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

ASSETS
Current Year Prior Year

1
General Account

Basis

2
Fair Value

Basis

3
Total

(Cols. 1 + 2)

4

Total

1. Bonds (Schedule D)........................................................................................ ................693,776,307 ............ 4,282,620,578 ............ 4,976,396,885 ............4,681,400,065 

2. Stocks (Schedule D):

2.1 Preferred stocks ....................................................................................... .................................0 ................200,552,174 ................200,552,174 ................398,716,097 

2.2 Common stocks .........................................................................................................................0 .......... 90,800,309,788 .......... 90,800,309,788 .......... 83,912,503,843 

3. Mortgage loans on real estate (Schedule B) .................................................. .................................0 .................................0 .................................0 .................................0 

4. Real estate (Schedule A):

4.1 Properties held for  the production of income (less 

$ .................................0  encumbrances) ......................................... .................................0 .................................0 .................................0 .................................0 

4.2 Properties held for sale (less $ .................................0 

encumbrances) ........................................................................................ .................................0 .................................0 .................................0 .................................0 

5. Cash ($ ................692,973,937  Schedule E - Part 1), and cash

equivalents ($ ................548,308,597 , Schedule E - Part 2) .................. ................... 8,755,392 ............ 1,232,527,270 ............1,241,282,662 ............ 1,181,632,884 

6. Short-term investments (Schedule DA) ...........................................................................................0 ................116,316,848 ................116,316,848 ................200,091,334 

7. Derivatives (Schedule DB) ............................................................................. .................................0 ................. 57,781,192 ................. 57,781,192 ................. 43,481,009 

8. Other invested assets (Schedule BA) ............................................................ ................. 16,160,064 ...................... 163,268 ................. 16,323,332 ................. 16,364,540 

9. Securities lending reinvested collateral assets (Schedule DL) ........................................................0 .................................0 .................................0 .................................0 

10. Aggregate write-ins for invested assets ........................................................ 0 0 0 0 

11. Subtotals, cash and invested assets (Lines 1 to 10) ...................................... ................718,691,763 .......... 96,690,271,118 .......... 97,408,962,881 .......... 90,434,189,772 

12. Investment income due and accrued .................................................................................6,460,462 ................. 24,997,743 ................. 31,458,205 ................. 28,540,452 

13. Receivables for securities ....................................................................................................... 88,362 ................386,889,868 ................386,978,230 ............... 618,100,161 

14. Net adjustment in assets and liabilities due to foreign exchange rates .......... .................................0 .................................0 .................................0 .................................0 

15. Aggregate write-ins for other than invested assets........................................ 0 264,888,541 264,888,541 257,482,053 

16. Total (Lines 11 to 15) 725,240,587 97,367,047,270 98,092,287,857 91,338,312,438 

DETAILS OF WRITE-INS

1001. ............................................................................................................................................................. .................................... .................................... ....................................

1002. ............................................................................................................................................................. .................................... .................................... ....................................

1003. ............................................................................................................................................................. .................................... .................................... ....................................

1098. Summary of remaining write-ins for Line 10 from overflow page ................... .................................0 .................................0 .................................0 .................................0 

1099. Totals (Lines 1001 thru 1003 plus 1098)(Line 10 above) 0 0 0 0 

1501. Due from wrap provider ................................................................................. .................................0 ................189,722,266 ................189,722,266 ............... 209,665,809 

1502. Intercompany Receivable .................................................................................................................0 ................. 45,679,751 ................. 45,679,751 ................. 44,734,355 

1503. Accounts Receivable ........................................................................................................................0 ................. 27,347,090 ................. 27,347,090 ...................2,896,907 

1598. Summary of remaining write-ins for Line 15 from overflow page ................... .................................0 ................... 2,139,434 ................... 2,139,434 ...................... 184,982 

1599. Totals (Lines 1501 thru 1503 plus 1598)(Line 15 above) 0 264,888,541 264,888,541 257,482,053 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

LIABILITIES AND SURPLUS
Current Year Prior Year

1
General Account

Basis

2
Fair Value

Basis

3
Total

(Cols. 1 + 2)

4

Total

1. Aggregate reserve for  life, annuity and accident and health contracts 
(Exhibit 3, Line 9999999, Col. 2) .................................................................. ................683,802,251 ...........96,273,533,790 .......... 96,957,336,041 .......... 90,033,903,904 

2. Liability for deposit-type contracts (Exhibit 4, Line 9, Col. 1) .......................... .................................0 ................. 86,639,456 ................. 86,639,456 ................. 66,963,556 

3. Interest Maintenance Reserve ......................................................................................... 15,853,877 .................................0 ................. 15,853,877 ................. 17,602,156 

4. Charges for investment management, administration and contract 
guarantees due or accrued ............................................................................................................0 .................................0 .................................0 .................................0 

5. Investment expenses due or accrued (Exhibit 1, Line 24) ...............................................................0 .................................0 .................................0 .................................0 

6. Investment taxes, licenses and fees due or accrued, excluding federal 
income taxes (Exhibit 2, Line 8) .....................................................................................................0 .................................0 .................................0 .................................0 

7. Federal and foreign income taxes due or accrued (excluding deferred 
taxes) ............................................................................................................ .................................0 .................................0 .................................0 .................................0 

8. Reserve for future federal income taxes ..........................................................................................0 .................................0 .................................0 .................................0 

9. Unearned investment income  .........................................................................................................0 .................................0 .................................0 .................................0 

10. Other transfers to general account due or accrued (net) (including

$ ................405,336,345  accrued expense allowances recognized in

  reserves)......................................................................................................................... 24,343,936 ................358,455,881 ................382,799,817 ................497,722,154 

11. Remittances and items not allocated ............................................................. .................................0 ................. 12,282,484 ................. 12,282,484 ................(28,373,189)

12. Derivatives .......................................................................................................................................0 ...................2,082,010 ...................2,082,010 ................... 2,159,735 

13. Payable for securities ..................................................................................... .................................0 ................456,917,776 ................456,917,776 ................678,752,617 

14. Payable for securities lending ..........................................................................................................0 .................................0 .................................0 .................................0 

15. Net adjustment in assets and liabilities due to foreign exchange rates .......... .................................0 .................................0 .................................0 .................................0 

16. Aggregate write-ins for liabilities ................................................................... 1,240,523 177,134,705 178,375,228 69,580,504 

17. Total liabilities (including $ ................382,799,817  due or accrued net

  transfers to or (from) the general account) ................................................... ................725,240,587 .......... 97,367,046,102 .......... 98,092,286,689 ...........91,338,311,437 

18. Contributed surplus ........................................................................................ .................................0 ..........................1,001 ..........................1,001 ..........................1,413 

19. Aggregate write-ins for special surplus funds ..................................................................................0 .................................0 .................................0 .................................0 

20. Unassigned funds ............................................................................................................................0 ............................. 167 ............................. 167 ............................(412)

21. Surplus (Lines 18 through 20) ....................................................................... 0 1,168 1,168 1,001 

22. Totals 725,240,587 97,367,047,270 98,092,287,857 91,338,312,438 

DETAILS OF WRITE-INS

1601. Accounts Payable ...............................................................................................................1,240,523 ................106,898,239 ................108,138,762 ................... 2,667,836 

1602. Other Liabilities .......................................................................................... .................................0 ................. 47,428,473 ................. 47,428,473 ................. 29,608,523 

1603. Fund Value Adjustment ................................................................................... .................................0 ................. 18,450,328 ................. 18,450,328 ................. 15,278,664 

1698. Summary of remaining write-ins for Line 16 from overflow page ................... .................................0 ................... 4,357,665 ................... 4,357,665 ................. 22,025,481 

1699. Totals (Lines 1601 thru 1603 plus 1698)(Line 16 above) 1,240,523 177,134,705 178,375,228 69,580,504 

1901. ............................................................................................................................................................. .................................... .................................... ....................................

1902. ............................................................................................................................................................. .................................... .................................... ....................................

1903. ............................................................................................................................................................. .................................... .................................... ....................................

1998. Summary of remaining write-ins for Line 19 from overflow page ................... .................................0 .................................0 .................................0 .................................0 

1999. Totals (Lines 1901 thru 1903 plus 1998)(Line 19 above) 0 0 0 0 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA 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 contracts ..................................................................... 6,075,087,594 ............ 7,662,840,238 

1.2 Considerations for supplementary contracts with life contingencies ................................................................................... ................. 90,916,642 ................. 89,874,793 

1.3 Aggregate write-ins for other transfers to Separate Accounts ........................................................................................... 889,442 4,813,321 

1.4 Totals (Lines 1.1 to 1.3) ................................................................................................................................................................... 6,166,893,678 ............ 7,757,528,352 

2. Transfers on account of deposit-type contracts (including $ ................... 9,760,687  deposits

  less $ ................. 10,218,288  withdrawals) ......................................................................................................................... .....................(457,601) .....................(861,861)

3. Net investment income and capital gains and losses  ............................................................................................................. .......... 13,914,858,710 .........(21,104,939,308)

4. Aggregate write-ins for other income ....................................................................................................................................... (13,992) (576,912)

5. Totals (Lines 1.4 to 4) .............................................................................................................................................................. 20,081,280,795 (13,348,849,729)

DEDUCT:

6. Transfers from the Separate Account on account of contract benefits:

6.1 Death benefits ..................................................................................................................................................................... ................. 76,411,060 ................100,168,358 

6.2 Matured endowments .......................................................................................................................................................... .................................0 .................................0 

6.3 Annuity benefits ................................................................................................................................................................... ................939,050,200 ................937,121,267 

6.4 Payments on supplementary contracts with life contingencies ........................................................................................... ................. 69,290,545 ................. 73,314,204 

6.5 Accident and health benefits ............................................................................................................................................... .................................0 .................................0 

6.6 Surrender benefits and withdrawals for life contracts .................................................................................................................... 10,460,051,171 ...........17,843,197,407 

6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract benefits ...................................... .................................0 ........................ (1,485)

7. Transfers on account of policy loans ......................................................................................................................................... ................(35,842,958) ................(47,245,392)

8. Net transfer of reserves from or (to) Separate Accounts ............................................................................................................................ 63,419,240 ................. 93,398,923 

9. Other transfers from the Separate Accounts:

9.1 Federal and foreign income taxes incurred ......................................................................................................................... ........................ 29,935 ........................ 68,604 

9.2 Change in expense allowances recognized in reserves .................................................................................................... ................(88,952,634) ..............(194,569,305)

9.3 Aggregate write-ins for other transfers from Separate Accounts ....................................................................................... 15,450,600 14,505,696 

10. Subtotals (Lines 6.1 to 9.3) ....................................................................................................................................................... .......... 11,498,907,159 .......... 18,819,958,277 

11. Fees associated with charges for investment management, administration and contract guarantees ..................................... ............ 1,629,393,797 ............ 1,719,727,159 

12. Increase in aggregate reserve for life and accident and health contracts ................................................................................. ............ 6,923,432,137 .........(33,673,989,884)

13. Increase in liability for deposit-type contracts ............................................................................................................................ ................. 19,675,900 ................(20,514,200)

14. Increase in reserve for future federal income taxes .................................................................................................................. .................................0 .................................0 

15. Aggregate write-ins for reserves and funds ............................................................................................................................. 9,871,635 (194,030,670)

16. Totals (Lines 10 to 15) .............................................................................................................................................................. 20,081,280,628 (13,348,849,318)

17. Net gain from operations (including $ ............................. 167  unrealized capital gains) (Line 5 minus Line 16) ................ 167 (411)

SURPLUS ACCOUNT

18. Surplus, December 31, prior year ............................................................................................................................................ 1,001 1,413 

19. Net gain from operations (Line 17) ............................................................................................................................................ ............................. 167 ............................(411)

20. Surplus contributed or (withdrawn) during year ......................................................................................................................... .................................0 .................................0 

21. Change in reserve on account of change in valuation basis, (increase) or decrease ............................................................... .................................0 .................................0 

22. Transfer from Separate Accounts of the change in expense allowances recognized in Line 21 .............................................. .................................0 .................................0 

23. Aggregate write-ins for gains and losses in surplus .................................................................................................................. .................................0 ............................... (1)

24. Surplus, December 31, current year (Page 3, Line 21) 1,168 1,001 

DETAILS OF WRITE-INS

01.301. Transaction Gain ...................................................................................................................................................................... ...................... 889,442 ................... 4,813,321 

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) 889,442 4,813,321 

0401. Other Income (Loss) .........................................................................................................................................................................................(13,992) .....................(576,912)

0402. ........................................................................................................................................................................................................................................ ....................................

0403. ........................................................................................................................................................................................................................................ ....................................

0498. Summary of remaining write-ins for Line 4 from overflow page ................................................................................................ .................................0 .................................0 

0499. Totals (Lines 0401 thru 0403 plus 0498)(Line 4 above) (13,992) (576,912)

06.701. Other Transfers ........................................................................................................................................................................ .................................0 ........................ (1,485)

06.702. ........................................................................................................................................................................................................................................ ....................................

06.703. ........................................................................................................................................................................................................................................ ....................................

06.798. Summary of remaining write-ins for Line 6.7 from overflow page ............................................................................................. .................................0 .................................0 

06.799. Totals (Lines 06.701 thru 06.703 plus 06.798)(Line 6.7 above) 0 (1,485)

09.301. Modified Separate Account investment income in excess of crediting ................................................................................. ................. 13,958,046 ................. 12,540,184 

09.302. Transaction Loss ...................................................................................................................................................................... ...................1,848,446 ...................... 299,839 

09.303. Other net transfer to or (from) general account on deposit-type contracts ..................................................................... .......................271,732 ...................... 220,341 

09.398. Summary of remaining write-ins for Line 9.3 from overflow page ............................................................................................. .....................(627,624) ................... 1,445,332 

09.399. Totals (Lines 09.301 thru 09.303 plus 09.398)(Line 9.3 above) 15,450,600 14,505,696 

1501. Change in due to/from wrap provider ...................................................................................................................................... ................. 19,950,590 ..............(190,206,945)

1502. Accrued Fees ................................................................................................................................................................................................. 1,614,763 .....................(147,845)

1503. Fee Adjustment .......................................................................................................................................................................... .......................309,767 .....................(392,247)

1598. Summary of remaining write-ins for Line 15 from overflow page .............................................................................................. ................(12,003,485) ..................(3,283,633)

1599. Totals (Lines 1501 thru 1503 plus 1598)(Line 15 above) 9,871,635 (194,030,670)

2301. Misc Adjustment ........................................................................................................................................................................ .................................0 ............................... (1)

2302. ........................................................................................................................................................................................................................................ ....................................

2303. ........................................................................................................................................................................................................................................ ....................................

2398. Summary of remaining write-ins for Line 23 from overflow page .............................................................................................. .................................0 .................................0 

2399. Totals (Lines 2301 thru 2303 plus 2398)(Line 23 above) 0 (1)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - SUMMARY
1 2 3 4 5 6 7

Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health
Other Lines of

Business
1. Transfers to Separate Accounts:

1.1 Net premiums and annuity considerations for life and accident and health contracts ................................................................................. ................6,075,087,594 ...................164,823,220 ........................ 149,965 .................. 677,116,379 ................5,232,998,030 ................................. 0 ................................. 0 
1.2 Considerations for supplementary contracts with life contingencies ........................................................................................................ .................... 90,916,642 ...............XXX.............. ...............XXX.............. .................... 90,916,642 ................................. 0 ...............XXX.............. ................................. 0 
1.3 Aggregate write-ins for other transfers to Separate Accounts ................................................................................................................ ........................ 889,442 ........................... 2,172 ................................. 0 ........................ 884,332 ........................... 2,938 ................................. 0 ................................. 0 
1.4 Totals (Lines 1.1 to 1.3).................................................................................................................................................................... 6,166,893,678 164,825,392 149,965 768,917,353 5,233,000,968 0 0 

2. Transfers on account of deposit-type contracts (including $ ..................... 9,760,687  deposits less $ ................... 10,218,288 
 withdrawals) ....................................................................................................................................................................................... .......................(457,601) ................................. 0 ................................. 0 .......................(319,673) .......................(137,928) ................................. 0 ................................. 0 

3. Net investment income and capital gains and losses ................................................................................................................................. .............. 13,914,858,710 ................1,618,957,738 ........................ 950,941 ................8,325,507,995 ................3,969,442,036 ................................. 0 ................................. 0 
4. Aggregate write-ins for other  income ...................................................................................................................................................... (13,992) 0 0 (870) (13,122) 0 0 
5. Totals (Lines 1.4 to 4) ........................................................................................................................................................................... 20,081,280,795 1,783,783,130 1,100,906 9,094,104,805 9,202,291,954 0 0 

DEDUCT:
6. Transfers from the Separate Account on account of contract benefits:

6.1 Death benefits ................................................................................................................................................................................ .................... 76,411,060 .................... 76,411,060 ................................. 0 ................................. 0 ................................. 0 ...............XXX.............. ................................. 0 
6.2 Matured endowments  ..................................................................................................................................................................... ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ...............XXX.............. ................................. 0 
6.3 Annuity benefits .............................................................................................................................................................................. ...................939,050,200 ...............XXX.............. ...............XXX.............. .................. 924,151,847 ....................14,898,353 ...............XXX.............. ................................. 0 
6.4 Payments on supplementary contracts with life contingencies ............................................................................................................... .................... 69,290,545 ...............XXX.............. ...............XXX.............. .................... 69,290,545 ................................. 0 ...............XXX.............. ................................. 0 
6.5 Accident and health benefits ............................................................................................................................................................. ................................. 0 ...............XXX.............. ...............XXX.............. ...............XXX.............. ...............XXX.............. ................................. 0 ................................. 0 
6.6 Surrender benefits and withdrawals for life contracts ............................................................................................................................ .............. 10,460,051,171 ...................186,406,725 ................................. 0 ............... 4,531,479,984 ................5,742,164,462 ...............XXX.............. ................................. 0 
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract benefits ................................................................. ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 

7. Transfers on account of policy loans ....................................................................................................................................................... ...................(35,842,958) .................. (35,792,271) .........................150,758 .......................(201,445) ................................. 0 ...............XXX.............. ................................. 0 
8. Net transfer of reserves from or (to) Separate Accounts ............................................................................................................................. ....................63,419,240 .................... 81,582,294 ..........................(4,668) .................. (17,929,896) ....................... (228,490) ................................. 0 ................................. 0 
9. Other transfers from the Separate Accounts:

9.1 Federal and foreign income taxes incurred ......................................................................................................................................... ..........................29,935 ................................. 0 ................................. 0 ................................. 0 ..........................29,935 ...............XXX.............. ................................. 0 
9.2 Change in expense allowances recognized in reserves ........................................................................................................................ ...................(88,952,634) .......................(383,617) .........................(22,128) ...................(88,508,238) ........................ (38,651) ...............XXX.............. ................................. 0 

9.3 Aggregate write-ins for other transfers from Separate Accounts ............................................................................................................. 15,450,600 15,984,388 0 271,732 (805,520) 0 0 
10. Subtotals (Lines 6.1 to 9.3) .................................................................................................................................................................... ..............11,498,907,159 ...................324,208,579 ........................ 123,962 ................5,418,554,529 ................5,756,020,089 ................................. 0 ................................. 0 
11. Fees associated with charges for investment management, administration and contract guarantees ................................................................ ............... 1,629,393,797 ...................299,646,232 ..........................84,833 ................1,189,649,810 ...................140,012,922 ................................. 0 ................................. 0 
12. Increase in aggregate reserve for life and accident and health contracts ...................................................................................................... ............... 6,923,432,137 ................1,141,886,760 ........................ 892,111 ................2,480,141,260 ................3,300,512,006 ................................. 0 ................................. 0 
13. Increase in liability for deposit-type contracts ........................................................................................................................................... .................... 19,675,900 ................................. 0 ................................. 0 ..................... 4,893,861 ....................14,782,039 ...............XXX.............. ................................. 0 
14. Increase in reserve for future federal income taxes ................................................................................................................................... ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 
15. Aggregate write-ins for reserves and funds .............................................................................................................................................. 9,871,635 18,041,559 0 865,345 (9,035,269) 0 0 
16. Totals (Lines 10 to 15) .......................................................................................................................................................................... 20,081,280,628 1,783,783,130 1,100,906 9,094,104,805 9,202,291,787 0 0 
17. Net gain from operations (including $ ................................. 0  unrealized capital gains) (Line 5 minus Line 16) 167 0 0 0 167 0 0 

18. Policies/certificates in force end of year 517,314 139,105 105 366,287 11,817 0 0 

DETAILS OF WRITE-INS

01.301. Transaction Gain ................................................................................................................................................................................. ........................ 889,442 ........................... 2,172 ................................. 0 ........................ 884,332 ........................... 2,938 ................................. 0 ................................. 0 
01.302. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
01.303. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
01.398.  Summary of remaining write-ins for Line 1.3 from overflow page ................................................................................................................. ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 
01.399.  Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above) 889,442 2,172 0 884,332 2,938 0 0 

0401. Other Income (Loss) ............................................................................................................................................................................ ........................ (13,992) ................................. 0 ................................. 0 .............................(870) ........................ (13,122) ................................. 0 ................................. 0 
0402. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
0403. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
0498.  Summary of remaining write-ins for Line 4 from overflow page .................................................................................................................. ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 
0499.  Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above) (13,992) 0 0 (870) (13,122) 0 0 

06.701. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
06.702. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
06.703. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
06.798.  Summary of remaining write-ins for Line 6.7 from overflow page  ................................................................................................................ ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 
06.799.  Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above) 0 0 0 0 0 0 0 

09.301. Modified Separate Account investment income in excess of crediting ...................................................................................................... .................... 13,958,046 .................... 13,958,046 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 
09.302. Transaction Loss ................................................................................................................................................................................. ..................... 1,848,446 ..................... 1,843,436 ................................. 0 ................................. 0 ........................... 5,010 ................................. 0 ................................. 0 
09.303. Other Net Transfer To Or (From) General Account On Deposit-Type Contracts ........................................................................................... ........................ 271,732 ................................. 0 ................................. 0 ........................ 271,732 ................................. 0 ................................. 0 ................................. 0 
09.398.  Summary of remaining write-ins for Line 9.3 from overflow page ................................................................................................................. ....................... (627,624) .........................182,906 ................................. 0 ................................. 0 ....................... (810,530) ................................. 0 ................................. 0 
09.399.  Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above) 15,450,600 15,984,388 0 271,732 (805,520) 0 0 

1501. Change in due to/from wrap provider .................................................................................................................................................... .................... 19,950,590 .................... 19,950,590 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 
1502. Accrued Fees ....................................................................................................................................................................................... ..................... 1,614,763 ................................. 0 ................................. 0 ......................1,607,557 ........................... 7,206 ................................. 0 ................................. 0 
1503. Fee Adjustment .................................................................................................................................................................................... ........................ 309,767 ..........................97,673 ................................. 0 ................................. 0 ........................ 212,094 ................................. 0 ................................. 0 
1598.  Summary of remaining write-ins for Line 15 from overflow page ................................................................................................................. ...................(12,003,485) .................... (2,006,704) ................................. 0 .......................(742,212) .................... (9,254,569) ................................. 0 ................................. 0 
1599.  Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above) 9,871,635 18,041,559 0 865,345 (9,035,269) 0 0 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE (b)

1 2 3 4 5 6 7 8 9 10 11

Total Industrial Life Whole Life Term Life Indexed Life Universal Life

Universal Life with 
Secondary 
Guarantees Variable Life

Variable Universal 
Life

Credit Life
(N/A Fraternal)

Other Individual 
Life

1. Transfers to Separate Accounts:

1.1 Net premiums for life contracts (a) ................................................................................... .............164,823,220 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 ............... 5,179,145 .............159,644,075 ..........XXX............ .......................... 0 
1.2 Considerations for supplementary contracts with life contingencies ...................................... ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............
1.3 Aggregate write-ins for other transfers to Separate Accounts .............................................. .....................2,172 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .....................2,172 ..........XXX............ .......................... 0 
1.4 Totals (Lines 1.1 to 1.3).................................................................................................. 164,825,392 XXX 0 0 0 0 0 5,179,145 159,646,247 XXX 0 

2. Transfers on account of deposit-type contracts (including $ ................................. 0 
deposits less $ ................................. 0  withdrawals) ....................................................... .......................... 0 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 ..........XXX............ .......................... 0 

3. Net investment income and capital gains and losses ............................................................. ..........1,618,957,738 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .............231,886,013 ..........1,387,071,725 ..........XXX............ .......................... 0 
4. Aggregate write-ins for other  income .................................................................................. 0 XXX 0 0 0 0 0 0 0 XXX 0 

5. Totals (Lines 1.4 to 4) ....................................................................................................... 1,783,783,130 XXX 0 0 0 0 0 237,065,158 1,546,717,972 XXX 0 

DEDUCT:
6. Transfers from the Separate Account on account of contract benefits:

6.1 Death benefits ............................................................................................................ .............. 76,411,060 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .............. 49,966,212 .............. 26,444,848 ..........XXX............ .......................... 0 
6.2 Matured endowments ................................................................................................... .......................... 0 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 ..........XXX............ .......................... 0 
6.3 Annuity benefits .......................................................................................................... ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............
6.4 Payments on supplementary contracts with life contingencies ............................................ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............
6.5 Accident and health benefits ......................................................................................... ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............ ..........XXX............
6.6 Surrender benefits and withdrawals for life contracts ........................................................ .............186,406,725 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .............. 21,518,782 .............164,887,943 ..........XXX............ .......................... 0 
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract  

benefits .................................................................................................................... .......................... 0 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 ..........XXX............ .......................... 0 
7. Transfers on account of policy loans .................................................................................... .............(35,792,271) ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 ............... 3,410,339 .............(39,202,610) ..........XXX............ .......................... 0 
8. Net transfer of reserves from or (to) Separate Accounts .......................................................... .............. 81,582,294 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .............. (2,404,741) .............. 83,987,035 ..........XXX............ .......................... 0 
9. Other transfers from the Separate Accounts:

9.1 Federal and foreign income taxes incurred ...................................................................... .......................... 0 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 ..........XXX............ .......................... 0 
9.2 Change in expense allowances recognized in reserves ..................................................... .................(383,617) ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 ............... 1,823,564 .............. (2,207,181) ..........XXX............ .......................... 0 
9.3 Aggregate write-ins for other transfers from Separate Accounts .......................................... 15,984,388 XXX 0 0 0 0 0 1,169,622 14,814,766 XXX 0 

10. Subtotals (Lines 6.1 to 9.3) ................................................................................................. .............324,208,579 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .............. 75,483,778 .............248,724,801 ..........XXX............ .......................... 0 
11. Fees associated with charges for investment management, administration and contract 

guarantees ..................................................................................................................... .............299,646,232 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .............. 42,659,536 .............256,986,696 ..........XXX............ .......................... 0 
12. Increase in aggregate reserve for life and accident and health contracts ................................... ..........1,141,886,760 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .............118,881,970 ..........1,023,004,790 ..........XXX............ .......................... 0 
13. Increase in liability for deposit-type contracts ........................................................................ .......................... 0 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 ..........XXX............ .......................... 0 
14. Increase in reserve for future federal income taxes ................................................................ .......................... 0 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 ..........XXX............ .......................... 0 
15. Aggregate write-ins for reserves and funds ........................................................................... 18,041,559 XXX 0 0 0 0 0 39,874 18,001,685 XXX 0 

16. Totals (Lines 10 to 15) ....................................................................................................... 1,783,783,130 XXX 0 0 0 0 0 237,065,158 1,546,717,972 XXX 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 139,105 XXX 0 0 0 0 0 7,636 131,469 XXX 0 

DETAILS OF WRITE-INS

01.301. Transaction Gain ................................................................................................................ .....................2,172 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .....................2,172 ..........XXX............ .......................... 0 
01.302. ....................................................................................................................................... ............................. ..........XXX............ ............................. ............................. ............................. ............................. ............................. ............................. ............................. ..........XXX............ .............................
01.303. ....................................................................................................................................... ............................. ..........XXX............ ............................. ............................. ............................. ............................. ............................. ............................. ............................. ..........XXX............ .............................
01.398.  Summary of remaining write-ins for Line 1.3 from overflow page ............................................ .......................... 0 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 ..........XXX............ .......................... 0 
01.399.  Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above) 2,172 XXX 0 0 0 0 0 0 2,172 XXX 0 

0401. ....................................................................................................................................... ............................. ..........XXX............ ............................. ............................. ............................. ............................. ............................. ............................. ............................. ..........XXX............ .............................
0402. ....................................................................................................................................... ............................. ..........XXX............ ............................. ............................. ............................. ............................. ............................. ............................. ............................. ..........XXX............ .............................
0403. ....................................................................................................................................... ............................. ..........XXX............ ............................. ............................. ............................. ............................. ............................. ............................. ............................. ..........XXX............ .............................
0498.  Summary of remaining write-ins for Line 4 from overflow page ............................................... .......................... 0 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 ..........XXX............ .......................... 0 
0499.  Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above) 0 XXX 0 0 0 0 0 0 0 XXX 0 

06.701. ....................................................................................................................................... ............................. ..........XXX............ ............................. ............................. ............................. ............................. ............................. ............................. ............................. ..........XXX............ .............................
06.702. ....................................................................................................................................... ............................. ..........XXX............ ............................. ............................. ............................. ............................. ............................. ............................. ............................. ..........XXX............ .............................
06.703. ....................................................................................................................................... ............................. ..........XXX............ ............................. ............................. ............................. ............................. ............................. ............................. ............................. ..........XXX............ .............................
06.798.  Summary of remaining write-ins for Line 6.7 from overflow page  ............................................ .......................... 0 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 ..........XXX............ .......................... 0 
06.799.  Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above) 0 XXX 0 0 0 0 0 0 0 XXX 0 

09.301. Modified Separate Account investment income in excess of crediting ............................................ .............. 13,958,046 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .............. 13,958,046 ..........XXX............ .......................... 0 
09.302. Other Fund Transfers ........................................................................................................... .................. 182,906 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .................. 182,906 ..........XXX............ .......................... 0 
09.303. Transaction Loss ................................................................................................................ ............... 1,843,436 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 ............... 1,169,622 .................. 673,814 ..........XXX............ .......................... 0 
09.398.  Summary of remaining write-ins for Line 9.3 from overflow page ............................................ .......................... 0 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 ..........XXX............ .......................... 0 
09.399.  Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above) 15,984,388 XXX 0 0 0 0 0 1,169,622 14,814,766 XXX 0 

1501. Breakage Traded Adj ............................................................................................................ ........................(13) ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 ........................(41) ......................... 28 ..........XXX............ .......................... 0 
1502. Change in Payables/Receivables ............................................................................................. ................... 42,666 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 ...................... (232) ................... 42,898 ..........XXX............ .......................... 0 
1503. Change in due to/from wrap provider ...................................................................................... .............. 19,950,590 ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 .............. 19,950,590 ..........XXX............ .......................... 0 
1598.  Summary of remaining write-ins for Line 15 from overflow page .............................................. .............. (1,951,684) ..........XXX............ .......................... 0 .......................... 0 .......................... 0 .......................... 0 .......................... 0 ................... 40,147 .............. (1,991,831) ..........XXX............ .......................... 0 
1599.  Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above) 18,041,559 XXX 0 0 0 0 0 39,874 18,001,685 XXX 0 

(a) Include premium amounts for preneed plans included in Line 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.   ......................................................................................................................................................................................
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP LIFE INSURANCE (c)

(N/A Fraternal)
1 2 3 4 5 6 7 8

Total Whole Life Term Life Universal Life Variable Life
Variable

Universal Life Credit Life
Other Group

Life (a)
1. Transfers to Separate Accounts:

1.1 Net premiums for life contracts (b) ................................................................................................................ .......................... 149,965 ..................................0 ..................................0 ..................................0 ..................................0 .......................... 149,965 ............... XXX.............. ..................................0 
1.2 Considerations for supplementary contracts with life contingencies ................................................................... ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX..............
1.3 Aggregate write-ins for other transfers to Separate Accounts ............................................................................ ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ............... XXX.............. ..................................0 
1.4 Totals (Lines 1.1 to 1.3)............................................................................................................................... 149,965 0 0 0 0 149,965 XXX 0 

2. Transfers on account of deposit-type contracts (including $ ................................. 0  deposits less
$ ................................. 0  withdrawals) ........................................................................................................ ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ............... XXX.............. ..................................0 

3. Net investment income and capital gains and losses ............................................................................................ .......................... 950,941 ..................................0 ..................................0 ..................................0 ..................................0 .......................... 950,941 ............... XXX.............. ..................................0 
4. Aggregate write-ins for other  income ................................................................................................................. 0 0 0 0 0 0 XXX 0 

5. Totals (Lines 1.4 to 4) ...................................................................................................................................... 1,100,906 0 0 0 0 1,100,906 XXX 0 

DEDUCT:
6. Transfers from the Separate Account on account of contract benefits:

6.1 Death benefits .......................................................................................................................................... ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ............... XXX.............. ..................................0 
6.2 Matured endowments ................................................................................................................................. ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ............... XXX.............. ..................................0 
6.3 Annuity benefits ........................................................................................................................................ ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX..............
6.4 Payments on supplementary contracts with life contingencies .......................................................................... ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX..............
6.5 Accident and health benefits ....................................................................................................................... ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX..............
6.6 Surrender benefits and withdrawals for life contracts ...................................................................................... ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ............... XXX.............. ..................................0 
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract  benefits ........................... ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ............... XXX.............. ..................................0 

7. Transfers on account of policy loans .................................................................................................................. ..........................150,758 ..................................0 ..................................0 ..................................0 ..................................0 ..........................150,758 ............... XXX.............. ..................................0 
8. Net transfer of reserves from or (to) Separate Accounts ....................................................................................... ........................... (4,668) ..................................0 ..................................0 ..................................0 ..................................0 ........................... (4,668) ............... XXX.............. ..................................0 
9. Other transfers from the Separate Accounts:

9.1 Federal and foreign income taxes incurred .................................................................................................... ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ............... XXX.............. ..................................0 
9.2 Change in expense allowances recognized in reserves ................................................................................... .......................... (22,128) ..................................0 ..................................0 ..................................0 ..................................0 .......................... (22,128) ............... XXX.............. ..................................0 
9.3 Aggregate write-ins for other transfers from Separate Accounts ....................................................................... 0 0 0 0 0 0 XXX 0 

10. Subtotals (Lines 6.1 to 9.3) .............................................................................................................................. 123,962 0 0 0 0 123,962 XXX 0 

11. Fees associated with charges for investment management, administration and contract guarantees ........................... ........................... 84,833 ..................................0 ..................................0 ..................................0 ..................................0 ........................... 84,833 ............... XXX.............. ..................................0 
12. Increase in aggregate reserve for life and accident and health contracts ................................................................. ..........................892,111 ..................................0 ..................................0 ..................................0 ..................................0 ..........................892,111 ............... XXX.............. ..................................0 
13. Increase in liability for deposit-type contracts ...................................................................................................... ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ............... XXX.............. ..................................0 
14. Increase in reserve for future federal income taxes .............................................................................................. ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ............... XXX.............. ..................................0 
15. Aggregate write-ins for reserves and funds ......................................................................................................... 0 0 0 0 0 0 XXX 0 

16. Totals (Lines 10 to 15) .................................................................................................................................... 1,100,906 0 0 0 0 1,100,906 XXX 0 

17. Net gain from operations (including $ ..................................0  unrealized capital gains) (Line 5 minus Line 16) 0 0 0 0 0 0 XXX 0 

18. Policies/certificates in force end of year 105 0 0 0 0 105 XXX 0 

DETAILS OF WRITE-INS

01.301. ...................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ............... XXX.............. ....................................
01.302. ...................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ............... XXX.............. ....................................
01.303. ...................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ............... XXX.............. ....................................
01.398.  Summary of remaining write-ins for Line 1.3 from overflow page ............................................................................ ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ............... XXX.............. ..................................0 
01.399.  Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above) 0 0 0 0 0 0 XXX 0 

0401. ...................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ............... XXX.............. ....................................
0402. ...................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ............... XXX.............. ....................................
0403. ...................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ............... XXX.............. ....................................
0498.  Summary of remaining write-ins for Line 4 from overflow page ............................................................................. ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ............... XXX.............. ..................................0 
0499.  Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above) 0 0 0 0 0 0 XXX 0 

06.701. ...................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ............... XXX.............. ....................................
06.702. ...................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ............... XXX.............. ....................................
06.703. ...................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ............... XXX.............. ....................................
06.798.  Summary of remaining write-ins for Line 6.7 from overflow page  .......................................................................... ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ............... XXX.............. ..................................0 
06.799.  Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above) 0 0 0 0 0 0 XXX 0 

09.301. ...................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ............... XXX.............. ....................................
09.302. ...................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ............... XXX.............. ....................................
09.303. ...................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ............... XXX.............. ....................................
09.398.  Summary of remaining write-ins for Line 9.3 from overflow page ........................................................................... ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ............... XXX.............. ..................................0 
09.399.  Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above) 0 0 0 0 0 0 XXX 0 

1501. ...................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ............... XXX.............. ....................................
1502. ...................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ............... XXX.............. ....................................
1503. ...................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ............... XXX.............. ....................................
1598.  Summary of remaining write-ins for Line 15 from overflow page ............................................................................ ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ............... XXX.............. ..................................0 
1599.  Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above) 0 0 0 0 0 0 XXX 0 

(a) Includes the following amounts for FEGLI/SGLI:      Line 1 ................................ 0 , Line 10  ............... .......................... 0 , Line 16  ............... .......................... 0 , Line 23  ............... .......................... 0 , Line 24  ............... .......................... 0 
(b) Include premium amounts for preneed plans included in Line 1 .......................... 0 
(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 LIFE INSURANCE COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL ANNUITIES (a)

1 Deferred 6 7

Total

2

Fixed Annuities

3

Indexed Annuities

4

Variable Annuities
With Guarantees

5

Variable Annuities
Without Guarantees

Life
Contingent Payout

(Immediate and 
Annuitizations)

Other
Annuities

1. Transfers to Separate Accounts:
1.1 Net annuity considerations for annuity contracts .................................................................................................................................. .....................677,116,379 ........................... 10,000 ..................................0 .....................566,805,750 .....................110,300,629 ..................................0 ..................................0 
1.2 Considerations for supplementary contracts with life contingencies ......................................................................................................... ...................... 90,916,642 ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ...................... 90,916,642 ............... XXX..............
1.3 Aggregate write-ins for other transfers to Separate Accounts ................................................................................................................. .......................... 884,332 ..................................0 ..................................0 .......................... 715,469 .......................... 139,231 ........................... 29,632 ..................................0 
1.4 Totals (Lines 1.1 to 1.3)..................................................................................................................................................................... 768,917,353 10,000 0 567,521,219 110,439,860 90,946,274 0 

2. Transfers on account of deposit-type contracts (including $ ................................. 0  deposits less $ ..........................319,673 
 withdrawals) ....................................................................................................................................................................................... .........................(319,673) ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 .........................(319,673)

3. Net investment income and capital gains and losses ................................................................................................................................. .................. 8,325,507,995 .......................... 300,592 ..................................0 .................. 6,903,347,100 .................. 1,338,133,024 ...................... 77,846,725 ....................... 5,880,554 

4. Aggregate write-ins for other  income ...................................................................................................................................................... (870) (870) 0 0 0 0 0 

5. Totals (Lines 1.4 to 4) ........................................................................................................................................................................... 9,094,104,805 309,722 0 7,470,868,319 1,448,572,884 168,792,999 5,560,881 

DEDUCT:
6. Transfers from the Separate Account on account of contract benefits:

6.1 Death benefits ................................................................................................................................................................................ ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 
6.2 Matured endowments ...................................................................................................................................................................... ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 
6.3 Annuity benefits .............................................................................................................................................................................. .....................924,151,847 .......................... 604,283 ..................................0 .....................773,088,335 .....................150,434,387 ........................... 24,842 ..................................0 
6.4 Payments on supplementary contracts with life contingencies ............................................................................................................... ...................... 69,290,545 ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ...................... 69,290,545 ............... XXX..............
6.5 Accident and health benefits ............................................................................................................................................................ ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX..............
6.6 Surrender benefits and withdrawals for life contracts ........................................................................................................................... .................. 4,531,479,984 .......................... 953,940 ..................................0 .................. 3,791,372,326 .....................737,760,298 ....................... 1,393,420 ..................................0 
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract  benefits ................................................................ ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 

7. Transfers on account of policy loans ....................................................................................................................................................... .........................(201,445) ..................................0 ..................................0 .........................(168,630) .......................... (32,815) ..................................0 ..................................0 
8. Net transfer of reserves from or (to) Separate Accounts ............................................................................................................................. .....................(17,929,896) ........................... 35,224 ..................................0 .....................(24,326,269) ...................... (4,733,902) ...................... 11,095,051 ..................................0 
9. Other transfers from the Separate Accounts:

9.1 Federal and foreign income taxes incurred ......................................................................................................................................... ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 
9.2 Change in expense allowances recognized in reserves ........................................................................................................................ .....................(88,508,238) ..................................0 ..................................0 .....................(74,090,246) .....................(14,417,992) ..................................0 ..................................0 
9.3 Aggregate write-ins for other transfers from Separate Accounts ............................................................................................................. 271,732 0 0 0 0 0 271,732 

10. Subtotals (Lines 6.1 to 9.3) .................................................................................................................................................................... 5,418,554,529 1,593,447 0 4,465,875,516 869,009,976 81,803,858 271,732 

11. Fees associated with charges for investment management, administration and contract guarantees ................................................................ .................. 1,189,649,810 ..................................0 ..................................0 .....................988,532,878 .....................192,366,331 ....................... 8,355,313 .......................... 395,288 
12. Increase in aggregate reserve for life and accident and health contracts ...................................................................................................... .................. 2,480,141,260 ...................... (1,376,632) ..................................0 .................. 2,016,090,598 .....................387,124,705 ...................... 78,302,589 ..................................0 
13. Increase in liability for deposit-type contracts ........................................................................................................................................... ....................... 4,893,861 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ....................... 4,893,861 
14. Increase in reserve for future federal income taxes ................................................................................................................................... ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 
15. Aggregate write-ins for reserves and funds .............................................................................................................................................. 865,345 92,907 0 369,327 71,872 331,239 0 

16. Totals (Lines 10 to 15) .......................................................................................................................................................................... 9,094,104,805 309,722 0 7,470,868,319 1,448,572,884 168,792,999 5,560,881 

17. Net gain from operations (including $ ..................................0  unrealized capital gains) (Line 5 minus Line 16) 0 0 0 0 0 0 0 

18. Policies/certificates in force end of year 366,287 63 0 323,491 38,204 4,007 522 

DETAILS OF WRITE-INS

01.301. Transaction Gain ................................................................................................................................................................................. ........................ 884,332 ................................. 0 ................................. 0 ........................ 715,469 ........................ 139,231 ..........................29,632 ................................. 0 
01.302. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
01.303. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
01.398.  Summary of remaining write-ins for Line 1.3 from overflow page ................................................................................................................. ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 
01.399.  Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above) 884,332 0 0 715,469 139,231 29,632 0 

0401. Other Income (Loss) ............................................................................................................................................................................ .............................(870) .............................(870) ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 
0402. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
0403. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
0498.  Summary of remaining write-ins for Line 4 from overflow page .................................................................................................................. ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 
0499.  Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above) (870) (870) 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  ................................................................................................................ ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 
06.799.  Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above) 0 0 0 0 0 0 0 

09.301. Other net transfer to or (from) general account on deposit-type contracts ........................................................................................... ........................ 271,732 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ........................ 271,732 
09.302. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
09.303. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
09.398.  Summary of remaining write-ins for Line 9.3 from overflow page ................................................................................................................. ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 
09.399.  Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above) 271,732 0 0 0 0 0 271,732 

1501. Accrued Fees ....................................................................................................................................................................................... ......................1,607,557 ................................. 0 ................................. 0 ..................... 1,367,209 .........................266,059 ........................ (25,711) ................................. 0 
1502. Breakage Traded Adj ............................................................................................................................................................................ ........................ (12,495) ................................. 0 ................................. 0 ..........................(4,784) .............................(931) ..........................(6,780) ................................. 0 
1503. Change in Payables/Receivables ............................................................................................................................................................ ....................(1,389,732) ..........................92,908 ................................. 0 ....................(1,241,118) ....................... (241,522) ................................. 0 ................................. 0 
1598.  Summary of remaining write-ins for Line 15 from overflow page ................................................................................................................. .........................660,015 ................................(1) ................................. 0 .........................248,020 .......................... 48,266 ........................ 363,730 ................................. 0 
1599.  Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above) 865,345 92,907 0 369,327 71,872 331,239 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.   ......................................................................................................................................................................................
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP ANNUITIES (a)

(N/A Fraternal)
1 Deferred 6 7

Total

2

Fixed Annuities

3

Indexed Annuities

4

Variable Annuities
With Guarantees

5

Variable Annuities
Without Guarantees

Life
Contingent Payout

(Immediate and 
Annuitizations)

Other
Annuities

1. Transfers to Separate Accounts:
1.1 Net annuity considerations for annuity contracts .................................................................................................................................. .................. 5,232,998,030 .....................694,202,793 ..................................0 ........................... 92,351 ..........................800,830 ..................................0 .................. 4,537,902,056 
1.2 Considerations for supplementary contracts with life contingencies ......................................................................................................... ..................................0 ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ..................................0 ............... XXX..............
1.3 Aggregate write-ins for other transfers to Separate Accounts ................................................................................................................. .............................2,938 ..................................0 ..................................0 .............................2,576 ............................... 362 ..................................0 ..................................0 
1.4 Totals (Lines 1.1 to 1.3)..................................................................................................................................................................... 5,233,000,968 694,202,793 0 94,927 801,192 0 4,537,902,056 

2. Transfers on account of deposit-type contracts (including $ .......................9,760,687  deposits less $ .......................9,898,615 
 withdrawals) ....................................................................................................................................................................................... .........................(137,928) ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 .........................(137,928)

3. Net investment income and capital gains and losses ................................................................................................................................. .................. 3,969,442,036 ...................... 94,760,042 ..................................0 ...................... 65,916,912 ....................... 2,240,391 ....................... 3,004,268 .................. 3,803,520,423 
4. Aggregate write-ins for other  income ...................................................................................................................................................... (13,122) (1,086) 0 0 0 0 (12,036)

5. Totals (Lines 1.4 to 4) ........................................................................................................................................................................... 9,202,291,954 788,961,749 0 66,011,839 3,041,583 3,004,268 8,341,272,515 

DEDUCT:
6. Transfers from the Separate Account on account of contract benefits:

6.1 Death benefits ................................................................................................................................................................................ ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 
6.2 Matured endowments ...................................................................................................................................................................... ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 
6.3 Annuity benefits .............................................................................................................................................................................. ...................... 14,898,353 .......................... 332,418 ..................................0 ....................... 9,576,354 ........................... 50,412 ..................................0 ....................... 4,939,169 

6.4 Payments on supplementary contracts with life contingencies ............................................................................................................... ..................................0 ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ..................................0 ............... XXX..............
6.5 Accident and health benefits ............................................................................................................................................................ ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX.............. ............... XXX..............
6.6 Surrender benefits and withdrawals for life contracts ........................................................................................................................... .................. 5,742,164,462 .....................560,721,765 ..................................0 ...................... 26,977,455 ....................... 4,190,791 ..................................0 .................. 5,150,274,451 
6.7 Aggregate write-ins for other transfers from Separate Accounts on account of contract  benefits ................................................................ ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 

7. Transfers on account of policy loans ....................................................................................................................................................... ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 
8. Net transfer of reserves from or (to) Separate Accounts ............................................................................................................................. .........................(228,490) ........................... 41,052 ..................................0 .........................(268,410) ........................... (1,132) ..................................0 ..................................0 
9. Other transfers from the Separate Accounts:

9.1 Federal and foreign income taxes incurred ......................................................................................................................................... ........................... 29,935 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ........................... 29,935 

9.2 Change in expense allowances recognized in reserves ........................................................................................................................ ..........................(38,651) ..................................0 ..................................0 .......................... (38,489) ..............................(162) ..................................0 ..................................0 
9.3 Aggregate write-ins for other transfers from Separate Accounts ............................................................................................................. (805,520) 0 0 4,989 21 0 (810,530)

10. Subtotals (Lines 6.1 to 9.3) .................................................................................................................................................................... 5,756,020,089 561,095,235 0 36,251,899 4,239,930 0 5,154,433,025 

11. Fees associated with charges for investment management, administration and contract guarantees ................................................................ .....................140,012,922 ....................... 7,968,206 ..................................0 ....................... 4,990,081 .......................... 146,490 ..................................0 .....................126,908,145 
12. Increase in aggregate reserve for life and accident and health contracts ...................................................................................................... .................. 3,300,512,006 .....................219,784,364 ..................................0 ...................... 24,302,084 ...................... (1,354,686) ....................... 3,004,268 .................. 3,054,775,976 
13. Increase in liability for deposit-type contracts ........................................................................................................................................... ...................... 14,782,039 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ...................... 14,782,039 
14. Increase in reserve for future federal income taxes ................................................................................................................................... ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 
15. Aggregate write-ins for reserves and funds .............................................................................................................................................. (9,035,269) 113,777 0 467,775 9,849 0 (9,626,670)

16. Totals (Lines 10 to 15) .......................................................................................................................................................................... 9,202,291,787 788,961,582 0 66,011,839 3,041,583 3,004,268 8,341,272,515 

17. Net gain from operations (including $ ..................................0  unrealized capital gains) (Line 5 minus Line 16) 167 167 0 0 0 0 0 

18. Policies/certificates in force end of year 11,817 128 0 3,976 33 306 7,374 

DETAILS OF WRITE-INS

01.301. Transaction Gain .................................................................................................................................................................................... .............................2,938 ..................................0 ..................................0 .............................2,576 ............................... 362 ..................................0 ..................................0 
01.302. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
01.303. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
01.398.  Summary of remaining write-ins for Line 1.3 from overflow page ................................................................................................................. ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 
01.399.  Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above) 2,938 0 0 2,576 362 0 0 

0401. Other Income (Loss) ................................................................................................................................................................................ .......................... (13,122) ........................... (1,086) ..................................0 ..................................0 ..................................0 ..................................0 ..........................(12,036)
0402. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
0403. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
0498.  Summary of remaining write-ins for Line 4 from overflow page .................................................................................................................. ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 
0499.  Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above) (13,122) (1,086) 0 0 0 0 (12,036)

06.701. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
06.702. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
06.703. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
06.798.  Summary of remaining write-ins for Line 6.7 from overflow page  ................................................................................................................ ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 
06.799.  Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above) 0 0 0 0 0 0 0 

09.301. Other Transfers ..................................................................................................................................................................................... .........................(810,530) ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 .........................(810,530)
09.302. Transaction Loss .................................................................................................................................................................................... ............................ 5,010 ..................................0 ..................................0 .............................4,989 ................................ 21 ..................................0 ..................................0 
09.303. .......................................................................................................................................................................................................... .................................... .................................... .................................... .................................... .................................... .................................... ....................................
09.398.  Summary of remaining write-ins for Line 9.3 from overflow page ................................................................................................................. ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 
09.399.  Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above) (805,520) 0 0 4,989 21 0 (810,530)

1501. Accrued Fees ......................................................................................................................................................................................... ............................ 7,206 ..................................0 ..................................0 ............................ 6,846 ............................... 360 ..................................0 ..................................0 
1502. Breakage Traded Adj ................................................................................................................................................................................. ........................... 60,602 ..................................0 ..................................0 ..............................(232) ................................ 77 ..................................0 ........................... 60,757 
1503. Change in Payables/Receivables ................................................................................................................................................................... ...................... (3,664,982) ..........................116,045 ..................................0 ..................................0 ..................................0 ..................................0 ...................... (3,781,027)
1598.  Summary of remaining write-ins for Line 15 from overflow page ................................................................................................................. ...................... (5,438,095) ........................... (2,268) ..................................0 ..........................461,161 .............................9,412 ..................................0 ...................... (5,906,400)
1599.  Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above) (9,035,269) 113,777 0 467,775 9,849 0 (9,626,670)

(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 LIFE INSURANCE COMPANY

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - ACCIDENT AND HEALTH (a)

1 Comprehensive
(Hospital & Medical)

4 5 6 7 8 9 10 11 12 13

Total

2

Individual

3

Group

Medicare 
Supplement Vision Only Dental Only

Federal
Employees Health 

Benefits Plan
Title XVIII 
Medicare

Title XIX
Medicaid Credit A&H

Disability
Income

Long-Term
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 ........ ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX..........
1.3 Aggregate write-ins for other transfers to Separate Accounts ............................................ ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
1.4 Totals (Lines 1.1 to 1.3) ...................................................................

2. Transfers on account of deposit-type contracts (including
$ ...........................  deposits less $ ...........................  withdrawals) .. ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................

3. Net investment 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 ............................................................................... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX..........
6.2 Matured endowments....................................................................... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX..........
6.3 Annuity benefits ............................................................................. ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX..........
6.4 Payments on supplementary contracts with life contingencies ............... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX..........
6.5 Accident and health benefits ............................................................ ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
6.6 Surrender benefits and withdrawals for life contracts ........................... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX..........
6.7 Aggregate write-ins for other transfers from Separate Accounts on 

account of contract  benefits .......................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
7. Transfers on account of policy loans ...................................................... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX..........
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 ......................................... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX..........
9.2 Change in expense allowances recognized in reserves ........................ ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX..........
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 ........................................... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX.......... ..........XXX..........
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 $ ...........................  unrealized

capital gains) (Line 5 minus Line 16) 

18. Policies/certificates in force end of year

DETAILS OF WRITE-INS

01.301. .......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
01.302. .......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
01.303. .......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
01.398. Summary of remaining write-ins for Line 1.3 from overflow page ................. ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
01.399. Totals (Lines 01.301 thru 01.303 plus 01.398) (Line 1.3 above)

0401. .......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
0402. .......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
0403. .......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
0498. Summary of remaining write-ins for Line 4 from overflow page .................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
0499. Totals (Lines 0401 thru 0403 plus 0498) (Line 4 above)

06.701. .......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
06.702. .......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
06.703. .......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
06.798. Summary of remaining write-ins for Line 6.7 from overflow page ................. ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
06.799. Totals (Lines 06.701 thru 06.703 plus 06.798) (Line 6.7 above)

09.301. .......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
09.302. .......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
09.303. .......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
09.398. Summary of remaining write-ins for Line 9.3 from overflow page ................. ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above)

1501. .......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
1502. .......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
1503. .......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
1598. Summary of remaining write-ins for Line 15 from overflow page .................. ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above)

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

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE (a)

1 2 3 4 5 6 7 8 9 10 11

Total Industrial Life Whole Life Term Life Indexed Life Universal Life

Universal Life
With Secondary 

Guarantees Variable Life
Variable

Universal Life
Credit Life

(N/A Fratermal)
Other Individual

Life

1. Reserve December 31 of prior year .............................................................................. .....8,744,564,761 .......... XXX........... ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 .....1,089,738,764 .....7,654,825,997 .......... XXX........... ......................... 0 

2. Tabular net premiums and considerations for annuities and supplementary contracts 
with life contingencies .................................................................................................. ........ 165,206,837 .......... XXX........... ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ............3,355,581 ........161,851,256 .......... XXX........... ......................... 0 

3. Increase or (decrease) from investment results after provision for federal income 
taxes ............................................................................................................................ .....1,618,957,738 .......... XXX........... ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ........ 231,886,013 .....1,387,071,725 .......... XXX........... ......................... 0 

4. Tabular less actual reserve released ............................................................................ ......................... 0 .......... XXX........... ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 .......... XXX........... ......................... 0 

5. Increase in reserve on account of change in valuation basis ........................................ ......................... 0 .......... XXX........... ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 .......... XXX........... ......................... 0 

5.1 Change in excess of VM-20 deterministic/stochastic reserve over net premium 
reserve ......................................................................................................................... ......................... 0 .......... XXX........... ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 .......... XXX........... ......................... 0 

6. Other increases (net) ..................................................................................................... (1,841,264) XXX 0 0 0 0 0 (1,169,622) (671,642) XXX 0 

7. Totals (Lines 1 to 6) ....................................................................................................... ...10,526,888,072 .......... XXX........... ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 .....1,323,810,736 .....9,203,077,336 .......... XXX........... ......................... 0 

8. Net transfer of reserves from or (to) Separate Accounts  .............................................. ..........81,582,294 .......... XXX........... ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ..........(2,404,741) ..........83,987,035 .......... XXX........... ......................... 0 

9. Tabular cost  .................................................................................................................. ........249,620,187 .......... XXX........... ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ..........35,242,944 ........ 214,377,243 .......... XXX........... ......................... 0 

10. Reserves released by death  ......................................................................................... ..........76,411,060 .......... XXX........... ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ..........49,966,212 ..........26,444,848 .......... XXX........... ......................... 0 

11. Reserves released by other terminations (net) ............................................................. ........186,406,725 .......... XXX........... ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ..........21,518,782 ........ 164,887,943 .......... XXX........... ......................... 0 

12. Transfers on account of annuity and supplementary contract payments involving life 
contingencies ............................................................................................................... .......... XXX........... .......... XXX........... .......... XXX........... .......... XXX........... .......... XXX........... .......... XXX........... .......... XXX........... .......... XXX........... .......... XXX........... .......... XXX........... .......... XXX...........

13. Charges for investment management, administration and contract guarantees ........... ..........50,026,045 .......... XXX........... ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ............7,416,591 ..........42,609,454 .......... XXX........... ......................... 0 

14. Aggregate write-ins for other decreases in reserves ..................................................... (3,609,760) XXX 0 0 0 0 0 3,450,213 (7,059,973) XXX 0 

15. Total deductions (Lines 8 to 14) .................................................................................... 640,436,551 XXX 0 0 0 0 0 115,190,001 525,246,550 XXX 0 

16. Reserve December 31 of current year 9,886,451,521 XXX 0 0 0 0 0 1,208,620,735 8,677,830,786 XXX 0 

Cash Surrender Value and Policy Loans

17. CSV ending balance December 31, current year .......................................................... .....9,886,451,521 .......... XXX........... ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 .....1,208,620,735 .....8,677,830,786 .......... XXX........... ......................... 0 

18. Amount available for policy loans based upon Line 17 CSV 8,905,356,744 XXX 0 0 0 0 0 1,087,758,662 7,817,598,082 XXX 0 

DETAILS OF WRITE-INS

1401. Change in due from wrap provider ............................................................................... ..........19,950,590 .......... XXX........... ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ..........19,950,590 .......... XXX........... ......................... 0 

1402. Modified separate acount investment income in excess of crediting ...................... ..........13,958,046 .......... XXX........... ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ..........13,958,046 .......... XXX........... ......................... 0 

1403. Other Fund Transfers ................................................................................................... ...............182,906 .......... XXX........... ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ...............182,906 .......... XXX........... ......................... 0 

1498. Summary of remaining write-ins for Line 14 from overflow page .................................. ........ (37,701,302) .......... XXX........... ......................... 0 ......................... 0 ......................... 0 ......................... 0 ......................... 0 ............3,450,213 ........(41,151,515) .......... XXX........... ......................... 0 

1499. TOTALS (Lines 1401 thru 1403 plus 1498) (Line 14 above) (3,609,760) XXX 0 0 0 0 0 3,450,213 (7,059,973) XXX 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.   .........................................................................................................................................
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE (a)

(N/A Fraternal)
1 2 3 4 5 6 7 8

Total Whole Life Term Life Universal Life Variable Life

Variable
Universal

Life Credit Life

Other
Group

Life

1. Reserve December 31 of prior year ............................................................................................................. ................... 4,768,971 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................... 4,768,971 ..............XXX................ ................................. 0 

2. Tabular net premiums and considerations .................................................................................................. .......................172,093 ................................. 0 ................................. 0 ................................. 0 ................................. 0 .......................172,093 ..............XXX................ ................................. 0 

3. Increase or (decrease) from investment results after provision for federal income taxes ........................... .......................950,941 ................................. 0 ................................. 0 ................................. 0 ................................. 0 .......................950,941 ..............XXX................ ................................. 0 

4. Tabular less actual reserve released ........................................................................................................... ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ..............XXX................ ................................. 0 

5. Increase in reserve on account of change in valuation basis ...................................................................... ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ..............XXX................ ................................. 0 

6. Other increases (net) .................................................................................................................................... 0 0 0 0 0 0 XXX 0 

7. Totals (Lines 1 to 6) ...................................................................................................................................... 5,892,005 0 0 0 0 5,892,005 XXX 0 

8. Net transfer of reserves from or (to) Separate Accounts .......................................................................................................(4,668) ................................. 0 ................................. 0 ................................. 0 ................................. 0 .........................(4,668) ..............XXX................ ................................. 0 

9. Tabular cost  .................................................................................................................................................................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ..............XXX................ ..............XXX................ ................................. 0 

10. Reserves released by death  ........................................................................................................................ ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ..............XXX................ ................................. 0 

11. Reserves released by other terminations (net) .............................................................................................................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ..............XXX................ ................................. 0 

12. Transfers on account of annuity and supplementary contract payments involving life contingencies ........................XXX................ ..............XXX................ ..............XXX................ ..............XXX................ ..............XXX................ ..............XXX................ ..............XXX................ ..............XXX................

13. Charges for investment management, administration and contract guarantees .......................................... .........................84,833 ................................. 0 ................................. 0 ................................. 0 ................................. 0 .........................84,833 ..............XXX................ ................................. 0 

14. Aggregate write-ins for other decreases in reserves .................................................................................... 150,758 0 0 0 0 150,758 XXX 0 

15. Total deductions (Lines 8 to 14) ................................................................................................................... 230,923 0 0 0 0 230,923 XXX 0 

16. Reserve December 31 of current year 5,661,082 0 0 0 0 5,661,082 XXX 0 

Cash Surrender Value and Policy Loans

17. CSV ending balance December 31, current year ....................................................................................... ................... 5,661,082 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................... 5,661,082 ..............XXX................ ................................. 0 

18. Amount available for policy loans based upon line 17 CSV 5,094,974 0 0 0 0 5,094,974 XXX 0 

DETAILS OF WRITE-INS

1401. Transfers On Account Of Policy Loans ...................................................................................................... .......................150,758 ................................. 0 ................................. 0 ................................. 0 ................................. 0 .......................150,758 ..............XXX................ ................................. 0 

1402. ..................................................................................................................................................................... ..................................... ..................................... ..................................... ..................................... ..................................... ..................................... ..............XXX................ .....................................

1403. ..................................................................................................................................................................... ..................................... ..................................... ..................................... ..................................... ..................................... ..................................... ..............XXX................ .....................................

1498. Summary of remaining write-ins for Line 14 from overflow page ................................................................ ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ..............XXX................ ................................. 0 

1499. TOTALS (Lines 1401 thru 1403 plus 1498) (Line 14 above) 150,758 0 0 0 0 150,758 XXX 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.   .........................................................................................................................................
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL ANNUITIES (a)

1 Deferred 6 7

Total

2

Fixed Annuities

3

Indexed Annuities

4
Variable Annuities
With Guarantees

5
Variable Annuities

Without Guarantees

Life Contingent
Payout (Immediate 
and Annuitizations) Other Annuities

1. Reserve December 31 of prior year ................................................................................................................................................... ...........56,445,593,400 ................... 5,616,244 ................................. 0 ...........46,998,551,862 ............ 9,023,565,309 ................417,859,985 ................................. 0 

2. Tabular net premiums and considerations .........................................................................................................................................................856,541,259 ........................ 10,000 ................................. 0 ................640,895,996 ................124,718,621 ..................90,916,642 ................................. 0 

3. Increase or (decrease) from investment results after provision for federal income taxes .............................................................................. 8,319,627,442 .......................300,592 ................................. 0 .............6,903,347,101 .............1,338,133,024 ..................77,846,725 ................................. 0 

4. Tabular less actual reserve released ................................................................................................................................................. ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 

5. Increase in reserve on account of change in valuation basis .............................................................................................................................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 

6. Other increases (net) .......................................................................................................................................................................... 883,462 (870) 0 715,469 139,231 29,632 0 

7. Totals (Lines 1 to 6) ............................................................................................................................................................................ 65,622,645,563 5,925,966 0 54,543,510,428 10,486,556,185 586,652,984 0 

8. Net transfer of reserves from or (to) Separate Accounts ....................................................................................................................................(17,929,896) .........................35,224 ................................. 0 ................(24,326,269) ..................(4,733,902) ..................11,095,051 ................................. 0 

9. Tabular cost  ........................................................................................................................................................................................................................ 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 

10. Reserves released by death  ............................................................................................................................................................................XXX................ ..............XXX................ ..............XXX................ ..............XXX................ ..............XXX................ ..............XXX................ ..............XXX................

11. Reserves released by other terminations (net) ................................................................................................................................................5,455,631,831 ................... 1,558,223 ................................. 0 ............ 4,564,460,662 ................888,194,684 ................... 1,418,262 ................................. 0 

12. Transfers on account of annuity and supplementary contract payments involving life contingencies ............................................... ..................69,290,545 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ..................69,290,545 ................................. 0 

13. Charges for investment management, administration and contract guarantees ............................................................................................ 1,189,254,522 ................................. 0 ................................. 0 ................988,532,878 ................192,366,331 ....................8,355,313 ................................. 0 

14. Aggregate write-ins for other decreases in reserves .......................................................................................................................... 663,900 92,907 0 200,697 39,057 331,239 0 

15. Total deductions (Lines 8 to 14) ......................................................................................................................................................... 6,696,910,902 1,686,354 0 5,528,867,968 1,075,866,170 90,490,410 0 

16. Reserve December 31 of current year 58,925,734,661 4,239,612 0 49,014,642,460 9,410,690,015 496,162,574 0 

Cash Surrender Value and Policy Loans

17. CSV ending balance December 31, current year .............................................................................................................................. ...........58,438,023,628 ................... 4,020,957 ................................. 0 ...........48,850,298,119 .............9,574,003,633 ................... 9,700,919 ................................. 0 

18. Amount available for policy loans based upon line 17 CSV 66,224,822 0 0 59,850,076 6,374,746 0 0 

DETAILS OF WRITE-INS

1401. Accrued Fees ..................................................................................................................................................................................... ................... 1,607,557 ................................. 0 ................................. 0 ................... 1,367,209 .......................266,059 .......................(25,711) ................................. 0 

1402. Misc Inc Adjustments ....................................................................................................................................................................... .......................629,943 ............................... (1) ................................. 0 .......................232,562 .........................45,257 .......................352,125 ................................. 0 

1403. Transfers Adjustment ....................................................................................................................................................................... .........................30,072 ................................. 0 ................................. 0 ........................ 15,458 .......................... 3,009 ........................ 11,605 ................................. 0 

1498. Summary of remaining write-ins for Line 14 from overflow page ..................................................................................................... ..................(1,603,672) ........................ 92,908 ................................. 0 ..................(1,414,532) ..................... (275,268) .........................(6,780) ................................. 0 

1499. TOTALS (Lines 1401 thru 1403 plus 1498) (Line 14 above) 663,900 92,907 0 200,697 39,057 331,239 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.   .........................................................................................................................................
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP ANNUITIES (a)

(N/A Fraternal)
1 Deferred 6 7

Total

2

Fixed Annuities

3

Indexed Annuities

4
Variable Annuities
With Guarantees

5
Variable Annuities

Without Guarantees

Life Contingent
Payout (Immediate 
and Annuitizations) Other Annuities

1. Reserve December 31 of prior year ................................................................................................................................................... ...........24,838,976,772 ............ 1,521,005,271 ................................. 0 ................314,811,835 ..................13,644,738 ..................25,248,044 ...........22,964,266,884 

2. Tabular net premiums and considerations ......................................................................................................................................................5,233,036,681 ................694,202,793 ................................. 0 .......................128,921 .......................802,911 ................................. 0 ............ 4,537,902,056 

3. Increase or (decrease) from investment results after provision for federal income taxes .............................................................................. 3,955,263,548 ..................94,759,875 ................................. 0 ..................65,305,141 ................... 2,852,161 ................... 3,004,268 .............3,789,342,103 

4. Tabular less actual reserve released ................................................................................................................................................. ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 

5. Increase in reserve on account of change in valuation basis .............................................................................................................................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 

6. Other increases (net) .......................................................................................................................................................................... (15,193) (1,086) 0 (2,333) 262 0 (12,036)

7. Totals (Lines 1 to 6) ............................................................................................................................................................................ 34,027,261,808 2,309,966,853 0 380,243,564 17,300,072 28,252,312 31,291,499,007 

8. Net transfer of reserves from or (to) Separate Accounts ......................................................................................................................................... (228,490) .........................41,052 ................................. 0 ..................... (264,151) .........................(5,391) ................................. 0 ................................. 0 

9. Tabular cost  ........................................................................................................................................................................................................................ 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 

10. Reserves released by death  ............................................................................................................................................................................XXX................ ..............XXX................ ..............XXX................ ..............XXX................ ..............XXX................ ..............XXX................ ..............XXX................

11. Reserves released by other terminations (net) ................................................................................................................................................5,757,062,815 ................561,054,183 ................................. 0 ..................36,010,777 ................... 4,784,235 ................................. 0 ............ 5,155,213,620 

12. Transfers on account of annuity and supplementary contract payments involving life contingencies ............................................... ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 

13. Charges for investment management, administration and contract guarantees ................................................................................................139,944,039 ................... 7,968,206 ................................. 0 ................... 4,915,349 .......................221,222 ................................. 0 ................126,839,262 

14. Aggregate write-ins for other decreases in reserves .......................................................................................................................... (9,005,334) 113,777 0 467,670 9,954 0 (9,596,735)

15. Total deductions (Lines 8 to 14) ......................................................................................................................................................... 5,887,773,030 569,177,218 0 41,129,645 5,010,020 0 5,272,456,147 

16. Reserve December 31 of current year 28,139,488,778 1,740,789,635 0 339,113,919 12,290,052 28,252,312 26,019,042,860 

Cash Surrender Value and Policy Loans

17. CSV ending balance December 31, current year .............................................................................................................................. ...........28,067,165,413 .............1,740,472,046 ................................. 0 ................ 344,130,173 ................... 7,270,689 ................................. 0 ...........25,975,292,505 

18. Amount available for policy loans based upon line 17 CSV 25,730,148,813 1,735,494,252 0 0 5,514,141 0 23,989,140,420 

DETAILS OF WRITE-INS

1401. Fee Adjustment .................................................................................................................................................................................. .......................212,094 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 .......................212,094 

1402. Breakage Traded Adj ......................................................................................................................................................................... ........................ 60,601 ................................. 0 ................................. 0 ............................(229) ................................73 ................................. 0 .........................60,757 

1403. Transfers On Federal Income Tax ..................................................................................................................................................... .........................29,935 ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................................. 0 .........................29,935 

1498. Summary of remaining write-ins for Line 14 from overflow page ..................................................................................................... ..................(9,307,964) .......................113,777 ................................. 0 .......................467,899 .......................... 9,881 ................................. 0 ..................(9,899,521)

1499. TOTALS (Lines 1401 thru 1403 plus 1498) (Line 14 above) (9,005,334) 113,777 0 467,670 9,954 0 (9,596,735)

(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 LIFE INSURANCE COMPANY

ANALYSIS OF RESERVES DURING THE YEAR -  ACCIDENT AND HEALTH(a)

1 Comprehensive 4 5 6 7 8 9 10 11 12 13

Total

2

Individual

3

Group

Medicare 
Supplement Vision Only Dental Only

Federal
Employees Health 

Benefits Plan
Title XVIII 
Medicare

Title XIX
Medicaid Credit A&H

Disability
Income

Long-Term
Care Other Health

ACTIVE LIFE RESERVE

1. Unearned premium reserves ................................................................. ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
2. Additional contract reserves (a) ............................................................. ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
3. Additional actuarial reserves-Asset/Liability analysis ................................ ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
4. Reserve for future contingent benefits .................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
5. Reserve for rate credits ........................................................................ ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
6. Aggregate write-ins for reserves ............................................................
7. Totals (Gross) .................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
8. Reinsurance ceded .............................................................................
9. Totals (Net)

CLAIM RESERVE

10. Present value of amounts not yet due on claims ...................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
11. Additional actuarial reserves-Asset/Liability analysis ................................ ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
12. Reserve for future contingent benefits .................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
13. Aggregate write-ins for reserves ............................................................
14. Totals (Gross) .................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
15. Reinsurance ceded ............................................................................. ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
16. Totals (Net)

17. TOTAL (Net)

18. TABULAR FUND INTEREST

DETAILS OF WRITE-INS

0601. ......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
0602. ......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
0603. ......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
0698. Summary of remaining write-ins for Line 6 from overflow page ................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
0699. TOTALS (Lines 0601 thru 0603 plus 0698) (Line 6 above)

1301. ......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
1302. ......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
1303. ......................................................................................................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
1398. Summary of remaining write-ins for Line 13 from overflow page ................. ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ........................... ...........................
1399. TOTALS (Lines 1301 thru 1303 plus 1398) (Line 13 above)

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

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year Earned During Year 

1. U.S. Government bonds  ........................................................................................................................................................... (a) ..........24,327,156 ................. 24,484,781 

1.1 Bonds exempt from U.S. tax ...................................................................................................................................................... (a) ......................... 0 .................................0 

1.2 Other bonds (unaffiliated) .......................................................................................................................................................... (a) ........ 137,559,080 ............... 141,056,220 

1.3 Bonds of affiliates ...................................................................................................................................................................... (a) ......................... 0 .................................0 

2.1 Preferred stocks (unaffiliated) .................................................................................................................................................... (b) ..........18,941,774 ................. 19,201,787 

2.11 Preferred stocks of affiliates ...................................................................................................................................................... (b) ......................... 0 .................................0 

2.2 Common stocks (unaffiliated) .................................................................................................................................................... ............ 3,410,902,651 ............ 3,410,547,829 

2.21 Common stocks of affiliates ...................................................................................................................................................... ................. 11,918,025 ................. 11,943,603 

3. Mortgage loans .......................................................................................................................................................................... (c) ......................... 0 .................................0 

4. Real estate ................................................................................................................................................................................ (d) ......................... 0 .................................0 

5 Contract loans ........................................................................................................................................................................... .................................0 .................................0 

6 Cash, cash equivalents and short-term investments ................................................................................................................. (e) ..........55,556,585 ................. 55,959,809 

7 Derivative instruments ............................................................................................................................................................... (f) ..........(1,685,427) ................. (1,685,427)

8. Other invested assets ................................................................................................................................................................ ...................... 836,521 ...................... 884,812 

9. Aggregate write-ins for investment income ............................................................................................................................... ................(21,927,901) ................(21,936,276)

10. Total gross investment income 3,636,428,463 3,640,457,139 

11. Investment expenses ...................................................................................................................................................................................................... (g) ............3,204,900 

12. Investment taxes, licenses and fees, excluding federal income taxes ............................................................................................................................ (g) .................72,091 

13. Interest expense .............................................................................................................................................................................................................. (h) ............3,213,667 

14. Depreciation on real estate and other invested assets ................................................................................................................................................... (i) ......................... 0 

15. Aggregate write-ins for deductions from investment income .......................................................................................................................................... .................................0 

16. Total deductions (Lines 11 through 15) .......................................................................................................................................................................... ...................6,490,658 

17. Net investment income (Line 10 minus Line 16) 3,633,966,480 

DETAILS OF WRITE-INS

0901. Misc Income  ............................................................................................................................................................................. ........................ 62,429 ........................ 62,429 

0902. Miscellaneous Investment Income  ........................................................................................................................................... ................(21,990,330) ................(21,998,705)

0903.  .................................................................................................................................................................................................. .................................... ....................................

0998. Summary of remaining write-ins for Line 9 from overflow page ...............................................................................................  .................................0 .................................0 

0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9, above) (21,927,901) (21,936,276)

1501.  ....................................................................................................................................................................................................................................... ....................................

1502.  ....................................................................................................................................................................................................................................... ....................................

1503.  ....................................................................................................................................................................................................................................... ....................................

1598. Summary of remaining write-ins for Line 15 from overflow page .................................................................................................................................... .................................0 

1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above) 0 

(a) Includes $ ..........28,991,383 accrual of discount less $ ..........20,414,462 amortization of premium and less $ ..........10,437,625  paid for accrued interest on purchases.

(b) Includes $ ............2,243,005 accrual of discount less $ ......................... 0 amortization of premium and less $ ......................... 0  paid for accrued dividends on purchases.

(c) Includes $ ......................... 0 accrual of discount less $ ......................... 0 amortization of premium and less $ ......................... 0  paid for accrued interest on purchases.

(d) Includes $ ......................... 0  for company�s occupancy of its own buildings; and excludes $ ......................... 0  interest on encumbrances.

(e) Includes $ ..........13,598,571 accrual of discount less $ ...............209,256 amortization of premium and less $ .................24,405  paid for accrued interest on purchases.

(f) Includes $ ............3,831,571 accrual of discount less $ ........... 5,492,692  amortization of premium.

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

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

(i)  Includes $  ........................0  depreciation on real estate and $  ........................0  depreciation on other invested assets.

EXHIBIT OF CAPITAL GAINS (LOSSES)
1

Realized Gain (Loss) 
On Sales or Maturity

2

Other Realized 
Adjustments

3

Total Realized Capital 
Gain (Loss)

(Columns 1 + 2)

4

Change in
Unrealized Capital 

Gain (Loss)

5

Change in Unrealized 
Foreign Exchange 
Capital Gain (Loss)

1. U.S. Government bonds  ......................................... ................(26,644,053) .................................0 ................(26,644,053) ................. 32,878,893 .................................0 

1.1 Bonds exempt from U.S. tax .................................... .................................0 .................................0 .................................0 .................................0 .................................0 

1.2 Other bonds (unaffiliated) ........................................ ................(67,318,290) .......................(77,587) ................(67,395,877) ................219,427,928 ........................ 17,906 

1.3 Bonds of affiliates ..................................................... .................................0 .................................0 .................................0 .................................0 .................................0 

2.1 Preferred stocks (unaffiliated) .................................. ...................5,488,688 .................................0 ...................5,488,688 ................(17,064,832) .................................0 

2.11 Preferred stocks of affiliates .................................... .................................0 .................................0 .................................0 .................................0 .................................0 

2.2 Common stocks (unaffiliated) .................................. ...........(1,316,771,036) .....................(284,479) .......... (1,317,055,515) .......... 11,445,994,284 .......................743,665 

2.21 Common stocks of affiliates ..................................... .................................0 .................................0 .................................0 ................... 2,963,923 .................................0 

3. Mortgage loans ........................................................ .................................0 .................................0 .................................0 .................................0 .................................0 

4. Real estate ............................................................... .................................0 .................................0 .................................0 .................................0 .................................0 

5. Contract loans .......................................................... .................................0 .................................0 .................................0 .................................0 .................................0 

6. Cash, cash equivalents and short-term investments .......................247,907 .................................0 .......................247,907 .....................(386,355) .................................0 

7. Derivative instruments ............................................. ................(14,482,832) .................................0 ................(14,482,832) ................. 14,415,658 .................................0 

8. Other invested assets .............................................. .................................0 .................................0 .................................0 ........................ (3,466) .................................0 

9. Aggregate write-ins for capital gains (losses) .......... .................................0 ........................ (1,971) ........................ (1,971) .................................0 .................................0 

10. Total capital gains (losses) (1,419,479,616) (364,037) (1,419,843,654) 11,698,226,035 761,570 

DETAILS OF WRITE-INS

0901. Misc Gain/Loss ........................................................ .................................0 ........................ (1,971) ........................ (1,971) .................................0 .................................0 

0902. .................................................................................. .................................... .................................... .................................... .................................... ....................................

0903. .................................................................................. .................................... .................................... .................................... .................................... ....................................

0998. Summary of remaining write-ins for Line 9 from 
overflow page ......................................................... .................................0 .................................0 .................................0 .................................0 .................................0 

0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9, 
above) 0 (1,971) (1,971) 0 0 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

EXHIBIT 1 - INVESTMENT EXPENSES
1

Amount

1. Rent ................................................................................................................................................................................................................................ ........................ 58,260 

2. Salaries and wages ............................................................................................................................................................................................................................ 1,435,697 

3. Contributions for benefit plans for employees (a) ........................................................................................................................................................... .......................233,350 

4. Payments to employees under non-funded benefit plans ............................................................................................................................................... .................................0 

5. Other employee welfare .................................................................................................................................................................................................. ..........................2,413 

6. Legal fees and expenses ................................................................................................................................................................................................ ........................ 14,894 

7. Fees of public accountants and consulting actuaries ..................................................................................................................................................... ........................ 55,891 

8. Traveling expenses ................................................................................................................................................................................................................................. 24,143 

9. Postage, express, telegraph and telephone ..............................................................................................................................................................................................6,121 

10. Printing and stationery .................................................................................................................................................................................................... ........................ 15,929 

11. Cost or depreciation of furniture and equipment ................................................................................................................................................................................... 147,226 

12. Rental of equipment .........................................................................................................................................................................................................................................0 

13. Books and periodicals ...............................................................................................................................................................................................................................2,346 

14. Bureau and association fees .....................................................................................................................................................................................................................1,471 

15. Insurance, except on real estate ..................................................................................................................................................................................... ........................ 26,621 

16. Miscellaneous losses ...................................................................................................................................................................................................... .................................0 

17. Collection and bank service charges .............................................................................................................................................................................. ..........................1,637 

18. Sundry general expenses ............................................................................................................................................................................................... .......................142,371 

19. Real estate expenses ................................................................................................................................................................................................................................... 217 

20. Investment expenses not included elsewhere ................................................................................................................................................................ .......................933,315 

21. Aggregate write-ins for other investment expenses ........................................................................................................................................................ 102,997 

22. Investment expenses incurred  ....................................................................................................................................................................................... ...................3,204,900 

Reconciliation with Exhibit 5

23. Investment expenses unpaid December 31, prior year ....................................................................................................................................................................................0 

24. Investment expenses unpaid December 31, current year ............................................................................................................................................... 0 

25. Investment expenses paid during year (Lines 22 + 23 - 24) (to Exhibit 5, Line 12) 3,204,900 

DETAILS OF WRITE-INS

2101. Investment service fees ............................................................................................................................................................................................... ...................... 102,997 

2102. ........................................................................................................................................................................................................................................ ....................................

2103. ........................................................................................................................................................................................................................................ ....................................

2198. Summary of remaining write-ins for Line 21 from overflow page .....................................................................................................................................................................0 

2199. Totals (Lines 2101 thru 2103 plus 2198) (Line 21 above) 102,997 

(a) Includes $ .................................0  on account of prior service.

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

1

Amount

1. Real estate taxes ............................................................................................................................................................................................................ .................................0 

2. State insurance department fees..................................................................................................................................................................................... ..........................4,147 

3. Other state taxes, including $ .................................0  for employee benefits ............................................................................................................. .................................0 

4. U.S. Social Security taxes ....................................................................................................................................................................................................................... 67,523 

5. All other taxes ................................................................................................................................................................................................................. 421 

6. Taxes, licenses and fees incurred  ................................................................................................................................................................................. ........................ 72,091 

Reconciliation with Exhibit 5

7. Taxes, licenses and fees unpaid December 31, prior year ..............................................................................................................................................................................0 

8. Taxes, licenses and fees unpaid December 31, current year ......................................................................................................................................... 0 

9. Taxes, licenses and fees paid during year (Lines 6 + 7 - 8) (to Exhibit 5, Line 13) 72,091 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

EXHIBIT 3 - AGGREGATE RESERVE FOR LIFE, ANNUITY AND 
ACCIDENT AND HEALTH CONTRACTS

1

Description of Valuation Basis

2

Total (a)

3

Ordinary

4

Group

0100001. NAV MV ................................................................................................................................................ ............ 3,998,226,836 ............ 3,998,226,836 .................................0 

0100002. 1958 CSO 4.50% ANB MOD CRVM CNF (81-88) ....................................................................................... ................306,596,418 ................306,596,418 .................................0 

0100003. 1980 CET 4.00% ANB MOD CRVM CNF (86-89) ....................................................................................... ............... 519,219,008 ............... 519,219,008 .................................0 

0100004. 80 CSO ALB 3.00% BV ......................................................................................................................... ................683,802,251 ................683,802,251 .................................0 

0100005. 1980 CSO ALB 2.00% CRVM MV (03-13) ............................................................................................... ................436,813,673 ................436,813,673 .................................0 

0100006. 1980 CSO 3.00% ANB CRVM MV (99-08) ............................................................................................... ............ 1,057,094,752 ............ 1,057,094,752 .................................0 

0100007. 1980 CSO 4.00% ANB CRVM MV (90-08) ............................................................................................... ............ 2,260,087,343 ............ 2,257,520,797 ...................2,566,546 

0100008. 1980 CSO 4.00% ANB MOD CRVM CNF (86-03) ....................................................................................... ................275,918,720 ................275,918,720 .................................0 

0100009. 1980 CSO 4.50% ANB MOD CRVM CNF (95-01) ....................................................................................... ................. 94,504,330 ................. 94,504,330 .................................0 

0100010. 1980 CSO 5.00% ANB MOD CRVM CNF (93-94) ....................................................................................... ................. 12,382,258 ................. 12,382,258 .................................0 

0100011. 1980 CSO CRVM MV (00-05) ................................................................................................................. ................. 37,971,834 ................. 37,971,834 .................................0 

0100012. 2001 CSO 2.00% ALB CRVM MV (08-18) ............................................................................................... ................167,261,536 ................164,679,192 ...................2,582,344 

0100013. 2001 CSO 2.00% ANB CRVM MV (09-17) ............................................................................................... ................... 7,794,960 ................... 7,794,960 .................................0 

0100014. 2001 CSO 3.00% ANB CRVM MV (08-17) ............................................................................................... ................. 34,438,684 ................. 33,926,492 ...................... 512,192 
0199999. Life Insurance: Totals 9,892,112,603 9,886,451,521 5,661,082 

0200001. Deferred IAV MV (89-97) ................................................................................................................... ...................9,534,995 ...................4,239,611 ...................5,295,384 

0200002. MV CSV ................................................................................................................................................ ................. 15,031,992 .......................636,331 ................. 14,395,661 

0200003. MV CSV (69-NB) .................................................................................................................................. .......... 58,756,190,312 .......... 58,424,696,143 ................331,494,169 

0200004. MV-NAV DEF (11-NB) ........................................................................................................................... ............ 1,735,494,252 .................................0 ............ 1,735,494,252 

0200005. MV-NAV DEF (64-65, 70-NB) ............................................................................................................... ................. 78,016,133 .................................0 ................. 78,016,133 

0200006. NAV MV ................................................................................................................................................ .......... 25,946,540,868 .................................0 .......... 25,946,540,868 

0200007. 2012 IAM 5.25% IMM (05) .................................................................................................................. ...................... 626,758 ...................... 626,758 .................................0 

0200008. 2012 IAM 5.50% IMM (04) .................................................................................................................. ................... 2,335,034 ................... 2,335,034 .................................0 

0200009. 2012 IAM 6.00% IMM (03) .................................................................................................................. ................... 3,209,318 ................... 3,209,318 .................................0 

0200010. 2012 IAM 6.25% IMM (99) .................................................................................................................. ........................ 16,494 ........................ 16,494 .................................0 

0200011. 2012 IAM 6.50% IMM (02) .................................................................................................................. ...................2,694,855 ...................2,694,855 .................................0 

0200012. 2012 IAM 6.75% IMM (01) .................................................................................................................. ...................... 659,686 ...................... 659,686 .................................0 

0200013. 2012 IAM 7.00% IMM (00) .................................................................................................................. .......................158,773 .......................158,773 .................................0 
0299999. Annuities: Totals 86,550,509,470 58,439,273,003 28,111,236,467 

0300001. 1983 IAM 4.00% IMM (91-97) ............................................................................................................. .......................815,747 .......................815,747 .................................0 

0300002. 2012 IAM 7.25% IMM (95) .................................................................................................................. ........................ 34,802 ........................ 34,802 .................................0 

0300003. 2012 IAM 7.75% IMM (92) .................................................................................................................. ...................... 100,044 ...................... 100,044 .................................0 

0300004. 2012 IAM 8.00% IMM (87) .................................................................................................................. ........................ 14,578 ........................ 14,578 .................................0 

0300005. 2012 IAM 8.25% IMM (91) .................................................................................................................. ...................... 358,102 ...................... 358,102 .................................0 

0300006. 2012 IAM 8.75% IMM (89) .................................................................................................................. ..........................6,524 ..........................6,524 .................................0 

0300007. 2000 IAM 4.00% IMM (91-NB) ............................................................................................................. ................178,639,828 ................178,639,828 .................................0 

0300008. 2012 IAM 4.25% IMM (12) .................................................................................................................. ................. 20,816,113 ................. 18,129,765 ...................2,686,348 

0300009. 2012 IAM 4.50% IMM (14) .................................................................................................................. ................... 7,334,515 ................... 6,891,343 .......................443,172 

0300010. 2012 IAM 5.00% IMM (11) .................................................................................................................. ................. 21,618,491 ................. 18,772,509 ...................2,845,982 

0300011. 2012 IAM 5.25% IMM (05, 06, 10) ..................................................................................................... ................. 28,006,033 ................. 24,285,259 ................... 3,720,774 

0300012. 2012 IAM 5.50% IMM (04, 07, 08) ..................................................................................................... ...................2,010,865 ...................1,557,029 .......................453,836 

0300013. 2012 IAM 6.00% IMM (03, 09) ........................................................................................................... ...................9,091,892 ................... 8,864,723 ...................... 227,169 

0300014. 2012 IAM 6.25% IMM (98, 99) ........................................................................................................... .......................372,222 .......................372,222 .................................0 

0300015. 2012 IAM 6.50% IMM (02) .................................................................................................................. .......................272,774 .......................272,774 .................................0 

0300016. 2012 IAM 6.75% IMM (01) .................................................................................................................. ................... 1,341,384 ...................1,288,436 ........................ 52,948 

0300017. 2012 IAM 7.00% IMM (93, 00) ............................................................................................................ ...................... 202,690 .......................185,703 ........................ 16,987 

0300018. 2012 IAM 3.00% IMM (21) .................................................................................................................. ................. 26,531,392 ................. 25,800,370 .......................731,022 

0300019. 2012 IAM 3.25% IMM (20) .................................................................................................................. ................. 29,252,006 ................. 26,253,873 ................... 2,998,133 

0300020. 2012 IAM 3.50% IMM (22) .................................................................................................................. ................. 43,071,831 ................. 40,381,444 ................... 2,690,387 

0300021. 2012 IAM 3.75% IMM (17,18) ............................................................................................................. ................. 34,165,870 ................. 29,975,259 ...................4,190,611 

0300022. 2012 IAM 4.00% IMM (13,15, 16) ...................................................................................................... ................. 66,278,121 ................. 62,169,825 ...................4,108,296 

0300023. 2012 IAM 4.75% IMM (NB) .................................................................................................................. ................. 44,378,143 ................. 41,291,497 ...................3,086,646 
0399999. Supplementary Contracts: Totals 514,713,967 486,461,656 28,252,311 
9999999. Totals (to Page 3, Line 1) 96,957,336,040 68,812,186,180 28,145,149,860 

(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 $ ...............................0 ; Annuities $ ...............................0 ; Supplementary Contracts with Life Contingencies $ ...............................0 ;

Accident and Health Contracts $ .................................0 ; Miscellaneous Reserves $ .................................0 .

EXHIBIT 3 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating variable life insurance contracts?........................................ Yes [   ]  No [ X ]

2.1 Does the reporting entity at present issue both participating and non-participating variable life insurance contracts?............................... Yes [   ]  No [ X ]

2.2 If not, state which kind is issued

non-participating  ..................................................................................................................................................................................
3.1 Is any surrender value promised in excess of the reserve as legally computed? ....................................................................................... Yes [   ]  No [ X ]  N/A [   ]

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 been done? ............................................................................................................................................................... Yes [   ]  No [   ]  N/A [ 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).
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

EXHIBIT 3A - CHANGES IN BASIS OF VALUATION DURING THE YEAR
(Including supplementary contracts set up on a basis other than that used to determine benefits)

1 Valuation Basis 4

Description of Valuation Class

2

Changed From

3

Changed To

Increase in Actuarial 
Reserve Due to 

Change

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

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

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

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

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

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

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

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

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

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

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

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

.................................................................................................................................... ..................................................... ...................................................... ....................................
9999999 - Totals (Page 6, Line 5, Analysis of Increase in Reserves)

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

EXHIBIT 4 - DEPOSIT TYPE CONTRACTS
1

Total

2

Guaranteed
Interest Contracts

3

Annuities Certain

4

Supplemental 
Contracts

5
Dividend 

Accumulations or 
Refunds

6

Premium and Other 
Deposit Funds

1. Balance at the beginning of the year ...................................................................................................................................................................................... ................. 66,963,556 ................. 53,158,952 ...................... 101,260 ................. 13,703,344 .................................0 .................................0 

2. Deposits received during the year .......................................................................................................................................................................................... ................... 9,760,687 ................... 9,760,687 .................................0 .................................0 .................................0 .................................0 

3. Investment earnings credited to account ................................................................................................................................................................................ ................. 20,058,874 ................. 14,178,320 ........................ 44,369 ...................5,836,185 .................................0 .................................0 

4. Other net change in reserves ................................................................................................................................................................................................. ...................... 810,530 ...................... 810,530 .................................0 .................................0 .................................0 .................................0 

5. Fees and other charges assessed ......................................................................................................................................................................................... ...................... 464,171 ........................ 68,883 ..........................1,810 .......................393,478 .................................0 .................................0 

6. Surrender charges .................................................................................................................................................................................................................. .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 

7. Net surrender or withdrawal payments ................................................................................................................................................................................... ................. 10,218,288 ...................9,898,615 ........................ 42,654 .......................277,019 .................................0 .................................0 

8. Other net transfer to or (from) general account ...................................................................................................................................................................... .......................271,732 .................................0 ........................ 45,271 ...................... 226,461 .................................0 .................................0 

9. Balance at the end of current year (Lines 1+2+3+4-5-6-7-8) 86,639,456 67,940,991 55,894 18,642,571 0 0 

 1
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

EXHIBIT 5 - RECONCILIATION OF CASH AND INVESTED ASSETS

DEVELOPMENT OF INCREASE IN CASH
1

Amount

1. Transfers to Separate Accounts on account of:

1.1  Net premiums and considerations for annuities and supplementary contracts with life contingencies ........................................................................................ ................6,166,004,236 

1.2  Aggregate write-ins for other transfers to Separate Accounts .............................................................................................................................................. ........................ 889,442 

2. Deposits on deposit-type contract funds and other liabilities without life or disability contingencies ................................................................................................. ......................9,760,687 

3. Investment income collected  ................................................................................................................................................................................................ ................3,613,880,343 

4. Consideration on disposal of short-term bonds net of purchases ....................................................................................................................................................................91,443,325 

5. Consideration on disposal of investments (excluding short-term bonds) ...................................................................................................................................... .............. 22,476,503,122 

6. Aggregate write-ins for other increases in funds from operations .............................................................................................................................................. 4,953,509 

7. Total (Lines 1 to 6) ............................................................................................................................................................................................................ 32,363,434,664 

8. Cost of investments acquired (excluding short-term bonds) ....................................................................................................................................................... .............. 19,165,875,520 

9. Transfers from Separate Accounts on account of contract benefits:

9.1  Death benefits .................................................................................................................................................................................................................................. 76,411,060 

9.2  Matured endowments .................................................................................................................................................................................................... ................................. 0 

9.3  Annuity benefits ...............................................................................................................................................................................................................................939,050,200 

9.4  Supplementary contract benefits with life contingencies ..................................................................................................................................................... .................... 69,290,545 

9.5  Accident and health benefits ............................................................................................................................................................................................................................ 0 

9.6  Surrender benefits and withdrawals for life contracts ........................................................................................................................................................................ 10,460,051,171 

9.7  Policy loans (net) .......................................................................................................................................................................................................... ...................(35,842,958)

9.8  Transfers of reserves (net) ............................................................................................................................................................................................. ....................63,419,240 

9.9  Aggregate write-ins for other transfers from Separate Accounts on account of contract benefits ............................................................................................... .................... (3,059,628)

10. Other transfers from Separate Accounts:

10.1  Federal income taxes .................................................................................................................................................................................................. ..........................29,935 

10.2  Aggregate write-ins for other transfers from Separate Accounts ......................................................................................................................................... ....................15,718,639 

11. Withdrawals on deposit-type contract funds and other liabilities without life or disability contingencies ............................................................................................ .................... 10,218,288 

12. Investment expenses (Exhibit 1, Line 25) ......................................................................................................................................................................................................3,204,900 

12.1 Fees associated with investment management, administration and contract guarantees ............................................................................................................................... 1,629,393,797 

13. Investment taxes, licenses and fees, excluding federal income taxes (Exhibit 2, Line 9) ............................................................................................................... 72,091 

14. Total (Lines 8 to 13) ........................................................................................................................................................................................................... 32,393,832,800 

15. Funds from operations (Line 7 minus Line 14) ........................................................................................................................................................................................... (30,398,135)

16. Surplus contributed or (withdrawn) during year ......................................................................................................................................................................................................... 0 

17. Aggregate write-ins for other changes in funds ...................................................................................................................................................................... 87,310,824 

18. Total funds (includes $ .............. (4,842,220,214)  net transfers from general account) (Lines 15 to 17) ........................................................................................ .................... 56,912,688 

19. Increase in payable for investments acquired, net of receivable for investments sold .................................................................................................................... ......................9,428,788 

20. Decrease in policy loans ....................................................................................................................................................................................................................................... 0 

21. Aggregate write-ins for other reconciling items ....................................................................................................................................................................... 0 

22. Increase in cash (Line 18 to 21) ........................................................................................................................................................................................... 66,341,476 

RECONCILIATION BETWEEN YEARS

23. Cash and invested assets, December 31st of prior year............................................................................................................................................................ ..............90,434,189,772 

24. Increase in cash (Line 22)..................................................................................................................................................................................................... ....................66,341,476 

25. Cost of invested assets acquired.......................................................................................................................................................................................................... 21,429,158,983 

26. Adjusted cost of assets disposed of........................................................................................................................................................................................ .............. 26,238,493,660 

27. Increase in policy loans........................................................................................................................................................................................................ ................................. 0 

28. Accrual of discount less amortization of premium .........................................................................................................................................................................................18,713,975 

29. Depreciation on real estate and other invested assets ............................................................................................................................................................................................... 0 

30. Increase in net unrealized gains .......................................................................................................................................................................................................... 11,699,051,225 

31. Aggregate write-ins for other reconciling items ....................................................................................................................................................................... 1,110 

32. Cash and invested assets, December 31st of current year 97,408,962,881 

DETAILS OF WRITE-INS

01.201. Transaction Gain ............................................................................................................................................................................................................... ........................ 889,442 

01.202. ........................................................................................................................................................................................................................................ ....................................

01.203. ........................................................................................................................................................................................................................................ ....................................

01.298. Summary of remaining write-ins for Line 1.2 from overflow page ................................................................................................................................................ ................................. 0 

01.299. Totals (Lines 01.201 thru 01.203 plus 01.298) (Line 1.2 above) 889,442 

0601. Schedule E Adjustment ....................................................................................................................................................................................................... ......................2,591,206 

0602. Cash Accrual Of Discount ................................................................................................................................................................................................... ......................2,342,827 

0603. Other Income (Loss) .......................................................................................................................................................................................................... ..........................31,512 

0698. Summary of remaining write-ins for Line 6 from overflow page ........................................................................................................................................................................... (12,036)

0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 above) 4,953,509 

09.901. Change in Payable To General Account ................................................................................................................................................................................. .................... (3,059,628)

09.902. ........................................................................................................................................................................................................................................ ....................................

09.903. ........................................................................................................................................................................................................................................ ....................................

09.998. Summary of remaining write-ins for Line 9.9 from overflow page ................................................................................................................................................ ................................. 0 

09.999. Totals (Lines 09.901 thru 09.903 plus 09.998) (Line 09.9 above) (3,059,628)

10.201. Modified Separate Account Investment Income In Excess Of Crediting .................................................................................................................................... .................... 13,958,046 

10.202. Transaction Loss ............................................................................................................................................................................................................... ..................... 1,848,445 

10.203. Other net transfer to or (from) general account on deposit-type contracts ......................................................................................................................... ........................ 271,732 

10.298. Summary of remaining write-ins for Line 10.2 from overflow page .............................................................................................................................................. .......................(359,584)

10.299. Totals (Lines 10.201 thru 10.203 plus 10.298) (Line 10.2 above) 15,718,639 

1701. Change In Other Assets/Liabilities .................................................................................................................................................................................... ...................128,319,527 

1702. Transfers Adjustment ......................................................................................................................................................................................................... ......................4,708,803 

1703. Misc Inc Adjustments ......................................................................................................................................................................................................... ........................ 294,327 

1798. Summary of remaining write-ins for Line 17 from overflow page ................................................................................................................................................................... (46,011,833)

1799. Totals (Lines 1701 thru 1703 plus 1798) (Line 17 above) 87,310,824 

2101. ........................................................................................................................................................................................................................................ ....................................

2102. ........................................................................................................................................................................................................................................ ....................................

2103. ........................................................................................................................................................................................................................................ ....................................

2198. Summary of remaining write-ins for Line 21 from overflow page .................................................................................................................................................................................. 0 

2199. Totals (Lines 2101 thru 2103 plus 2198) (Line 21 above) 0 

3101. Misc Adj ........................................................................................................................................................................................................................... ........................... 1,251 

3102. Change In Misc Adj ............................................................................................................................................................................................................ .............................(141)

3103. ........................................................................................................................................................................................................................................ ....................................

3198. Summary of remaining write-ins for Line 31 from overflow page .................................................................................................................................................................................. 0 

3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above) 1,110 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

EXHIBIT 6 - GUARANTEED INSURANCE AND ANNUITY PRODUCTS
1

Amount

2

Percent of Total

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

1.1  Life insurance ..................................................................................................................................................................... ................683,802,251 ............................. 0.7 

1.2  Annuities ................................................................................................................................................................................................9,534,995 ............................. 0.0 

1.3  Supplementary contracts with life contingencies .................................................................................................................................................0 ............................. 0.0 

1.4  Accident and health ............................................................................................................................................................ .................................0 ............................. 0.0 

1.5  Miscellaneous reserves ...................................................................................................................................................... .................................0 ............................. 0.0 

1.6  Total .................................................................................................................................................................................. 693,337,246 0.7 

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

2.1  Guaranteed interest contracts ............................................................................................................................................ ................. 67,940,991 ............................. 0.1 

2.2  Annuities certain ................................................................................................................................................................. .................................0 ............................. 0.0 

2.3  Supplemental contracts ...................................................................................................................................................... .................................0 ............................. 0.0 

2.4  Dividend accumulations or refunds .................................................................................................................................... .................................0 ............................. 0.0 

2.5  Premium and other deposit funds ...................................................................................................................................... .................................0 ............................. 0.0 

2.6  Total .................................................................................................................................................................................. 67,940,991 0.1 

3. Other liabilities (included in Page 3, Lines 4, 10, 13 & 14) ...................................................................................................... 24,979,636 0.0 

4. Total liabilities associated with guarantees (Lines 1.6 + 2.6 + 3) .............................................................................................. ................786,257,873 .............................0.8 

5. Total liabilities not associated with guarantees ......................................................................................................................... .......... 97,306,028,816 ...........................99.2 

6. Total Separate Accounts liabilities (Lines 4 + 5 = Page 3, Line 17) 98,092,286,689 100.0 %
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA 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

Product Identifier

2

Registered
with SEC

3

Not
Registered
with SEC

Guarantees 
Associated 

with
the Product

Yes/No Seed Money

Fees and 
Expenses
Due to the
General 
Account

Additional 
Required
Surplus

Amounts

Private 
Placement 
Variable 
Annuity

Private 
Placement

Life
Insurance

Other (Not 
PPVA

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 ......................... .........78,033,500 ..........5,514,141 .......... NO.......... ..................... 0 ..................... 0 ..................... 0 ..................... 0 ..................... 0 ......... 5,514,141 

Group Annuities .............................. ......................0 ...23,933,237,685 .......... NO.......... ..................... 0 ..................... 0 ..................... 0 ..................... 0 ..................... 0 ..23,933,237,685 

AMBAC - Modified Separate Account ... ......................0 ........ 67,427,716 ......... YES.......... ..................... 0 ..................... 0 ..................... 0 ..................... 0 ..................... 0 ........67,427,716 
Registered Market Value Annuity - SPL 

...................................................... .......... 1,265,450 ......................0 ......... YES.......... ............... 1,000 ............... 1,529 ..................... 0 ..................... 0 ..................... 0 ..................... 0 

Variable Annuities ......................... ....... 346,010,078 ......................0 ......... YES.......... ..................... 0 ..................... 0 ..................... 0 ..................... 0 ..................... 0 ..................... 0 
Guaranteed Investment Contracts - 

Camden ............................................ ......................0 .... 2,044,021,559 ............ ............ ..................... 0 ..................... 0 ..................... 0 ..................... 0 ..................... 0 ... 2,044,021,559 

MVP Modified Separate Account ......... ......................0 ........ 10,707,336 .......... NO.......... ..................... 0 ..................... 0 ..................... 0 ..................... 0 ..................... 0 ........10,707,336 
Non Registered Market Value Separate 

account .......................................... ......................0 ....1,747,758,165 ......... YES.......... ..................... 0 ............ 592,628 ..................... 0 ..................... 0 ..................... 0 ... 1,747,758,165 

1.01B9999 
Total All Other Group Annuities 425,309,028 27,808,666,602 XXX 1,000 594,157 0 0 0 27,808,666,602 

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 ......................... .. 59,372,190,969 ......................0 ......... YES.......... ..................... 0 ..................... 0 ..................... 0 ..................... 0 ..................... 0 ..................... 0 

1.01D9999 
Total All Other Individual 
Annuities 59,372,190,969 0 XXX 0 0 0 0 0 0 

1.01E0001
Life Insurance

Variable Life ................................. .... 1,276,616,566 ......................0 .......... NO.......... ..................... 0 ..................... 0 ..................... 0 ..................... 0 ..................... 0 ..................... 0 

Fixed Universal Life ...................... ......................0 ....... 725,240,587 ......... YES.......... ..................... 0 ..................... 0 ..................... 0 ..................... 0 ..................... 0 ...... 725,240,587 

Variable Universal Life .................. ....4,750,131,279 ....3,734,032,233 .......... NO.......... ..................... 0 ..................... 0 ..................... 0 ..................... 0 ... 3,734,032,233 ..................... 0 

1.01E9999 
Total Life Insurance 6,026,747,845 4,459,272,820 XXX 0 0 0 0 3,734,032,233 725,240,587 

1.01F9999 
Totals 65,824,247,842 32,267,939,422 XXX 1,000 594,157 0 0 3,734,032,233 28,533,907,189 

1.02 Did the reporting entity remit seed money, other fees and expenses or additional required surplus amounts to the general account during the 
current year? ............................................................................................................................................................................................................ 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..........................................$ .................................0 

1.032 Other Fees and Expenses.................... $ ................577,637,763 

1.033 Additional Required Surplus Amounts .$ .................................0 

1.04 Did the reporting entity receive seed money from the general account in the current year? ................................................................................... Yes [   ]  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..........................$ ..........................1,000 

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 ]  N/A [   ]

1.07 If yes, provide information on the amount of seed money the reporting entity considers insulated from the general account:

1.071 Insulated Seed Money ................................................................................................................................................................................................ $ ..........................1,000 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

GENERAL INTERROGATORIES

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

1.081 Seed Money............................................ Yes [ 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

Seed Money

2
Fees and Expenses 

Due to the
General Account

3

Additional Required 
Surplus Amounts

1.091 Under 1 Year .................................................................... .................................0 .................................0 .................................0 

1.092 1 Year - 3 Years ............................................................... .................................0 .................................0 .................................0 

1.093 Over 3 Years - 5 Years ..................................................... .................................0 .................................0 .................................0 

1.094 Over 5 Years .................................................................... .................................0 .................................0 .................................0 

1.095 Total 0 0 0 

1.10 For seed money, other fees and expenses, and additional required surplus amounts held in the separate account, does the reporting 
entity invest these funds in accordance with investment directives of the general account:

1.101 Seed Money............................................ Yes [ X ]  No [   ]  N/A [   ]

1.102 Other Fees and Expenses...................... Yes [ X ]  No [   ]  N/A [   ]

1.103 Additional Required Surplus Amounts ... Yes [ X ]  No [   ]  N/A [   ]
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 [   ]  No [   ]  N/A [ X ]

1.112 Other Fees and Expenses...................... Yes [   ]  No [   ]  N/A [ X ]

1.113 Additional Required Surplus Amounts ... Yes [   ]  No [   ]  N/A [ X ]

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

2.3 If yes, provide detail on these guarantees paid by the general account:

1
Year

2
Amount

2.301 As of December 31, 2023 .................................. $ ................. 63,457,606 

2.302 As of December 31, 2022  ................................. $ ................. 55,518,741 

2.303 As of December 31, 2021 .................................. $ ................. 44,537,828 

2.304 As of December 31, 2020 .................................. $ ................. 74,713,835 

2.305 As of December 31, 2019 .................................. $ ................. 74,532,533 

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 guarantees? ................................................................................ Yes [   ]  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

Product Identifier with Risk Charges

2

Risk Charge Reviewed and Opined Upon

3
Name and Title of Individual who Provided

Opinion on Risk Charges
2.5A00001  Pension Risk Transfer Group Annuities
 .................................................................................  ..................................................................................  .................................................................................

2.5B00001  All Other Group Annuities
 .................................................................................  ..................................................................................  .................................................................................

2.5C00001  Registered Index Linked Annuities 
Individual Annuities
 .................................................................................  ..................................................................................  .................................................................................

2.5D00001  All Other Individual Annuities
 .................................................................................  ..................................................................................  .................................................................................

2.5E00001  Life Insurance
 .................................................................................  ..................................................................................  .................................................................................
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA 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
Year

2
Amount

2.601 As of December 31, 2023 .................................. $ ................570,026,412 

2.602 As of December 31, 2022  ................................. $ ................583,522,750 

2.603 As of December 31, 2021 .................................. $ ................579,401,711 

2.604 As of December 31, 2020 .................................. $ ................564,956,534 

2.605 As of December 31, 2019 .................................. $ ................551,762,907 

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 [   ]  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 general account? .............................................................................................................................................. Yes [   ]  No [   ]  N/A [ 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

Investment Type

2

State Investment 
Limitation

3
Combined

Investment (Separate 
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 
results.)  ................................................................................................................................................................................................................... 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

Product Identifier

2

Net Investment 
Proceeds

3

Attributed to
Contract Holder

4

Transferred to
General
Account

5
Reinvested 
Within the
Separate
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

AMBAC - Modified Separate Account ............................................ ..........14,178,320 ..........14,782,039 .............(810,530) .........................0 
4.2B99999
Total All Other Group Annuities 14,178,320 14,782,039 (810,530) 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 14,178,320 14,782,039 (810,530) 0 

4.3 For items reinvested within the Separate Account, does the reporting entity invest these assets in accordance with investment 
directives of the general account? ............................................................................................................................................................... Yes [   ]  No [   ]  N/A [ X ]

4.4 If no, does the reporting entity have a stated policy and procedure for the reinvestment of investment proceeds within the separate 
account? ...................................................................................................................................................................................................... Yes [   ]  No [   ]  N/A [ 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 account? ........................................................................ Yes [   ]  No [   ]  N/A [ X ]
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

GENERAL INTERROGATORIES

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

5.2 For items 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 ................................. Yes [   ]  No [ X ]

5.22 Other Measurement Methods............ Yes [   ]  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:

Description
1

Amount
2

Percentage

5.41 Fair Value ..............................................$ .......... 96,054,276,411 ............................99.3 %

5.42 Amortized Cost  .....................................$ ................709,936,371 ............................. 0.7 %

5.43 Other Measurement Methods ................$ .................................0 ............................. 0.0 %

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
Assets Held at
Amortized Cost

2

Fair Value

3
Unrecorded Unrealized

Gain/Loss

5.51... $ ................709,936,371 $ ................649,348,406 $ ................(60,587,965)

1
Assets Held at

Other Measurement 
Method

2

Fair Value

3

Unrecorded Unrealized
Gain/Loss

5.52... $ .................................0 $ .................................0 $ .................................0 

Securities Lending Transactions Within Separate Accounts
6.1 Does the reporting entity engage in securities lending transactions with separate account assets?  ..................................................................... Yes [   ]  No [ X ]

6.2 If yes, does the reporting entity have written policies and procedures for such transactions? .................................................................... Yes [   ]  No [   ]  N/A [ X ]

6.3 Does the reporting entity obtain approval, or otherwise provide notification to contract holders, regarding securities lending transactions 
that occur with separate account assets? ................................................................................................................................................... Yes [   ]  No [   ]  N/A [ X ]

6.4 Are all securities lending transactions reported on balance sheet? ............................................................................................................. Yes [   ]  No [   ]  N/A [ 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 ...................... $ ......................... 0 

6.612 Percentage.................... ......................0.0 %
6.62 Identify whether securities lent are reported at book value or market value

6.621 Book Value ................ $ ......................... 0 

6.622 Market Value...............$ ......................... 0 
6.63 Detail on collateral received:

6.631 Aggregate Amount Collateral Received

6.6311 Open ...................................$ ................................. 0 

6.6312 30 Days or Less...................$ ................................. 0 

6.6313 31 to 60 Days...................... $ ................................. 0 

6.6314 61 to 90 Days...................... $ ................................. 0 

6.6315 Greater than 90 Days.......... $ ................................. 0 

6.6316 Total Collateral Received.... $ ................................. 0 

6.632 The aggregate fair value of all securities acquired from the sale, trade or use of the accepted collateral (reinvested collateral) ............$ ..................................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 ......................................................................................$ ................................. 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        
and 2, Column 5) .................................................................................................................................................................... $ .................................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) ................................................................................................................................. $ .................................0 

6.73   Total payable for securities lending reported on the liability page (Page 3, Line 14, Column 3) ............................................ $ .................................0 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

1
Amount of FHLB

Stock Purchased or 
Owned

2
Amount of Collateral 

Pledged to the
FHLB

3
Total Borrowing or 
Funding Capacity 

Currently Available

4
Total Reserves Related 

to FHLB
Agreements

$ .................................0 $ .................................0 $ .................................0 $ .................................0 

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

Reporting Differences Between GAAP and SAP Financial Statements (This disclosure is applicable to all reporting entities regardless if they 
file GAAP financial statements)

8.1 Does the reporting entity file GAAP financial statements? ...................................................................................................................................... Yes [   ]  No [ X ]

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

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

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

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

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

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

1

Product Identifier

2
Same as GAAP / Condition that Requires GAAP General 

Account Reporting
 ..............................................................................................................  ...........................................................................................................
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE
INTEREST MAINTENANCE RESERVE

1
Amount

1. Reserve as of December 31, Prior Year ......................................................................................................................................................................... ................. 17,602,156 

2. Current year�s realized pre-tax capital gains/(losses)  of $ ..............664,225  transferred into the reserve net of taxes of $ .............. 139,487 .....................(524,738)

3. Adjustment for current year�s liability gains/(losses) released from the reserve ............................................................................................................. .................................0 

4. Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + Line 3) ....................................................................... 17,077,418 

5. Current year�s amortization released to Summary of Operations (Amortization, Line 1, Column 4) .............................................................................. 1,223,541 

6. Reserve as of December 31, current year (Line 4 minus Line 5) 15,853,877 

 

AMORTIZATION

Year of Amortization

1

Reserve as of 
December 31, 

Prior Year

2

Current Year�s 
Realized Capital 
Gains/(Losses) 

Transferred into the 
Reserve Net of Taxes

3

Adjustment for Current 
Year�s Liability 
Gains/(Losses) 
Released From

the Reserve

4

Balance Before 
Reduction for Current 
Year�s Amortization 

(Cols. 1 + 2 + 3)

1. 2023 ................................................................................................................ ...................1,283,565 ...................... (60,024) .................................0 ...................1,223,541 

2. 2024 ................................................................................................................ ................... 1,357,852 .....................(124,906) .................................0 ...................1,232,946 

3. 2025 ................................................................................................................ ................... 1,435,383 .....................(114,013) .................................0 ................... 1,321,370 

4. 2026 ................................................................................................................ ...................1,487,995 .......................(85,597) .................................0 ...................1,402,398 

5. 2027 ................................................................................................................ ...................1,506,710 .......................(56,397) .................................0 ................... 1,450,313 

6. 2028 ................................................................................................................ ...................1,448,666 ...................... (25,940) .................................0 ...................1,422,726 

7. 2029 ................................................................................................................ ...................1,325,001 ........................ (8,920) .................................0 ...................1,316,081 

8. 2030 ................................................................................................................ ...................1,141,362 ........................ (7,357) .................................0 ...................1,134,005 

9. 2031 ................................................................................................................ ...................... 918,755 ........................ (5,687) .................................0 ...................... 913,068 

10. 2032 ................................................................................................................ ...................... 719,094 ........................ (3,783) .................................0 .......................715,311 

11. 2033 ................................................................................................................ ...................... 562,359 ........................ (1,759) .................................0 ...................... 560,600 

12. 2034 ................................................................................................................ ...................... 456,261 ........................ (1,484) .................................0 .......................454,777 

13. 2035 ................................................................................................................ ...................... 420,391 ........................ (2,643) .................................0 .......................417,748 

14. 2036 ................................................................................................................ ...................... 427,144 ........................ (3,700) .................................0 ...................... 423,444 

15. 2037 ................................................................................................................ ...................... 434,485 ........................ (5,189) .................................0 ...................... 429,296 

16. 2038 ................................................................................................................ ...................... 420,429 ........................ (6,414) .................................0 ...................... 414,015 

17. 2039 ................................................................................................................ ...................... 381,994 ........................ (6,466) .................................0 .......................375,528 

18. 2040 ................................................................................................................ .......................322,349 ........................ (5,007) .................................0 .......................317,342 

19. 2041 ................................................................................................................ ...................... 262,891 ........................ (3,416) .................................0 ...................... 259,475 

20. 2042 ................................................................................................................ ...................... 215,696 ........................ (1,957) .................................0 .......................213,739 

21. 2043 ................................................................................................................ .......................187,835 ............................(159) .................................0 .......................187,676 

22. 2044 ................................................................................................................ .......................170,075 ............................. 695 .................................0 .......................170,770 

23. 2045 ................................................................................................................ ...................... 166,698 ............................. 725 .................................0 .......................167,423 

24. 2046 ................................................................................................................ ...................... 160,369 ............................. 754 .................................0 ...................... 161,123 

25. 2047 ................................................................................................................ ...................... 140,174 ............................. 814 .................................0 ...................... 140,988 

26. 2048 ................................................................................................................ .......................113,231 ............................. 843 .................................0 ...................... 114,074 

27. 2049 ................................................................................................................ ........................ 80,168 ............................. 784 .................................0 ........................ 80,952 

28. 2050 ................................................................................................................ ........................ 41,008 ............................. 621 .................................0 ........................ 41,629 

29. 2051 ................................................................................................................ ........................ 12,251 ............................. 459 .................................0 ........................ 12,710 

30. 2052 ................................................................................................................ ..........................1,993 ............................. 296 .................................0 ..........................2,289 

31. 2053 and Later 0 89 0 89 

32. Total (Lines 1 to 31) 17,602,184 (524,738) 0 17,077,446 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS 

DEFAULT COMPONENT
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve

Line
Num-
ber

NAIC
Desig-
nation Description

Book/Adjusted 
Carrying Value

Reclassify 
Related Party 

Encumbrances
Add Third Party 
Encumbrances

Balance for
AVR Reserve
Calculations 

(Cols. 1 + 2 + 3)

5

Factor

6

Amount
(Cols.4 x 5)

7

Factor

8

Amount
(Cols. 4 x 7)

9

Factor

10

Amount
(Cols. 4 x 9)

LONG-TERM BONDS

1. Exempt Obligations .................................................................. ................. 14,297,745 ...............XXX.............. ...............XXX.............. ................. 14,297,745 .................0.0000 .................................0 .................0.0000 .................................0 .................0.0000 .................................0 

2.1 1 NAIC Designation Category 1.A .............................................. ................129,176,883 ...............XXX.............. ...............XXX.............. ................129,176,883 .................0.0002 ........................ 25,835 .................0.0007 ........................ 90,424 .................0.0013 .......................167,930 

2.2 1 NAIC Designation Category 1.B .............................................. ................. 56,824,832 ...............XXX.............. ...............XXX.............. ................. 56,824,832 .................0.0004 ........................ 22,730 .................0.0011 ........................ 62,507 .................0.0023 .......................130,697 

2.3 1 NAIC Designation Category 1.C .............................................. ................. 13,516,151 ...............XXX.............. ...............XXX.............. ................. 13,516,151 .................0.0006 ..........................8,110 .................0.0018 ........................ 24,329 .................0.0035 ........................ 47,307 

2.4 1 NAIC Designation Category 1.D .............................................. ................. 24,823,813 ...............XXX.............. ...............XXX.............. ................. 24,823,813 .................0.0007 ........................ 17,377 .................0.0022 ........................ 54,612 .................0.0044 ...................... 109,225 

2.5 1 NAIC Designation Category 1.E .............................................. ................. 37,993,163 ...............XXX.............. ...............XXX.............. ................. 37,993,163 .................0.0009 ........................ 34,194 .................0.0027 ...................... 102,582 .................0.0055 ...................... 208,962 

2.6 1 NAIC Designation Category 1.F .............................................. ................. 93,358,118 ...............XXX.............. ...............XXX.............. ................. 93,358,118 .................0.0011 ...................... 102,694 .................0.0034 .......................317,418 .................0.0068 .......................634,835 

2.7 1 NAIC Designation Category 1.G .............................................. ............... 101,020,425 ...............XXX.............. ...............XXX.............. ............... 101,020,425 .................0.0014 ...................... 141,429 .................0.0042 ...................... 424,286 .................0.0085 ...................... 858,674 

2.8 Subtotal NAIC 1 (2.1+2.2+2.3+2.4+2.5+2.6+2.7) .................... 456,713,385 XXX XXX 456,713,385 XXX 352,368 XXX 1,076,158 XXX 2,157,630 

3.1 2 NAIC Designation Category 2.A .............................................. ................. 72,490,206 ...............XXX.............. ...............XXX.............. ................. 72,490,206 .................0.0021 ...................... 152,229 .................0.0063 ...................... 456,688 .................0.0105 .......................761,147 

3.2 2 NAIC Designation Category 2.B .............................................. ................105,601,370 ...............XXX.............. ...............XXX.............. ................105,601,370 .................0.0025 ...................... 264,003 .................0.0076 ...................... 802,570 .................0.0127 ................... 1,341,137 

3.3 2 NAIC Designation Category 2.C .............................................. ................. 52,613,344 ...............XXX.............. ...............XXX.............. ................. 52,613,344 .................0.0036 ...................... 189,408 .................0.0108 ...................... 568,224 .................0.0180 ...................... 947,040 

3.4 Subtotal NAIC 2 (3.1+3.2+3.3) ................................................ 230,704,920 XXX XXX 230,704,920 XXX 605,641 XXX 1,827,483 XXX 3,049,325 

4.1 3 NAIC Designation Category 3.A .............................................. ........................ 88,905 ...............XXX.............. ...............XXX.............. ........................ 88,905 .................0.0069 ............................. 613 .................0.0183 ..........................1,627 .................0.0262 ..........................2,329 

4.2 3 NAIC Designation Category 3.B .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0099 .................................0 .................0.0264 .................................0 .................0.0377 .................................0 

4.3 3 NAIC Designation Category 3.C .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0131 .................................0 .................0.0350 .................................0 .................0.0500 .................................0 

4.4 Subtotal NAIC 3 (4.1+4.2+4.3) ................................................ 88,905 XXX XXX 88,905 XXX 613 XXX 1,627 XXX 2,329 

5.1 4 NAIC Designation Category 4.A .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0184 .................................0 .................0.0430 .................................0 .................0.0615 .................................0 

5.2 4 NAIC Designation Category 4.B .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0238 .................................0 .................0.0555 .................................0 .................0.0793 .................................0 

5.3 4 NAIC Designation Category 4.C .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0310 .................................0 .................0.0724 .................................0 .................0.1034 .................................0 

5.4 Subtotal NAIC 4 (5.1+5.2+5.3) ................................................ 0 XXX XXX 0 XXX 0 XXX 0 XXX 0 

6.1 5 NAIC Designation Category 5.A .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0472 .................................0 .................0.0846 .................................0 .................0.1410 .................................0 

6.2 5 NAIC Designation Category 5.B .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0663 .................................0 .................0.1188 .................................0 .................0.1980 .................................0 

6.3 5 NAIC Designation Category 5.C .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0836 .................................0 .................0.1498 .................................0 .................0.2496 .................................0 

6.4 Subtotal NAIC 5 (6.1+6.2+6.3) ................................................ 0 XXX XXX 0 XXX 0 XXX 0 XXX 0 

7. 6 NAIC 6 ..................................................................................... .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.2370 .................................0 .................0.2370 .................................0 

8. Total Unrated Multi-class Securities Acquired by Conversion . 0 XXX XXX 0 XXX 0 XXX 0 XXX 0 

9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 701,804,955 XXX XXX 701,804,955 XXX 958,622 XXX 2,905,267 XXX 5,209,284 

PREFERRED STOCKS

10. 1 Highest Quality ........................................................................ .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0005 .................................0 .................0.0016 .................................0 .................0.0033 .................................0 

11. 2 High Quality ............................................................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0021 .................................0 .................0.0064 .................................0 .................0.0106 .................................0 

12. 3 Medium Quality ........................................................................ .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0099 .................................0 .................0.0263 .................................0 .................0.0376 .................................0 

13. 4 Low Quality .............................................................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0245 .................................0 .................0.0572 .................................0 .................0.0817 .................................0 

14. 5 Lower Quality ........................................................................... .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0630 .................................0 .................0.1128 .................................0 .................0.1880 .................................0 

15. 6 In or Near Default .................................................................... .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.2370 .................................0 .................0.2370 .................................0 

16. Affiliated Life with AVR ............................................................ 0 XXX XXX 0 0.0000 0 0.0000 0 0.0000 0 

17. Total Preferred Stocks (Sum of Lines 10 through 16) 0 XXX XXX 0 XXX 0 XXX 0 XXX 0 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS 

DEFAULT COMPONENT
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve

Line
Num-
ber

NAIC
Desig-
nation Description

Book/Adjusted 
Carrying Value

Reclassify 
Related Party 

Encumbrances
Add Third Party 
Encumbrances

Balance for
AVR Reserve
Calculations 

(Cols. 1 + 2 + 3)

5

Factor

6

Amount
(Cols.4 x 5)

7

Factor

8

Amount
(Cols. 4 x 7)

9

Factor

10

Amount
(Cols. 4 x 9)

SHORT-TERM BONDS

18. Exempt Obligations .................................................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.0000 .................................0 .................0.0000 .................................0 

19.1 1 NAIC Designation Category 1.A .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0002 .................................0 .................0.0007 .................................0 .................0.0013 .................................0 

19.2 1 NAIC Designation Category 1.B .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0004 .................................0 .................0.0011 .................................0 .................0.0023 .................................0 

19.3 1 NAIC Designation Category 1.C .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0006 .................................0 .................0.0018 .................................0 .................0.0035 .................................0 

19.4 1 NAIC Designation Category 1.D .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0007 .................................0 .................0.0022 .................................0 .................0.0044 .................................0 

19.5 1 NAIC Designation Category 1.E .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0009 .................................0 .................0.0027 .................................0 .................0.0055 .................................0 

19.6 1 NAIC Designation Category 1.F .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0011 .................................0 .................0.0034 .................................0 .................0.0068 .................................0 

19.7 1 NAIC Designation Category 1.G .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0014 .................................0 .................0.0042 .................................0 .................0.0085 .................................0 

19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ...... 0 XXX XXX 0 XXX 0 XXX 0 XXX 0 

20.1 2 NAIC Designation Category 2.A .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0021 .................................0 .................0.0063 .................................0 .................0.0105 .................................0 

20.2 2 NAIC Designation Category 2.B .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0025 .................................0 .................0.0076 .................................0 .................0.0127 .................................0 

20.3 2 NAIC Designation Category 2.C .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0036 .................................0 .................0.0108 .................................0 .................0.0180 .................................0 

20.4 Subtotal NAIC 2 (20.1+20.2+20.3) .......................................... 0 XXX XXX 0 XXX 0 XXX 0 XXX 0 

21.1 3 NAIC Designation Category 3.A .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0069 .................................0 .................0.0183 .................................0 .................0.0262 .................................0 

21.2 3 NAIC Designation Category 3.B .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0099 .................................0 .................0.0264 .................................0 .................0.0377 .................................0 

21.3 3 NAIC Designation Category 3.C .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0131 .................................0 .................0.0350 .................................0 .................0.0500 .................................0 

21.4 Subtotal NAIC 3 (21.1+21.2+21.3) .......................................... 0 XXX XXX 0 XXX 0 XXX 0 XXX 0 

22.1 4 NAIC Designation Category 4.A .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0184 .................................0 .................0.0430 .................................0 .................0.0615 .................................0 

22.2 4 NAIC Designation Category 4.B .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0238 .................................0 .................0.0555 .................................0 .................0.0793 .................................0 

22.3 4 NAIC Designation Category 4.C .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0310 .................................0 .................0.0724 .................................0 .................0.1034 .................................0 

22.4 Subtotal NAIC 4 (22.1+22.2+22.3) .......................................... 0 XXX XXX 0 XXX 0 XXX 0 XXX 0 

23.1 5 NAIC Designation Category 5.A .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0472 .................................0 .................0.0846 .................................0 .................0.1410 .................................0 

23.2 5 NAIC Designation Category 5.B .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0663 .................................0 .................0.1188 .................................0 .................0.1980 .................................0 

23.3 5 NAIC Designation Category 5.C .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0836 .................................0 .................0.1498 .................................0 .................0.2496 .................................0 

23.4 Subtotal NAIC 5 (23.1+23.2+23.3) .......................................... 0 XXX XXX 0 XXX 0 XXX 0 XXX 0 

24. 6 NAIC 6 ..................................................................................... .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.2370 .................................0 .................0.2370 .................................0 

25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24) 0 XXX XXX 0 XXX 0 XXX 0 XXX 0 

DERIVATIVE INSTRUMENTS

26. Exchange Traded .................................................................... .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0005 .................................0 .................0.0016 .................................0 .................0.0033 .................................0 

27. 1 Highest Quality ........................................................................ .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0005 .................................0 .................0.0016 .................................0 .................0.0033 .................................0 

28. 2 High Quality ............................................................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0021 .................................0 .................0.0064 .................................0 .................0.0106 .................................0 

29. 3 Medium Quality ........................................................................ .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0099 .................................0 .................0.0263 .................................0 .................0.0376 .................................0 

30. 4 Low Quality .............................................................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0245 .................................0 .................0.0572 .................................0 .................0.0817 .................................0 

31. 5 Lower Quality ........................................................................... .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0630 .................................0 .................0.1128 .................................0 .................0.1880 .................................0 

32. 6 In or Near Default .................................................................... 0 XXX XXX 0 0.0000 0 0.2370 0 0.2370 0 

33. Total Derivative Instruments .................................................... 0 XXX XXX 0 XXX 0 XXX 0 XXX 0 

34. Total (Lines 9 + 17 + 25 + 33) 701,804,955 XXX XXX 701,804,955 XXX 958,622 XXX 2,905,267 XXX 5,209,284 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS 

DEFAULT COMPONENT
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve

Line
Num-
ber

NAIC
Desig-
nation Description

Book/Adjusted 
Carrying Value

Reclassify 
Related Party 

Encumbrances
Add Third Party 
Encumbrances

Balance for
AVR Reserve
Calculations 

(Cols. 1 + 2 + 3)

5

Factor

6

Amount
(Cols.4 x 5)

7

Factor

8

Amount
(Cols. 4 x 7)

9

Factor

10

Amount
(Cols. 4 x 9)

MORTGAGE LOANS

In Good Standing:

35. Farm Mortgages - CM1 - Highest Quality .............................. .................................0 .................................0 ...............XXX.............. .................................0 .................0.0011 .................................0 .................0.0057 .................................0 .................0.0074 .................................0 

36. Farm Mortgages - CM2 - High Quality ....................................................................0 .................................0 ...............XXX.............. .................................0 .................0.0040 .................................0 .................0.0114 .................................0 .................0.0149 .................................0 

37. Farm Mortgages - CM3 - Medium Quality ............................. .................................0 .................................0 ...............XXX.............. .................................0 .................0.0069 .................................0 .................0.0200 .................................0 .................0.0257 .................................0 

38. Farm Mortgages - CM4 - Low Medium Quality .......................................................0 .................................0 ...............XXX.............. .................................0 .................0.0120 .................................0 .................0.0343 .................................0 .................0.0428 .................................0 

39. Farm Mortgages - CM5 - Low Quality ................................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0183 .................................0 .................0.0486 .................................0 .................0.0628 .................................0 

40. Residential Mortgages - Insured or Guaranteed ................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0003 .................................0 .................0.0007 .................................0 .................0.0011 .................................0 

41. Residential Mortgages - All Other ......................................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0015 .................................0 .................0.0034 .................................0 .................0.0046 .................................0 

42. Commercial Mortgages - Insured or Guaranteed .................. .................................0 .................................0 ...............XXX.............. .................................0 .................0.0003 .................................0 .................0.0007 .................................0 .................0.0011 .................................0 

43. Commercial Mortgages - All Other - CM1 - Highest Quality ...................................0 .................................0 ...............XXX.............. .................................0 .................0.0011 .................................0 .................0.0057 .................................0 .................0.0074 .................................0 

44. Commercial Mortgages - All Other - CM2 - High Quality ...... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0040 .................................0 .................0.0114 .................................0 .................0.0149 .................................0 

45. Commercial Mortgages - All Other - CM3 - Medium Quality . .................................0 .................................0 ...............XXX.............. .................................0 .................0.0069 .................................0 .................0.0200 .................................0 .................0.0257 .................................0 

46. Commercial Mortgages - All Other - CM4 - Low Medium 
Quality ................................................................................. .................................0 .................................0 ...............XXX.............. .................................0 .................0.0120 .................................0 .................0.0343 .................................0 .................0.0428 .................................0 

47. Commercial Mortgages - All Other - CM5 - Low Quality ....... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0183 .................................0 .................0.0486 .................................0 .................0.0628 .................................0 

Overdue, Not in Process:

48. Farm Mortgages .................................................................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0480 .................................0 .................0.0868 .................................0 .................0.1371 .................................0 

49. Residential Mortgages - Insured or Guaranteed ................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0006 .................................0 .................0.0014 .................................0 .................0.0023 .................................0 

50. Residential Mortgages - All Other ......................................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0029 .................................0 .................0.0066 .................................0 .................0.0103 .................................0 

51. Commercial Mortgages - Insured or Guaranteed .................. .................................0 .................................0 ...............XXX.............. .................................0 .................0.0006 .................................0 .................0.0014 .................................0 .................0.0023 .................................0 

52. Commercial Mortgages - All Other ........................................ .................................0 .................................0 ...............XXX.............. .................................0 .................0.0480 .................................0 .................0.0868 .................................0 .................0.1371 .................................0 

In Process of Foreclosure:

53. Farm Mortgages .................................................................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.1942 .................................0 .................0.1942 .................................0 

54. Residential Mortgages - Insured or Guaranteed ................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.0046 .................................0 .................0.0046 .................................0 

55. Residential Mortgages - All Other ......................................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.0149 .................................0 .................0.0149 .................................0 

56. Commercial Mortgages - Insured or Guaranteed .................. .................................0 .................................0 ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.0046 .................................0 .................0.0046 .................................0 

57. Commercial Mortgages - All Other ........................................ 0 0 XXX 0 0.0000 0 0.1942 0 0.1942 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 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE 
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

EQUITY AND OTHER INVESTED ASSET COMPONENT
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve

Line
Num-
ber

NAIC
Desig-
nation Description

Book/Adjusted 
Carrying Value

Reclassify 
Related Party 

Encumbrances
Add Third Party 
Encumbrances

Balance for
AVR Reserve 
Calculations 

(Cols. 1 + 2 + 3)

5

Factor

6

Amount
(Cols.4 x 5)

7

Factor

8

Amount
(Cols. 4 x 7)

9

Factor

10

Amount
(Cols. 4 x 9)

COMMON STOCK

1. Unaffiliated - Public ....................................................................... .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0000 .................................0 ......... 0.1580 (a) .................................0 ......... 0.1580 (a) .................................0 

2. Unaffiliated - Private ...................................................................... .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.1945 .................................0 .................0.1945 .................................0 

3. Federal Home Loan Bank ............................................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.0061 .................................0 .................0.0097 .................................0 

4. Affiliated - Life with AVR ................................................................ .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.0000 .................................0 .................0.0000 .................................0 

Affiliated - Investment Subsidiary:

5. Fixed Income - Exempt Obligations ........................................... .................................0 .................................0 .................................0 .................................0 ...........XXX.......... .................................0 ...........XXX.......... .................................0 ...........XXX.......... .................................0 

6. Fixed Income - Highest Quality .................................................. .................................0 .................................0 .................................0 .................................0 ...........XXX.......... .................................0 ...........XXX.......... .................................0 ...........XXX.......... .................................0 

7. Fixed Income - High Quality ....................................................... .................................0 .................................0 .................................0 .................................0 ...........XXX.......... .................................0 ...........XXX.......... .................................0 ...........XXX.......... .................................0 

8. Fixed Income - Medium Quality .................................................. .................................0 .................................0 .................................0 .................................0 ...........XXX.......... .................................0 ...........XXX.......... .................................0 ...........XXX.......... .................................0 

9. Fixed Income - Low Quality ........................................................ .................................0 .................................0 .................................0 .................................0 ...........XXX.......... .................................0 ...........XXX.......... .................................0 ...........XXX.......... .................................0 

10. Fixed Income - Lower Quality ..................................................... .................................0 .................................0 .................................0 .................................0 ...........XXX.......... .................................0 ...........XXX.......... .................................0 ...........XXX.......... .................................0 

11. Fixed Income - In/Near Default ....................................................................................0 .................................0 .................................0 .................................0 ...........XXX.......... .................................0 ...........XXX.......... .................................0 ...........XXX.......... .................................0 

12. Unaffiliated Common Stock - Public .......................................... .................................0 .................................0 .................................0 .................................0 .................0.0000 .................................0 ......... 0.1580 (a) .................................0 ......... 0.1580 (a) .................................0 

13. Unaffiliated Common Stock - Private ......................................... .................................0 .................................0 .................................0 .................................0 .................0.0000 .................................0 .................0.1945 .................................0 .................0.1945 .................................0 

14. Real Estate ................................................................................. .................................0 .................................0 .................................0 .................................0 ......... 0.0000 (b) .................................0 ......... 0.0000 (b) .................................0 ......... 0.0000 (b) .................................0 

15. Affiliated - Certain Other (See SVO Purposes and Procedures 
Manual) ........................................................................................ .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.1580 .................................0 .................0.1580 .................................0 

16. Affiliated - All Other ....................................................................... 0 XXX XXX 0 0.0000 0 0.1945 0 0.1945 0 

17. Total Common Stock (Sum of Lines 1 through 16) 0 0 0 0 XXX 0 XXX 0 XXX 0 

REAL ESTATE

18. Home Office Property (General Account only) .............................. .................................0 .................................0 .................................0 .................................0 .................0.0000 .................................0 .................0.0912 .................................0 .................0.0912 .................................0 

19. Investment Properties ................................................................... .................................0 .................................0 .................................0 .................................0 .................0.0000 .................................0 .................0.0912 .................................0 .................0.0912 .................................0 

20. Properties Acquired in Satisfaction of Debt .................................. 0 0 0 0 0.0000 0 0.1337 0 0.1337 0 

21. Total Real Estate (Sum of Lines 18 through 20) 0 0 0 0 XXX 0 XXX 0 XXX 0 

OTHER INVESTED ASSETS

INVESTMENTS WITH THE UNDERLYING 
CHARACTERISTICS OF BONDS

22. Exempt Obligations ....................................................................... .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.0000 .................................0 .................0.0000 .................................0 

23. 1 Highest Quality .............................................................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0005 .................................0 .................0.0016 .................................0 .................0.0033 .................................0 

24. 2 High Quality ................................................................................... .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0021 .................................0 .................0.0064 .................................0 .................0.0106 .................................0 

25. 3 Medium Quality ...............................................................................................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0099 .................................0 .................0.0263 .................................0 .................0.0376 .................................0 

26. 4 Low Quality .................................................................................... .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0245 .................................0 .................0.0572 .................................0 .................0.0817 .................................0 

27. 5 Lower Quality ................................................................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0630 .................................0 .................0.1128 .................................0 .................0.1880 .................................0 

28. 6 In or Near Default .......................................................................... 0 XXX XXX 0 0.0000 0 0.2370 0 0.2370 0 

29. Total with Bond Characteristics (Sum of Lines 22 through 28) 0 XXX XXX 0 XXX 0 XXX 0 XXX 0 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS 

EQUITY AND OTHER INVESTED ASSET COMPONENT
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve

Line 
Num-
ber

NAIC
Desig-
nation Description

Book/Adjusted 
Carrying Value

Reclassify 
Related Party 

Encumbrances
Add Third Party 
Encumbrances

Balance for
AVR Reserve 
Calculations

(Cols. 1 + 2 + 3)

5

Factor

6

Amount
(Cols.4 x 5)

7

Factor

8

Amount
(Cols. 4 x 7)

9

Factor

10

Amount
(Cols. 4 x 9)

INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS

OF  PREFERRED STOCKS

30. 1 Highest Quality ............................................................................. ................. 13,891,535 ...............XXX.............. ...............XXX.............. ................. 13,891,535 .................0.0005 ..........................6,946 .................0.0016 ........................ 22,226 .................0.0033 ........................ 45,842 

31. 2 High Quality .................................................................................. ...................2,268,529 ...............XXX.............. ...............XXX.............. ...................2,268,529 .................0.0021 ..........................4,764 .................0.0064 ........................ 14,519 .................0.0106 ........................ 24,046 

32. 3 Medium Quality ............................................................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0099 .................................0 .................0.0263 .................................0 .................0.0376 .................................0 

33. 4 Low Quality ................................................................................... .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0245 .................................0 .................0.0572 .................................0 .................0.0817 .................................0 

34. 5 Lower Quality................................................................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0630 .................................0 .................0.1128 .................................0 .................0.1880 .................................0 

35. 6 In or Near Default ......................................................................... .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.2370 .................................0 .................0.2370 .................................0 

36. Affiliated Life with AVR ................................................................. 0 XXX XXX 0 0.0000 0 0.0000 0 0.0000 0 

37. Total with Preferred Stock Characteristics (Sum of Lines 30 
through 36) 16,160,064 XXX XXX 16,160,064 XXX 11,710 XXX 36,745 XXX 69,888 

INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS

OF  MORTGAGE LOANS

In Good Standing Affiliated:

38. Mortgages - CM1 - Highest Quality ............................................ .................................0 .................................0 ...............XXX.............. .................................0 .................0.0011 .................................0 .................0.0057 .................................0 .................0.0074 .................................0 

39. Mortgages - CM2 - High Quality ................................................. .................................0 .................................0 ...............XXX.............. .................................0 .................0.0040 .................................0 .................0.0114 .................................0 .................0.0149 .................................0 

40. Mortgages - CM3 - Medium Quality ........................................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0069 .................................0 .................0.0200 .................................0 .................0.0257 .................................0 

41. Mortgages - CM4 - Low Medium Quality .................................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0120 .................................0 .................0.0343 .................................0 .................0.0428 .................................0 

42. Mortgages - CM5 - Low Quality .................................................. .................................0 .................................0 ...............XXX.............. .................................0 .................0.0183 .................................0 .................0.0486 .................................0 .................0.0628 .................................0 

43. Residential Mortgages - Insured or Guaranteed ........................ .................................0 .................................0 ...............XXX.............. .................................0 .................0.0003 .................................0 .................0.0007 .................................0 .................0.0011 .................................0 

44. Residential Mortgages - All Other .............................................. .................................0 ...............XXX.............. ...............XXX.............. .................................0 .................0.0015 .................................0 .................0.0034 .................................0 .................0.0046 .................................0 

45. Commercial Mortgages - Insured or Guaranteed ....................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0003 .................................0 .................0.0007 .................................0 .................0.0011 .................................0 

Overdue, Not in Process Affiliated:

46. Farm Mortgages ......................................................................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0480 .................................0 .................0.0868 .................................0 .................0.1371 .................................0 

47. Residential Mortgages - Insured or Guaranteed ........................ .................................0 .................................0 ...............XXX.............. .................................0 .................0.0006 .................................0 .................0.0014 .................................0 .................0.0023 .................................0 

48. Residential Mortgages - All Other .............................................. .................................0 .................................0 ...............XXX.............. .................................0 .................0.0029 .................................0 .................0.0066 .................................0 .................0.0103 .................................0 

49. Commercial Mortgages - Insured or Guaranteed ....................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0006 .................................0 .................0.0014 .................................0 .................0.0023 .................................0 

50. Commercial Mortgages - All Other ............................................. .................................0 .................................0 ...............XXX.............. .................................0 .................0.0480 .................................0 .................0.0868 .................................0 .................0.1371 .................................0 

In Process of Foreclosure Affiliated:

51. Farm Mortgages ......................................................................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.1942 .................................0 .................0.1942 .................................0 

52. Residential Mortgages - Insured or Guaranteed ........................ .................................0 .................................0 ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.0046 .................................0 .................0.0046 .................................0 

53. Residential Mortgages - All Other .............................................. .................................0 .................................0 ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.0149 .................................0 .................0.0149 .................................0 

54. Commercial Mortgages - Insured or Guaranteed ....................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0000 .................................0 .................0.0046 .................................0 .................0.0046 .................................0 

55. Commercial Mortgages - All Other ............................................. 0 0 XXX 0 0.0000 0 0.1942 0 0.1942 0 

56. Total Affiliated (Sum of Lines 38 through 55) ................................ 0 0 XXX 0 XXX 0 XXX 0 XXX 0 

57. Unaffiliated - In Good Standing With Covenants ....................... .................................0 .................................0 ...............XXX.............. .................................0 ......... 0.0000 (c) .................................0 ......... 0.0000 (c) .................................0 ......... 0.0000 (c) .................................0 

58. Unaffiliated - In Good Standing Defeased With Government 
Securities ................................................................................. .................................0 .................................0 ...............XXX.............. .................................0 .................0.0011 .................................0 .................0.0057 .................................0 .................0.0074 .................................0 

59. Unaffiliated - In Good Standing Primarily Senior ....................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0040 .................................0 .................0.0114 .................................0 .................0.0149 .................................0 

60. Unaffiliated - In Good Standing All Other ................................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0069 .................................0 .................0.0200 .................................0 .................0.0257 .................................0 

61. Unaffiliated - Overdue, Not in Process ...................................... .................................0 .................................0 ...............XXX.............. .................................0 .................0.0480 .................................0 .................0.0868 .................................0 .................0.1371 .................................0 

62. Unaffiliated - In Process of Foreclosure ..................................... 0 0 XXX 0 0.0000 0 0.1942 0 0.1942 0 

63. Total Unaffiliated (Sum of Lines 57 through 62) ........................ 0 0 XXX 0 XXX 0 XXX 0 XXX 0 

64. Total with Mortgage Loan Characteristics (Lines 56 + 63) 0 0 XXX 0 XXX 0 XXX 0 XXX 0 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS 

EQUITY AND OTHER INVESTED ASSET COMPONENT
1 2 3 4 Basic Contribution Reserve Objective Maximum Reserve

Line 
Num-
ber

NAIC
Desig-
nation Description

Book/Adjusted 
Carrying Value

Reclassify 
Related Party 

Encumbrances
Add Third Party 
Encumbrances

Balance for
AVR Reserve 
Calculations

(Cols. 1 + 2 + 3)

5

Factor

6

Amount
(Cols.4 x 5)

7

Factor

8

Amount
(Cols. 4 x 7)

9

Factor

10

Amount
(Cols. 4 x 9)

INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS

OF  COMMON STOCK

65. Unaffiliated Public ......................................................................... ................................. 0 ...............XXX.............. ...............XXX.............. ................................. 0 ................. 0.0000 ................................. 0 ..........0.1580 (a) ................................. 0 ..........0.1580 (a) ................................. 0 
66. Unaffiliated Private ........................................................................ ................................. 0 ...............XXX.............. ...............XXX.............. ................................. 0 ................. 0.0000 ................................. 0 ..................0.1945 ................................. 0 ..................0.1945 ................................. 0 
67. Affiliated Life with AVR ................................................................. ................................. 0 ...............XXX.............. ...............XXX.............. ................................. 0 ................. 0.0000 ................................. 0 ................. 0.0000 ................................. 0 ................. 0.0000 ................................. 0 
68. Affiliated Certain Other (See SVO Purposes & Procedures 

Manual) ....................................................................................... ................................. 0 ...............XXX.............. ...............XXX.............. ................................. 0 ................. 0.0000 ................................. 0 ................. 0.1580 ................................. 0 ................. 0.1580 ................................. 0 
69. Affiliated Other - All Other ............................................................. 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) ............................. ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................. 0.0000 ................................. 0 ..................0.0912 ................................. 0 ..................0.0912 ................................. 0 
72. Investment Properties ................................................................... ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................. 0.0000 ................................. 0 ..................0.0912 ................................. 0 ..................0.0912 ................................. 0 
73 Properties Acquired in Satisfaction of Debt .................................. 0 0 0 0 0.0000 0 0.1337 0 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 ................. ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................. 0.0003 ................................. 0 ................. 0.0006 ................................. 0 ................. 0.0010 ................................. 0 
76. Non-guaranteed Federal Low Income Housing Tax Credit .......... ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................. 0.0063 ................................. 0 ................. 0.0120 ................................. 0 ..................0.0190 ................................. 0 
77. Guaranteed State Low Income Housing Tax Credit ..................... ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................. 0.0003 ................................. 0 ................. 0.0006 ................................. 0 ................. 0.0010 ................................. 0 
78. Non-guaranteed State Low Income Housing Tax Credit .............. ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................. 0.0063 ................................. 0 ................. 0.0120 ................................. 0 ..................0.0190 ................................. 0 
79. All Other Low Income Housing Tax Credit .................................... 0 0 0 0 0.0273 0 0.0600 0 0.0975 0 

80. Total LIHTC (Sum of Lines 75 through 79) 0 0 0 0 XXX 0 XXX 0 XXX 0 

RESIDUAL TRANCHES OR INTERESTS

81. Fixed Income Instruments - Unaffiliated ....................................... ................................. 0 ...............XXX.............. ...............XXX.............. ................................. 0 ................. 0.0000 ................................. 0 ................. 0.1580 ................................. 0 ................. 0.1580 ................................. 0 
82. Fixed Income Instruments - Affiliated ........................................... ................................. 0 ...............XXX.............. ...............XXX.............. ................................. 0 ................. 0.0000 ................................. 0 ................. 0.1580 ................................. 0 ................. 0.1580 ................................. 0 
83. Common Stock - Unaffiliated ........................................................ ................................. 0 ...............XXX.............. ...............XXX.............. ................................. 0 ................. 0.0000 ................................. 0 ................. 0.1580 ................................. 0 ................. 0.1580 ................................. 0 
84. Common Stock - Affiliated ............................................................ ................................. 0 ...............XXX.............. ...............XXX.............. ................................. 0 ................. 0.0000 ................................. 0 ................. 0.1580 ................................. 0 ................. 0.1580 ................................. 0 
85. Preferred Stock - Unaffiliated ....................................................... ................................. 0 ...............XXX.............. ...............XXX.............. ................................. 0 ................. 0.0000 ................................. 0 ................. 0.1580 ................................. 0 ................. 0.1580 ................................. 0 
86. Preferred Stock - Affiliated ............................................................ ................................. 0 ...............XXX.............. ...............XXX.............. ................................. 0 ................. 0.0000 ................................. 0 ................. 0.1580 ................................. 0 ................. 0.1580 ................................. 0 
87. Real Estate - Unaffiliated .............................................................. ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................. 0.0000 ................................. 0 ................. 0.1580 ................................. 0 ................. 0.1580 ................................. 0 
88. Real Estate - Affiliated .................................................................. ................................. 0 ................................. 0 ................................. 0 ................................. 0 ................. 0.0000 ................................. 0 ................. 0.1580 ................................. 0 ................. 0.1580 ................................. 0 
89. Mortgage Loans - Unaffiliated ....................................................... ................................. 0 ...............XXX.............. ...............XXX.............. ................................. 0 ................. 0.0000 ................................. 0 ................. 0.1580 ................................. 0 ................. 0.1580 ................................. 0 
90. Mortgage Loans - Affiliated ........................................................... ................................. 0 ...............XXX.............. ...............XXX.............. ................................. 0 ................. 0.0000 ................................. 0 ................. 0.1580 ................................. 0 ................. 0.1580 ................................. 0 
91. Other - Unaffiliated ........................................................................ ................................. 0 ...............XXX.............. ...............XXX.............. ................................. 0 ................. 0.0000 ................................. 0 ................. 0.1580 ................................. 0 ................. 0.1580 ................................. 0 
92. Other - Affiliated ............................................................................ 0 XXX XXX 0 0.0000 0 0.1580 0 0.1580 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 ............................. ................................. 0 ...............XXX.............. ................................. 0 ................................. 0 ................. 0.0000 ................................. 0 ................. 0.0042 ................................. 0 ................. 0.0042 ................................. 0 
95. NAIC 2 Working Capital Finance Investments ............................. ................................. 0 ...............XXX.............. ................................. 0 ................................. 0 ................. 0.0000 ................................. 0 ................. 0.0137 ................................. 0 ................. 0.0137 ................................. 0 
96. Other Invested Assets - Schedule BA .......................................... ................................. 0 ...............XXX.............. ................................. 0 ................................. 0 ................. 0.0000 ................................. 0 ................. 0.1580 ................................. 0 ................. 0.1580 ................................. 0 
97. Other Short-Term Invested Assets - Schedule DA ....................... 0 XXX 0 0 0.0000 0 0.1580 0 0.1580 0 

98. Total All Other (Sum of Lines 94, 95, 96 and 97) ......................... 0 XXX 0 0 XXX 0 XXX 0 XXX 0 

99. Total Other Invested Assets - Schedules BA & DA (Sum of Lines 
29, 37, 64, 70, 74, 80, 93 and 98) 16,160,064 0 0 16,160,064 XXX 11,710 XXX 36,745 XXX 69,888 

(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.

 2
0



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

ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS REPLICATIONS (SYNTHETIC) ASSETS
1

RSAT Number

2

Type

3

CUSIP

4

Description of Asset(s)

5
NAIC Designation or

Other Description of Asset

6

Value of Asset

7
AVR

Basic Contribution

8
AVR

Reserve Objective

9
AVR

Maximum Reserve

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

0599999 - Total

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 15
Current Year Prior Year

1
General Account

Basis

2
Fair Value

Basis

3
Total

(Cols. 1 + 2)

4

Total

1504. Investment Receivable ................................................................................. .................................0 ................... 2,139,434 ................... 2,139,434 ...................... 184,982 
1597. Summary of remaining write-ins for Line 15 from overflow page 0 2,139,434 2,139,434 184,982 

Additional Write-ins for Liabilities Line 16
Current Year Prior Year

1
General Account

Basis

2
Fair Value

Basis

3
Total

(Cols. 1 + 2)

4

Total

1604. Provision for Experience Refunds .............................................................. .................................0 ................... 3,576,036 ................... 3,576,036 ...................5,585,971 
1605. Intercompany Payable ................................................................................... .................................0 ...................... 427,626 ...................... 427,626 .......................416,339 
1606. Payable for Units Redeemed ......................................................................... .................................0 ...................... 225,958 ...................... 225,958 ...................1,665,871 
1607. Other Payables ............................................................................................. .................................0 ...................... 128,045 ...................... 128,045 ................. 14,267,317 
1608. Investments Payable .................................................................................... .................................0 .................................0 .................................0 ........................ 89,983 
1697. Summary of remaining write-ins for Line 16 from overflow page 0 4,357,665 4,357,665 22,025,481 

Additional Write-ins for Summary of Operations Line 9.3
1

Current Year
2

Prior Year
09.304. Other Fund Transfers ............................................................................................................................................................... ...................... 182,906 ...................... 172,625 
09.305. Other Transfers ....................................................................................................................................................................... .....................(810,530) ................... 1,272,707 
09.397. Summary of remaining write-ins for Line 9.3 from overflow page (627,624) 1,445,332 

Additional Write-ins for Summary of Operations Line 15
1

Current Year
2

Prior Year
1504. Breakage Traded Adj ................................................................................................................................................................. ........................ 48,094 .......................428,775 
1505. Misc Adj .................................................................................................................................................................................... ...................... (24,201) .....................(599,623)
1506. Misc Inc Adjustments ............................................................................................................................................................... .....................(296,590) ................. (4,854,240)
1507. Change in provision for experience refunds ......................................................................................................................... ................. (2,009,935) ................... 2,043,433 
1508. Transfers Adjustment ............................................................................................................................................................... ................. (4,708,805) .....................(440,192)
1509. Change in Payables/Receivables .............................................................................................................................................. ................. (5,012,048) ...................... 138,214 
1597. Summary of remaining write-ins for Line 15 from overflow page (12,003,485) (3,283,633)

Additional Write-ins for Exhibit 5 Line 6
1

Amount

0604. Miscellaneous Income ..................................................................................................................................................................................................... .......................(12,036)

0697. Summary of remaining write-ins for Line 6 from overflow page (12,036)

Additional Write-ins for Exhibit 5 Line 10.2
1

Amount

10.204. Other Fund Transfers .................................................................................................................................................................................................... ...................... 182,906 

10.205. Change In Other Transfers ............................................................................................................................................................................................ .....................(542,490)

10.297. Summary of remaining write-ins for Line 10.2 from overflow page (359,584)

Additional Write-ins for Exhibit 5 Line 17
1

Amount

1704. Misc Adj ......................................................................................................................................................................................................................... ........................ 24,323 

1705. Breakage Traded Adj ...................................................................................................................................................................................................... .......................(48,093)

1706. Fee Adjustment ............................................................................................................................................................................................................... .....................(309,767)

1707. Change in Payables/Receivables ................................................................................................................................................................................... .....................(623,064)

1708. Accrued Fees .................................................................................................................................................................................................................. ................. (1,614,764)

1709. Interest Expense Adj ..................................................................................................................................................................................................... ................. (2,467,118)

1710. Other Gains .................................................................................................................................................................................................................... ................(12,213,730)

1711. Change in Other Payables .............................................................................................................................................................................................. ................(28,759,620)

1797. Summary of remaining write-ins for Line 17 from overflow page (46,011,833)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Analysis of Operations - Summary Line 9.3
1 2 3 4 5 6 7

Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health
Other Lines of

Business

09.304. Other Fund Transfers ....................................................................................................................................................................... ...................... 182,906 ...................... 182,906 .................................0 .................................0 .................................0 .................................0 .................................0 

09.305. Other Transfers ............................................................................................................................................................................... .....................(810,530) .................................0 .................................0 .................................0 .....................(810,530) .................................0 .................................0 

09.397. Summary of remaining write-ins for Line 9.3 from overflow page (627,624) 182,906 0 0 (810,530) 0 0 

Additional Write-ins for Analysis of Operations - Summary Line 15
1 2 3 4 5 6 7

Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health
Other Lines of

Business

1504. Breakage Traded Adj ......................................................................................................................................................................... ........................ 48,094 ............................. (13) .................................0 ...................... (12,495) ........................ 60,602 .................................0 .................................0 

1505. Misc Adj ........................................................................................................................................................................................... ...................... (24,201) .................................0 .................................0 .................................0 ...................... (24,201) .................................0 .................................0 

1506. Misc Inc Adjustments ....................................................................................................................................................................... .....................(296,590) .......................(39,422) .................................0 ...................... 629,943 .....................(887,111) .................................0 .................................0 

1507. Change in provision for experience refunds ................................................................................................................................. ................. (2,009,935) ................. (2,009,935) .................................0 .................................0 .................................0 .................................0 .................................0 

1508. Transfers Adjustment ....................................................................................................................................................................... ................. (4,708,805) .................................0 .................................0 ........................ 30,072 ..................(4,738,877) .................................0 .................................0 

1509. Change in Payables/Receivables ...................................................................................................................................................... ................. (5,012,048) ........................ 42,666 .................................0 ................. (1,389,732) ................. (3,664,982) .................................0 .................................0 

1597. Summary of remaining write-ins for Line 15 from overflow page (12,003,485) (2,006,704) 0 (742,212) (9,254,569) 0 0 

Additional Write-ins for Analysis of Operations - Individual Life Insurance Line 15
1 2 3 4 5 6 7 8 9 10 11

Total Industrial Life Whole Life Term Life Indexed Life Universal Life

Universal Life with 
Secondary 
Guarantees Variable Life

Variable Universal 
Life

Credit Life
(N/A Fraternal)

Other Individual 
Life

1504. Change in provision for experience refunds .............................................................. .......... (2,009,935) ..........XXX............ ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 .......... (2,009,935) ..........XXX............ ..........................0 
1505. Fee Adjustment .............................................................................................................. ................. 97,673 ..........XXX............ ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ................. 37,858 .................59,815 ..........XXX............ ..........................0 
1506. Misc Inc Adjustments ................................................................................................... ............... (39,422) ..........XXX............ ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ...................2,289 ............... (41,711) ..........XXX............ ..........................0 
1598. Summary of remaining write-ins for Line 15 from overflow page (1,951,684) XXX 0 0 0 0 0 40,147 (1,991,831) XXX 0 

Additional Write-ins for Analysis of Operations - Individual Annuities Line 15
1 Deferred 6 7

Total

2

Fixed Annuities

3

Indexed Annuities

4

Variable Annuities
With Guarantees

5

Variable Annuities
Without Guarantees

Life
Contingent Payout

(Immediate and 
Annuitizations)

Other
Annuities

1504. Misc Inc Adjustments ....................................................................................................................................................................... ...................... 629,943 ............................... (1) .................................0 ...................... 232,562 ........................ 45,257 ...................... 352,125 .................................0 

1505. Transfers Adjustment ....................................................................................................................................................................... ........................ 30,072 .................................0 .................................0 ........................ 15,458 ..........................3,009 ........................ 11,605 .................................0 

1597. Summary of remaining write-ins for Line 15 from overflow page 660,015 (1) 0 248,020 48,266 363,730 0 

Additional Write-ins for Analysis of Operations - Group Annuities Line 15
1 Deferred 6 7

Total

2

Fixed Annuities

3

Indexed Annuities

4

Variable Annuities
With Guarantees

5

Variable Annuities
Without Guarantees

Life
Contingent Payout

(Immediate and 
Annuitizations)

Other
Annuities

1504. Fee Adjustment ................................................................................................................................................................................. ...................... 212,094 .................................0 .................................0 .................................0 .................................0 .................................0 ...................... 212,094 

1505. Misc Adj ........................................................................................................................................................................................... ...................... (24,201) .................................0 .................................0 .................................0 .................................0 .................................0 ...................... (24,201)

1506. Misc Inc Adjustments ....................................................................................................................................................................... .....................(887,111) ........................ (2,268) .................................0 .................................0 .................................1 .................................0 .....................(884,844)

1507. Transfers Adjustment ....................................................................................................................................................................... ..................(4,738,877) .................................0 .................................0 ...................... 461,161 ..........................9,411 .................................0 ................. (5,209,449)

1597. Summary of remaining write-ins for Line 15 from overflow page (5,438,095) (2,268) 0 461,161 9,412 0 (5,906,400)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS
Additional Write-ins for Analysis of Increase in Reserves - Individual Life Insurance Line 14

1 2 3 4 5 6 7 8 9 10 11

Total Industrial Life Whole Life Term Life Indexed Life Universal Life

Universal Life
With Secondary 

Guarantees Variable Life
Variable

Universal Life
Credit Life

(N/A Fratermal)
Other Individual

Life
1404. Fee Adjustment .............................................................................................................. ................. 97,673 ..........XXX............ ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ................. 37,858 .................59,815 ..........XXX............ ..........................0 
1405. Change in Payables/Receivables .................................................................................. .................42,666 ..........XXX............ ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 .....................(232) .................42,898 ..........XXX............ ..........................0 
1406. Breakage Traded Adj ..................................................................................................... ...................... (13) ..........XXX............ ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ...................... (41) ........................28 ..........XXX............ ..........................0 
1407. Misc Inc Adjustments ................................................................................................... ............... (39,422) ..........XXX............ ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ...................2,289 ............... (41,711) ..........XXX............ ..........................0 
1408. Transfers on account of policy loans ........................................................................ ..............(813,381) ..........XXX............ ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..............(813,381) ..........XXX............ ..........................0 
1409. Change in provision for experience refunds .............................................................. .......... (2,009,935) ..........XXX............ ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 .......... (2,009,935) ..........XXX............ ..........................0 
1410. Transfers On Account Of Policy Loans ........................................................................ ........ (34,978,890) ..........XXX............ ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ............3,410,339 ........ (38,389,229) ..........XXX............ ..........................0 
1497. Summary of remaining write-ins for Line 14 from overflow page (37,701,302) XXX 0 0 0 0 0 3,450,213 (41,151,515) XXX 0 

Additional Write-ins for Analysis of Increase in Reserves - Individual Annuities Line 14
1 Deferred 6 7

Total

2

Fixed Annuities

3

Indexed Annuities

4
Variable Annuities
With Guarantees

5
Variable Annuities

Without Guarantees

Life Contingent
Payout (Immediate 
and Annuitizations) Other Annuities

1404. Breakage Traded Adj ........................................................................................................................................................................ ...................... (12,495) .................................0 .................................0 ........................ (4,784) ............................(931) ........................ (6,780) .................................0 

1405. Transfers On Account Of Policy Loans ........................................................................................................................................... .....................(201,445) .................................0 .................................0 .....................(168,630) .......................(32,815) .................................0 .................................0 

1406. Change in Payables/Receivables ..................................................................................................................................................... ................. (1,389,732) ........................ 92,908 .................................0 ................. (1,241,118) .....................(241,522) .................................0 .................................0 

1497. Summary of remaining write-ins for Line 14 from overflow page (1,603,672) 92,908 0 (1,414,532) (275,268) (6,780) 0 

Additional Write-ins for Analysis of Increase in Reserves - Group Annuities Line 14
1 Deferred 6 7

Total

2

Fixed Annuities

3

Indexed Annuities

4
Variable Annuities
With Guarantees

5
Variable Annuities

Without Guarantees

Life Contingent
Payout (Immediate 
and Annuitizations) Other Annuities

1404. Accrued Fees .................................................................................................................................................................................... ..........................7,207 .................................0 .................................0 ..........................6,738 ............................. 469 .................................0 .................................0 

1405. Misc Adj ........................................................................................................................................................................................... ...................... (24,201) .................................0 .................................0 .................................0 .................................0 .................................0 ...................... (24,201)

1406. Misc Inc Adjustments ...................................................................................................................................................................... .....................(887,111) ........................ (2,268) .................................0 .................................0 .................................1 .................................0 .....................(884,844)

1407. Change in Payables/Receivables ..................................................................................................................................................... ................. (3,664,982) ...................... 116,045 .................................0 .................................0 .................................0 .................................0 ................. (3,781,027)

1408. Transfers Adjustment ...................................................................................................................................................................... ..................(4,738,877) .................................0 .................................0 ...................... 461,161 ..........................9,411 .................................0 ................. (5,209,449)

1497. Summary of remaining write-ins for Line 14 from overflow page (9,307,964) 113,777 0 467,899 9,881 0 (9,899,521)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS
Real Estate

1. Book/adjusted carrying value, December 31 of prior year .............................................................................................................................................. ....................................

2. 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) ....................................................................................... .................................... ....................................

3. Current year change in encumbrances:

3.1 Totals, Part 1, Column 13 ........................................................................................................................................................................................

3.2 Totals, Part 3, Column 11 ........................................................................................................................................................................................ ....................................

4. Total gain (loss) on disposals, Part 3, Column 18 .......................................................................................................................................................... ....................................

5. Deduct amounts received on disposals, Part 3, Column 15 ........................................................................................................................................... ....................................

6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, Column 15 ........................................................................................................................................................................................

6.2 Totals, Part 3, Column 13 ........................................................................................................................................................................................ ....................................

7. Deduct current year�s other than temporary impairment recognized:

7.1 Totals, Part 1, Column 12 ........................................................................................................................................................................................

7.2 Totals, Part 3, Column 10 ........................................................................................................................................................................................ ....................................

8. Deduct current year�s depreciation:

8.1 Totals, Part 1, Column 11 ........................................................................................................................................................................................

8.2 Totals, Part 3, Column 9 .......................................................................................................................................................................................... ....................................

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

10. Deduct total nonadmitted amounts ................................................................................................................................................................................. ....................................

11. Statement value at end of current period (Line 9 minus Line 10) ................................................................................................................................... ....................................

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prior year .............................................................................................. ....................................

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...............................................................................................................................................

2.2 Additional investment made after acquisition (Part 2, Column 8) ....................................................................................... .................................... ....................................

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12 ........................................................................................................................................................................................

3.2 Totals, Part 3, Column 11 ........................................................................................................................................................................................ ....................................

4. Accrual of discount ..............................................................................................................................................................................................................................................

5. Unrealized valuation increase/(decrease):

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

5.2 Totals, Part 3, Column 8 .......................................................................................................................................................................................... ....................................

6. Total gain (loss) on disposals, Part 3, Column 18 .......................................................................................................................................................... ....................................

7. Deduct amounts received on disposals, Part 3, Column 15 ........................................................................................................................................... ....................................

8. Deduct amortization of premium and mortgage interest points and commitment fees .......................................................................................................................................

9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13 ........................................................................................................................................................................................

9.2 Totals, Part 3, Column 13 ........................................................................................................................................................................................ ....................................

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

10.1 Totals, Part 1, Column 11 ......................................................................................................................................................................................

10.2 Totals, Part 3, Column 10 ...................................................................................................................................................................................... ....................................

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ................................................ ....................................

12. Total valuation allowance ....................................................................................................................................................................................................................................

13. Subtotal (Line 11 plus 12) ............................................................................................................................................................................................... ....................................

14. Deduct total nonadmitted amounts ................................................................................................................................................................................. ....................................

15. Statement value of mortgages owned at end of current period (Line 13 minus Line 14) ....................................................................................................................................
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS
Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prior year .............................................................................................................................................. ................. 16,364,540 

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ............................................................................................................................................0 

2.2 Additional investment made after acquisition (Part 2, Column 9) ....................................................................................... .................................0 .................................0 

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 16 .....................................................................................................................................................................................0 

3.2 Totals, Part 3, Column 12 .....................................................................................................................................................................................0 .................................0 

4. Accrual of discount ....................................................................................................................................................................................................................................6,372 

5. Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 13 ............................................................................................................................................................................ (3,466)

5.2 Totals, Part 3, Column 9 .......................................................................................................................................................................................0 ........................ (3,466)

6. Total gain (loss) on disposals, Part 3, Column 19 .......................................................................................................................................................... .................................0 

7. Deduct amounts received on disposals, Part 3, Column 16 ........................................................................................................................................... .................................0 

8. Deduct amortization of premium and depreciation ......................................................................................................................................................... ........................ 44,115 

9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, Column 17 .....................................................................................................................................................................................0 

9.2 Totals, Part 3, Column 14 .....................................................................................................................................................................................0 .................................0 

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

10.1 Totals, Part 1, Column 15 ...................................................................................................................................................................................0 

10.2 Totals, Part 3, Column 11 ...................................................................................................................................................................................0 .................................0 

11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ................................................................................................ ................. 16,323,332 

12. Deduct total nonadmitted amounts ................................................................................................................................................................................. .................................0 

13. Statement value at end of current period (Line 11 minus Line 12) ................................................................................................................................. ................. 16,323,332 

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year .............................................................................................................................................. .......... 88,992,619,890 

2. Cost of bonds and stocks acquired, Part 3, Column 7 .............................................................................................................................................................. 19,164,260,290 

3. Accrual of discount ........................................................................................................................................................................................................................... 31,234,388 

4. Unrealized valuation increase/(decrease):

4.1. Part 1, Column 12 ...............................................................................................................................................................................154,291,308 

4.2. Part 2, Section 1, Column 15 ............................................................................................................................................. ................... 8,751,139 

4.3. Part 2, Section 2, Column 13 ............................................................................................................................................. ............ 9,229,457,397 

4.4. Part 4, Column 11 ........................................................................................................................................................................... 2,291,700,353 .......... 11,684,200,197 

5. Total gain (loss) on disposals, Part 4, Column 19 .......................................................................................................................................................... .......... (1,405,606,758)

6. Deduction consideration for bonds and stocks disposed of, Part 4, Column 7 ......................................................................................................................... 22,469,819,589 

7. Deduct amortization of premium ..................................................................................................................................................................................... ................. 20,414,462 

8. Total foreign exchange change in book/adjusted carrying value:

8.1. Part 1, Column 15 ....................................................................................................................................................................................... 10,036 

8.2. Part 2, Section 1, Column 19 ............................................................................................................................................. .................................0 

8.3. Part 2, Section 2, Column 16 ............................................................................................................................................. .......................420,738 

8.4. Part 4, Column 15 ......................................................................................................................................................................................330,796 .......................761,570 

9. Deduct current year�s other than temporary impairment recognized:

9.1. Part 1, Column 14 ................................................................................................................................................................................................0 

9.2. Part 2, Section 1, Column 17 ............................................................................................................................................. .................................0 

9.3. Part 2, Section 2, Column 14 ............................................................................................................................................. .................................0 

9.4. Part 4, Column 13 ................................................................................................................................................................................................0 .................................0 

10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, Line 2 ........................................................................... 23,223 

11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ................................................................................................ .......... 95,977,258,751 

12. Deduct total nonadmitted amounts ................................................................................................................................................................................. .................................0 

13. Statement value at end of current period (Line 11 minus Line 12) ................................................................................................................................. .......... 95,977,258,751 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

Description

1
Book/Adjusted 
Carrying Value

2

Fair Value

3

Actual Cost

4

Par Value of Bonds

BONDS

Governments

(Including all obligations guaranteed 
by governments)

1. United States ..................................... ................759,496,478 ................758,131,822 ................787,083,383 ............... 816,445,018 

2. Canada .............................................. .................................0 .................................0 .................................0 .................................0 

3. Other Countries 13,527,010 12,907,345 16,987,052 14,129,893 

4. Totals 773,023,488 771,039,167 804,070,436 830,574,911 

U.S. States, Territories and 
Possessions

(Direct and guaranteed) 5. Totals 35,246,228 35,281,491 35,756,635 36,436,091 

U.S. Political Subdivisions of States, 
Territories and Possessions (Direct 
and guaranteed)

6. Totals 20,078,270 20,050,103 21,363,865 21,988,622 

U.S. Special Revenue and Special 
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies 
and Authorities of Governments and 
their Political Subdivisions 7. Totals 1,063,036,750 1,039,191,828 1,111,823,810 1,148,169,208 

Industrial and Miscellaneous, SVO 
Identified Funds, Unaffiliated Bank 
Loans, Unaffiliated Certificates of 
Deposit and Hybrid Securities 
(unaffiliated)

8. United States ..................................... ............ 2,857,098,611 ............ 2,823,947,805 ............ 2,876,801,776 ............ 2,915,502,349 

9. Canada .............................................. ................. 24,379,997 ................. 24,379,997 ................. 23,097,978 ................. 26,102,000 

10. Other Countries 203,533,551 203,154,210 209,967,605 212,980,556 

11. Totals 3,085,012,159 3,051,482,012 3,109,867,360 3,154,584,906 

Parent, Subsidiaries and Affiliates 12. Totals 0 0 0 0 

13. Total Bonds 4,976,396,895 4,917,044,600 5,082,882,106 5,191,753,737 

PREFERRED STOCKS

Industrial and Miscellaneous 
(unaffiliated)

14. United States ..................................... ................200,552,174 ................200,552,174 ................233,551,034 

15. Canada .............................................. .................................0 .................................0 .................................0 

16. Other Countries 0 0 58,800 

17. Totals 200,552,174 200,552,174 233,609,834 

Parent, Subsidiaries and Affiliates 18. Totals 0 0 0 

19. Total Preferred Stocks 200,552,174 200,552,174 233,609,834 

COMMON STOCKS

Industrial and Miscellaneous 
(unaffiliated), Mutual Funds, Unit 
Investment Trusts, Closed-End 
Funds and Exchange Traded Funds

20. United States ..................................... ...........90,375,477,842 ...........90,375,477,842 .......... 88,295,692,277 

21. Canada .............................................. ...................9,900,603 ...................9,900,603 ................... 4,894,877 

22. Other Countries 34,926,426 34,926,426 29,508,284 

23. Totals 90,420,304,871 90,420,304,871 88,330,095,437 

Parent, Subsidiaries and Affiliates 24. Totals 380,004,923 380,004,923 377,543,714 

25. Total Common Stocks 90,800,309,794 90,800,309,794 88,707,639,151 

26. Total Stocks 91,000,861,968 91,000,861,968 88,941,248,985 

27. Total Bonds and Stocks 95,977,258,862 95,917,906,568 94,024,131,092 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS
Short-Term Investments

1

Total

2

Bonds

3

Mortgage Loans

4
Other Short-term 

Investment Assets (a)

5
Investments in Parent, 

Subsidiaries and Affiliates

1. Book/adjusted carrying value, December 31 of prior year ...................................................................................................................................................... ....................... 200,091,334 ....................... 200,091,334 ........................................ 0 ........................................ 0 ........................................ 0 

2. Cost of short-term investments acquired ................................................................................................................................................................................ ....................2,263,215,486 ....................2,263,215,486 ........................................ 0 ........................................ 0 ........................................ 0 

3. Accrual of discount ................................................................................................................................................................................................................. ...........................6,770,620 ...........................6,770,620 ........................................ 0 ........................................ 0 ........................................ 0 

4. Unrealized valuation increase/(decrease) .............................................................................................................................................................................. ............................ (402,361) ............................ (402,361) ........................................ 0 ........................................ 0 ........................................ 0 

5. Total gain (loss) on disposals ................................................................................................................................................................................................. ...........................1,538,056 ...........................1,538,056 ........................................ 0 ........................................ 0 ........................................ 0 

6. Deduct consideration received on disposals .......................................................................................................................................................................... ....................2,354,658,812 ....................2,354,658,812 ........................................ 0 ........................................ 0 ........................................ 0 

7. Deduct amortization of premium ............................................................................................................................................................................................. .............................. 237,467 .............................. 237,467 ........................................ 0 ........................................ 0 ........................................ 0 

8. Total foreign exchange change in book/adjusted carrying value ............................................................................................................................................ ........................................ 0 ........................................ 0 ........................................ 0 ........................................ 0 ........................................ 0 

9. Deduct current year�s other than temporary impairment recognized ...................................................................................................................................... ........................................ 0 ........................................ 0 ........................................ 0 ........................................ 0 ........................................ 0 

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) .............................................................................................................. .......................116,316,855 .......................116,316,855 ........................................ 0 ........................................ 0 ........................................ 0 

11. Deduct total nonadmitted amounts ......................................................................................................................................................................................... ........................................ 0 ........................................ 0 ........................................ 0 ........................................ 0 ........................................ 0 

12. Statement value at end of current period (Line 10 minus Line 11) 116,316,855 116,316,855 0 0 0 

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

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

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS
Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (Line 10, prior year) ................................................................................................................. ................. 42,674,884 

2. Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12 ......................................................... 128,508 

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14 ................................ ...................1,519,169 ................... 1,647,676 

3. Unrealized valuation increase/(decrease):

3.1 Section 1, Column 17 .......................................................................................................................................................... ................. 14,352,084 

3.2 Section 2, Column 19 .......................................................................................................................................................... ........................ (8,676) ................. 14,343,408 

4. SSAP No. 108 Adjustments ............................................................................................................................................................................................ .................................0 

5. Total gain (loss) on termination recognized, Section 2, Column 22 .................................................................................................................................................................0 

6. Considerations received/(paid) on terminations, Section 2, Column 15 ......................................................................................................................... .................................0 

7. Amortization:

7.1 Section 1, Column 19 .......................................................................................................................................................... .....................(320,258)

7.2 Section 2, Column 21 .......................................................................................................................................................... ................. (1,365,169) ................. (1,685,427)

8. Adjustment to the book/adjusted carrying value of hedged item:

8.1 Section 1, Column 20 .......................................................................................................................................................... .................................0 

8.2 Section 2, Column 23 .......................................................................................................................................................... .................................0 .................................0 

9. Total foreign exchange change in book/adjusted carrying value:

9.1 Section 1, Column 18 .......................................................................................................................................................... .................................0 

9.2 Section 2, Column 20 .......................................................................................................................................................... .................................0 .................................0 

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6+7+8+9) ...................................................................................................................... 56,980,543 

11. Deduct nonadmitted assets ............................................................................................................................................................................................ .................................0 

12. Statement value at end of current period (Line 10 minus Line 11) ................................................................................................................................. ................. 56,980,543 

SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

1. Book/Adjusted carrying value, December 31 of prior year (Line 6, prior year)................................................................................................................ .................................0 

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column) ................................................................................0 

3.1 Add:

Change in variation margin on open contracts - Highly effective hedges

3.11 Section 1, Column 15, current year minus ........................................... .................................0 

3.12 Section 1, Column 15, prior year .......................................................... .................................0 .................................0 

Change in variation margin on open contracts - All other

3.13 Section 1, Column 18, current year minus ........................................... ................. 50,085,305 

3.14 Section 1, Column 18, prior year .......................................................... ................(10,363,269) ................. 60,448,574 ................. 60,448,574 

3.2 Add:

Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date minus ............................... .................................0 

3.22 Section 1, Column 17, prior year .......................................................... .................................0 .................................0 

Change in amount recognized

3.23 Section 1, Column 19, current year to date minus ............................... ................. 50,085,305 

3.24 Section 1, Column 19, prior year plus .................................................. ................(10,363,269)

3.25 SSAP No. 108 Adjustments ................................................................. .................................0 ................. 60,448,574 ................. 60,448,574 

3.3 Subtotal (Line 3.1 minus Line 3.2) .................................................................................................................................................................................. .................................0 

4.1 Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ...........................(64,495,871)

4.2 Less:

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

4.22 Amount recognized (Section 2, Column 16) ........................................ ................(64,495,871)

4.23 SSAP No. 108 Adjustments ................................................................. .................................0 ................(64,495,871)

4.3 Subtotal (Line 4.1 minus Line 4.2) .................................................................................................................................................................................. .................................0 

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

5.1 Total gain (loss) recognized for terminations in prior year ........................................................................................................................................ .................................0 

5.2 Total gain (loss) adjusted into the hedged item(s) for terminations in prior year ...................................................................................................... .................................0 

6. Book/adjusted carrying value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2) ....................................................................................................... .................................0 

7. Deduct total nonadmitted amounts ................................................................................................................................................................................. .................................0 

8. Statement value at end of current period (Line 6 minus Line 7) ..................................................................................................................................... .................................0 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

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

N O N E

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

N O N E

 SI12, SI13



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

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

Book/Adjusted Carrying Value Check

1. Part A, Section 1, Column 14................................................................................................................................................... ................. 56,980,540 

2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance ................................................ .................................0 

3. Total (Line 1 plus Line 2) ......................................................................................................................................................... ................. 56,980,540 

4. Part D, Section 1, Column 6 ................................................................................................................................................... ................. 57,781,192 

5. Part D, Section 1, Column 7 ................................................................................................................................................... ................. (2,082,010)

6. Total (Line 3 minus Line 4 minus Line 5) ................................................................................................................................ ...................1,281,358 

Fair Value Check

7. Part A, Section 1, Column 16 .................................................................................................................................................. ................. 56,980,540 

8. Part B, Section 1, Column 13 .................................................................................................................................................. ................. (1,281,358)

9. Total (Line 7 plus Line 8) ......................................................................................................................................................... ................. 55,699,182 

10. Part D, Section 1, Column 9 ................................................................................................................................................... ................. 57,781,192 

11. Part D, Section 1, Column 10 ................................................................................................................................................. ................. (2,082,010)

12 Total (Line 9 minus Line 10 minus Line 11) ............................................................................................................................ .................................0 

Potential Exposure Check

13. Part A, Section 1, Column 21 ................................................................................................................................................. .................................0 

14. Part B, Section 1, Column 20 ................................................................................................................................................. ................. 37,969,125 

15. Part D, Section 1, Column 12 ................................................................................................................................................. ................. 37,969,125 

16. Total (Line 13 plus Line 14 minus Line 15) ............................................................................................................................. .................................0 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS
(Cash Equivalents)

1

Total

2

Bonds

3
Money Market
Mutual funds

4

Other (a)

1. Book/adjusted carrying value, December 31 of prior year ............................. ................513,840,510 ................167,079,876 ................346,760,637 ............................... (2)

2. Cost of cash equivalents acquired ................................................................. .......... 17,471,190,806 .......... 14,394,123,726 ............ 3,077,067,079 .................................0 

3. Accrual of discount ........................................................................................ ...................6,852,256 ...................6,852,256 .................................0 .................................0 

4. Unrealized valuation increase/(decrease) ..................................................... ........................ 15,831 .......................(73,564) ........................ 89,395 .................................0 

5. Total gain (loss) on disposals ........................................................................ ................. (1,270,269) ................. (1,180,874) .......................(89,395) .................................0 

6. Deduct consideration received on disposals ................................................. .......... 17,442,767,260 .......... 14,425,861,848 ............ 3,016,905,411 .................................0 

7. Deduct amortization of premium ................................................................... .....................(446,723) .....................(446,723) .................................0 .................................0 

8. Total foreign exchange change in book/adjusted carrying value ................... .................................0 .................................0 .................................0 .................................0 

9. Deduct current year�s other than temporary impairment recognized ............. .................................0 .................................0 .................................0 .................................0 

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
7+8-9) .......................................................................................................... ................548,308,597 ................141,386,294 ................406,922,305 ............................... (2)

11. Deduct total nonadmitted amounts ................................................................ .................................0 .................................0 .................................0 .................................0 

12. Statement value at end of current period (Line 10 minus Line 11) 548,308,597 141,386,294 406,922,305 (2)

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:  
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

Schedule A - Part 1 - Real Estate Owned 

N O N E

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

N O N E

Schedule A - Part 3 - Real Estate Disposed 

N O N E

Schedule B - Part 1 - Mortgage Loans Owned 

N O N E

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made 

N O N E

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid 

N O N E

 E01, E02, E03, E04, E05, E06



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

CUSIP
Identi-
fication Name or Description Code

4

City

5

State
Name of Vendor 

or General Partner

NAIC
Designation,

NAIC
Designation

Modifier
and
SVO

Admini-
strative 
Symbol

Date 
Originally
Acquired

Type
and

Strategy
Actual
Cost

Fair
Value

Book/
Adjusted 
Carrying 

Value
Less 

Encum-
brances

13

Unrealized 
Valuation 
Increase/ 

(Decrease)

14

Current 
Year�s 
(Depre-
ciation)

or
(Amorti-
zation)/ 

Accretion

15
Current 
Year�s 
Other-
Than- 

Temporary 
Impair-
ment 

Recog-
nized

16

Capital-
ized

Deferred 
Interest 

and
Other

17

Total 
Foreign 

Exchange 
Change in 

Book/
Adjusted 
Carrying 

Value

Invest-
ment

Income

Commit-
ment
for

Additional
Invest-
ment

Percen-
tage of 
Owner-

ship

00452A-AA-8 .. ACCIDENT FUND INSURANCE COMPANY OF AMERICA ... ..........  ...................................... ......... MI.........
ACCIDENT FUND INSURANCE COMPANY OF AMERI 

.................................................. ..... 2.B FE ...... ....10/31/2022 ... ....... ....... ....... 1,750,000 ........1,775,743 ....... 1,750,000 ..................0 ............... 0 ............... 0 ............... 0 ............... 0 ........109,083 ............... 0 ......0.000 
55276G-AA-3 .. MBIA INSURANCE CORP ................................ ..........  ...................................... ......... NY......... MBIA INSURANCE CORP ......................... ...... 6. FE ...... ....01/18/2011 ... ....... ....... ........... 13,250 ............... 650 ............... 650 ........... (1,950) ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 ......0.000 
694475-AA-2 .. PACIFIC LIFE INSURANCE CO ........................ .......... NEWPORT BEACH ...................... ......... CA......... PACIFIC LIFE INSURANCE CO ................. ..... 1.F FE ...... ....07/13/2010 ... ....... ....... .......... 150,494 .......... 162,618 .......... 162,618 ........... (1,516) ............(658)............... 0 ............... 0 ............... 0 ......... 11,563 ............... 0 ......0.000 
309588-AC-5 .. FARMERS EXCHANGE CAPITAL .......................... .......... LOS ANGELES ........................ ......... CA......... FARMERS EXCHANGE CAPITAL .................. ..... 2.A FE ...... ....01/16/2019 ... ....... ....... .......... 278,933 .......... 255,800 .......... 265,723 ..................0 ......... (2,970)............... 0 ............... 0 ............... 0 ......... 17,625 ............... 0 ......0.000 
309601-AA-0 .. FARMERS INSURANCE EXCHANGE ....................... .......... LOS ANGELES ........................ ......... CA......... FARMERS INSURANCE EXCHANGE ................ ..... 2.A FE ...... ....09/08/2022 ... ....... ....... .......... 263,390 .......... 251,593 .......... 252,806 ..................0 .........(8,187)............... 0 ............... 0 ............... 0 ......... 21,563 ............... 0 ......0.000 
575767-AJ-7 .. MASSACHUSETTS MUTUAL LIFE INSURANCE CO ........ .......... SPRINGFIELD ........................ ......... MA......... MASSACHUSETTS MUTUAL LIFE INSURANCE CO ..... 1.D FE ...... ....09/05/2019 ... ....... ....... .......... 555,677 .......... 402,054 .......... 538,539 ..................0 ......... (4,210)............... 0 ............... 0 ............... 0 ......... 23,220 ............... 0 ......0.000 
636792-AB-9 .. NATIONAL LIFE INSURANCE CO ....................... ..........  ...................................... ......... VT......... NATIONAL LIFE INSURANCE CO ................ ..... 1.G FE ...... ....07/10/2018 ... ....... ....... ....... 1,656,200 ........1,488,337 ........1,656,590 ..................0 .............. 74 ............... 0 ............... 0 ............... 0 .........87,675 ............... 0 ......0.000 
638671-AN-7 .. NATIONWIDE MUTUAL INSURANCE CO .................. ..........  ...................................... ..........OH......... NATIONWIDE MUTUAL INSURANCE CO ........... ..... 1.G FE ...... ....04/27/2020 ... ....... ....... ........2,583,965 ....... 2,076,015 ........2,584,356 ..................0 .............113 ............... 0 ............... 0 ............... 0 ........112,665 ............... 0 ......0.000 
64952G-AF-5 .. NEW YORK LIFE INSURANCE CO ....................... .......... NEW YORK ............................ ......... NY......... NEW YORK LIFE INSURANCE CO ................ ..... 1.C FE ...... ....10/05/2009 ... ....... ....... ....... 1,865,187 ........1,822,544 ....... 1,820,687 ..................0 ........(11,039)............... 0 ............... 0 ............... 0 ........106,988 ............... 0 ......0.000 
668131-AA-3 .. NORTHWESTERN MUTUAL LIFE INSURANCE CO ......... .......... MILWAUKEE ........................... ......... WI......... NORTHWESTERN MUTUAL LIFE INSURANCE CO .. ..... 1.C FE ...... ....09/11/2019 ... ....... ....... .......... 346,580 .......... 266,058 .......... 331,529 ..................0 ......... (3,692)............... 0 ............... 0 ............... 0 ......... 15,158 ............... 0 ......0.000 
668138-AA-8 . NORTHWESTERN MUTUAL LIFE INSURANCE CO ......... .......... MILWAUKEE ........................... ......... WI......... NORTHWESTERN MUTUAL LIFE INSURANCE CO .. ..... 1.C FE ...... ....11/07/2018 ... ....... ....... ........1,556,153 ....... 1,401,015 ....... 1,575,166 ..................0 .......... 4,026 ............... 0 ............... 0 ............... 0 ......... 67,375 ............... 0 ......0.000 
668138-AE-0 . NORTHWESTERN MUTUAL LIFE INSURANCE CO ......... ..........  ...................................... ......... WI......... NORTHWESTERN MUTUAL LIFE INSURANCE CO .. ..... 1.C FE ...... ....03/15/2021 ... ....... ....... .......... 498,260 .......... 373,090 .......... 498,340 ..................0 .............. 37 ............... 0 ............... 0 ............... 0 .......... 8,625 ............... 0 ......0.000 
694475-AA-2 .. PACIFIC LIFE INSURANCE CO ........................ .......... NEWPORT BEACH ...................... ......... CA......... PACIFIC LIFE INSURANCE CO ................. ..... 1.F FE ...... ....07/13/2010 ... ....... ....... ........2,320,215 ........2,406,739 ........2,216,014 ..................0 ........(13,062)............... 0 ............... 0 ............... 0 ........171,125 ............... 0 ......0.000 

878091-BF-3 ..
TEACHERS INSURANCE AND ANNUITY ASSOCIATION OF 

AMER ................................................... ..........  ...................................... ......... NY.........
TEACHERS INSURANCE AND ANNUITY ASSOCIATI 

.................................................. ..... 1.D FE ...... ....11/07/2018 ... ....... ....... ........1,652,385 ........1,523,585 ....... 1,662,050 ..................0 .......... 2,056 ............... 0 ............... 0 ............... 0 ......... 74,725 ............... 0 ......0.000 

878091-BG-1 .
TEACHERS INSURANCE AND ANNUITY ASSOCIATION OF 

AMER ................................................... ..........  ...................................... ......... NY.........
TEACHERS INSURANCE AND ANNUITY ASSOCIATI 

.................................................. ..... 1.D FE ...... ....01/07/2021 ... ....... ....... .......... 262,668 .......... 184,335 .......... 261,816 ..................0 ............(297)............... 0 ............... 0 ............... 0 .......... 8,250 ............... 0 ......0.000 
95765P-AA-7 .. WESTERN AND SOUTHERN LIFE INSURANCE CO ........ ..........  ...................................... ..........OH......... WESTERN AND SOUTHERN LIFE INSURANCE CO ..... 1.F FE ...... ....01/17/2019 ... ....... ....... .......... 746,153 .......... 697,448 .......... 746,447 ..................0 .............. 68 ............... 0 ............... 0 ............... 0 ......... 38,625 ............... 0 ......0.000 
2799999. Surplus Debentures, etc - Unaffiliated 16,499,508 15,087,621 16,323,332 (3,466) (37,743) 0 0 0 874,263 0 XXX
6099999. Total - Unaffiliated 16,499,508 15,087,621 16,323,332 (3,466) (37,743) 0 0 0 874,263 0 XXX
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 XXX

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

................. .......................................................... .......... ........................................ ..................... .................................................. .......... .......... ..................... ....... ....... .................... .................... .................... .................... .................. .................. .................. .................. .................. .................. ..............
6299999 - Totals 16,499,508 15,087,621 16,323,332 (3,466) (37,743) 0 0 0 874,263 0 XXX

1.

Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A 1A ...$ ..........................0  1B ..$ ..........................0  1C ..$ .............. 4,225,722  1D ..$ .............. 2,462,406  1E ..$ ..........................0  1F .. $ .............. 3,125,078  1G ..$ ..............4,240,946 
1B 2A ...$ ................. 518,529  2B ..$ .............. 1,750,000  2C ..$ ..........................0 
1C 3A ...$ ..........................0  3B ..$ ..........................0  3C ..$ ..........................0 
1D 4A ...$ ..........................0  4B ..$ ..........................0  4C ..$ ..........................0 
1E 5A ...$ ..........................0  5B ..$ ..........................0  5C ..$ ..........................0 
1F 6 .....$ .......................650   

 E
0
7



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

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made 

N O N E

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid 

N O N E

 E08, E09



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

CUSIP 
Identification Description

C
o
d
e

F
o
r
e
i
g
n

Bond
Char

NAIC
Desig-
nation,
NAIC
Desig-
nation

Modifier
and
SVO

Admini-
strative 
Symbol

Actual
Cost

Rate 
Used to 
Obtain 

Fair 
Value

Fair
Value

Par
Value

Book/
Adjusted
Carrying

Value

Unrealized
Valuation
Increase/

(Decrease)

Current
Year's
(Amor-

tization)/
Accretion

Current
Year's
Other-
Than-

Temporary
Impairment
Recognized

Total
Foreign

Exchange
Change

in
Book/

Adjusted
Carrying 

Value
Rate

of

Effective
Rate

of
When
Paid

Admitted
Amount
Due and
Accrued

Amount 
Received 

During Year Acquired

Stated
Contractual

Maturity
Date

912803-EA-7 ..... UNITED STATES TREASURY ................................... ...@.. .......  .......... .... 1.A .... ................. 483,588 ...44.5480 .................556,850 ..............1,250,000 .................490,785 .................0 ........... 7,198 .................0 .................0 ......0.000 ...... 4.959 N/A ..... ......................0 ......................0 ....09/29/2023 ... ....02/15/2043 ...
912810-FG-8 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 283,502 . 106.2970 .................279,561 .................263,000 .................279,561 ........... 3,607 .......... (2,667) .................0 .................0 ......5.250 ...... 3.816 FA ...... .................5,215 ............... 11,629 ....06/29/2023 ... ....02/15/2029 ...
912828-2A-7 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............8,703,420 ...93.6330 .............. 8,083,321 ..............8,633,000 .............. 8,083,321 .........256,861 ............2,992 .................0 .................0 ......1.500 ...... 1.500 FA ...... ............... 48,913 .............. 124,434 ....07/02/2020 ... ....08/15/2026 ...
912810-FE-3 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 298,233 . 106.8980 .................299,314 ................ 280,000 .................299,314 ........... 2,618 .......... (2,839) .................0 .................0 ......5.500 ...... 4.228 FA ...... .................5,817 ............... 15,400 ....10/13/2022 ... ....08/15/2028 ...
912810-PV-4 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 241,287 ...99.3760 .................345,458 .................347,627 .................345,458 .............. (27) ............9,052 .................0 .................0 ......1.750 ...... 5.561 JJ ....... .................2,810 .................5,947 ....12/19/2014 ... ....01/15/2028 ...
912828-2R-0 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............6,825,417 ...94.3790 .............. 6,796,225 ..............7,201,000 .............. 6,796,225 .......... 83,265 .......... 41,065 .................0 .................0 ......2.250 ...... 2.250 FA ...... ............... 61,199 .............. 162,023 ....04/30/2018 ... ....08/15/2027 ...
912803-EK-5 ..... UNITED STATES TREASURY ................................... ...@.. .......  .......... .... 1.A .... ................. 356,498 ...41.3040 .................309,780 ................ 750,000 .................374,483 .................0 .......... 12,969 .................0 .................0 ......0.000 ...... 3.362 N/A ..... ......................0 ......................0 ....07/29/2022 ... ....11/15/2044 ...
912810-PX-0 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 511,125 . 106.2580 .................425,032 ................ 400,000 .................425,032 ............4,223 .......... (4,035) .................0 .................0 ......4.500 ...... 2.932 MN ...... .................2,324 ............... 18,000 ....03/05/2013 ... ....05/15/2038 ...
912828-3F-5 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ............. 19,799,498 ...94.0980 .............18,129,795 .............19,267,000 .............18,129,795 ......... 392,989 .........(48,290) .................0 .................0 ......2.250 ...... 2.250 MN ...... ............... 55,975 .............. 433,419 ....11/18/2020 ... ....11/15/2027 ...
912810-SY-5 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ............. 23,256,554 .. 76.1680 .............17,747,144 .............23,300,000 .............17,747,144 ......... 229,038 ............2,099 .................0 .................0 ......2.250 ...... 2.262 MN ...... .............. 591,942 ......................0 ....12/15/2022 ... ....05/15/2041 ...
912810-PZ-5 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 477,506 . 103.3640 .................632,645 .................612,056 .................632,645 ............3,249 .......... 11,396 .................0 .................0 ......2.500 ...... 5.348 JJ ....... .................7,069 ............... 14,959 ....12/19/2014 ... ....01/15/2029 ...
912828-3W-8 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............6,461,962 ...95.6680 .............. 5,725,154 .............. 5,984,400 .............. 5,725,154 ...... 1,486,655 .........(34,716) .................0 .................0 ......2.750 ...... 2.750 FA ...... ............... 62,161 .............. 113,562 ....03/31/2021 ... ....02/15/2028 ...
912803-FE-8 ..... UNITED STATES TREASURY ................................... ...@.. .......  .......... .... 1.A .... ...............6,308,253 ...35.8230 .............. 6,018,264 ............ 16,800,000 ..............7,471,131 .................0 .........241,611 .................0 .................0 ......0.000 ...... 3.315 N/A ..... ......................0 ......................0 ....12/06/2018 ... ....08/15/2048 ...
912810-QH-4 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 277,500 . 103.8320 .................207,664 ................ 200,000 .................207,664 ........... 2,190 .......... (2,541) .................0 .................0 ......4.375 ...... 2.447 MN ...... .................1,130 .................8,750 ....07/16/2012 ... ....05/15/2040 ...
912828-4V-9 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ............. 15,016,622 ...95.7890 .............13,671,973 .............14,273,000 .............13,671,973 .........372,684 ........(124,286) .................0 .................0 ......2.875 ...... 2.875 FA ...... .............. 154,933 .............. 346,783 ....09/30/2021 ... ....08/15/2028 ...
912810-TN-8 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ...............9,809,893 ...92.3440 .............. 9,926,980 .............10,750,000 .............. 9,926,980 .........114,451 ........... 2,637 .................0 .................0 ......3.625 ...... 4.140 FA ...... .............. 147,192 ............... 18,125 ....12/28/2023 ... ....02/15/2053 ...
912810-QN-1 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 267,408 . 108.1130 .................216,226 ................ 200,000 .................216,226 .............. 844 .......... (2,071) .................0 .................0 ......4.750 ...... 2.991 FA ...... .................3,588 .................9,500 ....03/28/2013 ... ....02/15/2041 ...
912828-K7-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .............. 8,794,677 ...96.2460 .............. 8,030,774 .............. 8,344,000 ..............8,030,774 ......... 371,959 .........(71,554) .................0 .................0 ......2.000 ...... 2.000 FA ...... ............... 63,033 ..............166,880 ....07/31/2019 ... ....08/15/2025 ...
912803-GK-3 ..... UNITED STATES TREASURY ................................... ...@.. .......  .......... .... 1.A .... ...............2,167,435 ...32.2550 .............. 1,999,810 ..............6,200,000 ..............2,270,860 .................0 .......... 84,490 .................0 .................0 ......0.000 ...... 3.547 N/A ..... ......................0 ......................0 ....09/30/2022 ... ....08/15/2052 ...
912810-QU-5 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 284,465 .. 86.6680 .................256,191 .................295,600 .................256,191 .......... (1,739) .............. 339 .................0 .................0 ......3.125 ...... 3.384 FA ...... .................3,489 .................8,284 ....03/31/2023 ... ....02/15/2042 ...
912828-M5-6 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ............. 11,862,089 ...96.3360 .............10,373,454 ............ 10,768,000 .............10,373,454 .........368,403 ........(196,367) .................0 .................0 ......2.250 ...... 2.250 MN ...... ............... 32,193 .............. 242,280 ....04/16/2020 ... ....11/15/2025 ...
912810-TR-9 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ...................99,473 ...92.4530 .................109,095 ................ 118,000 .................109,095 ............9,547 ............... 75 .................0 .................0 ......3.625 ...... 4.593 MN ...... ................... 552 .................2,139 ....10/10/2023 ... ....05/15/2053 ...
912810-QV-3 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 164,022 ...81.0030 .................165,444 .................204,245 .................165,444 .......... (1,002) ........... 1,001 .................0 .................0 ......0.750 ...... 1.469 FA ...... ................... 579 .................1,498 ....10/18/2012 ... ....02/15/2042 ...
912828-P4-6 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 200,001 ...94.7890 .................203,796 .................215,000 .................203,796 ........... 2,581 ........... 2,172 .................0 .................0 ......1.625 ...... 1.625 FA ...... .................1,320 .................3,494 ....01/18/2019 ... ....02/15/2026 ...
912803-GU-1 ..... UNITED STATES TREASURY ................................... ...@.. .......  .......... .... 1.A .... ...............1,209,472 ...31.6490 .............. 1,574,538 .............. 4,975,000 .............. 1,223,951 .................0 .......... 14,479 .................0 .................0 ......0.000 ...... 4.801 N/A ..... ......................0 ......................0 ....10/31/2023 ... ....08/15/2053 ...
912810-QW-1 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 279,085 ...84.5940 .................237,117 .................280,300 .................237,117 ........... 1,390 ............... 56 .................0 .................0 ......3.000 ...... 3.045 MN ...... ................ 1,086 .................8,409 ....12/20/2022 ... ....05/15/2042 ...
912828-XB-1 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .............. 1,079,177 ...96.8240 .............. 1,004,939 ..............1,037,900 .............. 1,004,939 .........189,048 ............3,336 .................0 .................0 ......2.125 ...... 2.125 MN ...... .................2,718 ............... 16,982 ....05/07/2018 ... ....05/15/2025 ...
912810-TW-8 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... .................. 70,389 . 107.2660 ..................75,086 ..................70,000 ..................75,086 ........... 4,698 ............... (1) .................0 .................0 ......4.750 ...... 4.707 MN ...... ................... 429 ......................0 ....11/30/2023 ... ....11/15/2043 ...
912810-QX-9 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 341,343 .. 81.1060 .................305,770 ................ 377,000 .................305,770 ........... 1,510 .............. 440 .................0 .................0 ......2.750 ...... 3.399 FA ...... .................3,916 .................7,590 ....07/31/2023 ... ....08/15/2042 ...
912828-Z9-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ............. 12,361,545 ...87.2420 .............12,339,797 .............14,144,300 .............12,339,797 .........246,186 .......... 93,530 .................0 .................0 ......1.500 ...... 1.500 FA ...... ............... 80,262 ............... 90,774 ....05/31/2022 ... ....02/15/2030 ...
912810-RS-9 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 667,651 ...74.8710 .................561,533 ................ 750,000 .................681,135 .................0 ........... 2,104 .................0 .................0 ......2.500 ...... 3.069 MN ...... .................2,421 ............... 18,750 ....12/29/2016 ... ....05/15/2046 ...
912810-RD-2 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... .................. 88,973 ...93.6563 .................. 93,656 ................ 100,000 ..................93,656 ............4,573 .............. 111 .................0 .................0 ......3.750 ...... 4.594 MN ...... ................... 484 .................1,875 ....09/07/2023 ... ....11/15/2043 ...
912828-ZQ-6 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .............. 6,378,756 ...81.8440 .............. 6,220,534 ..............7,600,500 .............. 6,220,534 .......... 23,377 .......... 78,304 .................0 .................0 ......0.625 ...... 0.625 MN ...... .................6,134 ............... 34,331 ....07/31/2020 ... ....05/15/2030 ...
912828-4N-7 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 371,877 ...95.8910 .................342,331 .................357,000 .................342,331 ............2,994 .......... (2,313) .................0 .................0 ......2.875 ...... 2.270 MN ...... .................1,325 ............... 10,264 ....04/28/2023 ... ....05/15/2028 ...
912810-RE-0 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 102,309 ...91.6330 ..................90,167 ..................98,400 ..................90,167 ............... 26 .............(115) .................0 .................0 ......3.625 ...... 3.390 FA ...... .................1,347 .................3,567 ....10/10/2018 ... ....02/15/2044 ...
912828-ZT-0 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............6,598,274 ...94.1910 .............. 6,356,978 ..............6,749,000 .............. 6,356,978 .........157,964 .......... 55,381 .................0 .................0 ......0.250 ...... 0.250 MN ...... .................1,475 ............... 16,873 ....07/02/2020 ... ....05/31/2025 ...
912810-TU-2 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 763,572 . 102.0780 .................867,663 ................ 850,000 .................764,033 .................0 .............. 461 .................0 .................0 ......4.375 ...... 5.203 FA ...... ............... 14,046 ......................0 ....10/31/2023 ... ....08/15/2043 ...
912810-RK-6 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 704,487 ...75.7230 .................528,698 .................698,200 .................528,698 ............3,257 .............(199) .................0 .................0 ......2.500 ...... 2.455 FA ...... .................6,593 ............... 17,455 ....06/28/2017 ... ....02/15/2045 ...
91282C-BL-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 301,435 ...83.6090 .................255,510 .................305,600 .................255,510 ............5,222 .............. 424 .................0 .................0 ......1.125 ...... 1.125 FA ...... .................1,299 .................3,438 ....08/31/2021 ... ....02/15/2031 ...
912828-5M-8 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 754,308 ...96.6020 .................637,573 ................ 660,000 .................637,573 .......... 20,847 .........(12,775) .................0 .................0 ......3.125 ......1.068 MN ...... .................2,663 ............... 20,625 ....08/18/2021 ... ....11/15/2028 ...
912810-RN-0 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 526,669 ...80.6330 .................383,410 .................475,500 .................383,410 ........... 2,026 .......... (1,469) .................0 .................0 ......2.875 ...... 2.354 FA ...... .................5,164 ............... 13,671 ....07/09/2019 ... ....08/15/2045 ...
91282C-BW-0 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............2,599,327 ...92.5470 .............. 2,489,511 ..............2,690,000 .............. 2,489,511 ......... 393,947 .......... 10,866 .................0 .................0 ......0.750 ...... 0.750 AO ...... .................3,436 ............... 14,566 ....01/31/2022 ... ....04/30/2026 ...
912828-6B-1 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 760,002 ...94.1480 .................644,914 ................ 685,000 .................644,914 .......... 21,631 .......... (9,808) .................0 .................0 ......2.625 ...... 1.098 FA ...... .................6,792 ............... 17,981 ....08/18/2021 ... ....02/15/2029 ...
912810-RS-9 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 981,641 ...74.8710 .................802,018 ..............1,071,200 ................ 802,018 .............. 528 ............2,397 .................0 .................0 ......2.500 ...... 2.940 MN ...... .................3,458 ............... 26,780 ....07/09/2018 ... ....05/15/2046 ...
91282C-CJ-8 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............2,839,774 ...92.5080 .............. 2,612,513 .............. 2,824,100 .............. 2,612,513 .......... 87,403 .......... (3,231) .................0 .................0 ......0.875 ...... 0.875 JD ....... ............... 12,423 ............... 24,711 ....08/31/2021 ... ....06/30/2026 ...
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912828-6T-2 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 753,906 ...92.6880 .................639,547 ................ 690,000 .................639,547 .......... 20,363 .......... (8,067) .................0 .................0 ......2.375 ...... 1.122 MN ...... .................2,116 ............... 16,388 ....08/18/2021 ... ....05/15/2029 ...
912810-RT-7 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 297,149 ...71.0980 .................230,144 .................323,700 .................230,144 .............. 332 .............. 730 .................0 .................0 ......2.250 ...... 2.673 FA ...... .................2,751 .................7,283 ....07/31/2019 ... ....08/15/2046 ...
91282C-CS-8 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............2,695,001 ...82.8950 .............. 2,274,626 .............. 2,744,000 .............. 2,274,626 .......... 37,196 ........... 4,821 .................0 .................0 ......1.250 ...... 1.250 FA ...... ............... 12,956 ............... 34,300 ....11/30/2021 ... ....08/15/2031 ...
912828-YB-0 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 762,850 ...88.9730 .................653,952 .................735,000 .................653,952 .......... 19,550 .......... (3,409) .................0 .................0 ......1.625 ...... 1.127 FA ...... .................4,511 ................... 650 ....08/24/2021 ... ....08/15/2029 ...
912810-RY-6 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 462,950 .. 77.8670 .................390,581 ................ 501,600 .................390,581 .......... (1,712) .............. 945 .................0 .................0 ......2.750 ...... 3.154 FA ...... .................5,210 ............... 13,794 ....10/30/2018 ... ....08/15/2047 ...
91282C-DJ-7 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .............. 2,748,786 ...83.1760 .............. 2,603,402 ..............3,130,000 .............. 2,603,402 .......... 10,545 .......... 36,283 .................0 .................0 ......1.375 ...... 1.375 MN ...... .................5,557 ............... 43,038 ....01/12/2022 ... ....11/15/2031 ...
912828-Z7-8 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 487,846 ...92.8240 .................459,479 .................495,000 .................459,479 .......... 11,159 ........... 1,409 .................0 .................0 ......1.500 ...... 1.805 JJ ....... .................3,107 .................7,425 ....02/08/2022 ... ....01/31/2027 ...
912810-RZ-3 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 341,058 ...77.8360 .................281,533 ................ 361,700 .................281,533 .......... (1,113) .............. 506 .................0 .................0 ......2.750 ...... 3.045 MN ...... .................1,284 .................9,947 ....05/31/2018 ... ....11/15/2047 ...
91282C-DK-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 192,705 ...92.5000 .................177,600 .................192,000 ................ 177,600 ........... 5,217 .............(140) .................0 .................0 ......1.250 ...... 1.250 MN ...... ................... 210 .................2,400 ....12/01/2021 ... ....11/30/2026 ...
912828-ZT-0 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 249,307 ...94.1760 .................235,440 .................250,000 .................235,440 ........... 8,337 .............. 150 .................0 .................0 ......0.250 ...... 0.311 MN ...... .....................55 ................... 625 ....10/20/2020 ... ....05/31/2025 ...
912810-SC-3 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 102,655 ...83.3130 .................. 89,978 ................ 108,000 ..................89,978 .............(912) .............. 123 .................0 .................0 ......3.125 ...... 3.391 MN ...... ................... 436 .................3,375 ....10/10/2018 ... ....05/15/2048 ...
91282C-DY-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 377,998 ...86.1330 .................355,384 .................412,600 .................355,384 .........105,238 ........... 1,044 .................0 .................0 ......1.875 ...... 1.875 FA ...... .................2,922 .................2,314 ....08/18/2022 ... ....02/15/2032 ...
91282C-BH-3 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 148,424 ...92.3910 .................138,587 ................ 150,000 .................138,587 ........... 4,808 .............. 319 .................0 .................0 ......0.375 ...... 0.591 JJ ....... ................... 235 ................... 563 ....02/22/2021 ... ....01/31/2026 ...
912810-SD-1 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 180,430 ...81.3980 .................150,017 .................184,300 ................ 150,017 .......... (1,417) ............... 92 .................0 .................0 ......3.000 ...... 3.109 FA ...... .................2,088 .................5,529 ....01/18/2019 ... ....08/15/2048 ...
91282C-EP-2 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............1,242,746 ...92.8360 .............. 1,212,437 ..............1,306,000 .............. 1,212,437 .........(15,166) ........... 3,119 .................0 .................0 ......2.875 ...... 2.875 MN ...... .................4,848 ............... 29,402 ....03/31/2023 ... ....05/15/2032 ...
91282C-BJ-9 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... .............. 1,631,831 ...88.1640 .............. 1,666,300 ..............1,890,000 ..............1,666,300 ............2,950 .......... 45,750 .................0 .................0 ......0.750 ...... 3.723 JJ ....... .................5,932 ............... 14,175 ....01/05/2023 ... ....01/31/2028 ...
912810-SF-6 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 164,811 ...81.3710 .................117,988 .................145,000 ................ 117,988 .............(908) .............(514) .................0 .................0 ......3.000 ...... 2.351 FA ...... .................1,643 .................4,350 ....12/31/2019 ... ....02/15/2049 ...
91282C-FC-0 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .............. 8,771,068 ...93.7540 .............. 8,902,871 .............. 9,496,000 ..............8,902,871 ......... 138,224 .......... 71,787 .................0 .................0 ......2.625 ...... 2.625 JJ ....... .............. 104,314 ..............177,310 ....08/31/2022 ... ....07/31/2029 ...
91282C-BS-9 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ...............3,205,520 ...89.6720 .............. 2,882,955 .............. 3,215,000 .............. 2,882,955 .......... 87,351 ........... 1,319 .................0 .................0 ......1.250 ...... 1.294 MS ...... ............... 10,212 ............... 40,188 ....05/28/2021 ... ....03/31/2028 ...
912810-SH-2 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 318,888 ...79.4610 .................208,665 .................262,600 .................208,665 .......... (1,098) .......... (1,538) .................0 .................0 ......2.875 ...... 1.913 MN ...... ................... 975 .................7,550 ....02/28/2020 ... ....05/15/2049 ...
91282C-FF-3 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 803,695 ...91.7540 .................808,719 ................ 881,400 ................ 808,719 .......... (7,725) ............2,213 .................0 .................0 ......2.750 ...... 2.750 FA ...... .................9,155 ............... 10,223 ....12/20/2022 ... ....08/15/2032 ...
91282C-CT-6 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 324,746 ...97.1330 .................315,682 .................325,000 .................315,682 .......... 11,975 ............... 86 .................0 .................0 ......0.375 ...... 0.402 FA ...... ................... 460 .................1,219 ....08/31/2021 ... ....08/15/2024 ...
912810-SJ-8 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 104,406 ...70.1250 .................. 70,125 ................ 100,000 ..................70,125 .............. (57) .............(115) .................0 .................0 ......2.250 ...... 2.053 FA ...... ................... 850 .................2,250 ....08/14/2019 ... ....08/15/2049 ...
91282C-FV-8 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 539,120 . 101.8400 .................523,966 .................514,500 .................523,966 .............(883) .......... (2,112) .................0 .................0 ......4.125 ...... 4.125 MN ...... .................2,740 ............... 21,223 ....12/06/2022 ... ....11/15/2032 ...
91282C-DJ-7 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 158,456 ...83.0230 .................132,837 ................ 160,000 .................132,837 ............2,463 .............. 148 .................0 .................0 ......1.375 ...... 1.480 MN ...... ................... 284 .................2,200 ....12/21/2021 ... ....11/15/2031 ...
912810-SL-3 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 389,748 ...65.8010 .................227,671 .................346,000 .................227,671 .............. 402 .......... (1,240) .................0 .................0 ......2.000 ...... 1.469 FA ...... .................2,614 .................6,920 ....11/05/2020 ... ....02/15/2050 ...
91282C-GM-7 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 605,602 ...97.1640 .................605,526 .................623,200 .................605,526 .............(849) .............. 345 .................0 .................0 ......3.500 ...... 3.500 FA ...... .................8,239 .................2,484 ....06/29/2023 ... ....02/15/2033 ...
91282C-DK-4 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 200,867 ...92.4530 .................184,906 ................ 200,000 .................184,906 ........... 5,615 .............(171) .................0 .................0 ......1.250 ......1.161 MN ...... ................... 219 .................2,500 ....11/30/2021 ... ....11/30/2026 ...
912810-SM-1 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 574,170 ...65.1200 .................379,527 .................582,812 .................379,527 ........... 1,022 .......... (1,686) .................0 .................0 ......0.250 .....(0.069) FA ...... ................... 550 .................1,425 ....01/29/2021 ... ....02/15/2050 ...
91282C-HC-8 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............1,193,421 ...96.1720 .............. 1,256,966 ..............1,307,000 .............. 1,256,966 .......... 61,073 ........... 1,014 .................0 .................0 ......3.375 ...... 3.375 MN ...... .................5,696 ................ 7,716 ....08/31/2023 ... ....05/15/2033 ...
91282C-EK-3 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... .............. 8,076,396 ...99.0860 .............. 8,174,595 ..............8,250,000 .............. 8,174,595 .......... 52,061 .........107,164 .................0 .................0 ......2.500 ...... 3.855 AO ...... ............... 35,130 .............. 206,250 ....09/14/2022 ... ....04/30/2024 ...
912810-SN-9 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 327,608 ...53.8870 .................282,907 .................525,000 .................282,907 .......... (4,583) ........... 1,875 .................0 .................0 ......1.250 ...... 3.279 MN ...... ................... 847 .................3,994 ....07/31/2023 ... ....05/15/2050 ...
91282C-HF-1 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............2,249,450 ...99.2500 .............. 2,259,923 ..............2,277,000 .............. 2,259,923 ........... 9,581 .............. 892 .................0 .................0 ......3.750 ...... 3.750 MN ...... .................7,466 ............... 16,950 ....06/29/2023 ... ....05/31/2030 ...
91282C-FC-0 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ...............1,563,272 ...89.2460 .............. 1,436,861 ..............1,610,000 ..............1,436,861 .........(51,868) ........... 6,209 .................0 .................0 ......2.625 ...... 3.093 JJ ....... ............... 17,686 ............... 42,263 ....08/23/2022 ... ....07/31/2029 ...
912810-SU-3 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... .................. 98,166 ...63.4100 .................. 62,142 ..................98,000 ..................62,142 .............(135) ............... (7) .................0 .................0 ......1.875 ...... 1.865 FA ...... ................... 694 .................1,838 ....11/30/2021 ... ....02/15/2051 ...
91282C-HT-1 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ................. 495,982 . 100.0780 .................522,408 .................522,000 .................522,408 .......... 26,122 .............. 304 .................0 .................0 ......3.875 ...... 3.875 FA ...... .................7,640 ......................0 ....11/08/2023 ... ....08/15/2033 ...
91282C-FV-8 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 210,042 . 101.6480 .................203,296 ................ 200,000 .................203,296 .......... (5,915) .............(831) .................0 .................0 ......4.125 ...... 3.516 MN ...... .................1,065 .................8,250 ....01/13/2023 ... ....11/15/2032 ...
912810-SX-7 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 268,417 ...71.3590 .................171,262 .................240,000 .................171,262 .............(176) .............(744) .................0 .................0 ......2.375 ...... 1.854 MN ...... ................... 736 .................5,700 ....09/22/2021 ... ....05/15/2051 ...
91282C-JJ-1 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ................. 900,194 . 105.2030 .................925,893 ................ 880,100 .................925,893 .......... 25,786 .............. (87) .................0 .................0 ......4.500 ...... 4.500 MN ...... .................5,120 ......................0 ....11/20/2023 ... ....11/15/2033 ...
91282C-GG-0 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ...............4,459,570 ...99.3750 .............. 4,471,875 ..............4,500,000 .............. 4,471,875 .......... (5,387) .......... 17,692 .................0 .................0 ......4.125 ...... 4.610 JJ ....... ............... 77,680 ............... 92,813 ....02/15/2023 ... ....01/31/2025 ...
912810-TB-4 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 282,910 ...63.2190 .................216,209 .................342,000 .................216,209 .......... (1,668) ........... 1,268 .................0 .................0 ......1.875 ...... 2.707 MN ...... ................... 828 .................6,413 ....09/07/2022 ... ....11/15/2051 ...
91282C-HJ-3 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............5,923,285 ...99.2380 .............. 5,984,068 ..............6,030,000 .............. 5,984,068 .......... 54,412 ........... 6,372 .................0 .................0 ......3.750 ...... 3.750 JD ....... .............. 113,684 ......................0 ....07/03/2023 ... ....06/30/2030 ...
91282C-GM-7 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ............. 18,608,730 ...96.9730 .............18,817,611 .............19,405,000 ............ 18,817,611 .........181,819 .......... 27,062 .................0 .................0 ......3.500 ...... 4.020 FA ...... .............. 256,536 ..............182,088 ....09/22/2023 ... ....02/15/2033 ...
912810-TC-2 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... .................. 98,109 ...72.5781 .................. 72,578 ................ 100,000 ..................72,578 ........... 1,097 ............... 79 .................0 .................0 ......2.000 ...... 2.117 MN ...... ................... 258 .................2,000 ....01/04/2022 ... ....11/15/2041 ...
91282C-HR-5 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.B FE .. ...............3,022,564 . 100.6880 .............. 3,055,866 .............. 3,035,000 .............. 3,055,866 .......... 32,659 .............. 642 .................0 .................0 ......4.000 ...... 4.000 JJ ....... ............... 50,803 ......................0 ....07/31/2023 ... ....07/31/2030 ...
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91282C-GT-2 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... .............. 1,760,578 ...98.9100 .............. 1,755,653 ..............1,775,000 .............. 1,755,653 .......... (6,596) ........... 1,670 .................0 .................0 ......3.625 ...... 3.810 MS ...... ............... 16,350 ............... 32,172 ....05/31/2023 ... ....03/31/2028 ...
912810-TD-0 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 275,908 ...69.3200 .................256,484 ................ 370,000 .................256,484 .......... (2,644) ........... 1,834 .................0 .................0 ......2.250 ...... 3.669 FA ...... .................3,145 .................8,325 ....12/12/2022 ... ....02/15/2052 ...
91282C-HW-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ...............2,945,906 . 101.3980 .............. 3,001,394 ..............2,960,000 .............. 3,001,394 .......... 54,916 .............. 573 .................0 .................0 ......4.125 ...... 4.125 FA ...... ............... 41,259 ......................0 ....08/31/2023 ... ....08/31/2030 ...
91282C-HC-8 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ...............3,146,885 ...95.9690 .............. 3,118,993 .............. 3,250,000 .............. 3,118,993 .........(32,486) ............4,594 .................0 .................0 ......3.375 ...... 3.761 MN ...... ............... 14,163 ............... 54,844 ....06/30/2023 ... ....05/15/2033 ...
912810-TF-5 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 525,370 ...76.7270 .................490,286 .................639,000 .................490,286 .......... (1,711) ........... 4,107 .................0 .................0 ......2.375 ...... 3.650 FA ...... .................5,732 ............... 15,176 ....10/28/2022 ... ....02/15/2042 ...
91282C-HZ-7 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ...............8,639,656 . 104.3910 .............. 9,081,984 ..............8,700,000 .............. 9,081,984 .........440,650 ........... 1,679 .................0 .................0 ......4.625 ...... 4.625 MS ...... .............. 102,243 ......................0 ..........  ......... ....09/30/2030 ...
91282C-HR-5 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .. 1.B FE .. ...............3,067,442 . 100.5470 .............. 3,192,367 ..............3,175,000 .............. 3,192,367 .........121,486 ............3,439 .................0 .................0 ......4.000 ...... 4.582 JJ ....... ............... 53,147 ......................0 ....10/31/2023 ... ....07/31/2030 ...
912810-TG-3 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ...............2,469,964 ...79.6170 .............. 2,066,061 .............. 2,595,000 ..............2,066,061 .........(21,506) ............2,623 .................0 .................0 ......2.875 ...... 3.125 MN ...... .................9,633 ............... 74,606 ....08/18/2022 ... ....05/15/2052 ...
91282C-JG-7 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ...............2,775,987 . 105.9220 .............. 2,939,332 ..............2,775,000 .............. 2,939,332 .........163,365 .............. (20) .................0 .................0 ......4.875 ...... 4.875 AO ...... ............... 23,042 ......................0 ....10/31/2023 ... ....10/31/2030 ...
91282C-HS-3 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .. 1.B FE .. ...............9,491,147 ...99.8650 .............. 9,487,175 ..............9,500,000 .............. 9,487,175 .......... (4,344) .............. 372 .................0 .................0 ......5.456 ...... 5.587 JAJO .... ............... 89,515 .............. 133,864 ....09/22/2023 ... ....07/31/2025 ...
912810-TH-1 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ...............4,988,626 ...87.7340 .............. 4,347,220 .............. 4,955,000 .............. 4,347,220 ............4,336 .......... (1,264) .................0 .................0 ......3.250 ...... 3.203 MN ...... ............... 20,793 ..............161,038 ....07/29/2022 ... ....05/15/2042 ...
91282C-JM-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ...............2,684,206 . 102.9840 .............. 2,677,594 ..............2,600,000 .............. 2,677,594 .......... (6,612) .................0 .................0 .................0 ......4.375 ...... 4.375 MN ...... ............... 10,567 ......................0 ....12/28/2023 ... ....11/30/2030 ...
91282C-HW-4 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .. 1.A FE .. ...............2,432,617 . 101.2540 .............. 2,531,350 ..............2,500,000 .............. 2,531,350 .......... 96,484 ............2,249 .................0 .................0 ......4.125 ...... 4.583 FA ...... ............... 34,847 ......................0 ....09/26/2023 ... ....08/31/2030 ...
912810-TJ-7 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ...............6,639,612 .. 81.7770 .............. 6,551,319 ..............8,011,200 .............. 6,551,319 .........(93,727) .......... 24,869 .................0 .................0 ......3.000 ...... 3.986 FA ...... ............... 90,779 .............. 240,336 ....01/09/2023 ... ....08/15/2052 ...
91282C-JN-2 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ............. 10,065,611 . 102.4300 .............10,248,090 .............10,005,000 .............10,248,090 ......... 183,324 .............(834) .................0 .................0 ......4.375 ...... 4.375 MN ...... ............... 38,270 ......................0 ....12/01/2023 ... ....11/30/2028 ...
91282C-HX-2 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .. 1.B FE .. ...............1,535,148 . 102.1410 .............. 1,572,971 ..............1,540,000 .............. 1,572,971 .......... 37,561 .............. 262 .................0 .................0 ......4.375 ...... 4.446 FA ...... ............... 22,767 ......................0 ....09/29/2023 ... ....08/31/2028 ...
912810-TL-2 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 297,692 ...98.6640 .................279,219 .................283,000 .................279,219 .........(18,254) .............(218) .................0 .................0 ......4.000 ...... 3.710 MN ...... .................1,462 ............... 11,320 ....03/31/2023 ... ....11/15/2052 ...
91282C-CW-9 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............4,814,951 ...91.7230 .............. 4,443,963 .............. 4,845,000 .............. 4,443,963 ......... 452,910 ............4,534 .................0 .................0 ......0.750 ...... 0.750 FA ...... ............... 12,279 ............... 30,281 ....09/17/2021 ... ....08/31/2026 ...
91282C-JF-9 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .. 1.A FE .. .............. 1,010,703 . 104.3830 .............. 1,043,830 ..............1,000,000 .............. 1,043,830 .......... 33,438 .............(311) .................0 .................0 ......4.875 ...... 4.632 AO ...... .................8,304 ......................0 ....11/02/2023 ... ....10/31/2028 ...
912810-TM-0 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ............. 12,490,363 ...97.5000 .............11,846,250 .............12,150,000 .............11,846,250 ........(529,380) .........(10,673) .................0 .................0 ......4.000 ...... 3.797 MN ...... ............... 62,753 ..............486,000 ....02/07/2023 ... ....11/15/2042 ...
91282C-CZ-2 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............2,484,366 ...91.8910 .............. 2,315,644 .............. 2,520,000 .............. 2,315,644 .......... 67,833 ........... 7,177 .................0 .................0 ......0.875 ...... 0.875 MS ...... .................5,603 ............... 22,050 ....10/29/2021 ... ....09/30/2026 ...
91282C-JJ-1 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .. 1.A FE .. ................. 156,240 . 104.9840 .................160,626 .................153,000 ................ 160,626 ............4,399 .............. (13) .................0 .................0 ......4.500 ...... 4.236 MN ...... ................... 889 ......................0 ....12/11/2023 ... ....11/15/2033 ...
912810-TN-8 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 663,341 ...92.3440 .................642,437 .................695,700 .................642,437 .........(21,340) .............. 437 .................0 .................0 ......3.625 ...... 3.889 FA ...... .................9,526 ............... 12,610 ....07/13/2023 ... ....02/15/2053 ...
91282C-DG-3 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .............. 1,784,102 ...92.3240 .............. 1,643,371 ..............1,780,000 .............. 1,643,371 .......... 49,976 .............(818) .................0 .................0 ......1.125 ...... 1.125 AO ...... .................3,411 ............... 20,025 ....11/09/2021 ... ....10/31/2026 ...
91282C-JM-4 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .. 1.A FE .. ................. 501,836 . 102.8280 .................514,140 ................ 500,000 .................514,140 .......... 12,320 .............. (16) .................0 .................0 ......4.375 ...... 4.313 MN ...... .................1,913 ......................0 ....12/04/2023 ... ....11/30/2030 ...
912810-TQ-1 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ...............2,049,375 ...95.3440 .............. 1,979,341 ..............2,076,000 .............. 1,979,341 .........(70,695) .............. 661 .................0 .................0 ......3.875 ...... 3.969 FA ...... ............... 30,385 ............... 40,223 ....05/16/2023 ... ....02/15/2043 ...
91282C-DK-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............7,103,463 ...92.5000 .............. 6,553,625 ..............7,085,000 .............. 6,553,625 .........191,050 .......... (3,685) .................0 .................0 ......1.250 ...... 1.250 MN ...... .................7,743 ............... 88,563 ....12/13/2021 ... ....11/30/2026 ...
912810-TR-9 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ...............4,329,078 ...92.4530 .............. 4,172,404 .............. 4,513,000 .............. 4,172,404 ........(158,561) ........... 1,887 .................0 .................0 ......3.625 ...... 3.856 MN ...... ............... 21,124 ............... 81,798 ....07/24/2023 ... ....05/15/2053 ...
91282C-FU-0 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .............. 3,206,176 . 100.7030 .............. 3,232,570 ..............3,210,000 .............. 3,232,570 ........... 4,831 .............. 686 .................0 .................0 ......4.125 ...... 4.125 AO ...... ............... 22,554 .............. 132,413 ....11/02/2022 ... ....10/31/2027 ...
912810-TS-7 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... .............. 1,785,868 ...95.6719 .............. 1,746,012 ..............1,825,000 ..............1,746,012 .........(40,633) .............. 777 .................0 .................0 ......3.875 ...... 4.032 MN ...... .................9,131 ............... 35,359 ....06/05/2023 ... ....05/15/2043 ...
91282C-FV-8 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............3,765,099 . 102.0000 .............. 3,635,682 ..............3,570,000 .............. 3,635,682 ........(114,612) .........(10,378) .................0 .................0 ......4.000 ...... 4.000 MN ...... ............... 19,015 ............... 96,278 ....01/13/2023 ... ....11/15/2032 ...
912810-TT-5 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... .............. 1,102,410 . 101.0780 .............. 1,163,408 ..............1,151,000 ..............1,163,408 .......... 60,805 .............. 193 .................0 .................0 ......4.125 ...... 4.376 FA ...... ............... 17,934 ......................0 ....11/15/2023 ... ....08/15/2053 ...
91282C-FZ-9 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............6,044,845 ...99.8630 .............. 5,991,797 ..............6,000,000 .............. 5,991,797 .......... 23,149 .......... (8,383) .................0 .................0 ......3.875 ...... 3.875 MN ...... ............... 20,328 .............. 232,500 ....12/01/2022 ... ....11/30/2027 ...
912810-TV-0 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 364,935 . 112.1410 .................380,158 .................339,000 .................380,158 .......... 15,238 .............. (16) .................0 .................0 ......4.750 ...... 4.290 MN ...... .................2,079 ......................0 ....12/28/2023 ... ....11/15/2053 ...
91282C-GC-9 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............4,949,341 ...99.9140 .............. 4,890,793 .............. 4,895,000 .............. 4,890,793 .........(48,731) .......... (9,818) .................0 .................0 ......3.875 ...... 3.875 JD ....... ............... 95,362 ............... 94,841 ....01/06/2023 ... ....12/31/2027 ...
912810-TW-8 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ...............4,215,229 . 107.2660 .............. 4,248,806 ..............3,961,000 .............. 4,248,806 .......... 33,850 .............(272) .................0 .................0 ......4.750 ...... 4.267 MN ...... ............... 24,294 ......................0 ....12/18/2023 ... ....11/15/2043 ...
91282C-GP-0 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............3,004,469 . 100.4100 .............. 3,002,264 .............. 2,990,000 .............. 3,002,264 .............(149) .......... (2,057) .................0 .................0 ......4.000 ...... 4.000 FA ...... ............... 40,414 ............... 59,800 ....03/02/2023 ... ....02/29/2028 ...
912828-2A-7 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 416,019 ...93.5940 .................399,740 .................427,100 .................399,740 ........... 7,668 ........... 2,779 .................0 .................0 ......1.500 ...... 2.208 FA ...... .................2,420 .................6,407 ....08/12/2022 ... ....08/15/2026 ...
91282C-GT-2 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............1,381,315 ...98.9920 .............. 1,361,143 ..............1,375,000 .............. 1,361,143 .........(19,363) .............(810) .................0 .................0 ......3.625 ...... 3.625 MS ...... ............... 12,665 ............... 24,922 ....04/11/2023 ... ....03/31/2028 ...
912828-3F-5 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 795,129 ...94.0230 .................772,963 .................822,100 .................772,963 .......... 10,028 ........... 5,386 .................0 .................0 ......2.250 ...... 3.021 MN ...... .................2,388 ............... 18,497 ....10/31/2022 ... ....11/15/2027 ...
91282C-HC-8 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............4,136,737 ...96.1720 .............. 4,120,965 .............. 4,285,000 .............. 4,120,965 .........(21,872) ............5,920 .................0 .................0 ......3.375 ...... 3.375 MN ...... ............... 18,673 ............... 68,550 ....05/31/2023 ... ....05/15/2033 ...
912828-4N-7 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 828,707 ...95.8910 .................815,074 ................ 850,000 .................815,074 ........... 2,705 ............2,694 .................0 .................0 ......2.875 ...... 3.472 MN ...... .................3,155 ............... 21,333 ....06/29/2023 ... ....05/15/2028 ...
91282C-HE-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............7,651,332 ...99.0270 .............. 7,674,619 ..............7,750,000 ..............7,674,619 .......... 13,571 ........... 9,717 .................0 .................0 ......3.625 ...... 3.625 MN ...... ............... 24,563 .............. 140,469 ....06/01/2023 ... ....05/31/2028 ...
912828-4V-9 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 771,625 ...95.6990 .................765,592 ................ 800,000 .................765,592 .......... 22,755 .............. 310 .................0 .................0 ......2.875 ...... 3.721 FA ...... ................ 8,688 ............... 10,896 ....10/25/2023 ... ....08/15/2028 ...
91282C-HM-6 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............1,441,839 . 100.9650 .............. 1,458,942 .............. 1,445,000 .............. 1,458,942 .......... 16,680 .............. 423 .................0 .................0 ......4.500 ...... 4.500 JJ ....... ............... 30,039 ......................0 ....07/27/2023 ... ....07/15/2026 ...
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912828-5M-8 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 750,362 ...96.6020 .................684,908 ................ 709,000 .................684,908 .......... 12,847 .......... (6,389) .................0 .................0 ......3.125 ...... 2.306 MN ...... .................2,861 ............... 18,625 ....11/15/2023 ... ....11/15/2028 ...
91282C-HN-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .............. 2,150,888 . 100.4690 .............. 2,170,125 ..............2,160,000 .............. 2,170,125 .......... 17,563 ........... 1,674 .................0 .................0 ......4.750 ...... 4.750 JJ ....... ............... 42,936 ......................0 ....08/16/2023 ... ....07/31/2025 ...
912828-6B-1 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 362,150 ...94.1480 .................344,111 .................365,500 .................344,111 ........... 5,760 .............. 549 .................0 .................0 ......2.625 ...... 2.806 FA ...... .................3,624 .................9,594 ....06/30/2022 ... ....02/15/2029 ...
91282C-HQ-7 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ...............2,159,489 . 101.1250 .............. 2,194,413 ..............2,170,000 .............. 2,194,413 .......... 34,191 .............. 733 .................0 .................0 ......4.125 ...... 4.125 JJ ....... ............... 37,459 ......................0 ....08/10/2023 ... ....07/31/2028 ...
912828-K7-4 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 655,109 ...96.2310 .................625,502 ................ 650,000 .................625,502 .......... 12,341 .............(607) .................0 .................0 ......2.000 ...... 1.902 FA ...... .................4,910 ............... 13,000 ....07/09/2019 ... ....08/15/2025 ...
91282C-HT-1 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ................. 717,903 . 100.0780 .................760,594 ................ 760,000 .................760,594 .......... 41,854 .............. 435 .................0 .................0 ......3.875 ...... 3.875 FA ...... ............... 11,124 ......................0 ....09/29/2023 ... ....08/15/2033 ...
912828-M5-6 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 181,976 ...96.3130 .................170,474 ................ 177,000 .................170,474 ........... 4,468 .......... (1,415) .................0 .................0 ......2.250 ...... 2.026 MN ...... ................... 514 .................3,330 ....09/18/2023 ... ....11/15/2025 ...
91282C-HX-2 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.B FE .. ...............1,446,919 . 102.2340 .............. 1,472,175 ..............1,440,000 .............. 1,472,175 .......... 25,683 .............(427) .................0 .................0 ......4.375 ...... 4.375 FA ...... ............... 21,288 ......................0 ....08/29/2023 ... ....08/31/2028 ...
912828-P4-6 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 380,033 ...94.7620 .................370,519 .................391,000 .................370,519 ........... 7,377 .............. 541 .................0 .................0 ......1.625 ...... 3.233 FA ...... .................2,400 .................2,551 ....10/10/2023 ... ....02/15/2026 ...
91282C-JA-0 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ...............1,311,832 . 103.3160 .............. 1,358,611 ..............1,315,000 ..............1,358,611 .......... 46,671 .............. 108 .................0 .................0 ......4.625 ...... 4.625 MS ...... ............... 15,454 ......................0 ....10/13/2023 ... ....09/30/2028 ...
912828-R3-6 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 255,469 ...94.3520 .................231,351 .................245,200 .................231,351 ........... 7,648 .......... (1,966) .................0 .................0 ......1.625 ...... 0.802 MN ...... ................... 514 .................3,985 ....02/26/2021 ... ....05/15/2026 ...
91282C-JE-2 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.B FE .. ................. 796,708 . 101.1600 .................804,223 .................795,000 .................804,223 ........... 7,604 .............. (89) .................0 .................0 ......5.000 ...... 5.000 AO ...... ................ 6,771 ......................0 ....11/21/2023 ... ....10/31/2025 ...
912828-XB-1 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 154,146 ...96.8090 .................144,245 .................149,000 .................144,245 ........... 3,641 .............(986) .................0 .................0 ......2.125 ...... 1.443 MN ...... ................... 409 .................3,166 ....02/04/2020 ... ....05/15/2025 ...
91282C-JF-9 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. .............. 1,005,085 . 104.4840 .............. 1,029,171 .................985,000 ..............1,029,171 .......... 24,471 .............(385) .................0 .................0 ......4.875 ...... 4.875 AO ...... .................8,179 ......................0 ....11/21/2023 ... ....10/31/2028 ...
912828-YB-0 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 373,379 ...88.9730 .................358,561 .................403,000 .................358,561 ............3,204 ........... 3,604 .................0 .................0 ......1.625 ...... 2.860 FA ...... .................2,474 .................6,549 ....02/10/2023 ... ....08/15/2029 ...
91282C-JJ-1 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. .............. 3,716,406 . 105.2030 .............. 3,813,613 .............. 3,625,000 .............. 3,813,613 .......... 97,522 .............(315) .................0 .................0 ......4.500 ...... 4.500 MN ...... ............... 21,116 ......................0 ....11/27/2023 ... ....11/15/2033 ...
912828-Z9-4 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 578,114 ...87.1210 .................543,896 .................624,300 .................543,896 ............5,624 ........... 3,678 .................0 .................0 ......1.500 ...... 2.758 FA ...... .................3,537 .................5,990 ....08/31/2023 ... ....02/15/2030 ...
91282C-JL-6 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ................. 670,039 . 101.0590 .................672,040 ................ 665,000 .................672,040 ............2,122 .............(122) .................0 .................0 ......4.875 ...... 4.875 MN ...... .................2,834 ......................0 ....12/13/2023 ... ....11/30/2025 ...
912828-ZQ-6 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 585,893 ...81.7190 .................590,828 .................723,000 .................590,828 .......... (3,920) ........... 8,855 .................0 .................0 ......0.625 ...... 3.781 MN ...... ................... 583 .................3,500 ....08/31/2023 ... ....05/15/2030 ...
91282C-JN-2 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ...............9,908,228 . 102.4300 .............10,007,381 ..............9,770,000 .............10,007,381 .........100,264 .......... (1,111) .................0 .................0 ......4.375 ...... 4.375 MN ...... ............... 37,372 ......................0 ....11/30/2023 ... ....11/30/2028 ...
912828-ZT-0 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... .................. 44,907 ...94.1760 .................. 42,379 ..................45,000 .................. 42,379 ........... 1,507 ............... 20 .................0 .................0 ......0.250 ...... 0.296 MN ...... .................... 10 ................... 113 ....11/05/2020 ... ....05/31/2025 ...
912796-CX-5 ..... TREASURY BILL ............................................... ... ... .......  .......... .... 1.A .... ...............1,537,310 ...98.4570 .............. 1,585,154 ..............1,610,000 .............. 1,585,154 .......... (2,544) .......... 50,387 .................0 .................0 ......0.000 ......0.010 0.010 .. ......................0 ......................0 ....05/01/2023 ... ....04/18/2024 ...
912828-ZZ-6 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 500,903 ...90.3300 .................485,622 .................537,609 .................485,622 .......... 20,876 .......... (1,419) .................0 .................0 ......0.125 .....(0.166) JJ ....... ................... 310 ................... 657 ....11/05/2020 ... ....07/15/2030 ...
912796-ZY-8 ..... TREASURY BILL ............................................... ... ... .......  .......... .... 1.A .... ...............6,682,252 ...99.6630 .............. 6,806,992 ..............6,830,000 .............. 6,806,992 .................8 ......... 124,732 .................0 .................0 ......0.010 ......0.010 0.010 .. ......................0 ......................0 ....02/01/2023 ... ....01/25/2024 ...
91282C-AE-1 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 571,410 ...81.1130 .................568,602 ................ 701,000 .................568,602 .......... 19,898 ............5,232 .................0 .................0 ......0.625 ...... 3.547 FA ...... .................1,655 .................1,409 ....09/29/2023 ... ....08/15/2030 ...
912797-GL-5 ..... TREASURY BILL ............................................... ... ... .......  .......... .. 1.B FE .. ...............1,849,318 ...96.7510 .............. 1,886,641 ..............1,950,000 ..............1,886,641 ............5,427 .......... 31,896 .................0 .................0 ......0.010 ......0.010 0.010 .. ......................0 ......................0 ....09/07/2023 ... ....09/05/2024 ...
91282C-AJ-0 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 347,664 ...93.3560 .................355,686 ................ 381,000 .................355,686 ........... 3,827 ........... 4,196 .................0 .................0 ......0.250 ...... 5.111 FA ...... ................... 322 ......................0 ....09/29/2023 ... ....08/31/2025 ...
912797-GX-9 ..... TREASURY BILL ............................................... ... ... .......  .......... .. 1.B FE .. ...............1,639,009 ...98.9620 .............. 1,642,774 ..............1,660,000 .............. 1,642,774 .............. 387 ........... 3,378 .................0 .................0 ......0.000 ......0.010 0.010 .. ......................0 ......................0 ....12/15/2023 ... ....03/14/2024 ...
91282C-AL-5 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 247,090 .. 87.7188 .................219,297 .................250,000 .................219,297 ........... 8,116 .............. 419 .................0 .................0 ......0.375 ...... 0.547 MS ...... ................... 238 ................... 938 ....11/04/2020 ... ....09/30/2027 ...
91282C-FJ-5 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............1,127,919 ...96.1600 .............. 1,115,458 ..............1,160,000 .............. 1,115,458 ........... 7,416 ........... 4,184 .................0 .................0 ......3.125 ...... 3.125 FA ...... ............... 12,249 ............... 36,250 ....09/15/2022 ... ....08/31/2029 ...
91282C-BL-4 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... .................. 83,830 ...83.4730 .................. 72,622 ..................87,000 ..................72,622 ........... 1,388 .............. 325 .................0 .................0 ......1.125 ...... 1.547 FA ...... ................... 370 ................... 979 ....10/28/2021 ... ....02/15/2031 ...
91282C-FY-2 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............9,536,227 ...99.9340 .............. 9,393,758 ..............9,400,000 .............. 9,393,758 .........116,910 .........(13,617) .................0 .................0 ......3.875 ...... 3.875 MN ...... ............... 31,847 .............. 277,141 ....12/01/2022 ... ....11/30/2029 ...
91282C-CB-5 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 177,808 ...85.7770 .................170,696 .................199,000 ................ 170,696 ........... 1,146 ............2,195 .................0 .................0 ......1.625 ...... 3.049 MN ...... ................... 418 .................3,234 ....12/29/2022 ... ....05/15/2031 ...
91282C-GW-5 ..... TSY INFL IX N/B ............................................ ... ... .......  .......... .... 1.A .... ...............4,013,089 ...97.5050 .............. 4,050,673 .............. 4,154,328 .............. 4,050,673 .......... 26,503 .......... 11,077 .................0 .................0 ......1.250 ...... 1.250 AO ...... ............... 11,067 ............... 25,838 ....08/11/2023 ... ....04/15/2028 ...
91282C-CJ-8 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 132,369 ...92.4730 .................121,972 .................131,900 .................121,972 ........... 4,118 .............. (94) .................0 .................0 ......0.875 ...... 0.802 JD ....... ................... 580 .................1,154 ....07/06/2021 ... ....06/30/2026 ...
91282C-HC-8 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............2,072,902 ...96.1720 .............. 2,067,695 ..............2,150,000 .............. 2,067,695 .......... (8,447) ........... 3,151 .................0 .................0 ......3.375 ...... 3.375 MN ...... .................9,369 ............... 36,281 ....06/30/2023 ... ....05/15/2033 ...
91282C-CV-1 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 250,430 ...88.3281 .................220,820 .................250,000 .................220,820 ............7,425 .............. (61) .................0 .................0 ......1.125 ...... 1.099 FA ...... ................... 950 .................2,813 ....09/03/2021 ... ....08/31/2028 ...
91282C-HP-9 ..... TSY INFL IX N/B ............................................ ... ... .......  .......... .. 1.A FE .. ...............2,196,044 ...97.2680 .............. 2,217,117 .............. 2,279,385 ..............2,217,117 .......... 18,137 ............2,936 .................0 .................0 ......1.375 ...... 1.375 JJ ....... ............... 14,478 ......................0 ....08/11/2023 ... ....07/15/2033 ...
91282C-DK-4 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 220,612 ...92.4530 .................217,265 .................235,000 .................217,265 .......... (1,501) ............2,551 .................0 .................0 ......1.250 ...... 3.040 MN ...... ................... 257 .................2,938 ....05/04/2023 ... ....11/30/2026 ...
91282C-JL-6 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ................. 796,974 . 101.0590 .................798,363 ................ 790,000 .................798,363 ............1,549 .............(160) .................0 .................0 ......4.875 ...... 4.875 MN ...... .................3,367 ......................0 ....12/14/2023 ... ....11/30/2025 ...
91282C-EP-2 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 136,193 ...92.6640 .................129,266 .................139,500 .................129,266 .............. 410 .............. 299 .................0 .................0 ......2.875 ...... 3.160 MN ...... ................... 518 .................4,011 ....08/31/2022 ... ....05/15/2032 ...
91282C-JR-3 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............1,333,195 ...99.4920 .............. 1,333,195 ..............1,340,000 .............. 1,333,195 ........... 1,989 .................0 .................0 .................0 ......3.750 ...... 3.750 JD ....... ................... 276 ......................0 ....12/29/2023 ... ....12/31/2028 ...
91282C-EQ-0 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 141,535 ...97.6330 .................138,639 .................142,000 .................138,639 ............1,552 .............. 156 .................0 .................0 ......2.750 ...... 2.867 MN ...... ................... 504 .................3,905 ....06/03/2022 ... ....05/15/2025 ...
91282C-HM-6 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............1,911,565 . 100.9650 .............. 1,933,477 ..............1,915,000 .............. 1,933,477 .......... 21,459 .............. 259 .................0 .................0 ......4.500 ...... 4.500 JJ ....... ............... 39,809 ......................0 ....08/02/2023 ... ....07/15/2026 ...
91282C-FF-3 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... .................. 76,901 ...91.5780 ..................76,010 ..................83,000 ..................76,010 .............(112) .............. 539 .................0 .................0 ......2.750 ...... 3.659 FA ...... ................... 862 .................2,283 ....12/22/2022 ... ....08/15/2032 ...
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91282C-HN-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 418,837 . 100.4690 .................421,969 .................420,000 .................421,969 ........... 2,901 .............. 167 .................0 .................0 ......4.750 ...... 4.750 JJ ....... .................8,349 ......................0 ....08/02/2023 ... ....07/31/2025 ...
91282C-FG-1 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ...................55,729 ...98.8160 .................. 56,325 ..................57,000 .................. 56,325 .............(119) .............. 715 .................0 .................0 ......3.250 ...... 4.767 FA ...... ................... 626 .................1,853 ....02/10/2023 ... ....08/31/2024 ...
91282C-HQ-7 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ...............1,377,593 . 101.1250 .............. 1,400,581 ..............1,385,000 ..............1,400,581 .......... 22,435 .............. 317 .................0 .................0 ......4.125 ...... 4.125 JJ ....... ............... 23,908 ......................0 ....08/02/2023 ... ....07/31/2028 ...
91282C-FM-8 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 764,467 . 100.6330 .................759,779 .................755,000 .................759,779 ........... 3,756 .......... (1,808) .................0 .................0 ......4.125 ...... 3.838 MS ...... .................7,914 ............... 31,144 ....11/30/2022 ... ....09/30/2027 ...
91282C-HR-5 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.B FE .. ................. 158,319 . 100.6880 .................161,100 ................ 160,000 ................ 161,100 ............2,695 ............... 38 .................0 .................0 ......4.000 ...... 4.000 JJ ....... .................2,678 ......................0 ....08/02/2023 ... ....07/31/2030 ...
91282C-FU-0 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 151,025 . 100.6290 .................150,944 ................ 150,000 .................150,944 .............. 108 .............(190) .................0 .................0 ......4.125 ...... 3.967 AO ...... .................1,054 ................ 6,188 ....01/03/2023 ... ....10/31/2027 ...
91282C-JF-9 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ...............1,724,900 . 104.4840 .............. 1,786,683 ..............1,710,000 ..............1,786,683 .......... 62,183 .............(400) .................0 .................0 ......4.875 ...... 4.875 AO ...... ............... 14,199 ......................0 ....10/27/2023 ... ....10/31/2028 ...
91282C-FZ-9 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 125,391 ...99.7890 .................124,736 .................125,000 .................124,736 .............. 492 .............. (72) .................0 .................0 ......3.875 ...... 3.804 MN ...... ................... 424 .................4,844 ....12/22/2022 ... ....11/30/2027 ...
91282C-JN-2 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ...............1,294,412 . 102.4300 .............. 1,305,979 ..............1,275,000 .............. 1,305,979 .......... 11,708 .............(141) .................0 .................0 ......4.375 ...... 4.375 MN ...... .................4,877 ......................0 ....11/30/2023 ... ....11/30/2028 ...
91282C-GM-7 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 234,590 ...96.9730 .................242,433 .................250,000 .................242,433 ........... 7,420 .............. 422 .................0 .................0 ......3.500 ...... 4.301 FA ...... .................3,305 ......................0 ....09/07/2023 ... ....02/15/2033 ...
91282C-JQ-5 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 366,836 ...99.1450 .................366,836 ................ 370,000 .................366,836 .................0 .................0 .................0 .................0 ......3.750 ...... 3.750 JD ....... .................... 76 ......................0 ....12/29/2023 ... ....12/31/2030 ...
91282C-HC-8 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 108,903 ...95.9690 .................110,172 ................ 114,800 ................ 110,172 ........... 1,070 .............. 199 .................0 .................0 ......3.375 ...... 4.016 MN ...... ................... 500 .................1,937 ....08/09/2023 ... ....05/15/2033 ...
91282C-JR-3 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 423,673 ...99.6410 .................423,473 .................425,000 .................423,473 .............(201) .................0 .................0 .................0 ......3.750 ...... 3.750 JD ....... .................... 88 ......................0 ....12/28/2023 ... ....12/31/2028 ...
91282C-HE-4 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 406,031 ...98.9410 .................405,658 ................ 410,000 .................405,658 .............(772) .............. 400 .................0 .................0 ......3.625 ...... 3.841 MN ...... .................1,299 .................7,431 ....06/29/2023 ... ....05/31/2028 ...
912828-2A-7 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............1,047,428 ...93.6330 .................924,156 ................ 987,000 .................924,156 .......... 47,427 .......... (9,814) .................0 .................0 ......1.500 ...... 1.500 FA ...... .................5,592 ............... 14,075 ....06/30/2020 ... ....08/15/2026 ...
91282C-HK-0 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... ................. 211,594 . 100.4730 .................211,998 ................ 211,000 .................211,998 .............. 451 .............. (47) .................0 .................0 ......4.000 ...... 3.937 JD ....... .................4,243 ......................0 ....07/13/2023 ... ....06/30/2028 ...
912828-2R-0 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 807,198 ...94.3790 .................726,718 ................ 770,000 ................ 726,718 .......... 18,454 .......... (5,160) .................0 .................0 ......2.250 ...... 2.250 FA ...... .................6,544 ............... 17,325 ....02/05/2020 ... ....08/15/2027 ...
91282C-HL-8 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .... 1.A .... .................. 64,005 . 100.2380 .................. 64,152 ..................64,000 ..................64,152 .............. 147 .................0 .................0 .................0 ......4.625 ...... 4.619 JD ....... .................1,488 ......................0 ....07/13/2023 ... ....06/30/2025 ...
912828-3F-5 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............2,754,875 ...94.0980 .............. 2,490,765 ..............2,647,000 .............. 2,490,765 .......... 59,864 .........(12,508) .................0 .................0 ......2.250 ...... 2.250 MN ...... .................7,690 ............... 59,558 ....11/18/2020 ... ....11/15/2027 ...
91282C-HQ-7 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .. 1.A FE .. ................. 701,263 . 101.0310 .................711,258 ................ 704,000 .................711,258 ........... 9,868 .............. 127 .................0 .................0 ......4.125 ...... 4.214 JJ ....... ............... 12,153 ......................0 ....09/29/2023 ... ....07/31/2028 ...
912828-3W-8 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............2,032,335 ...95.6680 .............. 1,787,365 ..............1,868,300 ..............1,787,365 .........122,780 ......... (20,592) .................0 .................0 ......2.750 ...... 2.750 FA ...... ............... 19,406 ............... 43,328 ....01/12/2021 ... ....02/15/2028 ...
91282C-HT-1 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .. 1.A FE .. ................. 572,678 ...99.8750 .................606,042 ................ 606,800 .................606,042 .......... 32,912 .............. 452 .................0 .................0 ......3.875 ...... 4.594 FA ...... ................ 8,881 ......................0 ....11/15/2023 ... ....08/15/2033 ...
912828-4V-9 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............2,424,458 ...95.7890 .............. 2,280,738 ..............2,381,000 .............. 2,280,738 .......... 97,095 .........(13,112) .................0 .................0 ......2.875 ...... 2.875 FA ...... ............... 25,856 ............... 54,152 ....10/29/2021 ... ....08/15/2028 ...
91282C-HX-2 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .. 1.B FE .. .............. 1,218,730 . 102.1410 .............. 1,250,206 .............. 1,224,000 .............. 1,250,206 .......... 31,295 .............. 182 .................0 .................0 ......4.375 ...... 4.474 FA ...... ............... 18,095 ......................0 ....11/02/2023 ... ....08/31/2028 ...
912828-J2-7 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .................. 75,183 ...97.0660 ..................76,682 ..................79,000 ..................76,682 .......... 28,284 .............. 480 .................0 .................0 ......2.000 ...... 2.000 FA ...... ................... 582 .................1,580 ....01/17/2020 ... ....02/15/2025 ...
91282C-JJ-1 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .. 1.A FE .. ................. 799,667 . 104.9840 .................819,925 ................ 781,000 .................819,925 .......... 20,318 .............. (60) .................0 .................0 ......4.500 ...... 4.201 MN ...... .................4,538 ......................0 ....12/28/2023 ... ....11/15/2033 ...
912828-K7-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .............. 1,370,360 ...96.2460 .............. 1,276,223 ..............1,326,000 .............. 1,276,223 .......... 60,507 .......... (8,177) .................0 .................0 ......2.000 ...... 2.000 FA ...... ............... 10,017 ............... 24,811 ....02/05/2020 ... ....08/15/2025 ...
91282C-JL-6 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .. 1.A FE .. ...............1,989,392 . 101.0469 .............. 1,990,623 ..............1,970,000 .............. 1,990,623 ........... 1,519 .............(288) .................0 .................0 ......4.875 ...... 4.340 MN ...... .................8,397 ......................0 ....12/20/2023 ... ....11/30/2025 ...
912828-M5-6 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............1,468,123 ...96.3360 .............. 1,301,499 ..............1,351,000 .............. 1,301,499 .......... 45,433 ......... (23,849) .................0 .................0 ......2.250 ...... 2.250 MN ...... .................3,925 ............... 30,398 ....10/30/2020 ... ....11/15/2025 ...
91282C-JN-2 ..... UNITED STATES TREASURY ................................... ... ... .......  .......... .. 1.A FE .. ................. 372,479 . 102.3280 .................379,637 ................ 371,000 .................379,637 ........... 7,180 .............. (23) .................0 .................0 ......4.375 ...... 4.285 MN ...... .................1,419 ......................0 ....11/30/2023 ... ....11/30/2028 ...
912828-XB-1 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 232,500 ...96.8240 .................233,346 .................241,000 .................233,346 .......... 30,926 .............(448) .................0 .................0 ......2.125 ...... 2.125 MN ...... ................... 661 .................3,493 ....05/10/2023 ... ....05/15/2025 ...
912828-Z9-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............1,450,463 ...87.2420 .............. 1,443,509 ..............1,654,600 .............. 1,443,509 .......... 36,041 ........... 8,180 .................0 .................0 ......1.500 ...... 1.500 FA ...... .................9,391 .................9,642 ....05/31/2022 ... ....02/15/2030 ...
912828-ZQ-6 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 943,707 ...81.8440 .................956,753 ..............1,169,000 .................956,753 .......... 12,353 .......... 13,817 .................0 .................0 ......0.625 ...... 0.625 MN ...... ................... 943 .................4,605 ....06/30/2022 ... ....05/15/2030 ...
912828-ZT-0 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 282,219 ...94.1910 .................282,574 ................ 300,000 .................282,574 ........... 1,740 ........... 6,756 .................0 .................0 ......0.250 ...... 0.250 MN ...... .................... 66 ................... 750 ....12/16/2020 ... ....05/31/2025 ...
91282C-BL-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .................. 46,826 ...83.6090 .................. 40,133 ..................48,000 ..................40,133 .............. 765 .............. 122 .................0 .................0 ......1.125 ...... 1.125 FA ...... ................... 204 ................... 540 ....11/30/2021 ... ....02/15/2031 ...
91282C-BW-0 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 918,314 ...92.5470 .................852,357 .................921,000 .................852,357 .......... 27,511 .............. 551 .................0 .................0 ......0.750 ...... 0.750 AO ...... ................ 1,177 .................6,908 ....05/28/2021 ... ....04/30/2026 ...
91282C-CJ-8 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 445,861 ...92.5080 .................410,180 .................443,400 ................ 410,180 .......... 13,723 .............(507) .................0 .................0 ......0.875 ...... 0.875 JD ....... .................1,951 .................3,880 ....08/31/2021 ... ....06/30/2026 ...
91282C-CS-8 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 235,384 ...82.8950 .................198,947 .................240,000 .................198,947 ............3,220 .............. 455 .................0 .................0 ......1.250 ...... 1.250 FA ...... .................1,133 .................3,000 ....11/30/2021 ... ....08/15/2031 ...
91282C-DJ-7 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 207,128 ...83.1760 .................198,790 .................239,000 .................198,790 .......... 15,215 ............2,374 .................0 .................0 ......1.375 ...... 1.375 MN ...... ................... 424 .................2,596 ....06/30/2022 ... ....11/15/2031 ...
91282C-DK-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .................. 30,110 ...92.5000 .................. 27,750 ..................30,000 ..................27,750 .............. 815 .............. (22) .................0 .................0 ......1.250 ...... 1.250 MN ...... .....................33 ................... 375 ....12/01/2021 ... ....11/30/2026 ...
91282C-EP-2 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 186,507 ...92.8360 .................181,958 ................ 196,000 .................181,958 .......... (2,300) .............. 467 .................0 .................0 ......2.875 ...... 2.875 MN ...... ................... 728 .................4,409 ....03/31/2023 ... ....05/15/2032 ...
91282C-EQ-0 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 208,441 ...97.6450 .................204,077 .................209,000 .................204,077 ........... 2,198 .............. 194 .................0 .................0 ......2.750 ...... 2.750 MN ...... ................... 742 .................5,748 ....06/03/2022 ... ....05/15/2025 ...
91282C-FC-0 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............1,721,939 ...93.7540 .............. 1,749,448 ..............1,866,000 .............. 1,749,448 .......... 20,724 .......... 13,789 .................0 .................0 ......2.625 ...... 2.625 JJ ....... ............... 20,498 ............... 29,486 ....08/31/2022 ... ....07/31/2029 ...
91282C-FF-3 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 146,791 ...91.7540 .................145,889 .................159,000 .................145,889 .......... (4,238) .............. 427 .................0 .................0 ......2.750 ...... 2.750 FA ...... .................1,652 ................ 1,688 ....12/30/2022 ... ....08/15/2032 ...
91282C-FV-8 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .................. 82,152 . 101.8400 .................. 79,842 ..................78,400 ..................79,842 .............(135) .............(322) .................0 .................0 ......4.125 ...... 4.125 MN ...... ................... 418 .................3,234 ....12/06/2022 ... ....11/15/2032 ...
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91282C-GM-7 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 364,137 ...97.1640 .................361,159 ................ 371,700 .................361,159 .......... (3,329) .............. 302 .................0 .................0 ......3.500 ...... 3.500 FA ...... .................4,914 .................3,823 ....03/14/2023 ... ....02/15/2033 ...
91282C-HF-1 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 289,710 ...99.2500 .................297,750 ................ 300,000 .................297,750 ........... 7,643 .............. 397 .................0 .................0 ......3.750 ...... 3.750 MN ...... ................... 984 .................5,625 ....06/29/2023 ... ....05/31/2030 ...
91282C-HT-1 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ...................29,455 . 100.0780 .................. 31,024 ..................31,000 ..................31,024 ........... 1,551 ............... 17 .................0 .................0 ......3.875 ...... 3.875 FA ...... ................... 454 ......................0 ....11/08/2023 ... ....08/15/2033 ...
91282C-JJ-1 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ................. 281,327 . 105.2030 .................288,572 .................274,300 .................288,572 ........... 7,267 .............. (23) .................0 .................0 ......4.500 ...... 4.500 MN ...... .................1,599 ......................0 ....11/20/2023 ... ....11/15/2033 ...
912828-2A-7 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .............. 1,884,616 ...93.6330 .............. 1,922,282 .............. 2,053,000 .............. 1,922,282 .......... 14,833 .......... 21,848 .................0 .................0 ......1.500 ...... 1.500 FA ...... ............... 11,632 ............... 14,574 ....05/10/2023 ... ....08/15/2026 ...
912828-3F-5 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 877,129 ...94.0980 .................888,282 .................944,000 .................888,282 ............4,328 .......... 12,561 .................0 .................0 ......2.250 ...... 2.250 MN ...... .................2,743 ............... 21,240 ....11/30/2022 ... ....11/15/2027 ...
912828-3W-8 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 154,139 ...95.6680 .................154,982 ................ 162,000 .................154,982 .............. 377 .............. 927 .................0 .................0 ......2.750 ...... 2.750 FA ...... .................1,683 .................3,305 ....11/16/2022 ... ....02/15/2028 ...
912828-4V-9 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............2,317,150 ...95.7890 .............. 2,366,948 ..............2,471,000 .............. 2,366,948 .......... 36,429 ........... 8,097 .................0 .................0 ......2.875 ...... 2.875 FA ...... ............... 26,834 ............... 39,273 ....08/02/2023 ... ....08/15/2028 ...
912828-K7-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .............. 2,008,662 ...96.2460 .............. 2,046,192 ..............2,126,000 .............. 2,046,192 .......... 14,658 .......... 15,858 .................0 .................0 ......2.000 ...... 2.000 FA ...... ............... 16,061 ............... 21,260 ....08/02/2023 ... ....08/15/2025 ...
912828-Z9-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............1,389,028 ...87.2420 .............. 1,408,961 ..............1,615,000 ..............1,408,961 .......... 18,936 ........... 6,405 .................0 .................0 ......1.500 ...... 1.500 FA ...... .................9,166 .................4,896 ....12/08/2022 ... ....02/15/2030 ...
912828-ZQ-6 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............4,343,076 ...81.8440 .............. 4,476,035 .............. 5,469,000 .............. 4,476,035 .......... 72,167 .......... 61,403 .................0 .................0 ......0.625 ...... 0.625 MN ...... .................4,414 ............... 18,575 ....05/10/2023 ... ....05/15/2030 ...
912828-ZT-0 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 163,566 ...94.1910 .................167,661 ................ 178,000 ................ 167,661 .............. 260 ............3,834 .................0 .................0 ......0.250 ...... 0.250 MN ...... .....................39 ................... 223 ....06/15/2023 ... ....05/31/2025 ...
91282C-CJ-8 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 419,878 ...92.5080 .................421,836 .................456,000 .................421,836 .......... (5,105) ........... 7,063 .................0 .................0 ......0.875 ...... 0.875 JD ....... .................2,006 .................1,995 ....05/10/2023 ... ....06/30/2026 ...
91282C-DN-8 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .................. 81,977 ...96.4340 .................. 83,897 ..................87,000 ..................83,897 .............. 532 .............. 968 .................0 .................0 ......1.000 ......1.000 JD ....... .................... 40 ................... 174 ....05/26/2023 ... ....12/15/2024 ...
91282C-EP-2 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 707,583 ...92.8360 .................686,986 ................ 740,000 ................ 686,986 .......... 42,025 ........... 1,408 .................0 .................0 ......2.875 ...... 2.875 MN ...... .................2,747 ............... 12,244 ....09/06/2022 ... ....05/15/2032 ...
91282C-EY-3 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............4,437,664 ...97.8320 .............. 4,364,287 ..............4,461,000 .............. 4,364,287 .......... 85,875 ........... 6,315 .................0 .................0 ......3.000 ...... 3.000 JJ ....... ............... 61,819 .............. 115,951 ....08/11/2022 ... ....07/15/2025 ...
91282C-FA-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .................. 82,640 ...98.8200 .................. 82,021 ..................83,000 ..................82,021 .......... 19,220 ............... 67 .................0 .................0 ......3.000 ...... 3.000 JJ ....... .................1,042 .................1,352 ....08/11/2022 ... ....07/31/2024 ...
91282C-FB-2 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............5,297,170 ...96.0550 .............. 5,145,650 .............. 5,357,000 .............. 5,145,650 .........117,212 ........... 9,814 .................0 .................0 ......2.750 ...... 2.750 JJ ....... ............... 61,649 .............. 128,965 ....08/11/2022 ... ....07/31/2027 ...
91282C-FC-0 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............2,973,023 ...93.7540 .............. 2,946,685 .............. 3,143,000 .............. 2,946,685 .........120,528 .......... 14,524 .................0 .................0 ......2.625 ...... 2.625 JJ ....... ............... 34,526 ............... 71,822 ....08/11/2022 ... ....07/31/2029 ...
91282C-FF-3 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...................41,295 ...91.7540 .................. 40,372 ..................44,000 ..................40,372 .......... (1,790) ............... 80 .................0 .................0 ......2.750 ...... 2.750 FA ...... ................... 457 ................... 346 ....01/31/2023 ... ....08/15/2032 ...
91282C-GM-7 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 259,014 ...97.1640 .................258,165 .................265,700 .................258,165 .......... (1,147) .............. 189 .................0 .................0 ......3.500 ...... 3.500 FA ...... .................3,513 .................2,575 ....06/15/2023 ... ....02/15/2033 ...
91282C-HC-8 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 288,134 ...96.1720 .................294,094 .................305,800 .................294,094 ............5,458 .............. 187 .................0 .................0 ......3.375 ...... 3.375 MN ...... .................1,333 ................... 685 ....08/31/2023 ... ....05/15/2033 ...
91282C-HF-1 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 168,580 ...99.2500 .................169,718 ................ 171,000 ................ 169,718 .............. 999 .............. 138 .................0 .................0 ......3.750 ...... 3.750 MN ...... ................... 561 .................2,700 ....06/29/2023 ... ....05/31/2030 ...
91282C-HT-1 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ................. 124,470 . 100.0780 .................131,102 ................ 131,000 .................131,102 ........... 6,556 ............... 76 .................0 .................0 ......3.875 ...... 3.875 FA ...... .................1,917 ......................0 ....11/08/2023 ... ....08/15/2033 ...
91282C-JJ-1 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ................. 388,332 . 105.2030 .................394,407 .................374,900 .................394,407 ........... 6,100 .............. (25) .................0 .................0 ......4.500 ...... 4.500 MN ...... .................2,190 ......................0 ....11/20/2023 ... ....11/15/2033 ...
91282C-GT-2 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 739,873 ...98.9920 .................732,542 ................ 740,000 .................732,542 .......... (7,348) .............. (94) .................0 .................0 ......3.625 ...... 3.625 MS ...... ................ 6,670 ............... 13,413 ....04/17/2023 ... ....03/31/2028 ...
91282C-HA-2 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ................. 868,185 ...98.4960 .................856,916 ................ 870,000 .................856,916 .........(11,492) .............. 223 .................0 .................0 ......3.500 ...... 3.500 AO ...... .................5,019 ............... 15,225 ....04/27/2023 ... ....04/30/2028 ...
91282C-HE-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... .............. 1,700,909 ...99.0270 .............. 1,698,319 ..............1,715,000 .............. 1,698,319 .......... (4,069) ........... 1,474 .................0 .................0 ......3.625 ...... 3.625 MN ...... .................5,096 ............... 31,084 ....05/31/2023 ... ....05/31/2028 ...
91282C-HK-0 ..... US TREASURY N/B ............................................ ... ... .......  .......... .... 1.A .... ...............2,454,780 . 100.5630 .............. 2,478,851 .............. 2,464,996 .............. 2,478,851 .......... 23,131 .............. 903 .................0 .................0 ......4.000 ...... 4.000 JD ....... ............... 49,032 ......................0 ....06/29/2023 ... ....06/30/2028 ...
91282C-HW-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ................. 909,657 . 101.3980 .................948,075 .................935,000 .................948,075 .......... 37,622 .............. 483 .................0 .................0 ......4.125 ...... 4.125 FA ...... ............... 12,821 ......................0 ....09/26/2023 ... ....08/31/2030 ...
91282C-JA-0 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. .............. 1,637,081 . 103.3160 .............. 1,704,721 ..............1,650,000 ..............1,704,721 .......... 67,206 .............. 434 .................0 .................0 ......4.625 ...... 4.625 MS ...... ............... 18,974 ......................0 ....10/11/2023 ... ....09/30/2028 ...
91282C-JC-6 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ................. 976,692 . 101.5310 .............. 1,000,083 .................985,000 ..............1,000,083 .......... 22,903 .............. 407 .................0 .................0 ......4.625 ...... 4.625 AO ...... .................9,460 ......................0 ....10/20/2023 ... ....10/15/2026 ...
91282C-JF-9 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ................. 827,986 . 104.4840 .................861,996 .................825,000 .................861,996 .......... 34,098 .............. (88) .................0 .................0 ......4.875 ...... 4.875 AO ...... .................6,629 ......................0 ....10/27/2023 ... ....10/31/2028 ...
91282C-JK-8 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ...............1,637,219 . 101.6250 .............. 1,666,650 ..............1,640,000 ..............1,666,650 .......... 29,323 .............. 108 .................0 .................0 ......4.625 ...... 4.625 MN ...... .................9,377 ......................0 ....11/08/2023 ... ....11/15/2026 ...
91282C-JM-4 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ................. 428,197 . 102.9840 .................427,385 .................415,000 .................427,385 .............(808) ............... (5) .................0 .................0 ......4.375 ...... 4.375 MN ...... .................1,488 ......................0 ....12/28/2023 ... ....11/30/2030 ...
91282C-JN-2 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ................. 834,322 . 102.4300 .................845,045 .................825,000 .................845,045 .......... 10,788 .............. (65) .................0 .................0 ......4.375 ...... 4.375 MN ...... .................2,959 ......................0 ....11/30/2023 ... ....11/30/2028 ...
91282C-JP-7 ..... US TREASURY N/B ............................................ ... ... .......  .......... .. 1.A FE .. ................. 418,843 . 100.9260 .................418,843 .................415,000 .................418,843 .............. 404 .................0 .................0 .................0 ......4.375 ...... 4.375 JD ....... ................... 893 ......................0 ....12/29/2023 ... ....12/15/2026 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 527,588,491 XXX 509,028,374 556,126,958 510,416,316 8,940,406 893,317 0 0 XXX XXX XXX 4,269,295 6,939,096 XXX XXX

38383L-6X-3 ..... GNR 2022-218 EZ - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... ................. 527,884 . 101.1957 .................534,520 .................528,204 .................527,853 .................0 .............. (31) .................0 .................0 ......5.500 ...... 5.552 MON ..... .................2,421 ............... 16,640 ....05/24/2023 ... ....12/20/2052 ...
3617WT-N4-7 ..... G2 CH2211 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 129,323 ...90.5615 .................107,293 .................118,475 .................107,293 .............. 291 .............(689) .................0 .................0 ......3.500 ...... 2.284 MON ..... ................... 346 .................4,147 ....09/15/2021 ... ....09/20/2051 ...
38375B-GF-3 ..... GOVERNMENT NATIONAL MORTGAGE A ......................... ... ... .......  .......... .... 1.A .... ................. 284,867 ...99.3850 .................283,204 .................284,956 .................283,204 ............2,432 .................0 .................0 .................0 ......5.767 ......1.000 MTLY .... ................... 502 ............... 12,485 ....08/23/2018 ... ....10/20/2060 ...
21H030-61-7 ..... G2JUMB-3N-JAN-2023 - RMBS ............................... ...&.. ....... 4 ......... .... 1.A .... ............(11,558,516) ...90.6280 ........... (11,781,640) ........... (13,000,000) ........... (11,781,640) ........(223,124) .................0 .................0 .................0 ......3.000 ...... 3.610 MON ..... .............. (22,750) ......................0 ....12/14/2023 ... ....01/20/2053 ...
36202F-FU-5 ..... G2 004679 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 66,174 . 102.5001 .................. 65,102 ..................63,514 ..................65,102 .............. 513 ............... (7) .................0 .................0 ......5.000 ...... 4.406 MON ..... ................... 265 .................3,176 ....04/02/2010 ... ....04/20/2040 ...
38375B-TU-6 ..... GOVERNMENT NATIONAL MORTGAGE A ......................... ... ... .......  .......... .... 1.A .... ................. 158,910 ...99.5280 .................157,130 .................157,875 .................157,130 ........... 1,642 .................0 .................0 .................0 ......6.017 ......1.000 MTLY .... ................... 290 .................6,674 ....08/24/2018 ... ....07/20/2062 ...
38384E-JU-0 ..... GNR 2023-134 BA - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... ................. 493,519 . 103.0996 .................510,131 .................494,795 .................493,513 .................0 ............... (6) .................0 .................0 ......6.000 ...... 6.056 MON ..... .................2,474 .................7,422 ....09/14/2023 ... ....09/20/2045 ...
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38377G-TK-5 ..... GNR 2010-068 WA - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... .................. 25,750 ...96.1297 .................. 23,243 ..................24,178 .................. 23,243 .............. 118 .............. (67) .................0 .................0 ......3.000 ...... 1.750 MON ..... .................... 60 ................... 725 ....04/05/2013 ... ....12/16/2039 ...
38380L-KG-7 ..... GOVERNMENT NATIONAL MORTGAGE A ......................... ... ... .......  .......... .... 1.A .... ................. 602,239 ...99.2580 .................597,689 .................602,156 .................597,689 ........... 5,709 .................0 .................0 .................0 ......5.787 ......1.000 MTLY .... .................1,065 ............... 25,550 ....09/13/2018 ... ....09/20/2068 ...
21H030-62-5 ..... G2JUMB-3N-FEB-2023 - RMBS ............................... ...&.. ....... 4 ......... .... 1.A .... ...............1,842,340 ...90.6905 .............. 1,904,501 ..............2,100,000 .............. 1,904,501 .......... 62,161 .................0 .................0 .................0 ......3.000 ...... 3.680 MON ..... .................3,325 ......................0 ....12/11/2023 ... ....02/20/2053 ...
38377L-AQ-1 ..... GNR 2010-116 HB - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... ................. 103,741 ...95.6434 ..................90,176 .................. 94,283 ..................90,176 .......... (1,487) ............... (4) .................0 .................0 ......4.000 ...... 2.910 MON ..... ................... 314 .................3,771 ....03/01/2013 ... ....09/20/2040 ...
38380L-LM-3 ..... GOVERNMENT NATIONAL MORTGAGE A ......................... ... ... .......  .......... .... 1.A .... ................. 605,343 ...95.9790 .................584,483 ................ 608,971 .................584,483 ........... 5,013 .................0 .................0 .................0 ......3.750 ......1.000 MTLY .... .................3,857 ............... 16,462 ....10/22/2018 ... ....09/20/2068 ...
21H032-61-3 ..... G2JUMB-3.5N-JAN-2023 - RMBS ............................. ...&.. ....... 4 ......... .... 1.A .... ............. (3,127,813) ...93.1953 .............(3,261,836) .............(3,500,000) .............(3,261,836) ........(134,023) .................0 .................0 .................0 ......3.500 ...... 4.118 MON ..... ............... (7,146) ......................0 ....12/22/2023 ... ....01/20/2053 ...
38380L-NQ-2 ..... GOVERNMENT NATIONAL MORTGAGE A ......................... ... ... .......  .......... .... 1.A .... ................. 271,557 ...99.6880 .................270,921 .................271,769 .................270,921 ............2,729 .................0 .................0 .................0 ......5.837 ......1.000 MTLY .... ................... 485 ............... 10,011 ....03/18/2019 ... ....10/20/2068 ...
21H032-61-3 ..... G2JUMB-3.5N-JAN-2024 - MBS .............................. ...&.. ....... 4 ......... .... 1.A .... ...............2,941,484 ...93.1250 .............. 3,166,250 ..............3,400,000 .............. 3,166,250 .........224,766 .................0 .................0 .................0 ......3.500 ...... 4.290 MON ..... ......................0 ......................0 ....12/14/2023 ... ....01/20/2054 ...
38380L-PU-1 ..... GOVERNMENT NATIONAL MORTGAGE A ......................... ... ... .......  .......... .... 1.A .... .................. 75,040 ...99.6650 .................. 74,836 ..................75,087 ..................74,836 .............. 962 .................0 .................0 .................0 ......5.887 ......1.000 MTLY .... ................... 135 .................3,430 ....07/12/2019 ... ....12/20/2068 ...
21H040-61-6 ..... G2JUMB-4N-JAN-2023 - RMBS ............................... ...&.. ....... 4 ......... .... 1.A .... .............. 2,806,758 ...95.5313 .............. 2,865,939 ..............3,000,000 .............. 2,865,939 .......... 59,181 .................0 .................0 .................0 ......4.000 ...... 4.380 MON ..... ................ 7,000 ......................0 ....12/12/2023 ... ....01/20/2053 ...
38380L-VZ-3 ..... GOVERNMENT NATIONAL MORTGAGE A ......................... ... ... .......  .......... .... 1.A .... ................. 221,434 ...99.1630 .................219,924 .................221,781 .................219,924 ............3,315 .................0 .................0 .................0 ......5.837 ......1.000 MTLY .... ................... 396 .................9,875 ....07/12/2019 ... ....05/20/2069 ...
21H040-62-4 ..... G2JUMB-4N-FEB-2022 - MBS ................................ ...&.. ....... 4 ......... .... 1.A .... ............. (2,479,242) ...95.6250 .............(2,486,250) .............(2,600,000) .............(2,486,250) .......... (7,008) .................0 .................0 .................0 ......4.000 ...... 4.392 MON ..... ............... (5,489) ......................0 ....12/26/2023 ... ....02/20/2053 ...
21H060-61-4 ..... GNMA II TBA 30 YR 6 ....................................... ... ... .......  .......... .... 1.A .... ...............1,083,375 . 101.6800 .............. 1,087,973 ..............1,070,000 ..............1,087,973 ............4,598 .................0 .................0 .................0 ......6.000 ......6.000 MTLY .... .................3,745 ......................0 ....12/06/2023 ... ....01/22/2054 ...
21H040-62-4 ..... G2JUMB-4N-FEB-2023 - MBS ................................ ...&.. ....... 4 ......... .... 1.A .... ................(667,488) ...95.5630 ............... (668,941) ............... (700,000) ............... (668,941) .......... (1,453) .................0 .................0 .................0 ......4.000 ...... 4.262 MON ..... ......................0 ......................0 ....12/26/2023 ... ....02/20/2054 ...
21H062-61-0 ..... GNMA II TBA 30 YR 6.5 .................................... ... ... .......  .......... .... 1.A .... ...............1,368,946 . 102.3680 .............. 1,371,731 ..............1,340,000 ..............1,371,731 ........... 2,785 .................0 .................0 .................0 ......6.500 ...... 6.500 MTLY .... .................5,081 ......................0 ....12/06/2023 ... ....01/22/2054 ...
21H042-61-2 ..... G2JUMB-4.5N-JAN-2023 - RMBS ............................. ...&.. ....... 4 ......... .... 1.A .... ............. 16,327,852 ...97.6484 .............16,600,228 ............ 17,000,000 .............16,600,228 .........272,376 .................0 .................0 .................0 ......4.500 ...... 4.736 MON ..... ............... 44,625 ......................0 ....12/14/2023 ... ....01/20/2053 ...
36179Q-RZ-6 ..... GNMA II POOL MA2304 ....................................... ... ... .......  .......... .... 1.A .... ................. 154,949 ...97.9220 .................139,923 .................142,892 .................139,923 ............4,443 .................0 .................0 .................0 ......4.000 ...... 4.000 MTLY .... ................... 476 .................5,424 ....04/15/2020 ... ....10/20/2044 ...
21H042-62-0 ..... G2JUMB-4.5N-FEB-2023 - MBS .............................. ...&.. ....... 4 ......... .... 1.A .... ...............2,895,273 ...97.7422 .............. 2,893,169 ..............2,960,000 .............. 2,893,169 .......... (2,104) .................0 .................0 .................0 ......4.500 ...... 4.622 MON ..... .................7,030 ......................0 ....12/26/2023 ... ....02/20/2053 ...
36179Q-YT-2 ..... GNMA II POOL MA2522 ....................................... ... ... .......  .......... .... 1.A .... ................. 172,345 ...97.8610 .................163,721 ................ 167,300 .................163,721 ............3,905 .................0 .................0 .................0 ......4.000 ...... 4.000 MTLY .... ................... 558 .................6,373 ....08/22/2018 ... ....01/20/2045 ...
21H050-61-5 ..... G2JUMB-5N-JAN-2023 - RMBS ............................... ...&.. ....... 4 ......... .... 1.A .... ............. 19,667,969 ...99.4063 .............19,881,260 .............20,000,000 .............19,881,260 ......... 213,291 .................0 .................0 .................0 ......5.000 ...... 5.092 MON ..... ............... 58,333 ......................0 ....12/14/2023 ... ....01/20/2053 ...
36179S-B8-9 ..... GNMA II POOL MA3663 ....................................... ... ... .......  .......... .... 1.A .... ................. 388,512 ...94.3530 .................367,601 .................389,602 ................ 367,601 .......... 10,134 .................0 .................0 .................0 ......3.500 ...... 3.500 MTLY .... .................1,136 ............... 11,461 ....04/25/2018 ... ....05/20/2046 ...
21H050-61-5 ..... G2JUMB-5N-JAN-2024 - MBS ................................. ...&.. ....... 4 ......... .... 1.A .... ...............1,930,625 ...99.2970 .............. 1,985,940 ..............2,000,000 .............. 1,985,940 .......... 55,315 .................0 .................0 .................0 ......5.000 ...... 5.209 MON ..... ......................0 ......................0 ....11/27/2023 ... ....01/20/2054 ...
36179S-GK-7 ..... GNMA II POOL MA3802 ....................................... ... ... .......  .......... .... 1.A .... ................. 701,898 ...92.0010 .................637,289 .................692,699 .................637,289 .......... 17,053 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... .................1,732 ............... 19,796 ....05/24/2018 ... ....07/20/2046 ...
21H052-61-1 ..... G2JUMB-5.5N-JAN-2024 - MBS .............................. ...&.. ....... 4 ......... .... 1.A .... ............. 13,093,945 . 100.7190 .............13,093,470 .............13,000,000 .............13,093,470 .............(475) .................0 .................0 .................0 ......5.500 ...... 5.431 MON ..... ......................0 ......................0 ....12/14/2023 ... ....01/20/2054 ...
36179S-SP-3 ..... GNMA II POOL MA4126 ....................................... ... ... .......  .......... .... 1.A .... ................. 153,414 ...91.9990 .................134,656 .................146,367 .................134,656 ............4,512 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ................... 366 .................4,188 ....04/16/2020 ... ....12/20/2046 ...
21H060-61-4 ..... G2JUMB-6N-JAN-2023 - MBS ................................ ...&.. ....... 4 ......... .... 1.A .... ............. 11,897,334 . 101.6760 .............11,946,930 .............11,750,000 .............11,946,930 .......... 49,596 .................0 .................0 .................0 ......6.000 ...... 5.887 MON ..... ......................0 ......................0 ....12/13/2023 ... ....01/20/2054 ...
36179T-AK-1 ..... GNMA II POOL MA4510 ....................................... ... ... .......  .......... .... 1.A .... ................. 294,516 ...94.2720 .................260,991 .................276,848 .................260,991 ........... 6,778 .................0 .................0 .................0 ......3.500 ...... 3.500 MTLY .... ................... 807 .................9,210 ....11/21/2019 ... ....06/20/2047 ...
21H062-61-0 ..... G2JUMB-6.5N-JAN-2023 - MBS .............................. ...&.. ....... 4 ......... .... 1.A .... .............. 3,064,688 . 102.3630 .............. 3,070,890 ..............3,000,000 ..............3,070,890 ........... 6,203 .................0 .................0 .................0 ......6.500 ...... 6.262 MON ..... ......................0 ......................0 ....12/14/2023 ... ....01/20/2054 ...
36179T-Z6-5 ..... GNMA II POOL MA5265 ....................................... ... ... .......  .......... .... 1.A .... ................. 564,616 ...98.8870 .................570,865 .................577,289 .................570,865 .......... 14,950 .................0 .................0 .................0 ......4.500 ...... 4.500 MTLY .... .................2,165 ............... 10,466 ....04/28/2020 ... ....06/20/2048 ...
36176X-QB-8 ..... GN 779250 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 286,466 ...97.3680 .................263,604 .................270,730 .................263,604 ........... 3,006 .......... (1,276) .................0 .................0 ......3.000 ...... 1.540 MON ..... ................... 677 .................8,122 ....06/25/2012 ... ....05/15/2027 ...
36179V-VX-5 ..... GNMA II POOL MA6930 ....................................... ... ... .......  .......... .... 1.A .... ................. 449,644 ...84.7640 .................373,691 .................440,862 .................373,691 ............8,243 .................0 .................0 .................0 ......2.000 ...... 2.000 MTLY .... ................... 735 .................8,464 ....04/30/2021 ... ....10/20/2050 ...
36177P-DH-5 ..... GN 794603 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 71,366 ...94.4522 .................. 64,173 ..................67,942 ..................64,173 .............. 507 .............(231) .................0 .................0 ......3.500 ...... 2.809 MON ..... ................... 198 .................2,378 ....10/16/2015 ... ....04/15/2042 ...
36179W-5D-6 ..... GNMA II POOL MA8044 ....................................... ... ... .......  .......... .... 1.A .... ................. 475,262 ...93.1360 .................465,403 .................499,701 .................465,403 .......... (9,859) .................0 .................0 .................0 ......3.500 ...... 3.500 MTLY .... .................1,457 ............... 12,840 ....02/03/2023 ... ....05/20/2052 ...
36178A-2M-8 ..... GN AA3480 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 118,775 ...94.4522 .................107,451 .................113,763 .................107,451 .............. 692 .............(229) .................0 .................0 ......3.500 ...... 2.789 MON ..... ................... 332 .................3,982 ....04/02/2015 ... ....05/15/2042 ...
36179W-JR-0 ..... GNMA II POOL MA7472 ....................................... ... ... .......  .......... .... 1.A .... .............. 1,687,971 ...87.5980 .............. 1,512,559 .............. 1,726,699 .............. 1,512,559 .......... 70,553 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... .................3,597 ............... 34,972 ....09/16/2021 ... ....07/20/2051 ...
36178C-LX-9 ..... GN AA4842 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 120,253 ...94.4522 .................108,105 .................114,454 ................ 108,105 .............. 877 .............(411) .................0 .................0 ......3.500 ...... 2.774 MON ..... ................... 334 .................4,006 ....10/19/2015 ... ....06/15/2042 ...
36179W-R3-4 ..... GNMA II POOL MA7706 ....................................... ... ... .......  .......... .... 1.A .... ...............1,207,419 ...90.6680 .............. 1,154,283 .............. 1,273,084 .............. 1,154,283 .......... 47,646 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... .................3,183 ............... 28,915 ....05/23/2022 ... ....11/20/2051 ...
36178D-HY-0 ..... GN AA5647 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 246,847 ...91.2459 .................217,645 .................238,526 .................217,645 .............(453) .............(253) .................0 .................0 ......3.000 ...... 2.479 MON ..... ................... 596 .................7,156 ....04/14/2016 ... ....09/15/2042 ...
36179W-TX-6 ..... GNMA II POOL MA7766 ....................................... ... ... .......  .......... .... 1.A .... ................. 514,317 ...84.7100 .................504,836 .................595,961 .................504,836 .......... 19,438 .................0 .................0 .................0 ......2.000 ...... 2.000 MTLY .... ................... 993 .................7,970 ....03/30/2022 ... ....12/20/2051 ...
36178E-DG-1 ..... GN AA6403 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,169 ...91.2390 ................... 4,642 ................... 5,088 ................... 4,642 .............. (15) ............... (1) .................0 .................0 ......3.000 ...... 2.746 MON ..... .................... 13 ................... 153 ....12/14/2015 ... ....05/15/2043 ...
36179X-DD-5 ..... GNMA II POOL MA8200 ....................................... ... ... .......  .......... .... 1.A .... ...............1,093,451 ...95.4780 .............. 1,115,110 ..............1,167,928 ..............1,115,110 ........... 4,689 .................0 .................0 .................0 ......4.000 ...... 4.000 MTLY .... .................3,893 ............... 39,195 ....10/06/2022 ... ....08/20/2052 ...
36179B-PH-1 ..... GN AC2224 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,038 ...93.7512 ................... 5,624 ................... 5,999 ................... 5,624 .............. (15) ............... (3) .................0 .................0 ......3.500 ...... 3.394 MON ..... .................... 18 ................... 210 ....03/16/2018 ... ....06/15/2043 ...
36202F-MA-1 ..... GNMA II POOL 004853 ....................................... ... ... .......  .......... .... 1.A .... ................. 415,580 ...98.0770 .................397,912 .................405,712 .................397,912 ........... 8,184 .................0 .................0 .................0 ......4.000 ...... 4.000 MTLY .... .................1,352 ............... 15,221 ....05/04/2018 ... ....11/20/2040 ...
36179M-AY-6 ..... G2 MA0023 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,303 ...98.0150 ................... 2,129 ................... 2,172 ................... 2,129 ............... 34 ............... (3) .................0 .................0 ......4.000 ...... 2.981 MON ..... ......................7 .................... 87 ....12/15/2016 ... ....04/20/2042 ...
36202F-Y6-7 ..... GNMA II POOL 005233 ....................................... ... ... .......  .......... .... 1.A .... ................. 161,122 ...98.0770 .................143,654 .................146,471 .................143,654 ............4,212 .................0 .................0 .................0 ......4.000 ...... 4.000 MTLY .... ................... 488 .................5,574 ....09/02/2020 ... ....11/20/2041 ...
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36179M-QQ-6 ..... G2 MA0463 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,454 ...98.0150 ................... 1,345 ................... 1,372 ................... 1,345 ............... 22 ............... (3) .................0 .................0 ......4.000 ...... 2.990 MON ..... ......................5 .....................55 ....12/15/2016 ... ....10/20/2042 ...
3622A2-DV-1 ..... GNMA POOL 783716 ........................................... ... ... .......  .......... .... 1.A .... ................. 404,031 ...91.3870 .................374,379 .................409,664 .................374,379 ........... 1,104 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... .................1,024 ............... 11,862 ....01/25/2019 ... ....02/15/2043 ...
36179N-5W-4 ..... G2 MA1761 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,048 ...97.8025 ................... 1,889 ................... 1,931 ................... 1,889 ............... 33 ............... (2) .................0 .................0 ......4.000 ...... 2.950 MON ..... ......................6 .................... 77 ....12/15/2016 ... ....03/20/2044 ...
3622AA-VL-5 ..... GNMA II POOL 785219 ....................................... ... ... .......  .......... .... 1.A .... ................. 822,951 ...83.3460 .................674,859 ................ 809,711 .................674,859 .......... 18,890 .................0 .................0 .................0 ......2.000 ...... 2.000 MTLY .... .................1,350 ............... 15,467 ....10/01/2021 ... ....12/20/2050 ...
36179N-DT-2 ..... G2 MA1014 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 12,128 . 100.0022 .................. 12,543 .................. 12,543 .................. 12,543 .............. 419 ............... (3) .................0 .................0 ......4.500 ...... 5.201 MON ..... .................... 47 ................... 141 ....08/18/2023 ... ....05/20/2043 ...
3622AB-RF-1 ..... GNMA POOL 785986 ........................................... ... ... .......  .......... .... 1.A .... ................. 676,327 ...89.4000 .................617,369 .................690,570 .................617,369 ........... 6,274 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... .................1,726 ............... 20,263 ....04/06/2022 ... ....10/15/2051 ...
36179N-JC-3 ..... G2 MA1159 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................8,191 . 100.0198 ................... 8,473 ................... 8,471 ................... 8,473 .............. 280 .................2 .................0 .................0 ......4.500 ...... 5.185 MON ..... .....................32 .....................95 ....08/18/2023 ... ....07/20/2043 ...
38381T-C3-7 ..... GOVERNMENT NATIONAL MORTGAGE A ......................... ... ... .......  .......... .... 1.A .... ................. 171,888 ...98.1270 .................168,669 ................ 171,888 ................ 168,669 ............3,436 .................0 .................0 .................0 ......6.157 ......1.000 MTLY .... ................... 294 .................6,317 ....04/10/2019 ... ....01/20/2069 ...
36179N-LE-6 ..... G2 MA1225 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 21,845 ...98.0150 .................. 20,197 ..................20,606 ..................20,197 .............. 353 .............. (16) .................0 .................0 ......4.000 ...... 2.976 MON ..... .................... 69 ................... 824 ....12/15/2016 ... ....08/20/2043 ...
36179N-LT-3 ..... G2 MA1238 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................55,992 ...98.5340 .................. 52,466 .................. 53,246 ..................52,466 .......... (1,052) ........... 1,930 .................0 .................0 ......3.625 ......1.781 MON ..... ................... 161 .................1,486 ....02/24/2014 ... ....08/20/2043 ...
36179Q-DZ-1 ..... G2 MA1920 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,526 ...97.8025 ................... 2,330 ................... 2,383 ................... 2,330 ............... 41 ............... (2) .................0 .................0 ......4.000 ...... 2.964 MON ..... ......................8 .....................95 ....12/15/2016 ... ....05/20/2044 ...
36179Q-SL-6 ..... G2 MA2323 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 40,574 ...99.1530 .................. 39,526 ..................39,864 .................. 39,526 .............(593) ............1,294 .................0 .................0 ......2.750 ...... 3.524 MON ..... .................... 91 .................1,063 ....02/22/2019 ... ....10/20/2044 ...
36179Q-WF-4 ..... G2 MA2446 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 148,616 ...97.8025 .................136,379 .................139,443 .................136,379 ............2,403 .............(159) .................0 .................0 ......4.000 ...... 2.901 MON ..... ................... 465 .................5,578 ....04/18/2016 ... ....12/20/2044 ...
36179R-D8-9 ..... G2 MA2827 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 16,422 ...97.1471 .................. 15,028 ..................15,469 ..................15,028 .............. 170 .............. (14) .................0 .................0 ......4.000 ...... 2.943 MON ..... .....................52 ................... 619 ....04/13/2017 ... ....05/20/2045 ...
36179R-GB-9 ..... G2 MA2894 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 50,920 . 100.0515 .................. 47,427 ..................47,402 ..................47,427 .............(230) .............. (43) .................0 .................0 ......4.500 ...... 3.197 MON ..... ................... 178 .................2,133 ....10/01/2015 ... ....06/20/2045 ...
36179R-JF-7 ..... G2 MA2962 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 700,167 ...97.1471 .................640,671 .................659,485 ................ 640,671 ............6,942 .............(266) .................0 .................0 ......4.000 ...... 2.950 MON ..... .................2,198 ............... 26,379 ....12/15/2016 ... ....07/20/2045 ...
36179R-LQ-0 ..... G2 MA3035 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 552,315 ...97.1471 .................504,143 .................518,948 .................504,143 ............5,745 .............(491) .................0 .................0 ......4.000 ...... 2.907 MON ..... .................1,730 ............... 20,758 ....05/19/2016 ... ....08/20/2045 ...
36179R-S9-1 ..... G2 MA3244 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 641,333 ...94.2895 .................617,248 .................654,631 .................617,248 ........... 7,706 .............. 326 .................0 .................0 ......3.500 ...... 3.844 MON ..... .................1,909 ............... 22,912 ....08/29/2022 ... ....11/20/2045 ...
36179R-VB-2 ..... G2 MA3310 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 622,283 ...94.2895 .................598,913 .................635,185 .................598,913 ........... 7,473 .............. 320 .................0 .................0 ......3.500 ...... 3.844 MON ..... .................1,853 ............... 22,231 ....08/29/2022 ... ....12/20/2045 ...
36179R-XE-4 ..... G2 MA3377 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 176,141 ...97.1471 .................162,100 ................ 166,861 ................ 162,100 ........... 1,785 .............. (96) .................0 .................0 ......4.000 ...... 3.045 MON ..... ................... 556 .................6,674 ....04/13/2017 ... ....01/20/2046 ...
36179S-2P-1 ..... G2 MA4382 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,013,536 ...94.1925 .............. 1,775,273 ..............1,884,728 .............. 1,775,273 .......... 21,211 .......... (1,121) .................0 .................0 ......3.500 ...... 2.386 MON ..... .................5,497 ............... 65,965 ....02/04/2021 ... ....04/20/2047 ...
36179S-5L-7 ..... G2 MA4451 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 15,437 ...94.1925 .................. 13,641 ..................14,482 ..................13,641 .............. 162 ............... (8) .................0 .................0 ......3.500 ...... 2.421 MON ..... .....................42 ................... 507 ....04/17/2020 ... ....05/20/2047 ...
36179S-5N-3 ..... G2 MA4453 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 462,067 ...99.0895 .................439,854 .................443,895 .................439,854 ........... 2,141 .............. (83) .................0 .................0 ......4.500 ...... 3.719 MON ..... .................1,665 ............... 19,975 ....07/12/2018 ... ....05/20/2047 ...
36179S-B8-9 ..... G2 MA3663 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 2,917,108 ...94.2526 .............. 2,628,213 ..............2,788,477 .............. 2,628,213 .......... 25,784 .......... (1,387) .................0 .................0 ......3.500 ...... 2.721 MON ..... .................8,133 ............... 97,597 ....08/04/2020 ... ....05/20/2046 ...
36179S-GK-7 ..... G2 MA3802 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 531,275 ...91.9189 .................494,132 .................537,575 .................494,132 ............7,254 ............... 56 .................0 .................0 ......3.000 ...... 3.187 MON ..... .................1,344 ............... 16,119 ....03/06/2019 ... ....07/20/2046 ...
36179S-LS-4 ..... G2 MA3937 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 688,495 ...94.2526 .................604,310 .................641,159 .................604,310 ........... 6,137 .............(528) .................0 .................0 ......3.500 ...... 2.286 MON ..... ................ 1,870 ............... 22,441 ....11/13/2020 ... ....09/20/2046 ...
36179S-NX-1 ..... G2 MA4006 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 137,431 . 100.0515 .................129,195 .................129,128 .................129,195 .............(554) .............(191) .................0 .................0 ......4.500 ...... 3.257 MON ..... ................... 484 .................5,811 ....08/11/2017 ... ....10/20/2046 ...
36179S-QY-6 ..... G2 MA4071 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 38,688 . 100.0515 .................. 36,391 ..................36,372 ..................36,391 .............(199) .............. (11) .................0 .................0 ......4.500 ...... 3.304 MON ..... ................... 136 .................1,637 ....08/11/2017 ... ....11/20/2046 ...
36179S-SQ-1 ..... G2 MA4127 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 317,163 ...94.2526 .................278,382 .................295,358 .................278,382 ........... 2,818 .............(234) .................0 .................0 ......3.500 ...... 2.307 MON ..... ................... 861 ............... 10,338 ....11/13/2020 ... ....12/20/2046 ...
36179S-UV-7 ..... G2 MA4196 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 301,047 ...94.2526 .................264,236 .................280,349 .................264,236 ........... 2,714 .............(261) .................0 .................0 ......3.500 ...... 2.305 MON ..... ................... 818 .................9,812 ....11/13/2020 ... ....01/20/2047 ...
36179S-WX-1 ..... G2 MA4262 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 328,257 ...94.2526 .................288,159 .................305,731 .................288,159 ............2,931 .............(256) .................0 .................0 ......3.500 ...... 2.304 MON ..... ................... 892 ............... 10,701 ....11/13/2020 ... ....02/20/2047 ...
36179S-YS-0 ..... G2 MA4321 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................9,023 ...94.1925 ................... 7,973 ................... 8,465 ................... 7,973 ............... 95 ............... (5) .................0 .................0 ......3.500 ...... 2.414 MON ..... .....................25 ................... 296 ....04/17/2020 ... ....03/20/2047 ...
36179S-YT-8 ..... G2 MA4322 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 281,699 ...96.6635 .................260,418 .................269,407 .................260,418 ........... 1,663 .............(173) .................0 .................0 ......4.000 ...... 3.164 MON ..... ................... 898 ............... 10,776 ....07/02/2019 ... ....03/20/2047 ...
36179S-YU-5 ..... G2 MA4323 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 179,985 ...99.3430 .................171,331 .................172,464 .................171,331 .............. 404 ............... 51 .................0 .................0 ......4.500 ...... 3.647 MON ..... ................... 647 ................ 7,761 ....01/03/2019 ... ....03/20/2047 ...
36179T-4E-2 ..... G2 MA5321 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 126,950 ...96.5640 .................119,662 .................123,920 .................119,662 .............. 949 .............(295) .................0 .................0 ......4.500 ...... 3.977 MON ..... ................... 465 .................5,576 ....08/20/2018 ... ....07/20/2048 ...
36179T-4P-7 ..... G2 MA5330 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 830,764 ...96.3398 .................767,728 .................796,896 ................ 767,728 ........... 4,318 ............... 85 .................0 .................0 ......4.000 ...... 3.243 MON ..... .................2,656 ............... 31,876 ....12/02/2019 ... ....07/20/2048 ...
36179T-4Q-5 ..... G2 MA5331 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 102,715 ...98.8036 .................. 97,833 ..................99,018 ..................97,833 ........... 1,616 ............... 53 .................0 .................0 ......4.500 ...... 3.742 MON ..... ................... 371 .................4,456 ....04/23/2019 ... ....07/20/2048 ...
36179T-4R-3 ..... G2 MA5332 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 134,997 . 100.7504 .................124,370 .................123,443 .................124,370 .............. (93) .............. 963 .................0 .................0 ......5.000 ...... 3.146 MON ..... ................... 514 .................6,172 ....03/11/2021 ... ....07/20/2048 ...
36179T-7L-3 ..... G2 MA5399 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 34,400 ...98.8036 .................. 32,799 ..................33,196 .................. 32,799 .............. 550 ............... 10 .................0 .................0 ......4.500 ...... 3.794 MON ..... ................... 124 .................1,494 ....04/15/2019 ... ....08/20/2048 ...
36179T-AK-1 ..... G2 MA4510 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,875 ...94.1925 ................... 1,657 ................... 1,759 ................... 1,657 ............... 19 ............... (1) .................0 .................0 ......3.500 ...... 2.365 MON ..... ......................5 .................... 62 ....04/17/2020 ... ....06/20/2047 ...
36179T-AL-9 ..... G2 MA4511 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 386,700 ...96.5352 .................356,082 .................368,862 .................356,082 ........... 1,996 .............. (59) .................0 .................0 ......4.000 ...... 3.124 MON ..... .................1,230 ............... 14,754 ....08/08/2019 ... ....06/20/2047 ...
36179T-AM-7 ..... G2 MA4512 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 179,218 ...99.0895 .................170,551 ................ 172,118 .................170,551 .............. 966 .............(168) .................0 .................0 ......4.500 ...... 3.713 MON ..... ................... 645 .................7,745 ....01/08/2019 ... ....06/20/2047 ...
36179T-CX-1 ..... G2 MA4586 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 167,246 ...94.1925 .................156,251 .................165,885 .................156,251 ........... 1,774 ............... (6) .................0 .................0 ......3.500 ...... 3.353 MON ..... ................... 484 .................5,806 ....04/16/2018 ... ....07/20/2047 ...
36179T-CZ-6 ..... G2 MA4588 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 122,323 ...99.0895 .................116,320 .................117,389 .................116,320 .............. 494 ............... 50 .................0 .................0 ......4.500 ...... 3.667 MON ..... ................... 440 .................5,282 ....02/07/2019 ... ....07/20/2047 ...
36179T-E3-5 ..... G2 MA4654 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 71,349 ...99.0895 .................. 67,849 ..................68,472 ..................67,849 .............. 327 .............. (10) .................0 .................0 ......4.500 ...... 3.700 MON ..... ................... 257 .................3,081 ....02/07/2019 ... ....08/20/2047 ...
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36179T-ES-0 ..... G2 MA4645 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 44,851 ...96.5650 .................. 41,694 ..................43,177 ..................41,694 .............. 375 .............(147) .................0 .................0 ......4.500 ...... 3.822 MON ..... ................... 162 .................1,943 ....08/22/2017 ... ....08/20/2047 ...
36179T-EZ-4 ..... G2 MA4652 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................21,532 ...94.1925 .................. 19,027 ..................20,200 ..................19,027 .............. 227 .............. (12) .................0 .................0 ......3.500 ...... 2.418 MON ..... .....................59 ................... 707 ....04/17/2020 ... ....08/20/2047 ...
36179T-G3-3 ..... G2 MA4718 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 738,855 ...91.6215 .................665,801 ................ 726,687 ................ 665,801 .......... 11,791 .............(443) .................0 .................0 ......3.000 ...... 2.701 MON ..... ................ 1,817 ............... 21,801 ....10/11/2017 ... ....09/20/2047 ...
36179T-G4-1 ..... G2 MA4719 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,040 ...94.1925 ................... 4,453 ................... 4,728 ................... 4,453 ............... 52 ............... (2) .................0 .................0 ......3.500 ...... 2.407 MON ..... .................... 14 ................... 165 ....04/17/2020 ... ....09/20/2047 ...
36179T-JW-6 ..... G2 MA4777 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 268,172 ...91.6215 .................242,274 .................264,429 .................242,274 ........... 4,261 .............(132) .................0 .................0 ......3.000 ...... 2.744 MON ..... ................... 661 .................7,933 ....10/11/2017 ... ....10/20/2047 ...
36179T-JX-4 ..... G2 MA4778 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................8,335 ...94.1925 ................... 7,365 ................... 7,819 ................... 7,365 ............... 86 ............... (3) .................0 .................0 ......3.500 ...... 2.409 MON ..... .....................23 ................... 274 ....04/17/2020 ... ....10/20/2047 ...
36179T-LS-2 ..... G2 MA4837 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............3,524,802 ...94.1925 .............. 3,146,543 .............. 3,340,545 .............. 3,146,543 .......... 36,242 .............(634) .................0 .................0 ......3.500 ...... 2.576 MON ..... .................9,743 .............. 116,919 ....12/01/2021 ... ....11/20/2047 ...
36179T-NQ-4 ..... G2 MA4899 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 289,078 ...91.6215 .................272,851 .................297,803 .................272,851 ............4,415 .............. 236 .................0 .................0 ......3.000 ...... 3.520 MON ..... ................... 745 .................8,934 ....12/13/2018 ... ....12/20/2047 ...
36179T-NR-2 ..... G2 MA4900 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,123,233 ...94.1925 .................998,845 ..............1,060,430 .................998,845 .......... 11,580 .............(276) .................0 .................0 ......3.500 ...... 2.517 MON ..... .................3,093 ............... 37,115 ....02/04/2021 ... ....12/20/2047 ...
36179T-QP-3 ..... G2 MA4962 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 837,450 ...94.1925 .................768,147 .................815,507 ................ 768,147 ........... 8,869 .............(176) .................0 .................0 ......3.500 ...... 3.010 MON ..... .................2,379 ............... 28,543 ....04/17/2020 ... ....01/20/2048 ...
36179T-SF-3 ..... G2 MA5018 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 293,315 ...91.6215 .................253,977 .................277,202 .................253,977 ............4,735 .............(406) .................0 .................0 ......3.000 ...... 2.023 MON ..... ................... 693 .................8,316 ....08/04/2020 ... ....02/20/2048 ...
36179T-T9-6 ..... G2 MA5076 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 184,172 ...91.6215 .................173,729 ................ 189,616 .................173,729 ............2,934 ............... 27 .................0 .................0 ......3.000 ...... 3.516 MON ..... ................... 474 .................5,688 ....12/14/2018 ... ....03/20/2048 ...
36179T-UB-9 ..... G2 MA5078 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 969,451 ...96.5352 .................897,104 .................929,302 .................897,104 ............4,599 .............. 280 .................0 .................0 ......4.000 ...... 3.208 MON ..... .................3,098 ............... 37,172 ....08/14/2019 ... ....03/20/2048 ...
36179T-V6-9 ..... G2 MA5137 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 800,553 ...96.3398 .................748,186 ................ 776,612 ................ 748,186 ............4,252 ............... 39 .................0 .................0 ......4.000 ...... 3.429 MON ..... .................2,589 ............... 31,064 ....08/14/2019 ... ....04/20/2048 ...
36179T-V7-7 ..... G2 MA5138 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 41,867 ...98.8611 .................. 39,732 ..................40,190 .................. 39,732 .............. 178 .................9 .................0 .................0 ......4.500 ...... 3.670 MON ..... ................... 151 .................1,809 ....05/29/2019 ... ....04/20/2048 ...
36179T-XW-0 ..... G2 MA5193 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 117,679 ...98.8611 .................111,746 .................113,034 ................ 111,746 .............. 460 ............... 65 .................0 .................0 ......4.500 ...... 3.677 MON ..... ................... 424 .................5,087 ....05/29/2019 ... ....05/20/2048 ...
36179T-Z6-5 ..... G2 MA5265 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 27,802 ...98.8036 .................. 26,401 ..................26,721 ..................26,401 .............. 444 .................6 .................0 .................0 ......4.500 ...... 3.690 MON ..... ................... 100 .................1,202 ....05/29/2019 ... ....06/20/2048 ...
36179U-4E-9 ..... G2 MA6221 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 218,309 ...98.8036 .................201,623 .................204,064 .................201,623 ............3,242 .............. 197 .................0 .................0 ......4.500 ...... 3.119 MON ..... ................... 765 .................9,183 ....08/18/2020 ... ....10/20/2049 ...
36179U-4F-6 ..... G2 MA6222 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 141,430 . 100.8100 .................131,047 .................129,994 .................131,047 .............(177) .............. 744 .................0 .................0 ......5.000 ...... 3.293 MON ..... ................... 542 .................6,500 ....07/17/2020 ... ....10/20/2049 ...
36179U-6Y-3 ..... G2 MA6287 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 190,422 . 100.7504 .................176,286 .................174,973 ................ 176,286 .............. 170 ........... 1,064 .................0 .................0 ......5.000 ...... 3.274 MON ..... ................... 729 .................8,749 ....08/18/2020 ... ....11/20/2049 ...
36179U-CA-8 ..... G2 MA5465 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 278,314 ...94.1925 .................264,116 .................280,401 .................264,116 ............2,984 .................5 .................0 .................0 ......3.500 ...... 3.629 MON ..... ................... 818 .................9,814 ....09/24/2018 ... ....09/20/2048 ...
36179U-CC-4 ..... G2 MA5467 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,762,043 ...98.8036 .............. 2,635,728 .............. 2,667,643 .............. 2,635,728 .......... 43,930 ........... 1,023 .................0 .................0 ......4.500 ...... 3.803 MON ..... ............... 10,004 .............. 120,044 ....04/17/2019 ... ....09/20/2048 ...
36179U-CD-2 ..... G2 MA5468 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 323,669 . 100.5172 .................310,174 .................308,578 .................310,174 .............. 322 ........... 1,578 .................0 .................0 ......5.000 ...... 3.965 MON ..... .................1,286 ............... 15,429 ....06/07/2019 ... ....09/20/2048 ...
36179U-EB-4 ..... G2 MA5530 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 192,889 . 100.5172 .................177,852 .................176,937 .................177,852 ............... 44 ........... 1,046 .................0 .................0 ......5.000 ...... 3.202 MON ..... ................... 737 .................8,847 ....05/08/2020 ... ....10/20/2048 ...
36179U-KW-1 ..... G2 MA5709 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 44,768 ...94.1925 .................. 39,560 .................. 41,999 ..................39,560 .............. 465 .............. (18) .................0 .................0 ......3.500 ...... 2.399 MON ..... ................... 123 .................1,470 ....04/17/2020 ... ....01/20/2049 ...
36179U-KY-7 ..... G2 MA5711 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 253,411 ...98.8036 .................237,365 .................240,240 .................237,365 ............3,963 ............... 86 .................0 .................0 ......4.500 ...... 3.425 MON ..... ................... 901 ............... 10,811 ....02/28/2020 ... ....01/20/2049 ...
36179U-MM-1 ..... G2 MA5764 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,745,111 ...98.8036 .............. 1,679,971 ..............1,700,313 ..............1,679,971 .......... 27,632 ........... 1,020 .................0 .................0 ......4.500 ...... 3.919 MON ..... .................6,376 ............... 76,514 ....10/28/2022 ... ....02/20/2049 ...
36179U-PA-4 ..... G2 MA5817 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 503,564 ...96.3398 .................471,146 .................489,046 .................471,146 ............2,594 .............. 108 .................0 .................0 ......4.000 ...... 3.434 MON ..... .................1,630 ............... 19,562 ....03/18/2020 ... ....03/20/2049 ...
36179U-PC-0 ..... G2 MA5819 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 258,559 . 100.5172 .................246,101 .................244,834 .................246,101 .............. 350 ........... 1,157 .................0 .................0 ......5.000 ...... 3.868 MON ..... .................1,020 ............... 12,242 ....03/17/2020 ... ....03/20/2049 ...
36179U-Q5-4 ..... G2 MA5876 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 574,374 ...96.4090 .................533,412 .................553,280 .................533,412 ............4,550 .............. 159 .................0 .................0 ......4.000 ...... 3.272 MON ..... .................1,844 ............... 22,131 ....01/08/2020 ... ....04/20/2049 ...
36179U-SU-7 ..... G2 MA5931 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 556,316 ...96.4090 .................515,546 .................534,749 .................515,546 ........... 4,672 .............(120) .................0 .................0 ......4.000 ...... 3.234 MON ..... .................1,783 ............... 21,390 ....03/06/2020 ... ....05/20/2049 ...
36179U-UM-2 ..... G2 MA5988 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 36,746 . 100.5172 .................. 35,018 ..................34,838 ..................35,018 ............... 29 .............. 186 .................0 .................0 ......5.000 ...... 3.840 MON ..... ................... 145 .................1,742 ....02/18/2020 ... ....06/20/2049 ...
36179U-ZT-2 ..... G2 MA6154 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 83,961 ...94.0201 .................. 70,544 ..................75,031 ..................70,544 .............. 946 .............. (15) .................0 .................0 ......3.500 ...... 1.546 MON ..... ................... 219 .................2,626 ....12/02/2021 ... ....09/20/2049 ...
36179V-4W-7 ..... G2 MA7137 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............4,115,592 ...91.0574 .............. 3,601,656 .............. 3,955,368 ..............3,601,656 .......... 64,380 .............. 187 .................0 .................0 ......3.000 ...... 2.377 MON ..... .................9,888 ..............118,661 ....11/16/2021 ... ....01/20/2051 ...
36179V-7G-9 ..... G2 MA7195 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 667,437 ...94.0201 .................597,021 .................634,993 .................597,021 ........... 8,096 .............(220) .................0 .................0 ......3.500 ...... 2.639 MON ..... .................1,852 ............... 22,225 ....11/16/2021 ... ....02/20/2051 ...
36179V-BF-6 ..... G2 MA6338 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............6,663,358 ...91.2300 .............. 5,839,910 .............. 6,401,304 .............. 5,839,910 .......... 90,841 .......... (7,501) .................0 .................0 ......3.000 ...... 2.315 MON ..... ............... 16,003 .............. 192,039 ....11/16/2021 ... ....12/20/2049 ...
36179V-BK-5 ..... G2 MA6342 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 100,065 . 100.7504 .................. 92,618 ..................91,928 ..................92,618 .............(460) ........... 1,108 .................0 .................0 ......5.000 ...... 3.154 MON ..... ................... 383 .................4,596 ....08/18/2020 ... ....12/20/2049 ...
36179V-FQ-8 ..... G2 MA6475 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 199,799 ...94.0201 .................178,826 .................190,200 ................ 178,826 ............2,384 .............. (25) .................0 .................0 ......3.500 ...... 2.581 MON ..... ................... 555 .................6,657 ....11/16/2021 ... ....02/20/2050 ...
36179V-KL-3 ..... G2 MA6599 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,147,464 ...91.0574 .............. 1,126,903 .............. 1,237,575 .............. 1,126,903 .........(20,192) .............(369) .................0 .................0 ......3.000 ...... 4.126 MON ..... .................3,094 ............... 30,939 ....01/31/2023 ... ....04/20/2050 ...
36179V-V2-3 ..... G2 MA6933 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 432,228 ...94.0201 .................369,323 .................392,813 .................369,323 ........... 4,663 .............. 209 .................0 .................0 ......3.500 ......1.876 MON ..... .................1,146 ............... 13,748 ....12/02/2021 ... ....10/20/2050 ...
36179W-5E-4 ..... G2 MA8045 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 360,109 ...95.4160 .................371,085 .................388,913 .................371,085 ............2,232 .............. 809 .................0 .................0 ......4.000 ...... 5.131 MON ..... .................1,296 ............... 15,556 ....10/28/2022 ... ....05/20/2052 ...
36179W-7M-4 ..... G2 MA8100 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 441,365 ...95.4160 .................454,664 .................476,507 .................454,664 ........... 2,704 ........... 1,022 .................0 .................0 ......4.000 ...... 5.121 MON ..... .................1,588 ............... 19,060 ....10/28/2022 ... ....06/20/2052 ...
36179W-JR-0 ..... G2 MA7472 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 6,713,761 ...87.5029 .............. 6,522,951 .............. 7,454,558 .............. 6,522,951 ........(197,544) ........... 6,734 .................0 .................0 ......2.500 ...... 3.974 MON ..... ............... 15,530 .............. 155,303 ....01/19/2023 ... ....07/20/2051 ...
36179W-NE-4 ..... G2 MA7589 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 414,044 ...87.5029 .................403,396 .................461,009 .................403,396 .........(11,177) .............. 530 .................0 .................0 ......2.500 ...... 4.017 MON ..... ................... 960 .................9,604 ....01/12/2023 ... ....09/20/2051 ...
36179W-QB-7 ..... G2 MA7650 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 111,032 ...90.5309 .................109,018 .................120,421 ................ 109,018 .......... (2,111) ............... 97 .................0 .................0 ......3.000 ...... 4.243 MON ..... ................... 301 .................3,011 ....01/31/2023 ... ....10/20/2051 ...
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36179W-R3-4 ..... G2 MA7706 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,558,167 ...90.5309 .............. 2,230,710 .............. 2,464,033 .............. 2,230,710 .......... 30,782 .............(403) .................0 .................0 ......3.000 ...... 2.465 MON ..... ................ 6,160 ............... 73,921 ....12/01/2021 ... ....11/20/2051 ...
36179W-TZ-1 ..... G2 MA7768 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............3,473,186 ...90.5309 .............. 3,027,862 .............. 3,344,564 .............. 3,027,862 .......... 41,709 .............(475) .................0 .................0 ......3.000 ...... 2.470 MON ..... .................8,361 .............. 100,337 ....12/06/2021 ... ....12/20/2051 ...
36179W-VV-7 ..... G2 MA7828 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,182,381 ...90.5309 .............. 1,919,872 .............. 2,120,682 .............. 1,919,872 .......... 26,384 .............(239) .................0 .................0 ......3.000 ...... 2.605 MON ..... .................5,302 ............... 63,620 ....01/11/2022 ... ....01/20/2052 ...
36179W-VW-5 ..... G2 MA7829 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,355,148 ...93.0680 .............. 1,207,508 .............. 1,297,447 ..............1,207,508 .......... 16,621 .......... (2,127) .................0 .................0 ......3.500 ...... 2.846 MON ..... .................3,784 ............... 45,411 ....01/20/2022 ... ....01/20/2052 ...
36179W-XL-7 ..... G2 MA7883 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,457,559 ...93.0680 .............. 1,303,650 ..............1,400,750 .............. 1,303,650 .......... 17,725 .......... (2,077) .................0 .................0 ......3.500 ...... 2.903 MON ..... .................4,086 ............... 49,026 ....01/20/2022 ... ....02/20/2052 ...
36179W-XM-5 ..... G2 MA7884 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 767,960 ...95.5400 .................765,027 ................ 800,740 .................765,027 .......... (3,484) .............. 551 .................0 .................0 ......4.000 ...... 4.701 MON ..... .................2,669 ............... 21,353 ....04/17/2023 ... ....02/20/2052 ...
36179X-5G-7 ..... G2 MA8947 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 803,407 ...99.2650 .................807,981 .................813,963 ................ 807,981 ............4,247 .............. 326 .................0 .................0 ......5.000 ...... 5.217 MON ..... .................3,392 ............... 20,349 ....06/27/2023 ... ....06/20/2053 ...
36179X-AA-4 ..... G2 MA8101 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 731,826 ...97.6296 .................749,739 .................767,943 .................749,739 ........... 3,700 .............. 957 .................0 .................0 ......4.500 ...... 5.255 MON ..... .................2,880 ............... 34,557 ....10/28/2022 ... ....06/20/2052 ...
36179X-BT-2 ..... G2 MA8150 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 695,910 ...95.4160 .................717,000 .................751,447 ................ 717,000 ........... 4,047 ........... 1,829 .................0 .................0 ......4.000 ...... 5.115 MON ..... .................2,505 ............... 30,058 ....10/28/2022 ... ....07/20/2052 ...
36179X-BU-9 ..... G2 MA8151 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 735,711 ...97.6296 .................753,504 .................771,799 .................753,504 ........... 3,568 ........... 1,113 .................0 .................0 ......4.500 ...... 5.246 MON ..... .................2,894 ............... 34,731 ....10/28/2022 ... ....07/20/2052 ...
36179X-S9-8 ..... G2 MA8644 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............3,024,569 ...93.5120 .............. 3,069,140 .............. 3,282,082 .............. 3,069,140 .......... 38,812 ........... 5,758 .................0 .................0 ......3.500 ...... 4.798 MON ..... .................9,573 ............... 87,522 ....02/21/2023 ... ....02/20/2053 ...
36179Y-MH-4 ..... G2 MA9360 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 967,340 ...97.5460 .............. 1,033,884 .............. 1,059,894 .............. 1,033,884 .......... 66,436 .............. 109 .................0 .................0 ......4.500 ...... 5.895 MON ..... .................3,975 ......................0 ....11/01/2023 ... ....12/20/2053 ...
3617A3-6V-7 ..... GN AO3584 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 898 ...98.7898 ......................836 ......................846 ......................836 ............... 20 ............... (3) .................0 .................0 ......4.000 ...... 3.251 MON ..... ......................3 .....................34 ....12/15/2015 ... ....08/15/2045 ...
3617AC-HV-5 ..... GN BA0244 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 324,064 ...96.4243 .................293,190 .................304,063 .................293,190 ............1,999 .............(191) .................0 .................0 ......4.000 ...... 3.053 MON ..... .................1,014 ............... 12,163 ....06/15/2017 ... ....04/15/2047 ...
3617AE-S2-3 ..... GN BA2337 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 14,886 ...99.8656 .................. 14,209 ..................14,228 ..................14,209 .............. 173 .............. (56) .................0 .................0 ......4.500 ...... 3.738 MON ..... .....................53 ................... 640 ....01/18/2018 ... ....05/15/2047 ...
3617AN-3Q-7 ..... G2 BA9807 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................96,542 ...94.4090 .................. 90,698 ..................96,069 ..................90,698 ........... 1,209 .................0 .................0 .................0 ......3.500 ...... 3.408 MON ..... ................... 280 .................3,362 ....07/16/2018 ... ....07/20/2047 ...
3617AQ-HV-4 ..... G2 BB0244 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 90,845 ...94.3310 .................. 85,275 ..................90,400 ..................85,275 ........... 1,069 ............... (4) .................0 .................0 ......3.500 ...... 3.411 MON ..... ................... 264 .................3,164 ....07/16/2018 ... ....07/20/2047 ...
3617AQ-U5-6 ..... G2 BB0604 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 100,785 ...94.3060 .................. 94,581 .................100,291 ..................94,581 ........... 1,214 .............. (31) .................0 .................0 ......3.500 ...... 3.424 MON ..... ................... 293 .................3,510 ....07/16/2018 ... ....07/20/2047 ...
3617AQ-UG-2 ..... G2 BB0583 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 93,886 ...94.3860 ..................88,181 .................. 93,426 ..................88,181 ........... 1,127 ............... 25 .................0 .................0 ......3.500 ...... 3.408 MON ..... ................... 272 .................3,270 ....07/16/2018 ... ....07/20/2047 ...
3617AT-4T-7 ..... G2 BB3534 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 143,689 ...94.3840 .................134,955 .................142,986 .................134,955 ........... 1,826 .............. (49) .................0 .................0 ......3.500 ...... 3.425 MON ..... ................... 417 .................5,004 ....07/16/2018 ... ....08/20/2047 ...
3617AT-YC-1 ..... G2 BB3407 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 80,296 ...94.4860 .................. 75,497 ..................79,903 ..................75,497 ........... 1,039 ............... 25 .................0 .................0 ......3.500 ...... 3.413 MON ..... ................... 233 .................2,797 ....07/16/2018 ... ....07/20/2047 ...
3617AU-2B-5 ..... GN BB4370 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 307,597 ...96.4243 .................279,810 .................290,186 .................279,810 .......... (3,648) ............5,373 .................0 .................0 ......4.000 ...... 2.766 MON ..... ................... 967 ............... 11,607 ....10/19/2017 ... ....07/15/2047 ...
3617AU-KA-7 ..... G2 BB3889 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 122,721 ...94.3310 .................115,197 .................122,120 .................115,197 ........... 1,464 .................7 .................0 .................0 ......3.500 ...... 3.425 MON ..... ................... 356 .................4,274 ....07/16/2018 ... ....11/20/2047 ...
3617B0-TG-0 ..... G2 BB8651 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 93,371 ...94.3310 ..................87,646 .................. 92,913 ..................87,646 ........... 1,112 .................3 .................0 .................0 ......3.500 ...... 3.418 MON ..... ................... 271 .................3,252 ....07/16/2018 ... ....08/20/2047 ...
3617B3-HP-7 ..... G2 BC0238 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................23,324 ...95.9120 .................. 21,925 .................. 22,859 .................. 21,925 .............. 193 .............. (64) .................0 .................0 ......4.000 ...... 3.440 MON ..... .................... 76 ................... 914 ....08/02/2018 ... ....01/20/2048 ...
3617B3-HW-2 ..... G2 BC0245 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 22,620 ...95.9130 .................. 21,264 ..................22,170 ..................21,264 .............. 215 .............. (90) .................0 .................0 ......4.000 ...... 3.021 MON ..... .................... 74 ................... 887 ....08/02/2018 ... ....02/20/2048 ...
3617B5-3D-4 ..... G2 BC2596 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 37,121 ...96.1600 .................. 35,254 ..................36,662 .................. 35,254 .............. 323 .............. (36) .................0 .................0 ......4.000 ...... 3.831 MON ..... ................... 122 .................1,467 ....05/21/2018 ... ....10/20/2047 ...
3617B5-5H-3 ..... G2 BC2648 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 18,476 ...96.1600 .................. 17,547 ..................18,248 ..................17,547 .............. 140 .............. (18) .................0 .................0 ......4.000 ...... 3.832 MON ..... .................... 61 ................... 730 ....05/21/2018 ... ....10/20/2047 ...
3617B5-D3-5 ..... G2 BC1922 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 628,195 ...94.4080 .................589,200 .................624,100 .................589,200 ........... 7,699 .............. 315 .................0 .................0 ......3.500 ...... 3.392 MON ..... .................1,820 ............... 21,844 ....02/26/2018 ... ....09/20/2047 ...
3617B6-DR-0 ..... G2 BC2812 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 19,141 ...96.3530 .................. 18,215 ..................18,905 ..................18,215 .............. 136 .............. (33) .................0 .................0 ......4.000 ...... 3.640 MON ..... .................... 63 ................... 756 ....05/21/2018 ... ....11/20/2047 ...
3617B6-LH-3 ..... GN BC3028 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,437,429 ...94.0870 .............. 1,343,668 .............. 1,428,113 .............. 1,343,668 ........... 7,550 .............(695) .................0 .................0 ......3.500 ...... 3.414 MON ..... .................4,165 ............... 49,984 ....03/16/2018 ... ....03/15/2048 ...
3617B8-LV-8 ..... G2 BC4840 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 88,962 ...94.3060 .................. 83,485 ..................88,526 ..................83,485 ........... 1,046 ............... (1) .................0 .................0 ......3.500 ...... 3.414 MON ..... ................... 258 .................3,098 ....07/16/2018 ... ....09/20/2047 ...
3617BA-X6-5 ..... G2 BC7001 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 45,748 ...95.0680 .................. 42,954 ..................45,183 .................. 42,954 .............. 379 .............. (56) .................0 .................0 ......4.000 ...... 3.768 MON ..... ................... 151 ................ 1,807 ....05/21/2018 ... ....09/20/2047 ...
3617BA-ZR-7 ..... G2 BC7052 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 21,884 ...95.7890 .................. 20,703 ..................21,613 ..................20,703 .............. 179 .............. (22) .................0 .................0 ......4.000 ...... 3.831 MON ..... .................... 72 ................... 864 ....05/21/2018 ... ....10/20/2047 ...
3617BD-D6-1 ..... GN BC9125 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 118,767 ...98.5330 .................110,190 ................ 111,830 ................ 110,190 .......... (1,186) .............(479) .................0 .................0 ......5.000 ...... 4.187 MON ..... ................... 466 .................5,592 ....01/17/2018 ... ....11/15/2047 ...
3617BD-LB-1 ..... G2 BC9322 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 60,141 ...91.8350 .................. 53,876 ..................58,666 ..................53,876 .............(785) .............. 734 .................0 .................0 ......3.500 ...... 2.538 MON ..... ................... 171 .................2,053 ....10/30/2017 ... ....10/20/2047 ...
3617BF-RL-8 ..... G2 BD0491 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 346,020 ...97.7930 .................325,173 .................332,511 .................325,173 .............. 233 ............1,492 .................0 .................0 ......4.500 ...... 3.664 MON ..... .................1,247 ............... 14,963 ....04/04/2019 ... ....01/20/2048 ...
3617BF-TQ-5 ..... G2 BD0559 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 178,122 . 101.3180 .................171,239 .................169,012 .................171,239 .............(857) ............1,533 .................0 .................0 ......5.000 ...... 3.799 MON ..... ................... 704 .................8,451 ....10/22/2018 ... ....09/20/2048 ...
3617BK-KP-5 ..... G2 BD3902 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 107,119 ...94.4080 .................100,633 .................106,594 .................100,633 ............1,339 ............... (2) .................0 .................0 ......3.500 ...... 3.408 MON ..... ................... 311 .................3,731 ....07/16/2018 ... ....01/20/2048 ...
3617BM-C5-4 ..... G2 BD5492 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 77,479 ...94.3070 ..................72,710 ..................77,099 ..................72,710 .............. 946 .............. (35) .................0 .................0 ......3.500 ...... 3.422 MON ..... ................... 225 .................2,698 ....07/16/2018 ... ....11/20/2047 ...
3617BR-BR-6 ..... G2 BD9048 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 151,917 ...94.3310 .................142,859 .................151,444 .................142,859 ........... 1,752 ............... 33 .................0 .................0 ......3.500 ...... 3.435 MON ..... ................... 442 .................5,301 ....07/16/2018 ... ....11/20/2047 ...
3617BR-EM-4 ..... G2 BD9140 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 215,567 ...94.3140 .................202,677 .................214,896 .................202,677 ............2,509 .............. (14) .................0 .................0 ......3.500 ...... 3.439 MON ..... ................... 627 .................7,521 ....07/16/2018 ... ....01/20/2048 ...
3617BT-BB-7 ..... G2 BE0034 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 82,791 ...94.4620 .................. 77,823 ..................82,386 ..................77,823 ........... 1,135 .............. (35) .................0 .................0 ......3.500 ...... 3.422 MON ..... ................... 240 .................2,884 ....07/16/2018 ... ....12/20/2047 ...
3617F0-HV-6 ..... G2 CN2044 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................44,823 ...92.6580 .................. 43,503 ..................46,950 .................. 43,503 ............... (2) .............. 123 .................0 .................0 ......3.500 ...... 4.191 MON ..... ................... 137 .................1,643 ....09/12/2022 ... ....01/20/2048 ...
3617F5-7F-1 ..... G2 CN6294 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 73,664 ...89.9450 .................. 78,643 ..................87,435 ..................78,643 ............4,754 .............. 225 .................0 .................0 ......3.000 ...... 5.843 MON ..... ................... 219 ................... 656 ....09/25/2023 ... ....08/20/2050 ...
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3617F5-Q2-9 ..... G2 CN5873 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 107,637 ...89.9450 .................114,913 .................127,759 .................114,913 ............6,954 .............. 322 .................0 .................0 ......3.000 ...... 5.837 MON ..... ................... 319 ................... 958 ....09/25/2023 ... ....02/20/2052 ...
3617F5-SA-9 ..... G2 CN5913 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 34,460 ...92.7260 .................. 33,470 ..................36,096 ..................33,470 .............. 404 .............(161) .................0 .................0 ......3.500 ...... 4.343 MON ..... ................... 105 .................1,263 ....09/12/2022 ... ....01/20/2050 ...
3617F6-BC-1 ..... G2 CN6335 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 18,699 ...91.1970 .................. 18,492 ..................20,277 ..................18,492 .............. 534 .............. (79) .................0 .................0 ......3.000 ...... 4.350 MON ..... .................... 51 ................... 608 ....09/12/2022 ... ....05/20/2048 ...
3617F6-BD-9 ..... G2 CN6336 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 20,059 ...91.1540 .................. 19,694 ..................21,605 ..................19,694 .............. 262 ............... 20 .................0 .................0 ......3.000 ...... 4.313 MON ..... .....................54 ................... 648 ....09/12/2022 ... ....07/20/2045 ...
3617F6-BE-7 ..... G2 CN6337 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 41,657 ...92.6560 .................. 40,429 .................. 43,634 .................. 40,429 .............. 232 ............... 41 .................0 .................0 ......3.500 ...... 4.240 MON ..... ................... 127 .................1,527 ....09/12/2022 ... ....01/20/2050 ...
3617F6-BF-4 ..... G2 CN6338 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 39,508 ...92.7280 .................. 38,374 ..................41,383 ..................38,374 .............. 202 .............. (67) .................0 .................0 ......3.500 ...... 4.278 MON ..... ................... 121 .................1,448 ....09/12/2022 ... ....06/20/2047 ...
3617F6-K8-0 ..... G2 CN6619 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 102,846 ...91.1500 .................105,169 .................115,380 .................105,169 ........... 2,096 .............. 227 .................0 .................0 ......3.000 ...... 4.821 MON ..... ................... 288 .................1,442 ....07/25/2023 ... ....01/20/2047 ...
3617F6-MR-6 ..... G2 CN6668 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 130,282 ...91.1500 .................133,224 .................146,159 .................133,224 ............2,490 .............. 453 .................0 .................0 ......3.000 ...... 4.803 MON ..... ................... 365 .................1,827 ....07/25/2023 ... ....02/20/2047 ...
3617F7-GS-9 ..... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ............ ... ... ....... 4 ......... .... 1.A .... ................. 104,903 ...89.9440 .................111,993 .................124,514 .................111,993 ........... 8,037 .............(947) .................0 .................0 ......3.411 ...... 5.233 MON ..... ................... 354 ................... 934 ....09/25/2023 ... ....02/20/2051 ...
3617F8-RG-1 ..... G2 CN8587 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................55,554 ...91.1510 .................. 56,809 .................. 62,324 ..................56,809 ........... 1,060 .............. 196 .................0 .................0 ......3.000 ...... 4.809 MON ..... ................... 156 ................... 779 ....07/25/2023 ... ....08/20/2047 ...
3617FA-CK-3 ..... G2 CN9974 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 119,241 ...92.6650 .................115,739 .................124,901 .................115,739 .......... (1,082) .............. 403 .................0 .................0 ......3.500 ...... 4.593 MON ..... ................... 364 .................4,372 ....09/12/2022 ... ....07/20/2042 ...
3617FB-QR-1 ..... G2 CO0464 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 45,581 ...92.6590 .................. 44,239 ..................47,744 .................. 44,239 .............. (37) .............. 160 .................0 .................0 ......3.500 ...... 4.193 MON ..... ................... 139 ................ 1,671 ....09/12/2022 ... ....04/20/2047 ...
3617FD-L3-5 ..... G2 CO2146 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 13,617 ...89.9440 .................. 13,281 ..................14,766 ..................13,281 .............. 302 .............(172) .................0 .................0 ......3.000 ...... 4.595 MON ..... .................... 37 ................... 443 ....09/12/2022 ... ....08/20/2050 ...
3617FE-2A-8 ..... G2 CO3469 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 115,461 ...89.9560 .................123,281 .................137,046 .................123,281 ........... 7,467 .............. 353 .................0 .................0 ......3.000 ...... 5.825 MON ..... ................... 343 .................1,028 ....09/25/2023 ... ....06/20/2051 ...
3617FK-QD-2 ..... G2 CO7652 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................19,539 ...91.2390 .................. 19,201 ..................21,045 ..................19,201 .............. 243 ............... 49 .................0 .................0 ......3.000 ...... 4.557 MON ..... .....................53 ................... 631 ....09/12/2022 ... ....09/20/2043 ...
3617FN-CW-9 ..... G2 CO9985 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................44,895 ...92.6660 .................. 43,577 ..................47,025 ..................43,577 .............(535) .............. 280 .................0 .................0 ......3.500 ...... 4.510 MON ..... ................... 137 .................1,646 ....09/12/2022 ... ....09/20/2042 ...
3617FP-A5-5 ..... G2 CP0028 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................35,437 ...92.7070 .................. 34,412 ..................37,119 .................. 34,412 .............. (43) .............(143) .................0 .................0 ......3.500 ...... 4.419 MON ..... ................... 108 .................1,299 ....09/12/2022 ... ....07/20/2044 ...
3617FP-AY-2 ..... G2 CP0023 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 43,136 ...92.6650 .................. 41,869 ..................45,183 ..................41,869 .............(447) .............. 201 .................0 .................0 ......3.500 ...... 4.541 MON ..... ................... 132 .................1,581 ....09/12/2022 ... ....07/20/2042 ...
3617FP-ED-4 ..... G2 CP0132 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 44,819 ...92.7150 .................. 43,526 ..................46,946 .................. 43,526 .............(127) .............. 162 .................0 .................0 ......3.500 ...... 4.280 MON ..... ................... 137 .................1,643 ....09/12/2022 ... ....07/20/2045 ...
3617FU-TX-3 ..... G2 CP5066 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 100,099 ...91.1510 .................102,361 .................112,298 .................102,361 ........... 1,907 .............. 355 .................0 .................0 ......3.000 ...... 4.812 MON ..... ................... 281 .................1,404 ....07/25/2023 ... ....07/20/2047 ...
3617FU-WU-5 ..... G2 CP5159 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 158,722 ...91.1520 .................162,310 ................ 178,066 .................162,310 ............3,692 .............(104) .................0 .................0 ......3.000 ...... 4.876 MON ..... ................... 445 .................2,226 ....07/25/2023 ... ....07/20/2047 ...
3617G1-A7-3 ..... G2 BE6330 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 65,792 ...94.1930 ..................61,817 ..................65,628 ..................61,817 .............. 708 .............. (10) .................0 .................0 ......3.500 ...... 3.457 MON ..... ................... 191 .................2,297 ....07/16/2018 ... ....01/20/2048 ...
3617G1-HC-5 ..... G2 BE6527 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 55,663 ...94.2080 .................. 52,308 .................. 55,524 ..................52,308 .............. 576 ............... 10 .................0 .................0 ......3.500 ...... 3.443 MON ..... ................... 162 .................1,943 ....07/16/2018 ... ....02/20/2048 ...
3617G7-N3-5 ..... G2 BF1310 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 35,672 ...96.7200 .................. 33,614 .................. 34,754 ..................33,614 .............. 246 .............. 130 .................0 .................0 ......4.000 ...... 3.476 MON ..... ................... 116 .................1,390 ....07/19/2018 ... ....03/20/2048 ...
3617G8-N4-1 ..... G2 BF2211 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 157,598 ...94.3100 .................147,903 .................156,826 .................147,903 ........... 1,834 .............. (20) .................0 .................0 ......3.500 ...... 3.414 MON ..... ................... 457 .................5,489 ....07/16/2018 ... ....02/20/2048 ...
3617G9-E7-2 ..... G2 BF2858 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................42,642 ...95.9550 .................. 39,864 .................. 41,545 ..................39,864 .............. 224 ............... 52 .................0 .................0 ......4.000 ...... 3.562 MON ..... ................... 138 .................1,662 ....07/19/2018 ... ....05/20/2048 ...
3617GA-GQ-5 ..... G2 BF3807 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 36,734 ...95.7880 .................. 34,486 ..................36,003 ..................34,486 .............. (63) .............. 287 .................0 .................0 ......4.000 ...... 3.585 MON ..... ................... 120 .................1,440 ....08/02/2018 ... ....02/20/2048 ...
3617GB-HY-5 ..... G2 BF4747 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 133,582 ...95.9750 .................124,907 .................130,145 .................124,907 .............. 943 ............... 62 .................0 .................0 ......4.000 ...... 3.530 MON ..... ................... 434 .................5,206 ....07/19/2018 ... ....03/20/2048 ...
3617GB-LM-6 ..... G2 BF4832 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 78,507 ...95.9570 .................. 73,395 ..................76,487 .................. 73,395 .............. 573 .................4 .................0 .................0 ......4.000 ...... 3.476 MON ..... ................... 255 .................3,060 ....07/19/2018 ... ....04/20/2048 ...
3617GJ-FG-9 ..... G2 BG0167 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................44,496 ...96.5860 .................. 42,121 ..................43,610 ..................42,121 .............. 246 ............... 68 .................0 .................0 ......4.000 ...... 3.598 MON ..... ................... 145 .................1,744 ....08/02/2018 ... ....05/20/2048 ...
3617GT-JB-4 ..... G2 BG8358 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 31,122 ...96.2850 .................. 29,195 .................. 30,322 .................. 29,195 .............. 297 .............. (75) .................0 .................0 ......4.000 ...... 3.481 MON ..... ................... 101 .................1,213 ....07/19/2018 ... ....06/20/2048 ...
3617HR-SQ-4 ..... G2 BJ4127 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 173,145 ...97.2610 .................163,003 .................167,594 .................163,003 ........... 1,258 .............(375) .................0 .................0 ......4.500 ...... 4.056 MON ..... ................... 628 .................7,542 ....01/08/2019 ... ....10/20/2048 ...
3617JD-SV-2 ..... G2 BL1432 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 61,092 ...95.7890 .................. 56,498 ..................58,982 ..................56,498 .............. 506 .............(141) .................0 .................0 ......4.000 ...... 3.535 MON ..... ................... 197 .................2,359 ....04/03/2019 ... ....11/20/2048 ...
3617JJ-FN-1 ..... G2 BL5573 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 58,377 ...96.4780 .................. 54,375 ..................56,360 .................. 54,375 .............(198) .............. 634 .................0 .................0 ......4.000 ...... 3.110 MON ..... ................... 188 .................2,254 ....04/03/2019 ... ....02/20/2049 ...
3617MF-VC-1 ..... GN BS5111 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 171,479 ...92.2060 .................150,071 .................162,756 ................ 150,071 ........... 1,212 .............(555) .................0 .................0 ......3.500 ...... 2.854 MON ..... ................... 475 .................5,696 ....11/17/2020 ... ....01/15/2050 ...
3617NA-GY-0 ..... GN BU8315 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 121,028 ...86.9210 .................100,339 .................115,436 .................100,339 .............. 132 .............(370) .................0 .................0 ......2.500 ...... 1.909 MON ..... ................... 240 .................2,886 ....01/19/2021 ... ....05/15/2050 ...
3617W2-R3-4 ..... G2 CF1406 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 50,670 ...91.1500 .................. 50,083 .................. 54,946 ..................50,083 ........... 1,072 .............. 136 .................0 .................0 ......3.000 ...... 4.239 MON ..... ................... 137 .................1,648 ....09/12/2022 ... ....12/20/2047 ...
3617W2-R5-9 ..... G2 CF1408 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 16,185 ...89.9450 ..................15,786 ..................17,550 ..................15,786 ............... 60 .............. 114 .................0 .................0 ......3.000 ...... 4.166 MON ..... .....................44 ................... 527 ....09/12/2022 ... ....07/20/2050 ...
3617W2-R6-7 ..... G2 CF1409 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 81,185 ...91.1500 .................. 80,244 ..................88,035 ..................80,244 ........... 1,637 .............. 289 .................0 .................0 ......3.000 ...... 4.220 MON ..... ................... 220 .................2,641 ....09/12/2022 ... ....11/20/2047 ...
3617WT-S3-4 ..... G2 CH2338 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 57,767 ...91.1500 .................. 56,713 ..................62,219 ..................56,713 ........... 1,300 ............... 68 .................0 .................0 ......3.000 ...... 4.137 MON ..... ................... 156 ................ 1,867 ....09/12/2022 ... ....02/20/2047 ...
3617X0-QR-5 ..... G2 CH7664 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 13,275 ...89.9440 .................. 12,947 .................. 14,395 ..................12,947 ............... 42 ............... 86 .................0 .................0 ......3.000 ...... 4.155 MON ..... .................... 36 ................... 432 ....09/12/2022 ... ....10/20/2050 ...
3617X5-FS-4 ..... G2 CI1077 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 17,193 ...91.1810 ..................16,885 ..................18,518 ..................16,885 .............. 182 ............... 56 .................0 .................0 ......3.000 ...... 4.367 MON ..... .................... 46 ................... 556 ....09/12/2022 ... ....12/20/2044 ...
3617X5-FT-2 ..... G2 CI1078 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 26,519 ...91.1500 .................. 26,212 ..................28,757 ..................26,212 .............. 640 .............. (38) .................0 .................0 ......3.000 ...... 4.376 MON ..... .................... 72 ................... 863 ....09/12/2022 ... ....12/20/2047 ...
3617X8-6V-1 ..... G2 CI4484 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................19,924 ...91.1580 .................. 19,562 .................. 21,459 ..................19,562 .............. 152 .............. 128 .................0 .................0 ......3.000 ...... 4.284 MON ..... .....................54 ................... 644 ....09/12/2022 ... ....05/20/2043 ...
3617X8-7E-8 ..... G2 CI4493 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 17,255 ...89.9450 .................. 16,829 ..................18,711 ..................16,829 ............... 61 .............. 122 .................0 .................0 ......3.000 ...... 4.172 MON ..... .................... 47 ................... 561 ....09/12/2022 ... ....04/20/2050 ...
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3617X8-PP-3 ..... G2 CI4030 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 15,681 ...91.1500 .................. 15,499 ..................17,004 .................. 15,499 .............. 250 .............. 106 .................0 .................0 ......3.000 ...... 4.244 MON ..... .....................43 ................... 510 ....09/12/2022 ... ....11/20/2047 ...
3617X8-PT-5 ..... G2 CI4034 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 26,940 ...91.1660 .................. 26,453 ..................29,017 .................. 26,453 .............. 621 ............... (9) .................0 .................0 ......3.000 ...... 4.250 MON ..... .................... 73 ................... 871 ....09/12/2022 ... ....08/20/2047 ...
3617X8-TF-1 ..... G2 CI4150 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 30,721 ...89.9450 .................. 29,964 .................. 33,314 .................. 29,964 .............. 167 .............. 150 .................0 .................0 ......3.000 ...... 4.234 MON ..... .................... 83 ................... 999 ....09/12/2022 ... ....05/20/2051 ...
3617X8-U3-6 ..... G2 CI4202 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 15,358 ...89.9440 .................. 14,979 ..................16,653 ..................14,979 .............. 100 ............... 50 .................0 .................0 ......3.000 ...... 4.203 MON ..... .....................42 ................... 500 ....09/12/2022 ... ....08/20/2050 ...
3617XB-QE-0 ..... G2 CI6753 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 18,531 ...91.1580 .................. 18,194 .................. 19,959 ..................18,194 .............. 192 ............... 68 .................0 .................0 ......3.000 ...... 4.324 MON ..... .................... 50 ................... 599 ....09/12/2022 ... ....08/20/2043 ...
3617XB-R7-4 ..... G2 CI6810 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 14,621 ...89.9450 .................. 14,260 ..................15,855 ..................14,260 .............. 232 .............. (91) .................0 .................0 ......3.000 ...... 4.279 MON ..... .................... 40 ................... 476 ....09/12/2022 ... ....07/20/2050 ...
3617XB-R8-2 ..... G2 CI6811 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 17,412 ...90.2560 ..................17,041 ..................18,881 ..................17,041 .............. 144 ............... 82 .................0 .................0 ......3.000 ...... 4.382 MON ..... .................... 47 ................... 566 ....09/12/2022 ... ....11/20/2047 ...
3617XC-YR-0 ..... G2 CI7920 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................34,139 ...91.1540 .................. 33,518 ..................36,771 ..................33,518 .............. 411 ............... 69 .................0 .................0 ......3.000 ...... 4.311 MON ..... .....................92 .................1,103 ....09/12/2022 ... ....04/20/2045 ...
3617XC-YS-8 ..... G2 CI7921 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 33,710 ...91.1510 .................. 33,095 ..................36,308 .................. 33,095 .............. 493 .............. 144 .................0 .................0 ......3.000 ...... 4.258 MON ..... .................... 91 .................1,089 ....09/12/2022 ... ....11/20/2047 ...
3617XC-YT-6 ..... G2 CI7922 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 35,668 ...89.9450 .................. 34,789 ..................38,678 ..................34,789 .............. 178 .............. 194 .................0 .................0 ......3.000 ...... 4.237 MON ..... .................... 97 ................ 1,160 ....09/12/2022 ... ....04/20/2051 ...
3617XD-B4-4 ..... G2 CI8159 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................32,251 ...91.1550 .................. 31,665 ..................34,737 ..................31,665 .............. 331 .............. 123 .................0 .................0 ......3.000 ...... 4.297 MON ..... .................... 87 .................1,042 ....09/12/2022 ... ....06/20/2045 ...
3617XD-B5-1 ..... G2 CI8160 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 63,627 ...91.1500 .................. 62,890 ..................68,996 ..................62,890 ............1,335 .............. 148 .................0 .................0 ......3.000 ...... 4.299 MON ..... ................... 172 .................2,070 ....09/12/2022 ... ....01/20/2048 ...
3617XD-B6-9 ..... G2 CI8161 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 61,507 ...89.9450 .................. 59,991 ..................66,697 .................. 59,991 .............. 546 .............. 121 .................0 .................0 ......3.000 ...... 4.157 MON ..... ................... 167 .................2,001 ....09/12/2022 ... ....05/20/2051 ...
3617XE-P2-1 ..... G2 CI9441 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 15,370 ...91.1560 .................. 15,090 ..................16,554 ..................15,090 .............. 154 ............... 58 .................0 .................0 ......3.000 ...... 4.303 MON ..... .................... 41 ................... 497 ....09/12/2022 ... ....08/20/2043 ...
3617XJ-3X-6 ..... G2 CJ2614 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 50,470 ...91.1530 .................. 49,551 ..................54,360 .................. 49,551 ........... 1,051 ............... 89 .................0 .................0 ......3.000 ...... 4.209 MON ..... ................... 136 .................1,631 ....09/12/2022 ... ....09/20/2046 ...
3617XJ-4A-5 ..... G2 CJ2617 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 16,644 ...90.2560 .................. 16,289 ..................18,048 ..................16,289 .............. 175 ............... 42 .................0 .................0 ......3.000 ...... 4.455 MON ..... .....................45 ................... 541 ....09/12/2022 ... ....03/20/2048 ...
3617XJ-N9-7 ..... G2 CJ2216 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 14,407 ...89.9460 .................. 14,052 ..................15,623 ..................14,052 .............. 118 ............... 35 .................0 .................0 ......3.000 ...... 4.301 MON ..... .....................39 ................... 469 ....09/12/2022 ... ....09/20/2050 ...
3617XJ-TQ-3 ..... G2 CJ2359 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 21,818 ...89.9460 .................. 21,280 .................. 23,659 ..................21,280 .............. 394 .............(169) .................0 .................0 ......3.000 ...... 4.552 MON ..... .....................59 ................... 710 ....09/12/2022 ... ....11/20/2050 ...
3617XJ-TR-1 ..... G2 CJ2360 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 25,601 ...91.1520 .................. 25,304 ..................27,761 .................. 25,304 .............. 316 .............. 142 .................0 .................0 ......3.000 ...... 4.505 MON ..... .................... 69 ................... 833 ....09/12/2022 ... ....10/20/2047 ...
3617XN-LP-4 ..... G2 CJ5734 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 18,218 ...90.2570 ..................17,831 ..................19,756 ..................17,831 .............. 140 .............. 110 .................0 .................0 ......3.000 ...... 4.177 MON ..... .....................49 ................... 593 ....09/12/2022 ... ....11/20/2047 ...
3617XN-PS-4 ..... G2 CJ5833 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................34,365 ...89.9460 .................. 33,518 ..................37,264 ..................33,518 .............. 234 .............. 138 .................0 .................0 ......3.000 ...... 4.238 MON ..... .....................93 ................ 1,118 ....09/12/2022 ... ....06/20/2050 ...
3617XQ-V3-5 ..... G2 CJ7834 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 27,600 ...89.9460 .................. 26,919 .................. 29,928 ..................26,919 .............. 254 ............... 45 .................0 .................0 ......3.000 ...... 4.321 MON ..... .................... 75 ................... 898 ....09/12/2022 ... ....03/20/2050 ...
3617XQ-VQ-4 ..... G2 CJ7823 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 14,579 ...91.1500 .................. 14,313 ..................15,703 ..................14,313 .............. 288 ............... 41 .................0 .................0 ......3.000 ...... 4.108 MON ..... .....................39 ................... 471 ....09/12/2022 ... ....11/20/2047 ...
3617XR-VE-9 ..... G2 CJ8713 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................33,392 ...91.1550 .................. 32,784 ..................35,966 ..................32,784 .............. 771 .............. (13) .................0 .................0 ......3.000 ...... 4.240 MON ..... .................... 90 .................1,079 ....09/12/2022 ... ....12/20/2047 ...
3617XW-UM-1 ..... G2 CK2388 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................15,439 ...89.9460 .................. 15,058 ..................16,741 ..................15,058 ............... 27 .............. 122 .................0 .................0 ......3.000 ...... 4.362 MON ..... .....................42 ................... 502 ....09/12/2022 ... ....07/20/2050 ...
3617XW-UV-1 ..... G2 CK2396 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 18,376 ...90.0230 .................. 17,939 ..................19,927 ..................17,939 .............. 232 .............. (17) .................0 .................0 ......3.000 ...... 4.206 MON ..... .................... 50 ................... 598 ....09/12/2022 ... ....06/20/2050 ...
3617XY-2P-1 ..... G2 CK4382 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 14,238 ...90.2570 .................. 13,936 ..................15,440 ..................13,936 .............. 200 .............. (15) .................0 .................0 ......3.000 ...... 4.481 MON ..... .....................39 ................... 463 ....09/12/2022 ... ....11/20/2046 ...
3617Y0-4B-3 ..... G2 CK5318 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................39,835 ...89.9440 .................. 38,853 ..................43,197 ..................38,853 .............. 215 .............. 216 .................0 .................0 ......3.000 ...... 4.211 MON ..... ................... 108 .................1,296 ....09/12/2022 ... ....08/20/2050 ...
3617Y1-M6-2 ..... G2 CK5781 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................29,998 ...91.2370 .................. 29,479 ..................32,310 .................. 29,479 .............. 484 .............. (67) .................0 .................0 ......3.000 ...... 4.544 MON ..... .................... 81 ................... 969 ....09/12/2022 ... ....07/20/2045 ...
3617Y1-M7-0 ..... G2 CK5782 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 50,526 ...90.2560 .................. 49,450 ..................54,789 .................. 49,450 .............. 561 .............. 154 .................0 .................0 ......3.000 ...... 4.235 MON ..... ................... 137 .................1,644 ....09/12/2022 ... ....12/20/2047 ...
3617Y1-M8-8 ..... G2 CK5783 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................42,629 ...89.9450 .................. 41,578 ..................46,226 ..................41,578 .............. 368 ............... 94 .................0 .................0 ......3.000 ...... 4.254 MON ..... ................... 116 .................1,387 ....09/12/2022 ... ....05/20/2050 ...
3617YA-F6-0 ..... G2 CL2889 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 19,756 ...90.2560 .................. 19,336 .................. 21,423 ..................19,336 .............. 111 .............. 150 .................0 .................0 ......3.000 ...... 4.270 MON ..... .....................54 ................... 643 ....09/12/2022 ... ....07/20/2049 ...
3617YA-RC-4 ..... G2 CL3183 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................56,349 ...91.1570 .................. 55,325 ..................60,692 .................. 55,325 .............. 633 .............. 159 .................0 .................0 ......3.000 ...... 4.355 MON ..... ................... 152 .................1,821 ....09/12/2022 ... ....05/20/2045 ...
3617YA-RD-2 ..... G2 CL3184 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 18,556 ...91.1580 .................. 18,219 ..................19,986 ..................18,219 .............. 219 ............... 42 .................0 .................0 ......3.000 ...... 4.566 MON ..... .................... 50 ................... 600 ....09/12/2022 ... ....11/20/2042 ...
3617YB-XN-1 ..... G2 CL4285 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 17,473 ...91.1540 .................. 17,155 ..................18,820 ..................17,155 .............. 351 ............... 44 .................0 .................0 ......3.000 ...... 4.156 MON ..... .................... 47 ................... 565 ....09/12/2022 ... ....01/20/2047 ...
3617YB-XP-6 ..... G2 CL4286 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 34,640 ...89.9560 .................. 33,790 ..................37,563 ..................33,790 .............. 267 .............. 112 .................0 .................0 ......3.000 ...... 4.239 MON ..... .....................94 .................1,127 ....09/12/2022 ... ....03/20/2050 ...
3617YE-DJ-6 ..... G2 CL6405 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 22,014 ...91.1500 .................. 21,759 ..................23,872 ..................21,759 .............. 386 .............. 139 .................0 .................0 ......3.000 ...... 4.152 MON ..... .................... 60 ................... 716 ....09/12/2022 ... ....05/20/2047 ...
3617YF-B7-1 ..... G2 CL7262 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 18,771 ...89.9450 ..................18,308 .................. 20,355 ..................18,308 .............. 294 .............. (91) .................0 .................0 ......3.000 ...... 4.375 MON ..... .................... 51 ................... 611 ....09/12/2022 ... ....12/20/2049 ...
3617YG-VH-5 ..... G2 CL8716 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 19,508 ...89.9940 .................. 19,037 ..................21,154 ..................19,037 .............. 181 ............... 40 .................0 .................0 ......3.000 ...... 4.313 MON ..... .....................53 ................... 635 ....09/12/2022 ... ....03/20/2050 ...
3617YG-W5-0 ..... G2 CL8768 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................15,494 ...89.9590 .................. 15,114 ..................16,801 ..................15,114 .............. 276 .............(123) .................0 .................0 ......3.000 ...... 4.419 MON ..... .....................42 ................... 504 ....09/12/2022 ... ....05/20/2050 ...
3617YG-WE-1 ..... G2 CL8745 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 15,128 ...91.1780 .................. 14,957 ..................16,404 ..................14,957 .............. 366 ............... (1) .................0 .................0 ......3.000 ...... 4.272 MON ..... .................... 41 ................... 492 ....09/12/2022 ... ....12/20/2047 ...
3617YK-YT-7 ..... G2 CM0722 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................53,415 ...92.6580 .................. 51,843 .................. 55,951 ..................51,843 ............... 44 .............. 100 .................0 .................0 ......3.500 ...... 4.233 MON ..... ................... 163 .................1,958 ....09/12/2022 ... ....07/20/2047 ...
3617YK-ZD-1 ..... G2 CM0740 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 20,751 ...91.1720 .................. 20,377 .................. 22,350 ..................20,377 .............. 462 ............... 34 .................0 .................0 ......3.000 ...... 4.121 MON ..... .................... 56 ................... 671 ....09/12/2022 ... ....10/20/2047 ...
3617YL-C9-3 ..... G2 CM0996 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 55,816 ...89.9450 .................. 54,440 ..................60,526 .................. 54,440 .............. 416 .............. 162 .................0 .................0 ......3.000 ...... 4.331 MON ..... ................... 151 ................ 1,816 ....09/12/2022 ... ....07/20/2050 ...
3617YL-DA-9 ..... G2 CM0997 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................33,441 ...91.2030 .................. 32,850 ..................36,018 ..................32,850 .............. 759 ............... 14 .................0 .................0 ......3.000 ...... 4.276 MON ..... .................... 90 ................ 1,081 ....09/12/2022 ... ....10/20/2047 ...
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3617YL-G5-7 ..... G2 CM1120 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 20,686 ...91.1500 .................. 20,309 ..................22,281 ..................20,309 .............. 459 ............... 31 .................0 .................0 ......3.000 ...... 4.133 MON ..... .................... 56 ................... 668 ....09/12/2022 ... ....12/20/2046 ...
3617YM-2Z-4 ..... G2 CM2592 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................39,835 ...91.1570 .................. 39,112 ..................42,906 ..................39,112 .............. 170 .............. 370 .................0 .................0 ......3.000 ...... 4.531 MON ..... ................... 107 .................1,287 ....09/12/2022 ... ....08/20/2043 ...
3617YM-4D-1 ..... G2 CM2620 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 273,823 ...91.1510 .................287,210 .................315,093 .................287,210 .......... 12,826 .............. 561 .................0 .................0 ......3.000 ...... 5.556 MON ..... ................... 788 .................3,151 ....08/16/2023 ... ....06/20/2047 ...
3617YM-EF-5 ..... G2 CM1934 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 17,994 ...90.3490 ..................17,630 ..................19,513 ..................17,630 .............. 295 .............. (22) .................0 .................0 ......3.000 ...... 4.278 MON ..... .....................49 ................... 585 ....09/12/2022 ... ....12/20/2047 ...
3617YM-XG-2 ..... G2 CM2479 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 232,102 ...91.1510 .................243,449 .................267,083 .................243,449 .......... 11,386 .............. (38) .................0 .................0 ......3.000 ...... 5.595 MON ..... ................... 668 .................2,671 ....08/16/2023 ... ....08/20/2047 ...
3617YP-D2-8 ..... G2 CM3721 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 148,672 ...89.9440 .................145,005 ................ 161,217 .................145,005 ........... 1,039 .............. 420 .................0 .................0 ......3.000 ...... 4.161 MON ..... ................... 403 .................4,837 ....09/12/2022 ... ....11/20/2050 ...
3617YP-D3-6 ..... G2 CM3722 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 19,199 ...91.1500 .................. 18,849 ..................20,679 ..................18,849 .............. 340 ............... 22 .................0 .................0 ......3.000 ...... 4.135 MON ..... .....................52 ................... 620 ....09/12/2022 ... ....12/20/2046 ...
3617YQ-2B-8 ..... G2 CM5270 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................37,243 ...91.1670 ..................36,818 ..................40,386 ..................36,818 .............. 981 .............. (86) .................0 .................0 ......3.000 ...... 4.360 MON ..... ................... 101 .................1,212 ....09/12/2022 ... ....01/20/2047 ...
3617YQ-2E-2 ..... G2 CM5273 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 176,795 ...92.6580 .................171,590 ................ 185,187 .................171,590 ............... 19 .............. 457 .................0 .................0 ......3.500 ...... 4.195 MON ..... ................... 540 .................6,482 ....09/12/2022 ... ....03/20/2048 ...
3617YQ-G9-8 ..... G2 CM4724 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 141,068 ...90.2570 .................146,513 .................162,329 .................146,513 ............4,939 .............. 506 .................0 .................0 ......3.000 ...... 5.206 MON ..... ................... 406 .................1,623 ....08/16/2023 ... ....01/20/2048 ...
3617YR-EY-3 ..... G2 CM5551 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................35,393 ...89.9450 .................. 34,521 ..................38,380 .................. 34,521 .............. 375 .............. (31) .................0 .................0 ......3.000 ...... 4.375 MON ..... .................... 96 .................1,151 ....09/12/2022 ... ....12/20/2049 ...
3617YU-RY-2 ..... G2 CM8603 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 200,705 ...91.1510 .................210,517 .................230,955 .................210,517 ........... 9,200 .............. 613 .................0 .................0 ......3.000 ...... 5.252 MON ..... ................... 577 .................2,310 ....08/16/2023 ... ....04/20/2047 ...
3617YY-7K-6 ..... G2 CN1798 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................46,959 ...91.1510 .................. 48,020 ..................52,682 ..................48,020 ........... 1,049 ............... 12 .................0 .................0 ......3.000 ...... 4.886 MON ..... ................... 132 ................... 659 ....07/25/2023 ... ....01/20/2047 ...
3617YY-B7-0 ..... G2 CN0962 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 20,305 ...89.9450 .................. 19,805 ..................22,018 ..................19,805 ............... 49 .............. 156 .................0 .................0 ......3.000 ...... 4.290 MON ..... .....................55 ................... 661 ....09/12/2022 ... ....07/20/2051 ...
3617YY-B8-8 ..... G2 CN0963 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 19,458 ...91.1520 .................. 19,233 ..................21,100 .................. 19,233 .............. 230 .............. 118 .................0 .................0 ......3.000 ...... 4.194 MON ..... .....................53 ................... 633 ....09/12/2022 ... ....08/20/2048 ...
3617YY-B9-6 ..... G2 CN0964 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 19,958 ...91.1550 .................. 19,595 ..................21,497 .................. 19,595 .............. 112 .............. 153 .................0 .................0 ......3.000 ...... 4.350 MON ..... .....................54 ................... 645 ....09/12/2022 ... ....07/20/2045 ...
3617YY-GH-3 ..... G2 CN1100 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 157,745 ...91.1510 .................161,309 .................176,969 .................161,309 ........... 3,775 .............(210) .................0 .................0 ......3.000 ...... 4.895 MON ..... ................... 442 .................2,212 ....07/25/2023 ... ....01/20/2047 ...
3617YY-HG-4 ..... G2 CN1131 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 150,681 ...91.1510 .................154,086 .................169,045 .................154,086 ........... 2,875 .............. 530 .................0 .................0 ......3.000 ...... 4.809 MON ..... ................... 423 .................2,113 ....07/25/2023 ... ....06/20/2047 ...
36180G-P8-7 ..... GN AD4947 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 31,080 ...99.1530 .................. 29,102 .................. 29,351 ..................29,102 ............... (9) .............(121) .................0 .................0 ......4.500 ...... 3.716 MON ..... ................... 110 .................1,321 ....12/08/2017 ... ....07/15/2046 ...
36180Y-5Y-3 ..... GN AE6263 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 32,897 ...98.6704 .................. 30,596 ..................31,008 ..................30,596 .............. 502 ............... 71 .................0 .................0 ......4.000 ...... 2.955 MON ..... ................... 103 .................1,240 ....12/15/2015 ... ....11/15/2043 ...
36181A-WE-8 ..... GN AE6945 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 21,569 ...91.2390 ..................19,016 ..................20,842 ..................19,016 .............. (11) .............. (51) .................0 .................0 ......3.000 ...... 2.535 MON ..... .....................52 ................... 625 ....04/14/2016 ... ....06/15/2043 ...
36181C-EE-4 ..... GN AE8233 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,480 ...97.2220 ................... 1,356 ................... 1,395 ................... 1,356 .................7 ............... (5) .................0 .................0 ......4.000 ...... 3.242 MON ..... ......................5 .................... 56 ....12/15/2015 ... ....03/15/2044 ...
36183A-F2-1 ..... GN AJ4685 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 174,553 ...94.1204 .................158,185 ................ 168,066 .................158,185 .............. 630 ............... 65 .................0 .................0 ......3.500 ...... 2.959 MON ..... ................... 490 .................5,882 ....09/16/2015 ... ....08/15/2044 ...
36183F-RW-1 ..... GN AJ9501 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 119,467 ...89.7510 .................103,534 .................115,357 .................103,534 .............. 789 .............(279) .................0 .................0 ......3.000 ...... 2.547 MON ..... ................... 288 .................3,461 ....04/06/2016 ... ....10/15/2044 ...
36183K-UQ-9 ..... G2 AK2391 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 123,522 ...98.6888 .................112,938 .................114,439 .................112,938 .............. 589 .............. 293 .................0 .................0 ......4.500 ...... 3.173 MON ..... ................... 429 .................5,150 ....01/11/2016 ... ....11/20/2044 ...
36183K-Z7-6 ..... G2 AK2566 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 50,919 ...98.6888 .................. 46,556 ..................47,175 ..................46,556 .......... (1,999) ............2,363 .................0 .................0 ......4.500 ...... 2.104 MON ..... ................... 177 .................2,123 ....01/11/2016 ... ....11/20/2044 ...
36183M-HA-5 ..... G2 AK3825 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 144,606 ...97.1471 .................132,023 .................135,900 .................132,023 .............. 989 .............. 387 .................0 .................0 ......4.000 ...... 2.958 MON ..... ................... 453 .................5,436 ....12/14/2015 ... ....01/20/2045 ...
36183T-Z8-5 ..... GN AK9767 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 20,719 ...94.1204 ..................18,776 .................. 19,949 ..................18,776 .............(207) .............. 290 .................0 .................0 ......3.500 ...... 2.424 MON ..... .................... 58 ................... 698 ....09/16/2015 ... ....01/15/2045 ...
36184C-JV-8 ..... GN AL5676 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 527,620 ...90.2150 .................468,561 .................519,383 .................468,561 ............2,321 .............(640) .................0 .................0 ......3.000 ...... 2.756 MON ..... .................1,298 ............... 15,581 ....12/14/2015 ... ....01/15/2045 ...
36184N-EM-9 ..... GN AM2840 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 612,387 ...94.4530 .................556,924 .................589,631 .................556,924 ........... 3,971 .......... (1,618) .................0 .................0 ......3.500 ...... 2.922 MON ..... .................1,720 ............... 20,637 ....09/16/2015 ... ....04/15/2045 ...
36184Q-SH-8 ..... GN AM4120 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 153,885 ...94.4530 .................139,948 ................ 148,167 .................139,948 .............(386) .............. 977 .................0 .................0 ......3.500 ...... 2.728 MON ..... ................... 432 .................5,186 ....09/16/2015 ... ....04/15/2045 ...
36184S-YG-9 ..... G2 AM5211 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 174,293 ...97.1471 .................159,126 .................163,799 .................159,126 ........... 1,155 .............. 503 .................0 .................0 ......4.000 ...... 2.911 MON ..... ................... 546 .................6,552 ....12/14/2015 ... ....04/20/2045 ...
36184X-DS-5 ..... GN AM6413 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 102,629 ...94.4530 .................. 93,334 ..................98,815 .................. 93,334 .............(219) .............. 614 .................0 .................0 ......3.500 ...... 2.844 MON ..... ................... 288 .................3,459 ....09/16/2015 ... ....05/15/2045 ...
36185B-R3-2 ..... GN AM8606 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................34,823 ...94.4530 .................. 31,669 .................. 33,529 ..................31,669 .............. 273 .............(139) .................0 .................0 ......3.500 ...... 2.694 MON ..... .................... 98 .................1,174 ....09/16/2015 ... ....06/15/2045 ...
36186P-L7-7 ..... GN AN6650 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 58,564 ...90.2150 .................. 52,008 ..................57,649 ..................52,008 .............. 261 .............. (75) .................0 .................0 ......3.000 ...... 2.758 MON ..... ................... 144 .................1,729 ....12/14/2015 ... ....06/15/2045 ...
3618A0-DY-7 ..... G2 CP9119 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 118,322 ...91.2220 .................121,090 .................132,743 .................121,090 ............3,453 .............(685) .................0 .................0 ......3.000 ...... 4.972 MON ..... ................... 332 .................1,659 ....07/25/2023 ... ....09/20/2047 ...
3618A7-VH-9 ..... G2 CQ5116 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 50,157 ...91.1520 .................. 51,291 ..................56,270 ..................51,291 ........... 1,094 ............... 40 .................0 .................0 ......3.000 ...... 4.904 MON ..... ................... 141 ................... 703 ....07/25/2023 ... ....07/20/2047 ...
3618AC-KU-1 ..... G2 CQ9307 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 99,871 ...91.1620 .................102,141 .................112,043 .................102,141 ........... 2,612 .............(343) .................0 .................0 ......3.000 ...... 4.917 MON ..... ................... 280 .................1,401 ....07/25/2023 ... ....08/20/2047 ...
3618AH-UY-1 ..... G2 CR3299 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 122,973 ...91.1500 .................125,750 .................137,959 .................125,750 ............2,348 .............. 430 .................0 .................0 ......3.000 ...... 4.813 MON ..... ................... 345 .................1,724 ....07/25/2023 ... ....10/20/2047 ...
3618AM-WK-8 ..... G2 CR6950 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................39,353 ...91.2110 .................. 40,268 ..................44,148 ..................40,268 ........... 1,228 .............(312) .................0 .................0 ......3.000 ...... 4.997 MON ..... ................... 110 ................... 552 ....07/25/2023 ... ....01/20/2047 ...
3618AN-YV-0 ..... G2 CR7924 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 53,511 ...91.1510 .................. 54,720 ..................60,033 ..................54,720 ........... 1,019 .............. 190 .................0 .................0 ......3.000 ...... 4.815 MON ..... ................... 150 ................... 750 ....07/25/2023 ... ....07/20/2047 ...
3618AW-SF-2 ..... G2 CS4118 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 173,543 ...91.1490 .................177,461 .................194,693 ................ 177,461 ............3,923 ............... (5) .................0 .................0 ......3.000 ...... 4.841 MON ..... ................... 487 .................2,434 ....07/25/2023 ... ....01/20/2048 ...
3618B3-TT-4 ..... G2 CS9562 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 179,597 ...91.1500 .................183,654 .................201,485 .................183,654 ............3,431 .............. 626 .................0 .................0 ......3.000 ...... 4.799 MON ..... ................... 504 .................2,519 ....07/25/2023 ... ....12/20/2047 ...
36190V-GT-6 ..... G2 AQ8310 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 323,919 ...94.2895 .................291,344 .................308,988 .................291,344 ........... 5,187 .......... (1,396) .................0 .................0 ......3.500 ...... 2.660 MON ..... ................... 901 ............... 10,815 ....01/12/2016 ... ....11/20/2045 ...
36192S-2Y-5 ..... G2 AR0791 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 225,906 ...93.0720 .................198,237 .................212,993 .................198,237 ........... 3,466 .............(951) .................0 .................0 ......3.500 ...... 2.576 MON ..... ................... 621 .................7,455 ....05/23/2016 ... ....05/20/2046 ...
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36193P-PX-7 ..... GN AS4938 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 31,540 ...93.2656 .................. 28,199 ..................30,236 ..................28,199 .............. 148 .............. (15) .................0 .................0 ......3.500 ...... 2.519 MON ..... .................... 88 .................1,058 ....08/07/2017 ... ....05/15/2046 ...
36193Q-NF-6 ..... G2 AS5790 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 518,880 ...94.4850 .................473,113 .................500,728 .................473,113 ........... 6,536 .............(262) .................0 .................0 ......3.500 ...... 2.904 MON ..... .................1,460 ............... 17,525 ....01/05/2018 ... ....04/20/2046 ...
36194J-JB-5 ..... G2 AT9258 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................34,794 ...94.1830 .................. 31,383 .................. 33,321 ..................31,383 .............. 243 .............. 109 .................0 .................0 ......3.500 ...... 2.518 MON ..... .................... 97 ................ 1,166 ....06/26/2017 ... ....08/20/2046 ...
36194M-3Q-2 ..... G2 AU0807 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,111,414 ...93.1020 .................966,490 ..............1,038,098 .................966,490 ........... 8,938 ........... 3,301 .................0 .................0 ......3.500 ...... 2.374 MON ..... .................3,028 ............... 36,333 ....08/16/2016 ... ....07/20/2046 ...
36194M-Y9-6 ..... GN AU0736 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 43,672 ...93.2656 .................. 39,047 ..................41,867 ..................39,047 .............. 324 .............(140) .................0 .................0 ......3.500 ...... 2.842 MON ..... ................... 122 .................1,465 ....08/07/2017 ... ....05/15/2046 ...
36194S-VM-7 ..... G2 AU5120 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 84,697 ...94.0440 .................. 76,314 ..................81,147 ..................76,314 .............. 752 .............. (12) .................0 .................0 ......3.500 ...... 2.815 MON ..... ................... 237 .................2,840 ....06/26/2017 ... ....10/20/2046 ...
36194U-DT-7 ..... G2 AU6414 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 11,703 ...94.1210 .................. 10,548 ..................11,207 ..................10,548 ............... (9) .............. 120 .................0 .................0 ......3.500 ...... 2.738 MON ..... .....................33 ................... 392 ....06/26/2017 ... ....10/20/2046 ...
36195C-BV-3 ..... GN AV1852 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,923,681 ...92.5770 .............. 2,603,337 ..............2,812,077 .............. 2,603,337 .......... 15,151 .......... (2,947) .................0 .................0 ......3.500 ...... 2.876 MON ..... .................8,202 ............... 98,423 ....11/13/2017 ... ....11/15/2047 ...
36195J-C2-1 ..... G2 AV7289 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 62,111 ...94.0460 .................. 55,965 ..................59,508 .................. 55,965 .............. 711 .............(165) .................0 .................0 ......3.500 ...... 2.922 MON ..... ................... 174 .................2,083 ....06/26/2017 ... ....10/20/2046 ...
36195L-BH-4 ..... GN AV9040 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 23,775 ...98.5640 .................. 22,398 .................. 22,724 .................. 22,398 ............... 82 .............. (74) .................0 .................0 ......4.500 ...... 3.890 MON ..... .................... 85 .................1,023 ....01/18/2018 ... ....10/15/2046 ...
36195L-KK-7 ..... G2 AV9298 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................14,943 ...94.1930 .................. 13,479 ..................14,310 ..................13,479 .............. (24) .............. 154 .................0 .................0 ......3.500 ...... 2.516 MON ..... .....................42 ................... 501 ....06/26/2017 ... ....10/20/2046 ...
36195M-AA-8 ..... G2 AV9901 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 21,069 ...93.9900 .................. 18,972 ..................20,186 ..................18,972 .............. 243 .............. (69) .................0 .................0 ......3.500 ...... 2.819 MON ..... .....................59 ................... 706 ....06/26/2017 ... ....11/20/2046 ...
36195Q-2M-2 ..... G2 AW2580 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................43,242 ...93.9900 .................. 38,939 .................. 41,429 .................. 38,939 ............... 59 .............. 299 .................0 .................0 ......3.500 ...... 2.730 MON ..... ................... 121 .................1,450 ....06/26/2017 ... ....11/20/2046 ...
36195Q-XN-6 ..... G2 AW2485 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 96,380 ...94.0700 ..................86,864 .................. 92,340 ..................86,864 .............. 757 .............. 115 .................0 .................0 ......3.500 ...... 2.886 MON ..... ................... 269 .................3,232 ....06/26/2017 ... ....10/20/2046 ...
36195U-VS-8 ..... G2 AW6025 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 17,949 ...94.1220 ..................16,179 ..................17,189 ..................16,179 .............. 182 .............. (23) .................0 .................0 ......3.500 ...... 2.886 MON ..... .................... 50 ................... 602 ....06/26/2017 ... ....10/20/2046 ...
36195Y-5R-1 ..... GN AW9856 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 11,055 ...98.0080 .................. 10,232 ..................10,440 ..................10,232 ............... 40 .............. (43) .................0 .................0 ......4.500 ...... 3.727 MON ..... .....................39 ................... 470 ....12/08/2017 ... ....10/15/2046 ...
36196E-YF-8 ..... G2 AX3410 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 77,204 ...94.4610 ..................72,610 ..................76,868 ..................72,610 ........... 1,040 .............. (19) .................0 .................0 ......3.500 ...... 3.429 MON ..... ................... 224 .................2,690 ....07/16/2018 ... ....03/20/2047 ...
36196H-H8-6 ..... G2 AX5655 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 202,334 ...94.2040 .................182,535 .................193,766 .................182,535 ........... 2,306 .............(217) .................0 .................0 ......3.500 ...... 2.852 MON ..... ................... 565 .................6,782 ....06/26/2017 ... ....11/20/2046 ...
36196H-SS-0 ..... GN AX5929 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 72,210 ...99.8656 ..................68,102 ..................68,193 ..................68,102 .............. 843 .............(282) .................0 .................0 ......4.500 ...... 3.728 MON ..... ................... 256 .................3,069 ....12/08/2017 ... ....02/15/2047 ...
36196J-FE-1 ..... G2 AX6465 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 107,149 ...94.3840 .................100,636 .................106,624 ................ 100,636 ............1,359 .............. (46) .................0 .................0 ......3.500 ...... 3.415 MON ..... ................... 311 .................3,732 ....07/16/2018 ... ....04/20/2047 ...
36196K-CT-8 ..... GN AX7282 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 145,345 ...99.8656 .................138,733 .................138,920 .................138,733 ........... 1,692 .............(549) .................0 .................0 ......4.500 ...... 3.728 MON ..... ................... 521 .................6,251 ....01/18/2018 ... ....02/15/2047 ...
36196L-HV-6 ..... G2 AX8344 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 204,926 ...94.4610 .................192,732 .................204,033 .................192,732 ........... 2,812 .............. (82) .................0 .................0 ......3.500 ...... 3.437 MON ..... ................... 595 .................7,141 ....07/16/2018 ... ....04/20/2047 ...
36196Y-DX-8 ..... GN AY8218 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 46,825 ...96.3150 .................. 42,316 .................. 43,935 ..................42,316 .............. 291 .............(203) .................0 .................0 ......4.000 ...... 2.996 MON ..... ................... 146 .................1,757 ....06/15/2017 ... ....01/15/2047 ...
36196Y-MS-9 ..... G2 AY8469 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 28,192 ...96.4380 .................. 26,233 ..................27,202 .................. 26,233 .............. 269 .............(111) .................0 .................0 ......4.000 ...... 3.121 MON ..... .................... 91 ................ 1,088 ....04/03/2019 ... ....04/20/2047 ...
36197A-ND-2 ..... G2 AY9388 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 437,130 ...94.4670 .................410,251 .................434,280 .................410,251 ............5,899 .............. (75) .................0 .................0 ......3.500 ...... 3.405 MON ..... .................1,267 ............... 15,200 ....02/26/2018 ... ....01/20/2047 ...
36197D-ZB-7 ..... GN AZ1638 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 226,216 ...96.3150 .................204,432 .................212,254 .................204,432 .............. 499 .............. (72) .................0 .................0 ......4.000 ...... 2.958 MON ..... ................... 708 .................8,490 ....06/15/2017 ... ....02/15/2047 ...
36197K-5G-3 ..... G2 AZ7147 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 54,077 ...94.3070 .................. 50,749 ..................53,812 ..................50,749 .............. 649 .............. (14) .................0 .................0 ......3.500 ...... 3.417 MON ..... ................... 157 .................1,883 ....07/16/2018 ... ....07/20/2047 ...
36197M-RL-4 ..... GN AZ8591 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 501,652 ...96.4243 .................472,925 .................490,463 .................472,925 ........... 3,637 .............(721) .................0 .................0 ......4.000 ...... 3.672 MON ..... .................1,635 ............... 19,619 ....12/17/2018 ... ....04/15/2047 ...
36198R-MA-1 ..... GN AI4853 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 85,291 ...94.1204 ..................76,889 ..................81,692 ..................76,889 .............. 585 .............(247) .................0 .................0 ......3.500 ...... 2.889 MON ..... ................... 238 .................2,859 ....04/02/2015 ... ....10/15/2044 ...
36198R-MJ-2 ..... GN AI4861 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 61,438 ...94.1204 .................. 55,677 .................. 59,155 ..................55,677 .............. 417 .............(173) .................0 .................0 ......3.500 ...... 2.925 MON ..... ................... 173 .................2,070 ....09/16/2015 ... ....10/15/2044 ...
36200A-4E-6 ..... GN 595821 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 418 . 102.7451 ......................370 ......................360 ......................370 .............. (14) .................9 .................0 .................0 ......6.000 ...... 1.282 MON ..... ......................2 .....................22 ....10/02/2014 ... ....08/15/2035 ...
36200A-XF-1 ..... GN 595678 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,811 . 100.0930 ................... 2,559 ................... 2,557 ................... 2,559 .................1 .............. (20) .................0 .................0 ......5.000 ...... 3.463 MON ..... .................... 11 ................... 128 ....11/02/2011 ... ....10/15/2033 ...
36200F-DN-5 ..... GN 599609 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,806 . 102.7451 ................... 1,597 ................... 1,554 ................... 1,597 .................4 .............. (23) .................0 .................0 ......6.000 ...... 2.931 MON ..... ......................8 .....................93 ....10/02/2014 ... ....10/15/2035 ...
36200G-CC-8 ..... GN 600467 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 635 . 102.7451 ......................563 ......................548 ......................563 .................2 ............... (9) .................0 .................0 ......6.000 ...... 2.453 MON ..... ......................3 .....................33 ....10/02/2014 ... ....08/15/2035 ...
36200J-KC-3 ..... GN 602491 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 376 . 102.7451 ......................341 ......................332 ......................341 .................1 ............... (5) .................0 .................0 ......6.000 ...... 2.587 MON ..... ......................2 .................... 20 ....10/02/2014 ... ....01/15/2036 ...
36200K-VA-2 ..... GN 603709 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 13,744 . 102.0780 .................. 13,292 ..................13,021 .................. 13,292 .............(139) ............... 29 .................0 .................0 ......6.000 ...... 4.269 MON ..... .................... 65 ................... 781 ....06/04/2003 ... ....05/15/2033 ...
36200N-4D-0 ..... GN 605720 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,419 . 103.0709 ................... 1,258 ................... 1,221 ................... 1,258 ............... (6) .............. (14) .................0 .................0 ......6.000 ...... 3.241 MON ..... ......................6 .................... 73 ....10/02/2014 ... ....10/15/2034 ...
36200N-4P-3 ..... GN 605730 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,064 . 103.0709 ......................946 ......................918 ......................946 ............... (5) .............. (10) .................0 .................0 ......6.000 ...... 3.150 MON ..... ......................5 .................... 46 ....10/02/2014 ... ....10/15/2034 ...
36200N-5V-9 ..... GN 605760 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,195 . 100.1740 ................... 4,733 ................... 4,725 ................... 4,733 .............. (37) .............. (28) .................0 .................0 ......5.000 ...... 3.398 MON ..... .................... 20 ................... 236 ....11/02/2011 ... ....11/15/2034 ...
36200N-5X-5 ..... GN 605762 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 489 . 103.0709 ...................... 434 ......................421 ......................434 ............... (4) ............... (2) .................0 .................0 ......6.000 ...... 3.205 MON ..... ......................2 .....................25 ....10/02/2014 ... ....11/15/2034 ...
36200N-6L-0 ..... GN 605775 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 609 . 103.0709 ......................547 ......................531 ......................547 ............... (2) ............... (6) .................0 .................0 ......6.000 ...... 3.283 MON ..... ......................3 .....................32 ....10/02/2014 ... ....11/15/2034 ...
36200N-Y3-9 ..... GN 605630 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................7,236 . 103.0709 ................... 6,409 ................... 6,218 ................... 6,409 .............. (35) .............. (65) .................0 .................0 ......6.000 ...... 2.809 MON ..... .................... 31 ................... 373 ....10/02/2014 ... ....08/15/2034 ...
36200N-YQ-8 ..... GN 605619 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 445 . 103.0709 ...................... 394 ......................382 ......................394 ............... (4) ............... (2) .................0 .................0 ......6.000 ...... 2.979 MON ..... ......................2 .....................23 ....10/02/2014 ... ....07/15/2034 ...
36200N-ZS-3 ..... GN 605653 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 173,265 . 101.0867 .................175,093 .................173,211 .................175,093 .......... (5,813) .................0 .................0 .................0 ......5.500 ...... 5.501 MON ..... ................... 794 .................9,527 ....12/08/2006 ... ....08/15/2034 ...
36200Q-WE-0 ..... GN 569545 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................95,404 . 102.1818 .................. 94,503 .................. 92,485 .................. 94,503 .............. 334 .............(237) .................0 .................0 ......7.000 ...... 6.500 MON ..... ................... 540 .................6,474 ....01/18/2002 ... ....01/15/2032 ...
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36200U-DF-9 ..... GN 572602 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 169 . 101.5990 ......................151 ......................149 ......................151 .................0 ............... (2) .................0 .................0 ......6.000 ...... 3.718 MON ..... ......................1 ......................9 ....10/02/2014 ... ....11/15/2031 ...
36200W-JJ-1 ..... GN 574565 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,054 . 103.0709 ...................... 959 ......................931 ......................959 ............... (5) .............. (10) .................0 .................0 ......6.000 ...... 3.923 MON ..... ......................5 .................... 56 ....10/02/2014 ... ....09/15/2034 ...
36201F-WN-3 ..... GN 582153 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .........................0 . 101.4140 ........................ 0 ........................ 0 ........................ 0 .................0 .................0 .................0 .................0 ......6.000 ...... 3.810 MON ..... ......................0 ......................0 ....07/16/2013 ... ....06/15/2032 ...
36201G-V7-7 ..... GN 583038 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 557 . 103.0709 ...................... 494 ......................479 ......................494 ............... (1) ............... (6) .................0 .................0 ......6.000 ...... 3.416 MON ..... ......................2 .....................29 ....10/02/2014 ... ....08/15/2034 ...
36201N-M4-9 ..... GN 588179 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 667 . 103.2167 ......................598 ......................579 ......................598 ............... (6) ............... (2) .................0 .................0 ......6.000 ...... 2.988 MON ..... ......................3 .....................35 ....10/02/2014 ... ....01/15/2033 ...
36201R-YD-7 ..... GN 591208 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 170 . 102.7451 ......................154 ......................150 ......................154 .................0 ............... (2) .................0 .................0 ......6.000 ...... 3.709 MON ..... ......................1 ......................9 ....10/02/2014 ... ....04/15/2035 ...
36202E-7H-6 ..... G2 004496 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 217,127 . 101.7994 .................200,940 .................197,389 .................200,940 ............... 17 .............. 184 .................0 .................0 ......5.000 ...... 3.170 MON ..... ................... 822 .................9,869 ....12/13/2012 ... ....07/20/2039 ...
36202E-TT-6 ..... G2 004162 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 69,641 ...98.0710 ..................70,638 ..................72,027 ..................70,638 .............. (35) .............. 144 .................0 .................0 ......5.000 ...... 5.518 MON ..... ................... 300 .................3,601 ....09/05/2008 ... ....06/20/2038 ...
36202E-TU-3 ..... G2 004163 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 10,255 . 101.0380 .................. 10,519 ..................10,411 ..................10,519 ............... 13 ............... (8) .................0 .................0 ......5.500 ...... 5.797 MON ..... .................... 48 ................... 573 ....11/30/2008 ... ....06/20/2038 ...
36202E-VH-9 ..... G2 004216 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 31,829 . 103.6460 .................. 30,546 ..................29,471 ..................30,546 .............. 108 .............(107) .................0 .................0 ......6.000 ...... 4.786 MON ..... ................... 147 ................ 1,768 ....04/16/2012 ... ....08/20/2038 ...
36202E-XN-4 ..... G2 004285 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,916 . 102.2120 ................... 2,760 ................... 2,700 ................... 2,760 ............... 16 .............. (16) .................0 .................0 ......6.000 ...... 4.788 MON ..... .................... 14 ................... 162 ....04/20/2012 ... ....11/20/2038 ...
36202F-2K-1 ..... G2 005278 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 29,371 ...92.3390 .................. 26,172 .................. 28,343 ..................26,172 .............. 353 .............. (19) .................0 .................0 ......3.500 ...... 3.060 MON ..... .................... 83 ................... 992 ....01/24/2013 ... ....01/20/2042 ...
36202F-2M-7 ..... G2 005280 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 724 ...97.9451 ......................669 ......................683 ......................669 ............... 11 ............... (1) .................0 .................0 ......4.000 ...... 2.983 MON ..... ......................2 .................... 27 ....12/15/2016 ... ....01/20/2042 ...
36202F-AV-8 ..... G2 004520 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 614,504 . 101.7994 .................563,093 .................553,140 .................563,093 .............. 373 .............. 191 .................0 .................0 ......5.000 ...... 3.046 MON ..... .................2,305 ............... 27,657 ....10/10/2012 ... ....08/20/2039 ...
36202F-DX-1 ..... G2 004618 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 139,712 . 101.7994 .................127,574 .................125,319 .................127,574 .............. 209 .............. (82) .................0 .................0 ......5.000 ...... 2.948 MON ..... ................... 522 .................6,266 ....03/09/2015 ... ....01/20/2040 ...
36202F-HX-7 ..... G2 004746 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................33,744 . 100.0022 .................. 34,900 ..................34,900 ..................34,900 ........... 1,147 ............... 10 .................0 .................0 ......4.500 ...... 5.199 MON ..... ................... 131 ................... 393 ....08/18/2023 ... ....07/20/2040 ...
36202F-JQ-0 ..... G2 004771 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................24,357 . 100.0022 .................. 25,192 ..................25,191 .................. 25,192 .............. 829 .................6 .................0 .................0 ......4.500 ...... 5.198 MON ..... .....................94 ................... 283 ....08/18/2023 ... ....08/20/2040 ...
36202F-JR-8 ..... G2 004772 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 102,270 . 101.5490 .................. 94,198 ..................92,762 ..................94,198 .............. (60) .............. (84) .................0 .................0 ......5.000 ...... 3.246 MON ..... ................... 387 .................4,638 ....12/13/2012 ... ....08/20/2040 ...
36202F-KN-5 ..... G2 004801 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 101,356 . 100.0022 .................104,831 .................104,829 .................104,831 ............3,459 ............... 16 .................0 .................0 ......4.500 ...... 5.198 MON ..... ................... 393 .................1,179 ....08/18/2023 ... ....09/20/2040 ...
36202F-LP-9 ..... G2 004834 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................27,554 . 100.0022 .................. 28,498 ..................28,498 ..................28,498 .............. 939 .................6 .................0 .................0 ......4.500 ...... 5.197 MON ..... ................... 107 ................... 321 ....08/18/2023 ... ....10/20/2040 ...
36202F-P6-7 ..... G2 004945 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,705 ...98.0160 ................... 2,501 ................... 2,552 ................... 2,501 ............... 40 ............... (4) .................0 .................0 ......4.000 ...... 2.935 MON ..... ......................9 ................... 102 ....12/15/2016 ... ....02/20/2041 ...
36202F-P7-5 ..... G2 004946 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 31,843 . 100.0198 .................. 32,940 .................. 32,934 .................. 32,940 ........... 1,090 .................8 .................0 .................0 ......4.500 ...... 5.190 MON ..... ................... 124 ................... 371 ....08/18/2023 ... ....02/20/2041 ...
36202F-PG-5 ..... G2 004923 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 130,408 . 100.0022 .................134,879 .................134,876 .................134,879 ............4,448 ............... 23 .................0 .................0 ......4.500 ...... 5.191 MON ..... ................... 506 .................1,517 ....08/18/2023 ... ....01/20/2041 ...
36202F-Q7-4 ..... G2 004978 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 166,263 . 100.0198 .................171,994 ................ 171,960 .................171,994 ........... 5,689 ............... 42 .................0 .................0 ......4.500 ...... 5.188 MON ..... ................... 645 .................1,935 ....08/18/2023 ... ....03/20/2041 ...
36202F-SE-7 ..... G2 005017 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 25,879 . 100.0198 ..................26,771 ..................26,765 ..................26,771 .............. 884 .................8 .................0 .................0 ......4.500 ...... 5.187 MON ..... ................... 100 ................... 301 ....08/18/2023 ... ....04/20/2041 ...
36202F-SW-7 ..... G2 005033 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,962 . 100.2980 ................... 6,607 ................... 6,587 ................... 6,607 ............... 36 .............. (26) .................0 .................0 ......5.000 ...... 4.135 MON ..... .................... 27 ................... 329 ....05/03/2012 ... ....04/20/2041 ...
36202F-UF-1 ..... G2 005082 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 201,826 . 100.0198 .................208,782 .................208,740 .................208,782 ........... 6,907 ............... 49 .................0 .................0 ......4.500 ...... 5.183 MON ..... ................... 783 .................2,348 ....08/18/2023 ... ....06/20/2041 ...
36202F-VG-8 ..... G2 005115 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 57,785 . 100.0198 .................. 59,776 ..................59,764 ..................59,776 ........... 1,977 ............... 14 .................0 .................0 ......4.500 ...... 5.181 MON ..... ................... 224 ................... 672 ....08/18/2023 ... ....07/20/2041 ...
36202F-XC-5 ..... G2 005175 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,760 . 100.0198 ................... 5,959 ................... 5,958 ................... 5,959 .............. 197 .................2 .................0 .................0 ......4.500 ...... 5.177 MON ..... .....................22 .................... 67 ....08/18/2023 ... ....09/20/2041 ...
36202F-Y6-7 ..... G2 005233 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,322 ...97.9451 ................... 3,993 ................... 4,077 ................... 3,993 ............... 63 ............... (7) .................0 .................0 ......4.000 ...... 2.950 MON ..... .................... 14 ................... 163 ....12/15/2016 ... ....11/20/2041 ...
36202K-Z6-5 ..... G2 008865 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,381 ...99.3720 ................... 1,364 ................... 1,373 ................... 1,364 ............... (3) .................8 .................0 .................0 ......3.875 ...... 3.192 MON ..... ......................4 .....................45 ....06/12/2012 ... ....05/20/2026 ...
36209R-2Q-5 ..... GN 479683 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 410,284 ...97.1150 .................367,762 ................ 378,687 .................367,762 ............5,034 .......... (2,295) .................0 .................0 ......4.000 ...... 2.556 MON ..... .................1,262 ............... 15,147 ....06/15/2016 ... ....10/15/2041 ...
3620AC-6T-6 ..... GN 726382 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 398,574 ...99.5527 .................354,278 .................355,870 .................354,278 .......... (5,067) .............(881) .................0 .................0 ......5.000 ...... 2.938 MON ..... .................1,483 ............... 17,793 ....07/22/2016 ... ....10/15/2039 ...
3620AM-D5-8 ..... GN 733724 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 162,470 ...98.5164 .................147,776 ................ 150,001 ................ 147,776 .............. 977 .............(735) .................0 .................0 ......4.500 ...... 2.989 MON ..... ................... 563 .................6,750 ....06/21/2017 ... ....06/15/2040 ...
3620AR-C7-4 ..... GN 737294 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,429 . 100.0011 ................... 2,175 ................... 2,175 ................... 2,175 .............. (17) .............. (13) .................0 .................0 ......5.000 ...... 3.194 MON ..... ......................9 ................... 109 ....10/02/2014 ... ....05/15/2040 ...
3620C3-JU-7 ..... GN 747375 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 27,736 . 100.0011 .................. 24,827 ..................24,827 ..................24,827 .............(164) .............(182) .................0 .................0 ......5.000 ...... 3.344 MON ..... ................... 103 .................1,241 ....10/02/2014 ... ....07/15/2040 ...
3620E0-H4-1 ..... G2 894147 - RMBS ........................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 194,615 ...99.6810 .................193,280 .................193,899 .................193,280 .............. 834 .............(710) .................0 .................0 ......6.035 ...... 3.354 MON ..... ................... 975 ............... 12,144 ....05/31/2011 ... ....02/20/2061 ...
3620E0-TY-2 ..... G2 895694 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 140,394 ...99.6280 .................139,786 .................140,308 .................139,786 .............. 234 .............(562) .................0 .................0 ......6.291 ...... 4.030 MON ..... ................... 736 .................9,837 ....05/01/2012 ... ....04/20/2062 ...
36210B-UM-5 ..... GN 487588 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 417 . 101.5990 ......................366 ......................360 ......................366 .................0 ............... (3) .................0 .................0 ......6.000 ...... 2.614 MON ..... ......................2 .....................22 ....10/02/2014 ... ....04/15/2029 ...
36211G-NU-3 ..... GN 512603 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 141 . 101.5990 ......................126 ......................124 ......................126 .................0 ............... (2) .................0 .................0 ......6.000 ...... 3.328 MON ..... ......................1 ......................7 ....10/02/2014 ... ....06/15/2029 ...
36211R-SQ-3 ..... GN 520827 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 346 . 102.7451 ......................306 ......................298 ......................306 .................1 ............... (4) .................0 .................0 ......6.000 ...... 0.796 MON ..... ......................1 .................... 18 ....10/02/2014 ... ....03/15/2035 ...
36213C-VJ-6 ..... GN 550617 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,050 . 102.7451 ......................951 ......................925 ......................951 ............... (2) .............. (10) .................0 .................0 ......6.000 ...... 3.930 MON ..... ......................5 .................... 60 ....10/02/2014 ... ....01/15/2036 ...
36213C-WH-9 ..... GN 550648 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 15,275 . 100.5073 ..................13,788 ..................13,718 ..................13,788 .............. (91) .............. (96) .................0 .................0 ......5.000 ...... 2.688 MON ..... .................... 57 ................... 686 ....10/02/2014 ... ....09/15/2035 ...
36213C-WP-1 ..... GN 550654 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,852 . 102.7451 ................... 2,521 ................... 2,454 ................... 2,521 .................9 .............. (39) .................0 .................0 ......6.000 ...... 2.814 MON ..... .................... 12 ................... 147 ....10/02/2014 ... ....09/15/2035 ...
36213C-WR-7 ..... GN 550656 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,893 . 100.5073 ................... 2,632 ................... 2,619 ................... 2,632 .............. (15) .............. (21) .................0 .................0 ......5.000 ...... 3.067 MON ..... .................... 11 ................... 131 ....06/01/2012 ... ....09/15/2035 ...
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36213E-YE-0 ..... GN 552509 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ........................98 . 103.2167 ....................... 88 ....................... 85 ....................... 88 .................0 ............... (1) .................0 .................0 ......6.000 ...... 2.966 MON ..... ......................0 ......................5 ....10/02/2014 ... ....04/15/2032 ...
36213N-LF-1 ..... GN 559326 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 414 . 101.5990 ......................372 ......................366 ......................372 .................0 ............... (4) .................0 .................0 ......6.000 ...... 3.720 MON ..... ......................2 .....................22 ....10/02/2014 ... ....11/15/2031 ...
36213R-6Q-5 ..... GN 562579 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ........................54 . 103.2167 ....................... 48 ....................... 47 ....................... 48 .................1 ............... (2) .................0 .................0 ......6.000 ......0.781 MON ..... ......................0 ......................3 ....10/02/2014 ... ....04/15/2032 ...
36225B-WZ-7 ..... GN 781564 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 637 . 103.2167 ......................570 ......................552 ......................570 ............... (3) ............... (4) .................0 .................0 ......6.000 ...... 2.889 MON ..... ......................3 .....................33 ....10/02/2014 ... ....02/15/2033 ...
36225C-MN-3 ..... G2 080364 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,181 ...98.9500 ................... 1,163 ................... 1,175 ................... 1,163 ............... 15 .................0 .................0 .................0 ......3.625 ...... 4.917 MON ..... ......................4 .....................39 ....06/12/2012 ... ....01/20/2030 ...
36225C-XK-7 ..... G2 080681 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................8,572 ...96.9980 ................... 8,156 ................... 8,409 ................... 8,156 .............. (92) .............. (11) .................0 .................0 ......3.625 ...... 4.870 MON ..... .....................25 ................... 277 ....06/12/2012 ... ....03/20/2033 ...
36225E-6T-4 ..... G2 082681 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 437,305 ...99.0440 .................411,886 .................415,862 ................ 411,886 ........... 7,998 .......... (1,028) .................0 .................0 ......2.750 ...... 4.039 MON ..... ................... 953 ............... 11,090 ....10/26/2012 ... ....12/20/2040 ...
36225E-Q6-2 ..... G2 082276 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 26,341 ...96.8100 .................. 24,520 .................. 25,328 .................. 24,520 .............(366) .............. (51) .................0 .................0 ......3.625 ...... 3.255 MON ..... .................... 77 ................... 834 ....06/12/2012 ... ....01/20/2039 ...
36225F-F6-1 ..... G2 082888 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 144,374 ...99.4020 .................137,867 .................138,696 ................ 137,867 ............2,565 .............(253) .................0 .................0 ......3.625 ...... 5.165 MON ..... ................... 419 .................3,872 ....07/16/2015 ... ....07/20/2041 ...
3622A2-3Q-3 ..... G2 784407 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 141,330 ...94.1925 .................124,887 .................132,587 .................124,887 ............1,445 .............. (32) .................0 .................0 ......3.500 ...... 2.418 MON ..... ................... 387 .................4,641 ....04/17/2020 ... ....11/20/2047 ...
3622A2-4S-8 ..... G2 784433 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 482,298 ...94.1920 .................453,153 .................481,095 .................453,153 ........... 5,156 .............. (61) .................0 .................0 ......3.500 ...... 3.456 MON ..... .................1,403 ............... 16,838 ....07/16/2018 ... ....02/20/2048 ...
3622A2-5E-8 ..... G2 784445 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 467,458 ...94.3100 .................439,486 ................ 466,001 .................439,486 ............5,413 .............. (21) .................0 .................0 ......3.500 ...... 3.446 MON ..... .................1,359 ............... 16,310 ....07/16/2018 ... ....02/20/2048 ...
3622A2-N3-2 ..... GN 784010 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 294,146 ...98.6704 .................272,402 .................276,072 .................272,402 ........... 6,057 .............(950) .................0 .................0 ......4.000 ...... 3.068 MON ..... ................... 920 ............... 11,043 ....10/30/2017 ... ....03/15/2045 ...
3622A2-NZ-1 ..... G2 784008 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 20,759 ...95.1310 .................. 19,185 ..................20,167 ..................19,185 .............. 378 ............... (9) .................0 .................0 ......3.000 ...... 2.028 MON ..... .................... 50 ................... 605 ....06/23/2015 ... ....05/20/2030 ...
3622A2-P2-2 ..... GN 784041 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 553,539 ...98.7898 .................513,239 .................519,527 .................513,239 .......... 11,691 .......... (1,447) .................0 .................0 ......4.000 ...... 3.072 MON ..... .................1,732 ............... 20,781 ....10/30/2017 ... ....08/15/2045 ...
3622A2-U9-1 ..... GN 784208 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 772,874 ...98.7898 .................716,605 .................725,384 ................ 716,605 .......... 16,258 .......... (1,955) .................0 .................0 ......4.000 ...... 3.082 MON ..... .................2,418 ............... 29,015 ....10/30/2017 ... ....07/15/2046 ...
3622A2-XY-3 ..... G2 784295 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 668,698 ...94.0640 .................603,000 .................641,053 ................ 603,000 ............8,942 ............... 97 .................0 .................0 ......3.500 ...... 2.793 MON ..... ................ 1,870 ............... 22,437 ....05/19/2017 ... ....03/20/2047 ...
3622A2-ZK-1 ..... G2 784346 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,547,008 ...94.4830 .............. 1,451,679 .............. 1,536,444 .............. 1,451,679 .........(14,861) .............. (12) .................0 .................0 ......3.500 ...... 3.383 MON ..... .................4,481 ............... 53,776 ....02/26/2018 ... ....07/20/2047 ...
3622AA-A9-5 ..... G2 784632 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 795,249 ...96.5030 .................740,035 ................ 766,851 .................740,035 ............5,450 .............. 416 .................0 .................0 ......4.000 ...... 3.264 MON ..... .................2,556 ............... 30,674 ....04/03/2019 ... ....04/20/2048 ...
3622AA-AA-2 ..... G2 784601 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,281,546 ...95.2840 .............. 2,209,507 .............. 2,318,865 .............. 2,209,507 .......... 24,386 .............. (14) .................0 .................0 ......3.500 ...... 3.760 MON ..... .................6,763 ............... 81,160 ....10/25/2018 ... ....03/20/2048 ...
3622AA-CJ-1 ..... G2 784673 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 546,657 . 102.2570 .................514,906 .................503,541 .................514,906 .......... (5,404) .......... (1,061) .................0 .................0 ......5.500 ...... 3.714 MON ..... .................2,308 ............... 27,695 ....08/20/2019 ... ....01/20/2049 ...
3622AB-D3-3 ..... G2 785622 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 394,367 ...85.9410 .................390,830 .................454,765 .................390,830 .......... (2,589) .............(948) .................0 .................0 ......2.500 ...... 4.603 MON ..... ................... 947 .................6,632 ....05/16/2023 ... ....09/20/2051 ...
3622AB-GK-2 ..... G2 785702 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 785,668 ...86.5020 .................778,932 .................900,479 .................778,932 .......... (7,363) .............. 627 .................0 .................0 ......2.500 ...... 4.459 MON ..... ................ 1,876 ............... 13,132 ....05/16/2023 ... ....10/20/2051 ...
3622AB-GZ-9 ..... G2 785716 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 851,883 ...89.9830 .................857,753 .................953,239 .................857,753 ........... 6,321 .............(451) .................0 .................0 ......3.000 ...... 4.766 MON ..... .................2,383 .................9,532 ....07/19/2023 ... ....11/20/2051 ...
3622AB-HF-2 ..... G2 785730 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,715,942 ...89.9860 .............. 1,727,824 .............. 1,920,103 .............. 1,727,824 .......... 11,785 ............... 97 .................0 .................0 ......3.000 ...... 4.762 MON ..... .................4,800 ............... 19,201 ....07/19/2023 ... ....11/20/2051 ...
3622AB-J8-6 ..... G2 785787 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 800,825 ...86.5080 .................793,446 .................917,194 .................793,446 .......... (5,458) .......... (1,921) .................0 .................0 ......2.500 ...... 4.491 MON ..... .................1,911 ............... 13,376 ....05/16/2023 ... ....12/20/2051 ...
3622AB-J9-4 ..... G2 785788 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 280,449 ...86.4990 .................278,534 .................322,008 .................278,534 .......... (2,250) .............. 335 .................0 .................0 ......2.500 ...... 4.469 MON ..... ................... 671 .................4,696 ....05/16/2023 ... ....12/20/2051 ...
3622AB-JH-6 ..... G2 785764 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 491,506 ...86.4970 .................488,138 .................564,341 .................488,138 .......... (3,833) .............. 465 .................0 .................0 ......2.500 ...... 4.477 MON ..... ................ 1,176 .................8,230 ....05/16/2023 ... ....11/20/2051 ...
3622AB-KB-7 ..... G2 785790 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 539,994 ...85.9430 .................535,164 .................622,696 .................535,164 .......... (4,826) ............... (5) .................0 .................0 ......2.500 ...... 4.547 MON ..... .................1,297 .................9,081 ....05/16/2023 ... ....12/20/2051 ...
3622AB-W6-5 ..... G2 786169 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............4,523,153 . 103.1680 .............. 4,402,702 .............. 4,267,507 .............. 4,402,702 ......... (65,325) .......... 13,572 .................0 .................0 ......5.926 ...... 4.706 MON ..... ............... 34,053 .............. 289,768 ....05/25/2022 ... ....04/20/2072 ...
3622AB-ZB-1 ..... G2 786238 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 840,131 ...90.1660 .................840,513 .................932,184 .................840,513 .......... (2,475) ........... 2,857 .................0 .................0 ......3.000 ...... 4.501 MON ..... .................2,330 ............... 25,635 ....01/06/2023 ... ....03/20/2052 ...
3622AB-ZD-7 ..... G2 786240 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 508,983 ...96.6635 .................521,671 .................539,677 .................521,671 ............2,305 .............. 681 .................0 .................0 ......4.000 ...... 5.024 MON ..... .................1,799 ............... 21,587 ....10/28/2022 ... ....09/20/2048 ...
36241K-5U-8 ..... GN 782659 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 30,186 . 100.7244 .................. 27,747 ..................27,548 ..................27,747 .............(250) .............. (89) .................0 .................0 ......5.000 ...... 3.342 MON ..... ................... 115 .................1,377 ....11/02/2012 ... ....05/15/2039 ...
36241K-B2-3 ..... GN 781857 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 539 . 102.0780 ......................478 ......................468 ......................478 .................0 ............... (4) .................0 .................0 ......6.000 ...... 3.031 MON ..... ......................2 .................... 28 ....10/02/2014 ... ....11/15/2034 ...
36241K-C2-2 ..... GN 781889 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,202 . 103.0709 ................... 1,066 ................... 1,034 ................... 1,066 ............... (6) .............. (11) .................0 .................0 ......6.000 ...... 2.871 MON ..... ......................5 .................... 62 ....10/02/2014 ... ....03/15/2035 ...
36241K-GS-1 ..... GN 782009 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 748 . 102.0780 ......................663 ......................650 ......................663 .................1 ............... (6) .................0 .................0 ......6.000 ...... 2.677 MON ..... ......................3 .....................39 ....10/02/2014 ... ....09/15/2035 ...
36241K-V7-0 ..... GN 782438 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 66,196 . 100.7244 ..................60,366 .................. 59,931 ..................60,366 .............(340) .............(397) .................0 .................0 ......5.000 ...... 3.386 MON ..... ................... 250 .................2,997 ....06/01/2012 ... ....10/15/2038 ...
36241K-V9-6 ..... GN 782440 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 610 . 101.0149 ......................568 ......................563 ......................568 .................0 ............... (1) .................0 .................0 ......5.000 ...... 3.361 MON ..... ......................2 .................... 28 ....11/16/2012 ... ....10/15/2038 ...
36241L-6M-3 ..... G2 783576 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 51,707 . 100.0198 .................. 53,489 .................. 53,479 .................. 53,489 ........... 1,769 ............... 13 .................0 .................0 ......4.500 ...... 5.179 MON ..... ................... 201 ................... 602 ....08/18/2023 ... ....12/20/2041 ...
36241L-7B-6 ..... G2 783590 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 21,487 . 100.0198 .................. 22,228 .................. 22,223 .................. 22,228 .............. 735 .................5 .................0 .................0 ......4.500 ...... 5.187 MON ..... .................... 83 ................... 250 ....08/18/2023 ... ....06/20/2041 ...
36241L-B8-8 ..... GN 782763 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 57,773 . 101.0730 .................. 51,917 ..................51,366 ..................51,917 .......... (1,133) .............(402) .................0 .................0 ......5.500 ...... 3.359 MON ..... ................... 235 .................2,825 ....10/02/2014 ... ....09/15/2039 ...
36241L-G5-9 ..... GN 782920 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 26,088 . 101.0799 .................. 24,122 ..................23,864 .................. 24,122 .............(598) .............. (96) .................0 .................0 ......5.500 ...... 3.798 MON ..... ................... 109 .................1,313 ....09/24/2013 ... ....03/15/2040 ...
36241L-HE-9 ..... GN 782929 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 48,756 . 101.0799 .................. 43,817 .................. 43,349 ..................43,817 .............(865) .............(397) .................0 .................0 ......5.500 ...... 3.424 MON ..... ................... 199 .................2,384 ....10/02/2014 ... ....12/15/2039 ...
36241L-KU-9 ..... GN 783007 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 108,217 ...98.5164 .................100,860 .................102,378 ................ 100,860 .............. 145 ............... 21 .................0 .................0 ......4.500 ...... 3.487 MON ..... ................... 384 .................4,607 ....07/10/2013 ... ....06/15/2040 ...
36241L-UT-1 ..... G2 783294 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 30,120 ...99.0370 .................. 30,852 ..................31,152 ..................30,852 .............. 714 ............... 18 .................0 .................0 ......4.500 ...... 5.172 MON ..... ................... 117 ................... 350 ....08/18/2023 ... ....03/20/2041 ...
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36241L-XZ-4 ..... GN 783396 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................7,236 . 103.0709 ................... 6,411 ................... 6,220 ................... 6,411 .............. (33) .............. (67) .................0 .................0 ......6.000 ...... 2.683 MON ..... .................... 31 ................... 373 ....10/02/2014 ... ....04/15/2037 ...
36290R-4F-7 ..... GN 615622 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 11,293 . 100.0930 ..................11,367 ..................11,357 ..................11,367 .............. (82) .................0 .................0 .................0 ......5.000 ...... 5.123 MON ..... .................... 47 ................... 568 ....09/17/2003 ... ....09/15/2033 ...
36290R-5U-3 ..... GN 615659 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................9,633 . 100.4830 ................... 9,506 ................... 9,460 ................... 9,506 .............(386) .................6 .................0 .................0 ......5.500 ...... 5.079 MON ..... .....................43 ................... 520 ....09/18/2003 ... ....10/15/2033 ...
36290R-X8-1 ..... GN 615503 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................49,744 . 100.0930 .................. 46,276 .................. 46,233 ..................46,276 .............. (48) .............(287) .................0 .................0 ......5.000 ...... 3.271 MON ..... ................... 193 .................2,312 ....06/12/2013 ... ....08/15/2033 ...
36290T-QE-2 ..... GN 617053 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 984 . 102.6056 ......................889 ......................867 ......................889 ............... (4) ............... (9) .................0 .................0 ......6.000 ...... 3.838 MON ..... ......................4 .....................52 ....10/02/2014 ... ....04/15/2036 ...
36290T-RT-8 ..... GN 617098 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 573 . 102.6056 ......................518 ......................505 ......................518 .............. (29) ............... 21 .................0 .................0 ......6.000 ...... 2.787 MON ..... ......................3 .................... 30 ....10/02/2014 ... ....06/15/2036 ...
36290V-L5-1 ..... GN 618748 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 116 . 102.6056 ......................105 ......................102 ......................105 ............... (3) .................2 .................0 .................0 ......6.000 ...... 2.346 MON ..... ......................1 ......................6 ....10/02/2014 ... ....12/15/2036 ...
36290V-YP-3 ..... GN 619118 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,833 . 103.0709 ................... 1,633 ................... 1,585 ................... 1,633 ............... (4) .............. (22) .................0 .................0 ......6.000 ...... 3.223 MON ..... ......................8 .....................95 ....10/02/2014 ... ....10/15/2034 ...
36291C-DA-0 ..... GN 623897 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 116 . 103.0709 ......................103 ......................100 ......................103 .................0 ............... (2) .................0 .................0 ......6.000 ...... 2.387 MON ..... ......................1 ......................6 ....10/02/2014 ... ....08/15/2034 ...
36291F-PX-0 ..... GN 626938 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 160,575 ...98.7898 .................148,884 ................ 150,708 .................148,884 ............3,436 .............(464) .................0 .................0 ......4.000 ...... 3.071 MON ..... ................... 502 .................6,028 ....10/30/2017 ... ....04/15/2045 ...
36291F-QB-7 ..... GN 626950 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 428,419 ...90.2150 .................380,464 .................421,731 .................380,464 ........... 1,417 .............. (52) .................0 .................0 ......3.000 ...... 2.766 MON ..... .................1,054 ............... 12,652 ....12/14/2015 ... ....06/15/2045 ...
36291H-3W-2 ..... GN 629113 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 297 . 103.0709 ......................263 ......................256 ......................263 ............... (1) ............... (3) .................0 .................0 ......6.000 ...... 3.504 MON ..... ......................1 .................... 15 ....10/02/2014 ... ....09/15/2034 ...
36291H-4G-6 ..... GN 629123 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,682 . 103.0709 ................... 2,381 ................... 2,310 ................... 2,381 ............... (9) .............. (28) .................0 .................0 ......6.000 ...... 3.319 MON ..... .................... 12 ................... 139 ....10/02/2014 ... ....09/15/2034 ...
36291K-CF-2 ..... GN 630170 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,513 . 103.0709 ................... 1,349 ................... 1,308 ................... 1,349 .............. (45) ............... 24 .................0 .................0 ......6.000 ...... 2.860 MON ..... ......................7 .................... 79 ....10/02/2014 ... ....07/15/2034 ...
36291N-UN-9 ..... GN 633389 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,179 . 102.7451 ................... 1,972 ................... 1,919 ................... 1,972 .............. (23) ............... (1) .................0 .................0 ......6.000 ...... 3.505 MON ..... .................... 10 ................... 115 ....10/02/2014 ... ....01/15/2036 ...
36291Q-XZ-2 ..... GN 635296 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,908 . 101.0867 ................... 2,689 ................... 2,660 ................... 2,689 .............. (91) .................2 .................0 .................0 ......5.500 ...... 3.222 MON ..... .................... 12 ................... 146 ....09/24/2013 ... ....10/15/2034 ...
36291R-2Z-4 ..... GN 636292 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................19,252 . 100.5073 .................. 17,984 ..................17,893 ..................17,984 .............(182) .............. (61) .................0 .................0 ......5.000 ...... 3.506 MON ..... .................... 75 ................... 895 ....06/12/2013 ... ....04/15/2035 ...
36291S-5U-0 ..... GN 637259 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 989 . 103.0709 ......................900 ......................873 ......................900 ............... (1) .............. (13) .................0 .................0 ......6.000 ...... 2.938 MON ..... ......................4 .....................52 ....10/02/2014 ... ....11/15/2034 ...
36292A-X4-5 ..... GN 643399 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,223 . 103.0709 ................... 1,084 ................... 1,052 ................... 1,084 .............. (23) .................6 .................0 .................0 ......6.000 ...... 2.902 MON ..... ......................5 .................... 63 ....10/02/2014 ... ....06/15/2035 ...
36292B-PC-4 ..... GN 644019 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,282 . 102.7451 ................... 3,786 ................... 3,685 ................... 3,786 .............. (40) ............... (5) .................0 .................0 ......6.000 ...... 3.170 MON ..... .................... 18 ................... 221 ....10/02/2014 ... ....07/15/2035 ...
36292C-B8-6 ..... GN 644563 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 585 . 102.7451 ...................... 524 ......................510 ......................524 ............... (1) ............... (6) .................0 .................0 ......6.000 ...... 3.780 MON ..... ......................3 .................... 31 ....10/02/2014 ... ....07/15/2035 ...
36292C-CL-6 ..... GN 644575 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................99,227 . 101.0649 .................. 91,734 ..................90,768 ..................91,734 .......... (1,918) .............(220) .................0 .................0 ......5.500 ...... 3.893 MON ..... ................... 416 .................4,992 ....09/24/2013 ... ....08/15/2035 ...
36292C-DQ-4 ...... GN 644611 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 97,926 . 101.0649 .................. 90,531 ..................89,577 ..................90,531 .......... (1,978) .............(133) .................0 .................0 ......5.500 ...... 3.705 MON ..... ................... 411 .................4,927 ....09/24/2013 ... ....09/15/2035 ...
36292E-GH-7 ..... GN 646500 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,426 . 102.6056 ................... 1,289 ................... 1,256 ................... 1,289 ............... (6) .............. (13) .................0 .................0 ......6.000 ...... 3.781 MON ..... ......................6 .................... 75 ....10/02/2014 ... ....05/15/2036 ...
36292H-R8-8 ..... GN 649511 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 486 . 102.7451 ......................430 ......................419 ......................430 .................1 ............... (6) .................0 .................0 ......6.000 ...... 3.293 MON ..... ......................2 .....................25 ....10/02/2014 ... ....10/15/2035 ...
36292J-3X-5 ..... GN 650714 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,792 . 102.7451 ................... 2,527 ................... 2,459 ................... 2,527 ............... (5) .............. (26) .................0 .................0 ......6.000 ...... 3.866 MON ..... .................... 12 ................... 148 ....10/02/2014 ... ....01/15/2036 ...
36292J-4H-9 ...... GN 650724 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,543 . 102.7451 ................... 1,397 ................... 1,359 ................... 1,397 ............... (4) .............. (12) .................0 .................0 ......6.000 ...... 3.773 MON ..... ......................7 .................... 82 ....10/02/2014 ... ....01/15/2036 ...
36292J-4Y-2 ..... GN 650739 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,265 . 102.7451 ................... 1,145 ................... 1,115 ................... 1,145 .............. (39) ............... 26 .................0 .................0 ......6.000 ...... 3.222 MON ..... ......................6 .................... 67 ....10/02/2014 ... ....01/15/2036 ...
36292J-GE-3 ..... GN 650097 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 37,480 . 101.0649 .................. 37,909 ..................37,509 ..................37,909 .............(878) ............... (6) .................0 .................0 ......5.500 ...... 5.526 MON ..... ................... 172 .................2,063 ....12/08/2006 ... ....12/15/2035 ...
36292J-T5-8 ..... GN 650472 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 537 . 102.7451 ......................486 ......................473 ......................486 .............. (13) .................7 .................0 .................0 ......6.000 ...... 3.152 MON ..... ......................2 .................... 28 ....10/02/2014 ... ....12/15/2035 ...
36292K-6X-9 ..... GN 651686 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 797 . 102.7451 ......................721 ......................702 ......................721 ............... (2) ............... (7) .................0 .................0 ......6.000 ...... 3.665 MON ..... ......................4 .....................42 ....10/02/2014 ... ....01/15/2036 ...
36292K-MJ-2 ..... GN 651161 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 502 . 102.7451 ...................... 454 ......................442 ......................454 .................1 ............... (6) .................0 .................0 ......6.000 ...... 3.233 MON ..... ......................2 .................... 27 ....10/02/2014 ... ....12/15/2035 ...
36292K-Q7-4 ..... GN 651278 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 211 . 102.7451 ......................191 ......................186 ......................191 .................0 ............... (2) .................0 .................0 ......6.000 ...... 3.481 MON ..... ......................1 .................... 11 ....10/02/2014 ... ....01/15/2036 ...
36292L-AV-6 ..... GN 651720 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,665 . 102.7451 ................... 2,412 ................... 2,347 ................... 2,412 .............. (15) .............. (13) .................0 .................0 ......6.000 ...... 3.391 MON ..... .................... 12 ................... 141 ....10/02/2014 ... ....02/15/2036 ...
36292L-BX-1 ..... GN 651754 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,049 . 102.6056 ......................948 ......................924 ......................948 ............... (8) ............... (6) .................0 .................0 ......6.000 ...... 3.118 MON ..... ......................5 .....................55 ....10/02/2014 ... ....03/15/2036 ...
36292L-EX-8 ..... GN 651850 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,704 . 102.6056 ................... 3,348 ................... 3,263 ................... 3,348 .............. (16) .............. (33) .................0 .................0 ......6.000 ...... 3.836 MON ..... .................... 16 ................... 196 ....10/02/2014 ... ....06/15/2036 ...
36292L-RQ-9 ..... GN 652195 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,362 . 102.7451 ................... 1,232 ................... 1,200 ................... 1,232 ............... (3) .............. (12) .................0 .................0 ......6.000 ...... 3.910 MON ..... ......................6 .................... 72 ....10/02/2014 ... ....02/15/2036 ...
36292L-SG-0 ..... GN 652219 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,214 . 102.6056 ................... 2,001 ................... 1,950 ................... 2,001 .............. (46) ............... 17 .................0 .................0 ......6.000 ...... 2.909 MON ..... .................... 10 ................... 117 ....10/02/2014 ... ....03/15/2036 ...
36292L-SP-0 ..... GN 652226 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,162 . 102.6056 ................... 1,050 ................... 1,023 ................... 1,050 ............... (4) .............. (11) .................0 .................0 ......6.000 ...... 3.924 MON ..... ......................5 .................... 61 ....10/02/2014 ... ....03/15/2036 ...
36292L-ST-2 ..... GN 652230 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 414 . 102.6056 ......................374 ......................365 ......................374 ............... (2) ............... (4) .................0 .................0 ......6.000 ...... 3.947 MON ..... ......................2 .....................22 ....10/02/2014 ... ....03/15/2036 ...
36295G-JC-7 ..... GN 669959 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 474,398 ...90.2150 .................413,553 .................458,408 .................413,553 .......... (2,083) ........... 3,567 .................0 .................0 ......3.000 ...... 2.264 MON ..... .................1,146 ............... 13,752 ....04/14/2016 ... ....01/15/2045 ...
36295P-XD-9 ..... GN 676676 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,979 . 101.0149 ................... 4,548 ................... 4,502 ................... 4,548 ............... 26 .............. (36) .................0 .................0 ......5.000 ...... 3.450 MON ..... .................... 19 ................... 225 ....10/02/2014 ... ....01/15/2038 ...
36295P-Z7-0 ..... GN 676766 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 18,458 . 100.7244 ..................16,810 ..................16,689 ..................16,810 .............(219) ............... 14 .................0 .................0 ......5.000 ...... 2.880 MON ..... .................... 70 ................... 834 ....10/02/2014 ... ....03/15/2038 ...
36295Y-Y9-8 ..... GN 684836 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,027 . 101.0799 ................... 3,706 ................... 3,667 ................... 3,706 .............. (80) .............. (27) .................0 .................0 ......5.500 ...... 4.039 MON ..... .................... 17 ................... 202 ....04/04/2013 ... ....04/15/2038 ...
36296C-WD-8 ..... GN 687444 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................54,845 . 101.0799 ..................50,711 ..................50,169 ..................50,711 .............(988) .............(473) .................0 .................0 ......5.500 ...... 3.630 MON ..... ................... 230 .................2,759 ....09/24/2013 ... ....06/15/2038 ...
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36296N-NE-2 ..... GN 696189 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 369 . 101.0799 ...................... 342 ......................338 ......................342 ............... (8) ............... (2) .................0 .................0 ......5.500 ...... 4.138 MON ..... ......................2 .................... 19 ....11/14/2012 ... ....08/15/2038 ...
36296Q-N8-8 ..... GN 698015 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................8,548 . 101.0799 ................... 7,649 ................... 7,568 ................... 7,649 .............(187) .............. (33) .................0 .................0 ......5.500 ...... 3.217 MON ..... .....................35 ................... 416 ....10/02/2014 ... ....01/15/2039 ...
36296Q-Y3-7 ..... GN 698330 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 16,373 ...99.5527 .................. 15,149 ..................15,217 ..................15,149 .............(215) .............. (39) .................0 .................0 ......5.000 ...... 3.688 MON ..... .................... 63 ................... 761 ....06/12/2013 ... ....05/15/2039 ...
36296V-P8-5 ..... GN 702547 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 34,656 . 101.0799 .................. 32,078 ..................31,735 ..................32,078 .............(711) .............(213) .................0 .................0 ......5.500 ...... 4.094 MON ..... ................... 145 .................1,745 ....11/14/2012 ... ....11/15/2038 ...
36296X-MK-7 ..... GN 704262 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 57,748 . 100.7244 .................. 54,061 ..................53,673 ..................54,061 .............(324) .............(335) .................0 .................0 ......5.000 ...... 3.765 MON ..... ................... 224 .................2,684 ....06/12/2013 ... ....02/15/2039 ...
36297B-ES-6 ..... GN 706745 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 169,895 ...99.9050 .................168,184 .................168,343 ................ 168,184 ........... 1,048 .............(127) .................0 .................0 ......4.500 ...... 4.375 MON ..... ................... 631 .................7,575 ....09/03/2009 ... ....07/15/2039 ...
36297G-NN-6 ..... GN 711497 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 14,762 ...98.5164 .................. 14,182 ..................14,396 ..................14,182 ............... 42 .............. (19) .................0 .................0 ......4.500 ...... 4.124 MON ..... .....................54 ................... 648 ....05/17/2010 ... ....03/15/2040 ...
38375B-RY-0 ..... GNR 2012-012O FB - CMO/RMBS ............................. ... ... ....... 4,5 ....... .... 1.A .... ................. 109,117 . 100.3214 .................106,602 ................ 106,261 ................ 106,602 .............. 567 .............(277) .................0 .................0 ......6.487 ...... 3.337 MON ..... ................... 211 .................6,281 ....05/07/2012 ... ....02/20/2062 ...
38375C-NX-4 ..... GNR 2012-056 GN - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... ................. 291,799 ...95.0209 .................261,421 .................275,119 .................261,421 .......... (1,843) ............... 40 .................0 .................0 ......3.500 ...... 2.419 MON ..... ................... 802 .................9,629 ....11/19/2012 ... ....06/20/2040 ...
38376R-LR-5 ..... GNR 2015-H29 FJ - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... .................. 85,813 ...99.3526 .................. 85,863 ..................86,423 ..................85,863 .............. 458 .............. 433 .................0 .................0 ......6.117 ...... 4.090 MON ..... ................... 162 .................4,136 ....10/30/2015 ... ....11/20/2065 ...
38379P-RP-4 ..... GNR 2015-072 JE - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... .................. 72,632 ...92.5979 ..................68,804 ..................74,304 ..................68,804 ........... 1,913 .............(155) .................0 .................0 ......3.000 ...... 3.387 MON ..... ................... 186 .................2,229 ....07/10/2018 ... ....05/20/2045 ...
38379Q-DG-7 ..... GNR 2015-123 FG - CMO/RMBS .............................. ... ... ....... 4,5 ....... .... 1.A .... ................. 475,203 ...96.8941 .................462,721 .................477,554 .................462,721 .......... (7,623) ........... 7,137 .................0 .................0 ......5.722 ...... 5.209 MON ..... ................... 835 ............... 25,307 ....06/30/2016 ... ....09/20/2045 ...
38380U-XM-0 ..... GNR 2018-011 PC - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... ................. 343,675 ...88.6482 .................329,971 .................372,225 .................329,971 .........(13,372) .............(333) .................0 .................0 ......2.750 ...... 3.825 MON ..... ................... 853 .................6,824 ....04/04/2023 ... ....12/20/2047 ...
38382B-X3-2 ..... GNR 2020-004 H - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 418,592 ...86.9118 .................416,076 .................478,733 ................ 416,076 .......... (2,440) .............. (77) .................0 .................0 ......2.500 ...... 3.958 MON ..... ................... 997 .................7,979 ....04/17/2023 ... ....10/20/2049 ...
38382C-WL-1 ..... GNR 2020-015 HC - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... ................. 402,326 ...83.3170 .................395,123 .................474,240 .................395,123 .......... (6,486) .............(717) .................0 .................0 ......2.000 ...... 3.728 MON ..... ................... 790 .................6,323 ....04/17/2023 ... ....11/20/2049 ...
38382T-D3-5 ..... GNR 2021-098 FM - CMO/RMBS .............................. ... ... ....... 4,5 ....... .... 1.A .... ...............1,141,484 ...82.7267 .............. 1,126,056 ..............1,361,175 ..............1,126,056 .........(13,016) .......... (2,412) .................0 .................0 ......2.500 ...... 4.734 MON ..... .................1,040 ............... 22,686 ....04/21/2023 ... ....06/20/2051 ...
38382V-ER-6 ..... GNR 2021-097 FA - CMO/RMBS .............................. ... ... ....... 4,5 ....... .... 1.A .... ...............3,962,405 ...86.4754 .............. 3,861,852 .............. 4,465,839 .............. 3,861,852 .......... 13,698 .......... (5,491) .................0 .................0 ......3.000 ...... 4.448 MON ..... .................4,094 ............... 96,912 ....04/28/2023 ... ....06/20/2051 ...
38382W-CY-1 ..... GNR 2021-122 FA - CMO/RMBS .............................. ... ... ....... 4,5 ....... .... 1.A .... ...............3,121,723 ...85.4505 .............. 3,100,085 .............. 3,627,933 ..............3,100,085 .........(17,554) .......... (4,084) .................0 .................0 ......3.000 ...... 4.849 MON ..... .................3,326 ............... 72,559 ....04/21/2023 ... ....07/20/2051 ...
38382Y-M4-2 ..... GNR 2023-H02 JF - CMO/RMBS .............................. ... ... ....... 4,5 ....... .... 1.A .... ...............1,230,064 ...99.4235 .............. 1,222,973 .............. 1,230,064 .............. 1,222,973 .......... (7,091) .................0 .................0 .................0 ......6.238 ...... 5.874 MON ..... .................2,344 ............... 65,231 ....01/11/2023 ... ....01/20/2073 ...
38382Y-R2-1 ..... GNR 2023-H03 FA - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... ...............1,320,551 ...99.2446 .............. 1,311,182 .............. 1,321,162 ..............1,311,182 .......... (9,908) .............. 538 .................0 .................0 ......6.208 ...... 6.033 MON ..... .................2,506 ............... 64,316 ....01/24/2023 ... ....02/20/2073 ...
38383P-GV-7 ..... GNR 2022-050 YB - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... ................. 413,989 ...89.1980 .................396,931 .................445,000 .................396,931 .........(18,323) ........... 1,265 .................0 .................0 ......3.500 ...... 4.206 MON ..... .................1,298 ............... 10,383 ....04/04/2023 ... ....03/20/2052 ...
38383R-BD-8 ..... GNR 2022-063 FE - CMO/RMBS .............................. ... ... ....... 4,5 ....... .... 1.A .... ............. 11,873,540 ...94.6115 .............11,244,271 .............11,884,682 .............11,244,271 ......... 195,557 .......... 13,526 .................0 .................0 ......4.500 ...... 4.355 MON ..... ............... 16,341 .............. 534,811 ....04/04/2022 ... ....04/20/2050 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed 
Securities 221,541,063 XXX 212,604,654 222,418,520 212,581,369 1,733,309 37,262 0 0 XXX XXX XXX 542,720 5,346,849 XXX XXX

83162C-S7-9 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ...............4,328,530 . 100.3770 .............. 4,344,866 .............. 4,328,530 .............. 4,344,866 .......... 16,336 .................0 .................0 .................0 ......5.168 ...... 5.168 MS ...... ............... 74,770 ............... 99,898 ....03/16/2023 ... ....03/10/2033 ...
83162C-TA-1 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 573,288 ...98.2260 .................548,632 .................558,539 .................548,632 ........... 7,667 .................0 .................0 .................0 ......4.380 ...... 4.380 JJ ....... ............... 12,232 ............... 23,347 ....10/19/2018 ... ....01/01/2030 ...
83162C-TG-8 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... .............. 1,478,967 ...97.1260 .............. 1,412,403 .............. 1,454,200 .............. 1,412,403 .......... 33,433 .................0 .................0 .................0 ......4.110 ...... 4.110 MN ...... .................9,961 ............... 57,710 ....10/19/2018 ... ....05/01/2030 ...
83162C-ZL-0 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 632,138 ...93.7230 .................592,457 .................632,138 .................592,457 ............2,975 .................0 .................0 .................0 ......3.500 ...... 3.500 MN ...... .................3,687 ............... 22,168 ....05/10/2018 ... ....05/01/2038 ...
83162C-ZN-6 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 811,365 ...95.7380 .................776,788 .................811,365 ................ 776,788 .......... 16,745 .................0 .................0 .................0 ......3.190 ...... 3.190 JJ ....... ............... 12,941 ............... 25,066 ....07/05/2018 ... ....07/01/2028 ...
831641-FM-2 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ...............1,318,450 ...94.2380 .............. 1,242,485 .............. 1,318,450 .............. 1,242,485 .......... 30,172 .................0 .................0 .................0 ......3.113 ...... 3.113 MS ...... ............... 13,719 ............... 37,531 ....03/12/2019 ... ....03/10/2029 ...
831641-FP-5 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ...............1,705,243 ...90.6730 .............. 1,546,192 .............. 1,705,243 .............. 1,546,192 .......... 30,372 .................0 .................0 .................0 ......2.078 ...... 2.078 MS ...... ............... 11,844 ............... 34,910 ....03/16/2020 ... ....03/10/2030 ...
831641-FS-9 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ...............2,384,563 ...84.2940 .............. 2,010,042 .............. 2,384,563 .............. 2,010,042 .........(50,971) .................0 .................0 .................0 ......1.304 ...... 1.304 MS ...... ............... 10,393 ............... 31,095 ....09/14/2021 ... ....09/10/2031 ...
831641-FT-7 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ...............8,094,651 ...91.0480 .............. 7,370,002 .............. 8,094,651 ..............7,370,002 .......... 21,098 .................0 .................0 .................0 ......2.938 ...... 2.938 MS ...... ............... 79,491 .............. 237,058 ....03/14/2022 ... ....03/10/2032 ...
831641-FW-0 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... .............. 8,690,000 . 104.1010 .............. 9,046,346 ..............8,690,000 .............. 9,046,346 ......... 356,346 .................0 .................0 .................0 ......5.688 ...... 5.688 MS ...... .............. 139,484 ......................0 ....09/14/2023 ... ....09/10/2033 ...
83162C-F7-3 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 217,585 ...80.5810 .................175,332 .................217,585 .................175,332 ........... 1,199 .................0 .................0 .................0 ......1.500 ...... 1.500 MN ...... ................... 544 .................3,276 ....05/07/2020 ... ....05/01/2045 ...
83162C-S7-9 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 716,879 . 100.3770 .................725,801 .................723,072 .................725,801 ............8,922 .................0 .................0 .................0 ......5.168 ...... 5.168 MS ...... ............... 12,490 ............... 11,692 ....03/16/2023 ... ....03/10/2033 ...
83162C-XB-4 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... .................. 90,309 ...92.9040 ..................81,705 ..................87,946 ..................81,705 ........... 2,063 .................0 .................0 .................0 ......2.980 ...... 2.980 JD ....... ................... 218 .................2,568 ....01/09/2020 ... ....06/01/2035 ...
83162C-XH-1 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 118,665 ...90.8890 .................105,625 .................116,213 .................105,625 .............. (46) .................0 .................0 .................0 ......2.720 ...... 2.720 AO ...... ................... 790 .................3,118 ....01/17/2020 ... ....10/01/2035 ...
83162C-YD-9 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 135,482 ...91.4700 .................120,590 .................131,835 .................120,590 ........... 1,566 .................0 .................0 .................0 ......2.570 ...... 2.570 MN ...... ................... 565 .................3,338 ....04/07/2020 ... ....11/01/2036 ...
83162C-YM-9 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ...................29,946 ...93.4000 .................. 27,075 ..................28,988 ..................27,075 .............. 285 .................0 .................0 .................0 ......3.040 ...... 3.040 MS ...... ................... 294 ................... 880 ....01/09/2020 ... ....03/01/2037 ...
83162C-YX-5 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 344,218 ...91.7880 .................307,753 .................335,286 .................307,753 ........... 3,704 .................0 .................0 .................0 ......2.850 ...... 2.850 AO ...... .................2,389 .................9,508 ....01/09/2020 ... ....10/01/2037 ...
831641-FP-5 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 194,761 ...90.6730 .................176,595 .................194,761 .................176,595 ............3,469 .................0 .................0 .................0 ......2.078 ...... 2.078 MS ...... .................1,353 .................3,987 ....03/16/2020 ... ....03/10/2030 ...
831641-FQ-3 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 249,658 ...84.3640 .................210,621 .................249,658 .................210,621 .......... (3,734) .................0 .................0 .................0 ......1.034 ...... 1.034 MS ...... ................... 863 .................2,579 ....09/15/2020 ... ....09/10/2030 ...
831641-FR-1 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 140,120 ...86.7470 .................121,550 .................140,120 .................121,550 ........... 4,261 .................0 .................0 .................0 ......1.667 ......1.667 MS ...... ................... 781 .................2,334 ....03/16/2021 ... ....03/10/2031 ...
831641-FT-7 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 935,140 ...91.0480 .................851,424 .................935,140 .................851,424 ............2,437 .................0 .................0 .................0 ......2.938 ...... 2.938 MS ...... .................9,183 ............... 27,386 ....03/14/2022 ... ....03/10/2032 ...
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831641-FW-0 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... .............. 1,320,000 . 104.1010 .............. 1,374,128 ..............1,320,000 .............. 1,374,128 .......... 54,128 .................0 .................0 .................0 ......5.688 ...... 5.688 MS ...... ............... 21,187 ......................0 ....09/14/2023 ... ....09/10/2033 ...
83162C-S7-9 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 584,401 . 100.3770 .................586,607 .................584,401 ................ 586,607 ........... 2,206 .................0 .................0 .................0 ......5.168 ...... 5.168 MS ...... .................9,929 ............... 13,487 ....03/16/2023 ... ....03/10/2033 ...
83162C-VP-5 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 156,033 ...91.8620 .................143,201 .................155,887 .................143,201 ........... 3,628 .................0 .................0 .................0 ......2.450 ...... 2.450 JD ....... ................... 308 .................3,712 ....07/11/2019 ... ....06/01/2033 ...
83162C-XD-0 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 142,571 ...93.6480 .................131,203 .................140,103 .................131,203 ............3,443 .................0 .................0 .................0 ......2.880 ...... 2.880 JJ ....... .................2,006 .................3,914 ....07/11/2019 ... ....07/01/2035 ...
831641-FP-5 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 212,073 ...90.6730 .................192,293 .................212,073 .................192,293 ........... 3,777 .................0 .................0 .................0 ......2.078 ...... 2.078 MS ...... .................1,449 .................4,342 ....03/16/2020 ... ....03/10/2030 ...
831641-FS-9 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 248,392 ...84.2940 .................209,379 .................248,392 .................209,379 .......... (5,309) .................0 .................0 .................0 ......1.304 ...... 1.304 MS ...... .................1,065 .................3,239 ....09/14/2021 ... ....09/10/2031 ...
831641-FT-7 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... ................. 910,401 ...91.0480 .................828,900 .................910,401 .................828,900 ............2,373 .................0 .................0 .................0 ......2.938 ...... 2.938 MS ...... .................8,794 ............... 26,662 ....03/14/2022 ... ....03/10/2032 ...
831641-FW-0 ..... SMALL BUSINESS ADMINISTRATION .......................... ... ... .......  .......... .... 1.A .... .............. 1,190,000 . 104.1010 .............. 1,238,798 ..............1,190,000 .............. 1,238,798 .......... 48,798 .................0 .................0 .................0 ......5.688 ...... 5.688 MS ...... ............... 18,730 ......................0 ....09/14/2023 ... ....09/10/2033 ...
0049999999. Subtotal - Bonds - U.S. Governments - Other Loan-Backed and 
Structured Securities 37,953,829 XXX 36,498,793 37,899,540 36,498,793 601,343 0 0 0 XXX XXX XXX 461,460 694,805 XXX XXX

0109999999. Total - U.S. Government Bonds 787,083,383 XXX 758,131,822 816,445,018 759,496,478 11,275,058 930,578 0 0 XXX XXX XXX 5,273,475 12,980,750 XXX XXX

45905U-R7-1 ..... INTERNATIONAL BANK FOR RECONSTRUCTION AN ............ ... ... C...... 2 ......... .. 1.A FE .. .............. 1,401,750 ...78.0400 ..............1,170,600 ..............1,500,000 .............. 1,425,145 .................0 ............4,202 .................0 .................0 ......2.700 ...... 3.144 JD ....... ................... 338 ............... 40,500 ....12/12/2017 ... ....12/28/2037 ...
71654Q-CB-6 ..... PETROLEOS MEXICANOS ....................................... ... ... C...... 1 ......... .. 4.A FE .. ................. 241,457 ...96.6400 .................216,474 .................224,000 .................216,474 ........... 5,802 .......... (2,240) .................0 .................0 ......6.875 ...... 5.670 FA ...... .................6,288 ............... 15,400 ....10/17/2018 ... ....08/04/2026 ...
45906M-2G-5 ..... INTERNATIONAL BANK FOR RECONSTRUCTION AN ............ ... ... C...... 2 ......... .. 1.A FE .. .............. 1,000,000 ...63.4880 .................634,880 ..............1,000,000 ..............1,000,000 .................0 .................0 .................0 .................0 ......2.140 ...... 2.140 FEB ..... ............... 19,438 ............... 21,400 ....01/22/2021 ... ....02/04/2041 ...
91087B-AE-0 ..... MEXICO (UNITED MEXICAN STATES) (GOVERNME ............ ... ... C...... 1 ......... .. 2.B FE .. ................. 199,142 ...96.3438 .................192,688 ................ 200,000 .................192,688 ........... 4,201 ............... 87 .................0 .................0 ......3.750 ...... 3.802 JJ ....... .................3,542 .................7,500 ....01/04/2018 ... ....01/11/2028 ...
P4R07X-U5-3 ..... MEXICO (UNITED MEXICAN STATES) (GOVERNME ............ ... ... B......  .......... .. 2.A FE .. ...............1,214,967 ...91.1482 ..................12,801 ..................14,045 ..................12,801 ..... (1,191,958) ......... (23,432) .................0 .......... 13,224 ......7.500 ...... 7.500 JD ....... ................... 480 ................... 122 ....11/28/2023 ... ....05/26/2033 ...
P8T60M-ZC-0 ..... BRAZIL, FEDERATIVE REPUBLIC OF (GOVERNME ............ ... ... B......  .......... .. 3.B FE .. ...............1,462,862 . 104.5978 ................... 1,509 ................... 1,443 ................... 1,509 ..... (1,439,665) ......... (24,234) .................0 ............2,546 .... 10.000 .....10.000 JJ ....... .................... 70 ......................0 ....11/28/2023 ... ....01/01/2029 ...
S69124-WF-8 ..... SOUTH AFRICA, REPUBLIC OF (GOVERNMENT) .............. ... ... B......  .......... .. 3.B FE .. ................. 299,267 ...84.4211 .................303,524 .................359,535 .................303,524 ........... 1,652 ........... 1,028 .................0 ........... 1,577 ......8.875 .....11.454 FA ...... ............... 10,753 ................ 8,176 ....11/28/2023 ... ....02/28/2035 ...
Y6S86Z-A5-8 ..... INDONESIA, REPUBLIC OF (GOVERNMENT) .................. ... ... B......  .......... ... 2.B Z .. ................. 456,207 . 101.6200 .................461,405 .................454,049 .................461,405 ........... 4,105 .............. (33) .................0 ........... 1,126 ......6.875 ......6.710 AO ...... .................6,653 ......................0 ....11/28/2023 ... ....04/15/2029 ...
Y6S86Z-WH-8 ..... INDONESIA, REPUBLIC OF (GOVERNMENT) .................. ... ... B......  .......... ... 2.C Z .. ................. 534,595 ...99.6100 .................510,116 .................512,113 ................ 510,116 .......... (4,691) .............(277) .................0 .........(19,512) ......6.375 ...... 6.242 FA ...... ............... 28,655 ......................0 ....04/26/2023 ... ....08/15/2028 ...
91087B-AE-0 ..... UNITED MEXICAN STATES .................................... ... ... .......  .......... .. 2.B FE .. ................. 584,000 ...96.3850 .................602,405 .................625,000 .................602,405 ........... 8,460 ........... 4,276 .................0 .................0 ......3.750 ...... 3.750 JJ ....... ............... 11,068 ............... 23,438 ....05/18/2018 ... ....01/11/2028 ...
00258H-AA-9 ..... ABAY LEASING 2014 LLC .................................... ... ... .......  .......... .... 1.A .... ................. 276,652 ...96.6980 .................252,662 .................261,290 .................252,662 .......... 13,804 .......... (2,076) .................0 .................0 ......2.654 ...... 2.654 FMAN .... .................1,002 .................6,203 ....07/15/2020 ... ....11/09/2026 ...
302155-AY-2 ..... EXP IMP IMB ................................................. ... ... .......  .......... .... 1.A .... ................. 338,812 ...98.3340 .................340,219 .................345,984 .................340,219 .......... 11,465 ........... 1,787 .................0 .................0 ......1.732 ...... 1.732 MJSD .... ................... 216 .................4,722 ....05/02/2018 ... ....09/18/2024 ...
40426U-AA-3 ..... HNA 2015 LLC ................................................ ... ... .......  .......... .... 1.A .... ................. 609,237 ...95.5360 .................552,910 .................578,743 .................552,910 .......... 30,501 .......... (3,998) .................0 .................0 ......2.291 ...... 2.291 MJSD .... ................... (99) ............... 12,202 ....07/15/2020 ... ....06/30/2027 ...
709604-AB-8 ..... PENTA AIRCRAFT LEASING 2 ................................ ... ... .......  .......... .... 1.A .... ................. 407,893 ...97.3470 .................377,182 .................387,461 .................377,182 .......... 20,269 .......... (3,234) .................0 .................0 ......2.646 ...... 2.646 FMAN .... .................1,025 .................9,004 ....07/15/2020 ... ....11/25/2025 ...
71654Q-BY-7 ..... PETROLEOS MEXICANOS ....................................... ... ... .......  .......... .... 1.A .... ................. 629,645 ...96.5300 .................579,178 ................ 600,000 .................579,178 .......... 33,054 .......... (4,949) .................0 .................0 ......2.460 ...... 2.460 JD ....... ................... 656 ............... 13,530 ....07/15/2020 ... ....12/15/2025 ...
759470-AT-4 ..... RELIANCE INDUSTRIES LTD .................................. ... ... .......  .......... .... 1.A .... ................. 618,532 ...97.2360 .................571,261 .................587,500 .................571,261 .......... 29,023 .......... (4,510) .................0 .................0 ......2.512 ...... 2.512 JJ ....... .................6,805 ............... 13,704 ....07/15/2020 ... ....01/15/2026 ...
759470-AV-9 ..... RELIANCE INDUSTRIES LTD .................................. ... ... .......  .......... .... 1.A .... ................. 336,038 ...96.4670 .................313,518 .................325,000 .................313,518 .......... 14,946 .......... (1,604) .................0 .................0 ......1.870 ......1.870 JJ ....... .................2,802 .................5,643 ....07/15/2020 ... ....01/15/2026 ...
92242W-AA-2 ..... VCM LEASE SA ................................................ ... ... .......  .......... .... 1.A .... ................. 928,381 ...95.7860 .................838,131 ................ 875,000 .................838,131 .......... 45,968 .......... (6,726) .................0 .................0 ......2.516 ...... 2.516 MJSD .... ................... 183 ............... 20,277 ....07/15/2020 ... ....09/28/2027 ...
937255-AA-5 ..... WASHINGTON AIRCRAFT 1 CO ................................ ... ... .......  .......... .... 1.A .... ...............1,028,424 ...96.0150 .................930,726 .................969,359 .................930,726 .......... 46,061 .......... (8,510) .................0 .................0 ......2.637 ...... 2.637 MJSD .... .................1,136 ............... 23,111 ....07/15/2020 ... ....09/15/2026 ...
973204-AA-8 ..... WINDERMERE AVIATION LLC .................................. ... ... .......  .......... .... 1.A .... ................. 335,132 ...96.0820 .................307,048 .................319,569 .................307,048 .......... 15,109 .......... (2,308) .................0 .................0 ......2.351 ...... 2.351 FMAN .... ................... 710 .................6,735 ....07/15/2020 ... ....05/27/2026 ...
00401M-AA-4 ..... ABU DHABI CRUDE OIL ....................................... ... ... .......  .......... .. 1.C FE .. ................. 576,938 ...94.7720 .................502,292 .................530,000 .................502,292 .......... 11,360 .......... (4,618) .................0 .................0 ......3.650 ...... 3.650 JD ....... .................9,673 ............... 19,345 ....01/28/2020 ... ....11/02/2029 ...
085209-AG-9 ..... GOVT OF BERMUDA ............................................ ... ... .......  .......... .. 1.F FE .. ................. 399,540 ...85.5890 .................342,356 ................ 400,000 .................342,356 ........... 4,898 ............... 44 .................0 .................0 ......2.375 ...... 2.375 FA ...... .................3,457 .................9,500 ....08/17/2020 ... ....08/20/2030 ...
55276V-AG-7 ..... MDGH GMTN RSC LTD ......................................... ... ... .......  .......... .. 1.C FE .. ................. 413,471 ...99.4400 .................412,676 .................415,000 .................412,676 ........... 1,511 .............. 149 .................0 .................0 ......4.500 ...... 4.500 MN ...... .................2,801 ............... 18,675 ....10/31/2018 ... ....11/07/2028 ...
68329A-AD-0 ..... ONTARIO TEACHERS  FINANC ................................. ... ... .......  .......... .. 1.B FE .. ................. 364,018 ...95.6670 .................349,183 .................365,000 .................349,183 ........... 9,869 .............. 198 .................0 .................0 ......1.375 ...... 1.375 AO ...... ................ 1,060 .................5,019 ....04/07/2020 ... ....04/15/2025 ...
74445P-AE-2 ..... INDO ASAHAN/MINERAL IND .................................. ... ... .......  .......... .. 2.C FE .. ................. 297,045 ...98.7500 .................296,250 ................ 300,000 .................296,250 .............. 499 .............. 608 .................0 .................0 ......4.750 ...... 4.750 MN ...... .................1,821 ............... 14,250 ....05/11/2020 ... ....05/15/2025 ...
74727P-BA-8 ..... STATE OF QATAR ............................................. ... ... .......  .......... .. 1.D FE .. ................. 448,880 ...99.1350 .................396,539 ................ 400,000 .................396,539 ........... 8,632 .......... (5,189) .................0 .................0 ......4.000 ...... 4.000 MS ...... .................4,756 ............... 16,000 ....01/27/2020 ... ....03/14/2029 ...
74730D-AC-7 ..... QATAR ENERGY ................................................ ... ... .......  .......... .. 1.D FE .. ................. 840,965 ...85.0290 .................722,747 ................ 850,000 .................722,747 .......... 18,564 .............. 839 .................0 .................0 ......2.250 ...... 2.250 JJ ....... .................8,978 ............... 19,125 ....06/30/2021 ... ....07/12/2031 ...
90376P-CT-6 ..... INT DEVELOPMENT FIN CORP ................................ ... ... .......  .......... .... 1.A .... ................. 465,000 ...99.4130 .................462,270 .................465,000 .................462,270 .......... 21,050 .................0 .................0 .................0 ......0.010 ......0.010  ......... ......................0 ......................0 ....02/25/2021 ... ....04/09/2024 ...
40426U-AA-3 ..... HNA 2015 LLC ................................................ ... ... .......  .......... .... 1.A .... .................. 58,350 ...95.5360 .................. 52,955 .................. 55,429 .................. 52,955 ............2,920 .............(382) .................0 .................0 ......2.291 ...... 2.291 MJSD .... ................... 289 .................1,169 ....07/15/2020 ... ....06/30/2027 ...
71654Q-BT-8 ..... PETROLEOS MEXICANOS ....................................... ... ... .......  .......... .... 1.A .... ...................33,521 ...96.0170 .................. 32,406 ..................33,750 ..................32,406 .............. 428 ............... 32 .................0 .................0 ......2.378 ...... 2.378 AO ...... ................... 167 ................... 722 ....05/07/2019 ... ....04/15/2025 ...
92242W-AA-2 ..... VCM LEASE SA ................................................ ... ... .......  .......... .... 1.A .... .................. 87,865 ...95.7860 .................. 79,323 ..................82,812 .................. 79,323 ............4,349 .............(635) .................0 .................0 ......2.516 ...... 2.516 MJSD .... .................... 12 .................1,919 ....07/15/2020 ... ....09/28/2027 ...
937255-AA-5 ..... WASHINGTON AIRCRAFT 1 CO ................................ ... ... .......  .......... .... 1.A .... .................. 98,466 ...96.0150 .................. 89,112 ..................92,811 ..................89,112 ........... 4,408 .............(814) .................0 .................0 ......2.637 ...... 2.637 MJSD .... ................... 102 .................2,213 ....07/15/2020 ... ....09/15/2026 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 16,987,052 XXX 12,907,345 14,129,893 13,527,010 (2,263,406) (86,520) 0 (1,039) XXX XXX XXX 134,837 339,604 XXX XXX

0309999999. Total - All Other Government Bonds 16,987,052 XXX 12,907,345 14,129,893 13,527,010 (2,263,406) (86,520) 0 (1,039) XXX XXX XXX 134,837 339,604 XXX XXX
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641462-KE-5 ..... NEVADA ST .................................................... ... ... ....... 2 ......... .. 1.B FE .. .............. 1,086,480 ...75.5170 .............. 1,132,755 ..............1,500,000 .............. 1,097,492 .................0 .......... 11,012 .................0 .................0 ......2.000 ...... 4.430 MN ...... .................5,000 ............... 15,000 ....05/22/2023 ... ....05/01/2039 ...
010268-CP-3 ..... ALABAMA FEDERAL AID HIGHWAY FI ........................ ... ... .......  .......... .. 1.C FE .. .............. 1,190,000 ...90.5030 .............. 1,076,986 ..............1,190,000 ..............1,076,986 .......... 47,407 .................0 .................0 .................0 ......1.547 ...... 1.547 MS ...... .................6,136 ............... 18,409 ....10/07/2021 ... ....09/01/2027 ...
452151-LF-8 ..... ILLINOIS ST ................................................. ... ... .......  .......... .. 1.G FE .. ................. 653,878 ...98.9440 .................613,453 ................ 620,000 .................613,453 .......... 20,889 .......... (3,135) .................0 .................0 ......5.100 ...... 4.499 JD ....... .................2,635 ............... 23,333 ....09/20/2023 ... ....06/01/2033 ...
13063D-MB-1 ..... CALIFORNIA ST ............................................... ... ... .......  .......... .. 1.C FE .. ................. 457,505 ...93.9740 .................469,869 ................ 500,000 .................469,869 ........... 8,991 ............3,373 .................0 .................0 ......3.050 ...... 3.050 AO ...... .................3,813 .................7,625 ....06/22/2023 ... ....04/01/2029 ...
57582R-K9-6 ..... MASSACHUSETTS (COMMONWEALTH OF) ....................... ... ... ....... 1 ......... .. 1.B FE .. .................. 80,000 ...91.2350 .................. 72,988 ..................80,000 ..................72,988 ........... 3,676 .................0 .................0 .................0 ......0.986 ...... 0.986 MN ...... ................... 131 ................... 789 ....11/19/2020 ... ....11/01/2026 ...
419791-YS-1 ..... HAWAII ST .................................................... ... ... .......  .......... .. 1.C FE .. .............. 1,131,400 . 100.1970 .................981,927 ................ 980,000 .................981,927 .......... 18,533 ......... (29,029) .................0 .................0 ......5.230 ...... 5.230 FA ...... ............... 21,356 ............... 51,254 ....09/27/2019 ... ....02/01/2025 ...
419792-M4-5 ..... HAWAII ST .................................................... ... ... .......  .......... .. 1.C FE .. ................. 979,707 . 104.6660 .................994,323 .................950,000 .................994,323 .......... 14,777 .............(161) .................0 .................0 ......5.250 ...... 5.250 AO ...... .................1,663 ......................0 ....12/07/2023 ... ....10/01/2029 ...
54627R-AL-4 ..... LOUISIANA ST LOCAL GOVT ENVRNM ......................... ... ... .......  .......... .. 1.A FE .. ................. 397,136 ...97.7630 .................388,250 .................397,136 .................388,250 ........... 6,441 .................0 .................0 .................0 ......3.615 ...... 3.615 FA ...... .................5,982 ............... 16,495 ....05/12/2022 ... ....02/01/2029 ...
54627R-AR-1 ..... LOUISIANA ST LOCAL GOVT ENVRNM ......................... ... ... .......  .......... .. 1.A FE .. ...............1,972,742 . 100.7420 .............. 1,990,853 ..............1,976,180 .............. 1,990,853 .......... 17,911 .............. 198 .................0 .................0 ......5.081 ...... 5.081 JD ....... .................8,367 ............... 67,498 ....06/07/2023 ... ....06/01/2031 ...
57582R-L3-8 ..... MASSACHUSETTS ST ........................................... ... ... .......  .......... .. 1.B FE .. ...............1,063,225 ...87.4940 .............. 1,093,680 ..............1,250,000 ..............1,093,680 .......... 27,183 ............3,272 .................0 .................0 ......1.370 ...... 1.370 MN ...... .................2,854 ......................0 ....11/22/2023 ... ....11/01/2028 ...
576004-HG-3 ..... MASSACHUSETTS ST SPL OBLG REVE ......................... ... ... .......  .......... .. 1.A FE .. ................. 909,777 ...99.1880 .................934,086 .................941,730 .................934,086 .......... 22,934 ........... 1,375 .................0 .................0 ......4.110 ...... 4.110 JJ ....... ............... 17,847 ......................0 ....08/02/2023 ... ....07/15/2031 ...
59447T-XQ-1 ..... MICHIGAN ST FIN AUTH REVENUE ........................... ... ... .......  .......... .. 1.D FE .. ................. 735,000 ...95.5710 .................702,446 .................735,000 .................702,446 .......... 14,484 .................0 .................0 .................0 ......2.466 ...... 2.466 JD ....... .................1,510 ............... 18,125 ....12/05/2019 ... ....12/01/2025 ...
64990F-D8-4 ..... NEW YORK ST DORM AUTH ST PERSO ......................... ... ... .......  .......... .. 1.B FE .. ................. 693,728 ...88.1580 .................661,181 ................ 750,000 ................ 661,181 .......... 28,457 ............7,494 .................0 .................0 ......1.952 ...... 1.952 MS ...... .................4,311 ............... 14,640 ....03/18/2022 ... ....03/15/2029 ...
678908-3Z-5 ..... OKLAHOMA ST DEV FIN AUTH ................................ ... ... .......  .......... .. 1.A FE .. ................. 569,453 ...98.2850 .................559,689 .................569,453 .................559,689 ........... 8,845 .................0 .................0 .................0 ......4.285 ...... 4.285 FA ...... ............... 10,167 ............... 24,697 ....07/08/2022 ... ....02/01/2034 ...
678908-4C-5 ..... OKLAHOMA ST DEV FIN AUTH ................................ ... ... .......  .......... .. 1.A FE .. ................. 453,474 ...96.6870 .................469,068 .................485,140 .................469,068 .......... 63,450 .............. 111 .................0 .................0 ......3.877 ...... 3.877 MN ...... .................3,135 .................8,759 ....10/13/2023 ... ....05/01/2037 ...
678908-4F-8 ..... OKLAHOMA ST DEV FIN AUTH ................................ ... ... .......  .......... .. 1.A FE .. ................. 517,258 ...97.7160 .................505,442 .................517,258 .................505,442 ........... 8,470 .................0 .................0 .................0 ......4.135 ...... 4.135 JD ....... .................1,782 ............... 26,176 ....08/31/2022 ... ....12/01/2033 ...
68607L-XQ-5 ..... OREGON ST .................................................... ... ... .......  .......... .. 1.B FE .. ................. 565,455 . 102.3330 .................511,667 ................ 500,000 ................ 511,667 .......... 56,271 .........(11,017) .................0 .................0 ......5.892 ...... 5.892 JD ....... .................2,455 ............... 21,425 ....03/01/2022 ... ....06/01/2027 ...
70914P-MJ-8 ..... PENNSYLVANIA ST ............................................ ... ... .......  .......... .. 1.D FE .. .............. 1,537,080 . 103.9690 .............. 1,559,528 ..............1,500,000 .............. 1,559,528 .......... 25,070 .......... (2,622) .................0 .................0 ......5.450 ...... 5.450 FA ...... ............... 30,883 ............... 40,875 ....06/12/2023 ... ....02/15/2030 ...
83755L-J7-2 ..... SOUTH DAKOTA ST BLDG AUTH REVE ......................... ... ... .......  .......... .. 1.B FE .. .............. 1,250,000 ...96.3110 .............. 1,203,893 ..............1,250,000 .............. 1,203,893 .......... 22,445 .................0 .................0 .................0 ......2.249 ...... 2.249 JD ....... .................2,343 ............... 28,113 ....10/18/2019 ... ....06/01/2025 ...
88258M-AA-3 ..... TEXAS NATURAL GAS SECURITIZTN .......................... ... ... .......  .......... .. 1.A FE .. .............. 1,603,775 . 101.9140 .............. 1,620,429 ..............1,590,000 .............. 1,620,429 .......... 17,162 .............(508) .................0 .................0 ......5.102 ...... 5.102 MS ...... ............... 27,041 ............... 35,603 ....03/10/2023 ... ....04/01/2035 ...
97705M-VM-4 ..... WISCONSIN ST ................................................ ... ... .......  .......... .. 1.B FE .. ................. 610,000 ...88.7350 .................541,281 ................ 610,000 .................541,281 .......... 32,002 .................0 .................0 .................0 ......1.231 ...... 1.231 MN ...... .................1,252 .................7,509 ....09/02/2021 ... ....05/01/2028 ...
13032U-VE-5 ..... CALIFORNIA ST HLTH FACS FING A ......................... ... ... .......  .......... .. 1.D FE .. ................. 710,000 ...93.8120 .................666,066 ................ 710,000 ................ 666,066 .......... 23,292 .................0 .................0 .................0 ......2.484 ...... 2.484 JD ....... .................1,470 ............... 17,636 ....11/20/2019 ... ....06/01/2027 ...
419792-M5-2 ..... HAWAII ST .................................................... ... ... .......  .......... .. 1.C FE .. ................. 700,000 . 102.3710 .................716,594 ................ 700,000 .................716,594 .......... 16,594 .................0 .................0 .................0 ......4.806 ...... 4.806 AO ...... .................1,121 ......................0 ....12/07/2023 ... ....10/01/2030 ...
650009-R9-6 ..... NEW YORK ST THRUWAY AUTH ................................ ... ... .......  .......... .. 1.F FE .. ................. 650,000 ...97.3530 .................632,796 ................ 650,000 .................632,796 .......... 15,906 .................0 .................0 .................0 ......2.256 ...... 2.256 JJ ....... .................7,332 ............... 14,664 ....10/18/2019 ... ....01/01/2025 ...
709235-T3-9 ..... PENNSYLVANIA ST UNIV ...................................... ... ... .......  .......... .. 1.C FE .. ................. 700,000 ...84.0190 .................588,130 ................ 700,000 .................588,130 .......... 30,926 .................0 .................0 .................0 ......2.395 ...... 2.395 MS ...... .................5,588 ............... 16,765 ....05/06/2020 ... ....09/01/2032 ...
880591-EX-6 ..... TENN VALLEY AUTHORITY .................................... ... ... .......  .......... .. 1.B FE .. ................. 627,657 ...82.9830 .................622,371 ................ 750,000 .................622,371 ......... (14,393) ........... 9,107 .................0 .................0 ......1.500 ...... 1.500 MS ...... .................3,313 .................5,625 ....04/06/2023 ... ....09/15/2031 ...
91412G-QG-3 ..... UNIV OF CALIFORNIA CA REVENUES ......................... ... ... .......  .......... .. 1.C FE .. ................. 293,790 ...97.6350 .................292,906 ................ 300,000 .................292,906 ........... 2,691 ........... 1,011 .................0 .................0 ......3.050 ...... 3.050 MN ...... .................1,169 .................9,150 ....12/17/2018 ... ....05/15/2025 ...
010268-CT-5 ..... ALABAMA FEDERAL AID HIGHWAY FI ........................ ... ... .......  .......... .. 1.C FE .. .................. 62,948 ...83.8490 ..................62,887 ..................75,000 ..................62,887 ........... 1,600 ........... 1,112 .................0 .................0 ......2.056 ...... 2.056 MS ...... ................... 514 .................1,542 ....05/10/2022 ... ....09/01/2031 ...
010268-CV-0 ..... ALABAMA FEDERAL AID HIGHWAY FI ........................ ... ... .......  .......... .. 1.C FE .. .................. 90,000 ...81.2620 .................. 73,136 ..................90,000 ..................73,136 ........... 3,075 .................0 .................0 .................0 ......2.256 ...... 2.256 MS ...... ................... 677 .................2,030 ....10/07/2021 ... ....09/01/2033 ...
13063D-MB-1 ..... CALIFORNIA ST ............................................... ... ... .......  .......... .. 1.C FE .. .................. 68,626 ...93.9740 ..................70,480 ..................75,000 ..................70,480 ............1,349 .............. 506 .................0 .................0 ......3.050 ...... 3.050 AO ...... ................... 572 .................1,144 ....06/22/2023 ... ....04/01/2029 ...
419792-G4-2 ..... HAWAII ST .................................................... ... ... .......  .......... .. 1.C FE .. ................. 225,000 ...89.5120 .................201,401 .................225,000 .................201,401 ............9,634 .................0 .................0 .................0 ......1.710 ......1.710 FA ...... .................1,603 .................3,848 ....09/30/2021 ... ....08/01/2028 ...
455160-DU-2 ..... INDIANA UNIV LEASE PURCHASE ............................. ... ... .......  .......... .. 1.A FE .. ................. 150,000 ...91.1670 .................136,751 ................ 150,000 .................136,751 ........... 6,227 .................0 .................0 .................0 ......2.100 ...... 2.100 JD ....... ................... 263 .................3,150 ....02/13/2020 ... ....06/01/2028 ...
54627R-AL-4 ..... LOUISIANA ST LOCAL GOVT ENVRNM ......................... ... ... .......  .......... .. 1.A FE .. ................. 153,223 ...97.7630 .................155,300 .................158,854 .................155,300 ........... 1,677 .............. 356 .................0 .................0 ......3.615 ...... 3.615 FA ...... .................2,393 .................2,871 ....07/20/2023 ... ....02/01/2029 ...
54627R-AR-1 ..... LOUISIANA ST LOCAL GOVT ENVRNM ......................... ... ... .......  .......... .. 1.A FE .. ................. 230,989 . 100.7420 .................232,576 .................230,862 .................232,576 ............1,594 ............... (7) .................0 .................0 ......5.081 ...... 5.081 JD ....... ................... 978 .................7,885 ....06/08/2023 ... ....06/01/2031 ...
57582R-L3-8 ..... MASSACHUSETTS ST ........................................... ... ... .......  .......... .. 1.B FE .. ................. 148,852 ...87.4940 .................153,115 ................ 175,000 .................153,115 ........... 3,806 .............. 458 .................0 .................0 ......1.370 ...... 1.370 MN ...... ................... 400 ......................0 ....11/22/2023 ... ....11/01/2028 ...
576004-HG-3 ..... MASSACHUSETTS ST SPL OBLG REVE ......................... ... ... .......  .......... .. 1.A FE .. ................. 134,647 ...99.1880 .................138,245 .................139,376 .................138,245 ............3,394 .............. 203 .................0 .................0 ......4.110 ...... 4.110 JJ ....... .................2,641 ......................0 ....08/02/2023 ... ....07/15/2031 ...
64990F-Y7-3 ..... NEW YORK ST DORM AUTH ST PERSO ......................... ... ... .......  .......... .. 1.B FE .. ................. 185,000 ...92.6430 .................171,390 ................ 185,000 .................171,390 ........... 7,872 .................0 .................0 .................0 ......3.229 ...... 3.229 MS ...... .................1,759 .................5,974 ....03/16/2022 ... ....03/15/2030 ...
678908-3Z-5 ..... OKLAHOMA ST DEV FIN AUTH ................................ ... ... .......  .......... .. 1.A FE .. .................. 59,701 ...98.2850 ..................58,677 ..................59,701 ..................58,677 .............. 927 .................0 .................0 .................0 ......4.285 ...... 4.285 FA ...... ................ 1,066 .................2,589 ....07/08/2022 ... ....02/01/2034 ...
678908-4C-5 ..... OKLAHOMA ST DEV FIN AUTH ................................ ... ... .......  .......... .. 1.A FE .. ................. 111,307 ...96.6870 .................115,135 ................ 119,080 .................115,135 ........... 9,038 ............... 40 .................0 .................0 ......3.877 ...... 3.877 MN ...... ................... 769 .................2,051 ....10/13/2023 ... ....05/01/2037 ...
678908-4F-8 ..... OKLAHOMA ST DEV FIN AUTH ................................ ... ... .......  .......... .. 1.A FE .. ...................55,920 ...97.7160 .................. 54,642 .................. 55,920 .................. 54,642 .............. 916 .................0 .................0 .................0 ......4.135 ...... 4.135 JD ....... ................... 193 .................2,830 ....08/31/2022 ... ....12/01/2033 ...
70914P-MJ-8 ..... PENNSYLVANIA ST ............................................ ... ... .......  .......... .. 1.D FE .. ................. 179,326 . 103.9690 .................181,945 ................ 175,000 .................181,945 ............2,925 .............(306) .................0 .................0 ......5.450 ...... 5.450 FA ...... .................3,603 .................4,769 ....06/12/2023 ... ....02/15/2030 ...
88258M-AA-3 ..... TEXAS NATURAL GAS SECURITIZTN .......................... ... ... .......  .......... .. 1.A FE .. ................. 202,066 . 101.9140 .................203,828 ................ 200,000 .................203,828 ........... 1,838 .............. (76) .................0 .................0 ......5.102 ...... 5.102 MS ...... .................3,401 .................4,478 ....03/10/2023 ... ....04/01/2035 ...
882722-VP-3 ..... TEXAS ST ..................................................... ... ... .......  .......... .. 1.A FE .. .................. 77,565 . 100.4750 .................. 65,309 ..................65,000 ..................65,309 ........... 1,755 .............(866) .................0 .................0 ......4.631 ...... 4.631 AO ...... ................... 753 .................3,010 ....01/28/2020 ... ....04/01/2033 ...
882830-AW-2 ..... TEXAS ST TRANSPRTN COMMISSION .......................... ... ... .......  .......... .. 1.A FE .. .................. 97,904 ...87.8340 .................101,009 ................ 115,000 ................ 101,009 ........... 1,958 ........... 1,147 .................0 .................0 ......1.383 ...... 1.383 AO ...... ................... 398 ................... 795 ....08/10/2023 ... ....10/01/2028 ...
917547-UZ-2 ..... UTAH ST BLDG OWNERSHIP AUTH LE ......................... ... ... .......  .......... .. 1.B FE .. ................. 125,914 . 104.6160 .................104,616 ................ 100,000 ................ 104,616 ............5,548 .......... (2,404) .................0 .................0 ......5.768 ...... 5.768 MN ...... ................... 737 .................5,768 ....02/25/2020 ... ....05/15/2030 ...
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97705M-XF-7 ..... WISCONSIN ST ................................................ ... ... .......  .......... .. 1.B FE .. .................. 75,000 ...87.0690 .................. 65,302 ..................75,000 ..................65,302 ............3,363 .................0 .................0 .................0 ......2.614 ...... 2.614 MN ...... ................... 327 .................1,961 ....03/03/2022 ... ....05/01/2032 ...
010268-CP-3 ..... ALABAMA FEDERAL AID HIGHWAY FI ........................ ... ... .......  .......... .. 1.C FE .. ................. 125,000 ...90.5030 .................113,129 .................125,000 .................113,129 ........... 4,980 .................0 .................0 .................0 ......1.547 ...... 1.547 MS ...... ................... 639 .................1,934 ....10/07/2021 ... ....09/01/2027 ...
13063D-MB-1 ..... CALIFORNIA ST ............................................... ... ... .......  .......... .. 1.C FE .. .................. 91,501 ...93.9740 .................. 93,974 ................ 100,000 .................. 93,974 ........... 1,805 .............. 667 .................0 .................0 ......3.050 ...... 3.050 AO ...... ................... 754 .................1,525 ....06/22/2023 ... ....04/01/2029 ...
419792-G4-2 ..... HAWAII ST .................................................... ... ... .......  .......... .. 1.C FE .. ................. 207,279 ...89.5120 .................223,779 .................250,000 .................223,779 ........... 4,119 ........... 6,586 .................0 .................0 ......1.710 ......1.710 FA ...... .................1,769 .................4,275 ....10/25/2022 ... ....08/01/2028 ...
45506E-CT-8 ..... INDIANA ST FIN AUTH REVENUE ............................. ... ... .......  .......... .. 1.E FE .. ................. 160,922 ...90.2990 .................162,538 ................ 180,000 .................162,538 ........... 6,356 ............3,025 .................0 .................0 ......1.994 ...... 1.994 MS ...... ................ 1,186 .................3,589 ....04/27/2022 ... ....03/01/2028 ...
54627R-AR-1 ..... LOUISIANA ST LOCAL GOVT ENVRNM ......................... ... ... .......  .......... .. 1.A FE .. ................. 271,943 . 100.7420 .................274,440 .................272,417 .................274,440 ............2,469 ............... 27 .................0 .................0 ......5.081 ...... 5.081 JD ....... .................1,115 .................9,305 ....06/07/2023 ... ....06/01/2031 ...
57582R-L3-8 ..... MASSACHUSETTS ST ........................................... ... ... .......  .......... .. 1.B FE .. ................. 191,381 ...87.4940 .................196,862 .................225,000 .................196,862 ............4,927 .............. 555 .................0 .................0 ......1.370 ...... 1.370 MN ...... ................... 505 ......................0 ....11/22/2023 ... ....11/01/2028 ...
576004-HG-3 ..... MASSACHUSETTS ST SPL OBLG REVE ......................... ... ... .......  .......... .. 1.A FE .. ................. 123,730 ...99.1880 .................127,036 .................128,075 .................127,036 ............3,122 .............. 184 .................0 .................0 ......4.110 ...... 4.110 JJ ....... .................2,413 ......................0 ....08/02/2023 ... ....07/15/2031 ...
649791-PU-8 ..... NEW YORK ST ................................................. ... ... .......  .......... .. 1.B FE .. ................. 181,326 ...92.0900 .................184,179 ................ 200,000 .................184,179 ............2,652 .............. 202 .................0 .................0 ......2.550 ...... 2.550 FA ...... .................1,913 ......................0 ....12/05/2023 ... ....02/15/2029 ...
64990F-D8-4 ..... NEW YORK ST DORM AUTH ST PERSO ......................... ... ... .......  .......... .. 1.B FE .. .................. 69,373 ...88.1580 ..................66,118 ..................75,000 ..................66,118 ........... 2,848 .............. 747 .................0 .................0 ......1.952 ...... 1.952 MS ...... ................... 427 .................1,464 ....03/18/2022 ... ....03/15/2029 ...
678908-3Z-5 ..... OKLAHOMA ST DEV FIN AUTH ................................ ... ... .......  .......... .. 1.A FE .. ...................64,293 ...98.2850 .................. 63,191 .................. 64,293 ..................63,191 .............. 999 .................0 .................0 .................0 ......4.285 ...... 4.285 FA ...... .................1,140 .................2,788 ....07/08/2022 ... ....02/01/2034 ...
678908-4C-5 ..... OKLAHOMA ST DEV FIN AUTH ................................ ... ... .......  .......... .. 1.A FE .. ...................93,397 ...96.6870 .................. 96,722 ................ 100,036 ..................96,722 ........... 9,075 ............... 29 .................0 .................0 ......3.877 ...... 3.877 MN ...... ................... 636 .................1,563 ....06/01/2023 ... ....05/01/2037 ...
678908-4F-8 ..... OKLAHOMA ST DEV FIN AUTH ................................ ... ... .......  .......... .. 1.A FE .. .................. 60,580 ...97.7160 .................. 59,196 ..................60,580 ..................59,196 .............. 992 .................0 .................0 .................0 ......4.135 ...... 4.135 JD ....... ................... 202 .................3,066 ....08/31/2022 ... ....12/01/2033 ...
68607L-XQ-5 ..... OREGON ST .................................................... ... ... .......  .......... .. 1.B FE .. ................. 141,364 . 102.3330 .................127,917 .................125,000 .................127,917 ........... 2,004 .......... (2,981) .................0 .................0 ......5.892 ...... 5.892 JD ....... ................... 593 .................7,365 ....03/01/2022 ... ....06/01/2027 ...
70914P-MJ-8 ..... PENNSYLVANIA ST ............................................ ... ... .......  .......... .. 1.D FE .. ................. 204,944 . 103.9690 .................207,937 ................ 200,000 .................207,937 ............3,339 .............(346) .................0 .................0 ......5.450 ...... 5.450 FA ...... .................4,088 .................5,450 ....06/12/2023 ... ....02/15/2030 ...
83755L-J7-2 ..... SOUTH DAKOTA ST BLDG AUTH REVE ......................... ... ... .......  .......... .. 1.B FE .. ................. 165,000 ...96.3110 .................158,914 ................ 165,000 .................158,914 ............2,963 .................0 .................0 .................0 ......2.249 ...... 2.249 JD ....... ................... 299 .................3,711 ....10/18/2019 ... ....06/01/2025 ...
88258M-AA-3 ..... TEXAS NATURAL GAS SECURITIZTN .......................... ... ... .......  .......... .. 1.A FE .. ................. 201,515 . 101.9140 .................203,828 ................ 200,000 .................203,828 ........... 2,368 .............. (55) .................0 .................0 ......5.102 ...... 5.102 MS ...... .................3,373 .................4,478 ....03/10/2023 ... ....04/01/2035 ...
914460-TK-6 ..... UNIV OF MINNESOTA MN ...................................... ... ... .......  .......... .. 1.C FE .. .................. 60,000 ...99.4580 .................. 59,675 ..................60,000 ..................59,675 ........... 1,180 .................0 .................0 .................0 ......2.761 ...... 2.761 AO ...... ................... 410 .................1,657 ....04/24/2019 ... ....04/01/2024 ...
914460-TL-4 ..... UNIV OF MINNESOTA MN ...................................... ... ... .......  .......... .. 1.C FE .. ................. 155,000 ...97.6530 .................151,362 .................155,000 .................151,362 ........... 2,198 .................0 .................0 .................0 ......2.861 ...... 2.861 AO ...... .................1,096 .................4,435 ....04/24/2019 ... ....04/01/2025 ...
97705M-VM-4 ..... WISCONSIN ST ................................................ ... ... .......  .......... .. 1.B FE .. .................. 75,000 ...88.7350 .................. 66,551 ..................75,000 ..................66,551 ............3,935 .................0 .................0 .................0 ......1.231 ...... 1.231 MN ...... ................... 151 ................... 923 ....09/02/2021 ... ....05/01/2028 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer 
Obligations 27,216,056 XXX 26,585,749 27,931,091 26,550,486 671,241 (716) 0 0 XXX XXX XXX 226,412 604,387 XXX XXX

658207-3D-5 ..... NORTH CAROLINA ST HSG FIN AGY .......................... ... ... .......  .......... .. 1.B FE .. ...............1,833,012 . 105.3000 .............. 1,895,392 ..............1,800,000 .............. 1,895,392 .......... 62,419 .............. (39) .................0 .................0 ......6.500 ...... 6.500 JJ ....... ............... 13,000 ......................0 ....11/09/2023 ... ....01/01/2055 ...
83756C-7X-7 ..... SOUTH DAKOTA ST HSG DEV AUTH ........................... ... ... .......  .......... .. 1.A FE .. .............. 1,505,000 . 103.5330 .............. 1,558,167 ..............1,505,000 ..............1,558,167 .......... 53,167 .................0 .................0 .................0 ......6.009 ...... 6.009 MN ...... .................4,522 ......................0 ....11/16/2023 ... ....05/01/2054 ...
880461-2F-4 ..... TENNESSEE HSG DEV AGY RSDL FIN ......................... ... ... .......  .......... .. 1.B FE .. ................. 940,710 ...95.3810 .................953,807 ..............1,000,000 .................953,807 .......... 12,554 .............. 543 .................0 .................0 ......3.500 ...... 3.500 JJ ....... ............... 17,500 ......................0 ....07/26/2023 ... ....07/01/2050 ...
88275F-ZU-6 ..... TEXAS ST DEPT OF HSG   CMNTY A ......................... ... ... .......  .......... .. 1.A FE .. ................. 996,646 . 103.5320 .............. 1,004,260 ................ 970,000 ..............1,004,260 ........... 7,625 .............. (11) .................0 .................0 ......6.250 ...... 6.250 MS ...... .................1,852 ......................0 ....12/07/2023 ... ....09/01/2053 ...
93978T-4L-0 ..... WASHINGTON ST HSG FIN COMMISSI ......................... ... ... .......  .......... .. 1.A FE .. .............. 1,276,600 . 100.5850 .............. 1,257,316 ..............1,250,000 .............. 1,257,316 .........(19,062) .............(222) .................0 .................0 ......5.500 ...... 5.500 JD ....... .................5,729 ............... 36,858 ....04/27/2023 ... ....12/01/2053 ...
658207-3D-5 ..... NORTH CAROLINA ST HSG FIN AGY .......................... ... ... .......  .......... .. 1.B FE .. ................. 290,227 . 105.3000 .................300,104 .................285,000 .................300,104 ........... 9,883 ............... (6) .................0 .................0 ......6.500 ...... 6.500 JJ ....... .................2,058 ......................0 ....11/09/2023 ... ....01/01/2055 ...
83756C-7X-7 ..... SOUTH DAKOTA ST HSG DEV AUTH ........................... ... ... .......  .......... .. 1.A FE .. ................. 240,000 . 103.5330 .................248,478 .................240,000 .................248,478 ........... 8,478 .................0 .................0 .................0 ......6.009 ...... 6.009 MN ...... ................... 721 ......................0 ....11/16/2023 ... ....05/01/2054 ...
880461-2F-4 ..... TENNESSEE HSG DEV AGY RSDL FIN ......................... ... ... .......  .......... .. 1.B FE .. ................. 164,624 ...95.3810 .................166,916 ................ 175,000 ................ 166,916 ........... 2,197 ............... 95 .................0 .................0 ......3.500 ...... 3.500 JJ ....... .................3,063 ......................0 ....07/26/2023 ... ....07/01/2050 ...
88275F-ZU-6 ..... TEXAS ST DEPT OF HSG   CMNTY A ......................... ... ... .......  .......... .. 1.A FE .. ................. 174,670 . 103.5320 .................176,004 ................ 170,000 ................ 176,004 ........... 1,336 ............... (2) .................0 .................0 ......6.250 ...... 6.250 MS ...... ................... 325 ......................0 ....12/07/2023 ... ....09/01/2053 ...
93978T-4L-0 ..... WASHINGTON ST HSG FIN COMMISSI ......................... ... ... .......  .......... .. 1.A FE .. ................. 137,873 . 100.5850 .................135,790 .................135,000 .................135,790 .......... (2,059) .............. (24) .................0 .................0 ......5.500 ...... 5.500 JD ....... ................... 619 .................3,981 ....04/27/2023 ... ....12/01/2053 ...
658207-3D-5 ..... NORTH CAROLINA ST HSG FIN AGY .......................... ... ... .......  .......... .. 1.B FE .. ................. 280,044 . 105.3000 .................289,574 .................275,000 .................289,574 ............9,536 ............... (6) .................0 .................0 ......6.500 ...... 6.500 JJ ....... .................1,936 ......................0 ....11/09/2023 ... ....01/01/2055 ...
83756C-7X-7 ..... SOUTH DAKOTA ST HSG DEV AUTH ........................... ... ... .......  .......... .. 1.A FE .. ................. 240,000 . 103.5330 .................248,478 .................240,000 .................248,478 ........... 8,478 .................0 .................0 .................0 ......6.009 ...... 6.009 MN ...... ................... 681 ......................0 ....11/16/2023 ... ....05/01/2054 ...
880461-2F-4 ..... TENNESSEE HSG DEV AGY RSDL FIN ......................... ... ... .......  .......... .. 1.B FE .. ................. 112,885 ...95.3810 .................114,457 ................ 120,000 .................114,457 ........... 1,507 ............... 64 .................0 .................0 ......3.500 ...... 3.500 JJ ....... .................2,088 ......................0 ....07/26/2023 ... ....07/01/2050 ...
88275F-ZU-6 ..... TEXAS ST DEPT OF HSG   CMNTY A ......................... ... ... .......  .......... .. 1.A FE .. ................. 174,670 . 103.5320 .................176,004 ................ 170,000 ................ 176,004 ........... 1,336 ............... (2) .................0 .................0 ......6.250 ...... 6.250 MS ...... ................... 295 ......................0 ....12/07/2023 ... ....09/01/2053 ...
93978T-4L-0 ..... WASHINGTON ST HSG FIN COMMISSI ......................... ... ... .......  .......... .. 1.A FE .. ................. 173,618 . 100.5850 .................170,995 ................ 170,000 .................170,995 .......... (2,593) .............. (30) .................0 .................0 ......5.500 ...... 5.500 JD ....... ................... 753 .................5,013 ....04/27/2023 ... ....12/01/2053 ...
0429999999. Subtotal - Bonds - U.S. States, Territories and Possessions - 
Residential Mortgage-Backed Securities 8,540,579 XXX 8,695,742 8,505,000 8,695,742 154,802 360 0 0 XXX XXX XXX 55,142 45,852 XXX XXX

0509999999. Total - U.S. States, Territories and Possessions Bonds 35,756,635 XXX 35,281,491 36,436,091 35,246,228 826,043 (356) 0 0 XXX XXX XXX 281,554 650,239 XXX XXX

088281-Q6-0 ..... BEXAR CNTY TEX ............................................. ... ... ....... 2 ......... .. 1.A FE .. ................. 337,900 ...73.2520 .................366,260 ................ 500,000 .................346,669 .................0 ........... 7,001 .................0 .................0 ......2.118 ...... 5.153 JD ....... ................... 471 ............... 10,590 ....09/27/2022 ... ....06/15/2038 ...
052430-FC-4 ..... AUSTIN TX INDEP SCH DIST ................................. ... ... .......  .......... .. 1.B FE .. .............. 1,302,888 . 103.1490 .............. 1,289,363 ..............1,250,000 .............. 1,289,363 .......... (9,415) .......... (4,110) .................0 .................0 ......5.141 ...... 5.141 FA ...... ............... 26,776 ............... 32,131 ....05/04/2023 ... ....08/01/2030 ...
108151-VU-2 ..... BRIDGEPORT ................................................... ... ... .......  .......... .. 1.F FE .. ................. 673,175 . 109.6480 .................592,099 .................540,000 .................592,099 .......... 16,607 .........(14,145) .................0 .................0 ......7.640 ...... 4.173 JJ ....... ............... 19,024 ............... 41,256 ....10/01/2021 ... ....01/15/2030 ...
158855-EX-0 ..... CHANDLER AZ EXCISE TAX REVENUE ......................... ... ... .......  .......... .. 1.A FE .. ................. 835,000 ...91.5890 .................764,766 .................835,000 ................ 764,766 .......... 32,062 .................0 .................0 .................0 ......1.701 ......1.701 JJ ....... .................7,102 ............... 14,203 ....11/19/2021 ... ....07/01/2027 ...
60412A-UP-6 ..... MINNESOTA ST ................................................ ... ... ....... 2 ......... .. 1.A FE .. ...............1,045,140 ...70.1690 .............. 1,052,535 ..............1,500,000 ..............1,056,028 .................0 .......... 10,888 .................0 .................0 ......1.875 ...... 3.587 FA ...... ............... 11,719 ............... 14,063 ....05/22/2023 ... ....08/01/2040 ...
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17741R-HP-6 ..... CITRUS CA CMNTY CLG DIST ................................ ... ... .......  .......... .. 1.B FE .. ...............1,325,000 ...89.1170 ..............1,180,800 .............. 1,325,000 ..............1,180,800 .......... 63,775 .................0 .................0 .................0 ......1.764 ...... 1.764 FA ...... .................9,739 ............... 23,373 ....11/10/2021 ... ....08/01/2028 ...
111746-JD-6 ..... BROCKTON MASS ............................................... ... ... .......  .......... .. 1.E FE .. ................. 550,000 .. 88.6860 .................487,773 .................550,000 .................487,773 .......... 28,413 .................0 .................0 .................0 ......2.308 ...... 2.306 MN ...... .................2,116 ............... 12,694 ....10/21/2021 ... ....11/01/2029 ...
190760-HJ-0 ..... COBB MARIETTA COLISEUM   EXHIB ........................ ... ... .......  .......... .. 1.A FE .. ................. 247,420 . 100.0000 .................250,000 .................250,000 .................250,000 ............2,752 .............. 489 .................0 .................0 ......3.100 ...... 3.100 JJ ....... .................3,875 .................7,750 ....04/24/2018 ... ....01/01/2024 ...
686053-DR-7 ..... OREGON SCH BRDS ASSN ...................................... ... ... ....... 1 ......... .. 1.C FE .. ................. 650,579 . 101.4490 .................652,948 .................643,622 .................649,271 .................0 .......... (1,087) .................0 .................0 ......5.528 ...... 5.306 JD ....... ............... 17,889 ............... 17,790 ....09/27/2022 ... ....06/30/2028 ...
250375-LT-7 ..... DESERT CMNTY CLG DIST CA ................................ ... ... .......  .......... .. 1.C FE .. ................. 430,000 ...90.2960 .................388,272 .................430,000 .................388,272 .........117,849 .................0 .................0 .................0 ......2.023 ...... 2.023 FA ...... .................3,625 .................8,699 ....11/24/2021 ... ....08/01/2028 ...
249002-HP-4 ..... DENTON TEX INDPT SCH DIST ............................... ... ... .......  .......... .. 1.A FE .. ................. 625,235 . 102.7990 .................513,995 ................ 500,000 .................513,995 .......... 31,545 .........(18,635) .................0 .................0 ......5.000 ...... 1.091 FA ...... .................9,444 ............... 25,000 ....11/25/2020 ... ....08/15/2027 ...
368079-HU-6 ..... GAVILAN CA JT CMNTY CLG DIST ........................... ... ... .......  .......... .. 1.D FE .. ................. 250,000 ...98.6820 .................246,704 .................250,000 .................246,704 ........... 4,280 .................0 .................0 .................0 ......2.710 ...... 2.710 FA ...... .................2,823 .................6,775 ....04/03/2019 ... ....08/01/2024 ...
802385-SE-5 ..... SANTA MONICA CALIF CMNTY COLLEGE DIST ................ ... ... ....... 2 ......... .. 1.C FE .. ................. 100,000 ...75.7490 .................. 75,749 ................ 100,000 ................ 100,000 .................0 .................0 .................0 .................0 ......2.446 ...... 2.446 FA ...... .................1,019 .................2,446 ....12/03/2020 ... ....08/01/2037 ...
64971X-S3-3 ..... NEW YORK CITY NY TRANSITIONAL .......................... ... ... .......  .......... .. 1.A FE .. ................. 675,587 ...95.4340 .................644,178 ................ 675,000 .................644,178 .......... 32,028 .............. (80) .................0 .................0 ......3.450 ...... 3.450 FA ...... .................9,703 ............... 23,288 ....03/30/2022 ... ....02/01/2029 ...
54438C-YJ-5 ..... LOS ANGELES CALIF CMNTY COLLEGE DIST ................. ... ... ....... 1 ......... .. 1.B FE .. ................. 675,000 ...97.4000 .................657,450 ................ 675,000 .................657,450 .......... 23,335 .................0 .................0 .................0 ......0.673 ...... 0.673 FA ...... .................1,893 .................4,543 ....10/30/2020 ... ....08/01/2024 ...
663532-KN-8 ..... NORTHAMPTON CNTY PA ....................................... ... ... .......  .......... .. 1.B FE .. ...............1,338,300 ...93.2570 .............. 1,398,854 ..............1,500,000 .............. 1,398,854 .......... 29,978 .......... 30,524 .................0 .................0 ......2.441 ...... 2.441 AO ...... .................9,154 ............... 36,615 ....11/29/2022 ... ....10/01/2027 ...
969268-DN-8 ..... WILLIAM S HART CALIF UN HIGH SCH DIST ................ ... ... ....... 2 ......... .. 1.C FE .. ................. 100,000 ...76.3090 .................. 76,309 ................ 100,000 ................ 100,000 .................0 .................0 .................0 .................0 ......2.363 ...... 2.363 FA ...... ................... 985 .................2,363 ....12/10/2020 ... ....08/01/2037 ...
701057-BW-0 ..... PARKER CO WTR   SANTN DIST .............................. ... ... .......  .......... .. 1.B FE .. ................. 890,000 ...93.6160 .................833,181 ................ 890,000 .................833,181 .......... 30,101 .................0 .................0 .................0 ......1.747 ...... 1.747 FA ...... .................6,478 ............... 15,548 ....05/13/2020 ... ....08/01/2026 ...
717813-ZN-2 ..... PHILADELPHIA PA ............................................ ... ... ....... 1 ......... .. 1.E FE .. ................. 164,496 ...85.8540 .................171,708 ................ 200,000 ................ 171,708 ............2,590 ............4,622 .................0 .................0 ......1.618 ...... 4.829 JJ ....... .................1,492 .................3,236 ....01/10/2023 ... ....07/15/2029 ...
802385-RU-0 ..... SANTA MONICA CA CMNTY CLG DIST ......................... ... ... .......  .......... .. 1.C FE .. ................. 589,127 ...86.3170 .................604,218 ................ 700,000 .................604,218 .............. 851 .......... 14,240 .................0 .................0 ......1.626 ...... 1.626 FA ...... .................4,743 ............... 11,382 ....01/17/2023 ... ....08/01/2029 ...
797683-HL-6 ..... SAN FRANCISCO CALIF CMNTY COLLEGE DIST .............. ... ... .......  .......... .. 1.E FE .. ................. 325,000 ...89.1030 .................289,585 .................325,000 .................289,585 .......... 13,887 .................0 .................0 .................0 ......1.819 ...... 1.819 JD ....... ................... 263 .................5,912 ....12/02/2020 ... ....06/15/2028 ...
204709-JF-7 ..... COMPTON CA CMNTY CLG DIST ............................... ... ... .......  .......... .. 1.D FE .. ................. 400,000 ...87.2840 .................349,136 ................ 400,000 .................349,136 .......... 10,897 .................0 .................0 .................0 ......2.609 ...... 2.609 FA ...... .................4,348 ............... 10,436 ....05/08/2020 ... ....08/01/2030 ...
802385-RR-7 ..... SANTA MONICA CALIF CMNTY COLLEGE DIST ................ ... ... .......  .......... .. 1.C FE .. ................. 100,000 ...91.6230 .................. 91,623 ................ 100,000 ..................91,623 ........... 3,615 .................0 .................0 .................0 ......1.044 ...... 1.044 FA ...... ................... 435 .................1,044 ....12/03/2020 ... ....08/01/2026 ...
38122N-B5-0 ..... GOLDEN ST TOBACCO SECURITIZATI ......................... ... ... .......  .......... .. 1.D FE .. ................. 455,000 ...84.1810 .................383,024 .................455,000 .................383,024 .......... 17,894 .................0 .................0 .................0 ......2.746 ...... 2.746 JD ....... .................1,041 ............... 12,494 ....09/30/2021 ... ....06/01/2034 ...
442435-5B-5 ...... HOUSTON TX UTILITY SYS REVENUE ......................... ... ... .......  .......... .. 1.C FE .. ................. 305,625 ...98.2760 .................294,829 ................ 300,000 .................294,829 ........... 7,114 .............(591) .................0 .................0 ......3.828 ...... 3.828 MN ...... .................1,467 ............... 11,484 ....12/17/2018 ... ....05/15/2028 ...
631663-RH-6 ..... NASSAU CNTY NY INTERIM FIN AUT ......................... ... ... .......  .......... .. 1.A FE .. ................. 870,000 ...88.9410 .................773,783 ................ 870,000 .................773,783 .......... 50,385 .................0 .................0 .................0 ......1.128 ...... 1.128 MN ...... .................1,254 .................9,814 ....02/05/2021 ... ....11/15/2027 ...
64971Q-7P-2 ..... NEW YORK CITY NY TRANSITIONAL .......................... ... ... .......  .......... .. 1.A FE .. ................. 322,588 ...98.9370 .................311,650 .................315,000 .................311,650 .......... 13,721 .............(659) .................0 .................0 ......4.350 ...... 4.350 MN ...... .................2,284 ............... 13,703 ....10/11/2018 ... ....11/01/2029 ...
79730C-JJ-4 ..... SAN DIEGO CA PUBLIC FACS FING .......................... ... ... .......  .......... .. 1.C FE .. ................. 300,000 ...95.2020 .................285,607 ................ 300,000 .................285,607 ........... 8,290 .................0 .................0 .................0 ......1.682 ...... 1.682 FA ...... .................2,103 .................5,046 ....04/30/2020 ... ....08/01/2025 ...
79730C-JN-5 ..... SAN DIEGO CA PUBLIC FACS FING .......................... ... ... .......  .......... .. 1.C FE .. ................. 500,000 ...88.3420 .................441,712 ................ 500,000 .................441,712 .......... 25,427 .................0 .................0 .................0 ......2.133 ...... 2.133 FA ...... .................4,444 ............... 10,665 ....04/30/2020 ... ....08/01/2029 ...
79730C-JP-0 ..... SAN DIEGO CA PUBLIC FACS FING .......................... ... ... .......  .......... .. 1.C FE .. ................. 175,000 ...86.4500 .................151,287 ................ 175,000 .................151,287 ............9,297 .................0 .................0 .................0 ......2.183 ...... 2.183 FA ...... .................1,592 .................3,820 ....04/30/2020 ... ....08/01/2030 ...
79730C-JQ-8 ..... SAN DIEGO CA PUBLIC FACS FING .......................... ... ... .......  .......... .. 1.C FE .. ................. 400,000 ...84.9020 .................339,610 ................ 400,000 .................339,610 .......... 21,599 .................0 .................0 .................0 ......2.283 ...... 2.283 FA ...... .................3,805 .................9,132 ....04/30/2020 ... ....08/01/2031 ...
798170-AL-0 ..... SAN JOSE CA REDEV AGY SUCCESSO ......................... ... ... .......  .......... .. 1.C FE .. ................. 261,643 ...94.3050 .................235,762 .................250,000 .................235,762 .......... 10,620 .......... (1,299) .................0 .................0 ......3.125 ...... 3.125 FA ...... .................3,255 .................7,813 ....10/15/2019 ... ....08/01/2028 ...
86932U-CD-5 ..... SUSTAINABLE ENERGY UTILITY INC ......................... ... ... .......  .......... .. 1.B FE .. ................. 250,000 ...95.6400 .................239,101 .................250,000 .................239,101 ........... 6,164 .................0 .................0 .................0 ......1.958 ...... 1.958 MS ...... .................1,441 .................4,895 ....04/30/2020 ... ....09/15/2025 ...
86932U-CE-3 ..... SUSTAINABLE ENERGY UTILITY INC ......................... ... ... .......  .......... .. 1.B FE .. ................. 100,000 ...94.1500 .................. 94,150 ................ 100,000 ..................94,150 ............2,969 .................0 .................0 .................0 ......2.091 ...... 2.091 MS ...... ................... 616 .................2,091 ....04/30/2020 ... ....09/15/2026 ...
86932U-CF-0 ..... SUSTAINABLE ENERGY UTILITY INC ......................... ... ... .......  .......... .. 1.B FE .. ................. 125,000 ...92.8930 .................116,116 .................125,000 ................ 116,116 ............4,569 .................0 .................0 .................0 ......2.191 ...... 2.191 MS ...... ................... 806 .................2,739 ....04/30/2020 ... ....09/15/2027 ...
86932U-CG-8 ..... SUSTAINABLE ENERGY UTILITY INC ......................... ... ... .......  .......... .. 1.B FE .. ................. 100,000 ...91.5850 .................. 91,585 ................ 100,000 ..................91,585 ............4,039 .................0 .................0 .................0 ......2.294 ...... 2.294 MS ...... ................... 675 .................2,294 ....04/30/2020 ... ....09/15/2028 ...
86932U-CH-6 ..... SUSTAINABLE ENERGY UTILITY INC ......................... ... ... .......  .......... .. 1.B FE .. ................. 100,000 ...89.9670 .................. 89,967 ................ 100,000 ..................89,967 ........... 4,164 .................0 .................0 .................0 ......2.344 ...... 2.344 MS ...... ................... 690 .................2,344 ....04/30/2020 ... ....09/15/2029 ...
86932U-CJ-2 ..... SUSTAINABLE ENERGY UTILITY INC ......................... ... ... .......  .......... .. 1.B FE .. ................. 100,000 ...88.6890 ..................88,689 ................ 100,000 ..................88,689 ........... 4,147 .................0 .................0 .................0 ......2.444 ...... 2.444 MS ...... ................... 720 .................2,444 ....04/30/2020 ... ....09/15/2030 ...
86932U-CK-9 ..... SUSTAINABLE ENERGY UTILITY INC ......................... ... ... .......  .......... .. 1.B FE .. ................. 175,000 ...87.4320 .................153,006 ................ 175,000 .................153,006 ........... 7,207 .................0 .................0 .................0 ......2.544 ...... 2.544 MS ...... .................1,311 .................4,452 ....04/30/2020 ... ....09/15/2031 ...
86932U-CL-7 ..... SUSTAINABLE ENERGY UTILITY INC ......................... ... ... .......  .......... .. 1.B FE .. ................. 150,000 ...86.2520 .................129,379 ................ 150,000 .................129,379 ........... 6,056 .................0 .................0 .................0 ......2.644 ...... 2.644 MS ...... ................ 1,168 .................3,966 ....04/30/2020 ... ....09/15/2032 ...
088281-2T-6 ..... BEXAR CNTY TX .............................................. ... ... .......  .......... .. 1.A FE .. .................. 75,000 ...83.7610 .................. 62,821 ..................75,000 ..................62,821 ............3,426 .................0 .................0 .................0 ......2.171 ...... 2.171 JD ....... .................... 72 .................1,628 ....12/17/2021 ... ....06/15/2032 ...
157432-LQ-6 ..... CHAFFEY CA CMNTY CLG DIST ............................... ... ... .......  .......... .. 1.B FE .. ................. 100,000 ...87.7970 ..................87,797 ................ 100,000 ..................87,797 ............4,992 .................0 .................0 .................0 ......1.803 ...... 1.803 JD ....... ................... 150 .................1,803 ....03/04/2020 ... ....06/01/2029 ...
231237-P4-4 ..... CUPERTINO CA UNION SCH DIST ............................. ... ... .......  .......... .. 1.B FE .. ................. 178,246 ...91.9130 .................160,847 ................ 175,000 ................ 160,847 ........... 7,273 .............(375) .................0 .................0 ......2.350 ...... 2.350 FA ...... .................1,714 .................4,113 ....02/04/2020 ... ....08/01/2028 ...
248415-XT-3 ..... DENISON TX INDEP SCH DIST ............................... ... ... .......  .......... .. 1.A FE .. ................. 165,000 ...89.8120 .................148,190 ................ 165,000 .................148,190 ............5,389 .................0 .................0 .................0 ......2.018 ...... 2.018 FA ...... .................1,387 .................3,330 ....01/31/2020 ... ....08/01/2028 ...
385789-BT-8 ..... GRAND JUNCTION CO REVENUE ............................... ... ... .......  .......... .. 1.C FE .. ................. 220,000 ...91.8180 .................202,000 .................220,000 .................202,000 ........... 7,370 .................0 .................0 .................0 ......2.192 ...... 2.192 MS ...... ................ 1,607 .................4,822 ....02/14/2020 ... ....03/01/2028 ...
54438C-YM-8 ..... LOS ANGELES CA CMNTY CLG DIST .......................... ... ... .......  .......... .. 1.B FE .. .................. 90,857 ...89.6950 .................. 94,179 ................ 105,000 ..................94,179 ............2,458 .............. 729 .................0 .................0 ......1.606 ......1.606 FA ...... ................... 703 ......................0 ....08/29/2023 ... ....08/01/2028 ...
623040-KN-1 ..... MOUNT SAN ANTONIO CA CMNTY CLG ......................... ... ... .......  .......... .. 1.C FE .. ................. 135,000 ...93.2390 .................125,872 .................135,000 .................125,872 ........... 3,166 .................0 .................0 .................0 ......2.329 ...... 2.329 FA ...... .................1,310 .................3,144 ....01/09/2020 ... ....08/01/2027 ...
62451F-JG-6 ..... MOUNTAIN VIEW WHISMAN CA SCH D ......................... ... ... .......  .......... .. 1.A FE .. ................. 120,000 ...90.8170 .................108,980 ................ 120,000 ................ 108,980 ........... 4,730 .................0 .................0 .................0 ......2.075 ...... 2.075 MS ...... ................... 830 .................2,490 ....02/13/2020 ... ....09/01/2028 ...
64971W-A7-5 ..... NEW YORK CITY NY TRANSITIONAL .......................... ... ... .......  .......... .. 1.A FE .. ................. 124,009 ...96.6090 .................115,931 ................ 120,000 .................115,931 ............4,295 .............(676) .................0 .................0 ......2.800 ...... 2.800 FA ...... .................1,400 .................3,360 ....02/06/2020 ... ....02/01/2026 ...
663532-KN-8 ..... NORTHAMPTON CNTY PA ....................................... ... ... .......  .......... .. 1.B FE .. ................. 178,440 ...93.2570 .................186,514 ................ 200,000 .................186,514 ............3,997 ........... 4,070 .................0 .................0 ......2.441 ...... 2.441 AO ...... .................1,221 .................4,882 ....11/29/2022 ... ....10/01/2027 ...
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68189T-BA-3 ..... OMAHA NE SPL OBLG ......................................... ... ... .......  .......... .. 1.D FE .. .................. 70,764 . 101.0300 ..................65,670 ..................65,000 ..................65,670 ........... 1,926 .............(991) .................0 .................0 ......6.400 ...... 6.400 FA ...... .................1,733 .................3,582 ....10/29/2021 ... ....02/01/2026 ...
791434-VU-4 ..... SAINT LOUIS CNTY MO ROCKWOOD S ......................... ... ... .......  .......... .. 1.A FE .. ................. 116,215 . 101.3830 .................111,522 ................ 110,000 .................111,522 ........... 1,963 .............(897) .................0 .................0 ......4.750 ...... 4.750 FA ...... .................2,177 .................5,225 ....03/18/2020 ... ....02/01/2027 ...
798170-AM-8 ..... SAN JOSE CA REDEV AGY SUCCESSO ......................... ... ... .......  .......... .. 1.C FE .. ................. 111,365 ...93.5600 .................. 93,560 ................ 100,000 ..................93,560 ........... 5,182 .......... (1,297) .................0 .................0 ......3.250 ...... 3.250 FA ...... .................1,354 .................3,250 ....02/10/2021 ... ....08/01/2029 ...
817409-N6-8 ..... SEQUOIA CA UNION HIGH SCH DIST ......................... ... ... .......  .......... .. 1.B FE .. ................. 120,000 ...91.0070 .................109,208 ................ 120,000 .................109,208 ........... 4,896 .................0 .................0 .................0 ......2.043 ...... 2.043 JJ ....... .................1,226 .................2,452 ....01/31/2020 ... ....07/01/2028 ...
052430-FC-4 ..... AUSTIN TX INDEP SCH DIST ................................. ... ... .......  .......... .. 1.B FE .. ................. 182,404 . 103.1490 .................180,511 ................ 175,000 ................ 180,511 .......... (1,323) .............(571) .................0 .................0 ......5.141 ...... 5.141 FA ...... .................3,724 .................4,498 ....05/04/2023 ... ....08/01/2030 ...
118601-KW-2 ..... BUCKS CNTY PA CMNTY CLG AUTH ........................... ... ... .......  .......... .. 1.B FE .. ................. 115,000 ...99.0520 .................113,910 ................ 115,000 .................113,910 ........... 1,853 .................0 .................0 .................0 ......2.650 ...... 2.650 JD ....... ................... 127 .................3,048 ....04/26/2019 ... ....06/15/2024 ...
158855-EX-0 ..... CHANDLER AZ EXCISE TAX REVENUE ......................... ... ... .......  .......... .. 1.A FE .. ................. 100,000 ...91.5890 .................. 91,589 ................ 100,000 ..................91,589 ........... 3,840 .................0 .................0 .................0 ......1.701 ......1.701 JJ ....... ................... 846 ................ 1,701 ....11/19/2021 ... ....07/01/2027 ...
17741R-HP-6 ..... CITRUS CA CMNTY CLG DIST ................................ ... ... .......  .......... .. 1.B FE .. ................. 145,000 ...89.1170 .................129,220 .................145,000 .................129,220 ........... 6,979 .................0 .................0 .................0 ......1.764 ...... 1.764 FA ...... .................1,059 .................2,558 ....11/10/2021 ... ....08/01/2028 ...
190335-LS-6 ..... COAST CA CMNTY CLG DIST .................................. ... ... .......  .......... .. 1.B FE .. ................. 330,000 .. 88.1010 .................290,733 .................330,000 .................290,733 .......... 12,447 .................0 .................0 .................0 ......2.037 ...... 2.037 FA ...... .................2,782 .................6,722 ....01/14/2022 ... ....08/01/2029 ...
64971X-S3-3 ..... NEW YORK CITY NY TRANSITIONAL .......................... ... ... .......  .......... .. 1.A FE .. .................. 75,065 ...95.4340 .................. 71,575 ..................75,000 ..................71,575 ............3,559 ............... (9) .................0 .................0 ......3.450 ...... 3.450 FA ...... ................ 1,071 .................2,588 ....03/30/2022 ... ....02/01/2029 ...
663532-KN-8 ..... NORTHAMPTON CNTY PA ....................................... ... ... .......  .......... .. 1.B FE .. ................. 165,057 ...93.2570 .................172,525 ................ 185,000 .................172,525 ........... 3,708 ............3,754 .................0 .................0 ......2.441 ...... 2.441 AO ...... ................ 1,116 .................4,516 ....11/29/2022 ... ....10/01/2027 ...
802498-ZC-2 ..... SANTA MONICA MALIBU CA UNIF SC ......................... ... ... .......  .......... .. 1.B FE .. ................. 126,741 ...86.7900 .................130,186 ................ 150,000 ................ 130,186 ........... 4,065 ............3,433 .................0 .................0 ......1.197 ...... 1.197 FA ...... ................... 743 .................1,796 ....05/10/2022 ... ....08/01/2028 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 21,363,865 XXX 20,050,103 21,988,622 20,078,270 735,003 34,329 0 0 XXX XXX XXX 212,138 511,840 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 21,363,865 XXX 20,050,103 21,988,622 20,078,270 735,003 34,329 0 0 XXX XXX XXX 212,138 511,840 XXX XXX

13080S-L9-3 ..... CALIFORNIA STATEWIDE CMNTYS DEV AUTH REV ............ ... ... ....... 1,2 ....... .. 1.C FE .. .............. 1,500,000 . 108.9060 .............. 1,633,590 ..............1,500,000 ..............1,500,000 .................0 .................0 .................0 .................0 ......7.140 ...... 7.141 FA ...... ............... 40,460 ............... 82,110 ....10/26/2022 ... ....08/15/2047 ...
880591-CS-9 ..... TENNESSEE VALLEY AUTHORITY .............................. ... ... .......  .......... .... 1.A .... ................. 310,919 . 114.1780 .................238,632 .................209,000 .................238,632 .......... 15,593 .......... (6,158) .................0 .................0 ......5.880 ...... 2.039 AO ...... .................3,072 ............... 12,289 ....06/23/2021 ... ....04/01/2036 ...
13034A-L8-1 ..... CALIFORNIA INFRASTRUCTURE & ECONOMIC DEV ............ ... ... ....... 1 ......... .. 1.A FE .. ................. 100,000 ...89.1700 ..................89,170 ................ 100,000 ..................89,170 ........... 4,158 .................0 .................0 .................0 ......1.235 ...... 1.235 AO ...... ................... 309 .................1,235 ....12/03/2020 ... ....10/01/2027 ...
88880N-AT-6 ..... TOBACCO SETTLEMENT FING CORP VA ....................... ... ... ....... 2 ......... .. 4.C FE .. .........................0 ...86.0040 .................219,310 .................255,000 .................219,310 .........(13,227) .................0 .................0 .................0 ......6.706 ......0.000 JD ....... .................1,425 ............... 17,100 ....01/18/2011 ... ....06/01/2046 ...
26822L-LS-1 ..... E-470 PUB HWY AUTH COLO REV ............................. ...@.. .......  .......... .. 1.E FE .. ................. 195,910 ...52.3900 .................261,950 ................ 500,000 .................209,088 .................0 .......... 10,656 .................0 .................0 ......0.000 ...... 5.300 N/A ..... ......................0 ......................0 ....09/29/2022 ... ....09/01/2040 ...
160131-EE-4 ..... CHARLESTON EDL EXCELLENCE FING CORP S C ............. ... ... ....... 1 ......... .. 1.D FE .. ................. 682,000 ...86.7850 .................694,280 ................ 800,000 .................694,280 .......... (2,113) .......... 14,393 .................0 .................0 ......1.869 ...... 4.378 JD ....... .................1,246 ............... 14,952 ....01/13/2023 ... ....12/01/2029 ...
3128X0-AZ-2 ..... FEDERAL HOME LOAN MORTGAGE CORP ....................... ...@.. .......  .......... .. 1.B FE .. ................. 847,545 ...65.7980 .................986,970 ..............1,500,000 ..............1,030,020 .................0 .......... 37,988 .................0 .................0 ......0.000 ...... 3.793 N/A ..... ......................0 ......................0 ....10/22/2018 ... ....01/02/2034 ...
167593-T2-8 ..... CHICAGO ILL O HARE INTL ARPT REV ...................... ... ... ....... 1 ......... .. 1.E FE .. ................. 322,962 ...91.6330 .................297,807 .................325,000 .................297,807 .......... 13,654 .............. 279 .................0 .................0 ......2.166 ...... 2.261 JJ ....... .................3,520 .................7,040 ....10/28/2020 ... ....01/01/2028 ...
3128X7-5U-4 ..... FEDERAL HOME LOAN MORTGAGE CORP ....................... ...@.. .......  .......... .. 1.B FE .. ................. 353,135 ...51.7750 .................258,875 ................ 500,000 ................ 376,061 .................0 ........... 6,161 .................0 .................0 ......0.000 ...... 2.216 N/A ..... ......................0 ......................0 ....08/17/2020 ... ....11/15/2038 ...
16772P-CL-8 ..... CHICAGO ILL TRAN AUTH SALES TAX RCPTS RE ............ ... ... ....... 1 ......... .. 1.C FE .. ................. 295,243 ...95.2920 .................271,582 .................285,000 .................271,582 ........... 9,901 .......... (2,058) .................0 .................0 ......2.214 ...... 1.463 JD ....... ................... 526 .................6,310 ....12/04/2020 ... ....12/01/2025 ...
3128X9-MG-2 ..... FEDERAL HOME LOAN MORTGAGE CORP ....................... ...@.. .......  .......... .... 1.A .... ...............1,143,993 ...55.3560 .................968,730 ..............1,750,000 .............. 1,268,273 .................0 .......... 31,130 .................0 .................0 ......0.000 ...... 2.501 N/A ..... ......................0 ......................0 ....11/06/2019 ... ....12/15/2036 ...
23542J-QV-0 ..... DALLAS TEX WTRWKS & SWR SYS REV ....................... ... ... ....... 2 ......... .. 1.C FE .. ................. 199,935 ...83.6070 .................209,018 .................250,000 .................209,018 ............4,456 ........... 4,626 .................0 .................0 ......1.930 ...... 4.763 AO ...... .................1,206 .................4,825 ....01/10/2023 ... ....10/01/2031 ...
3130AC-UP-7 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .... 1.A .... .............. 1,700,000 ...90.2060 .............. 1,533,502 ..............1,700,000 ..............1,700,000 .................0 .................0 .................0 .................0 ......3.200 ...... 3.200 MN ...... .................4,836 ............... 54,400 ....11/15/2017 ... ....11/29/2032 ...
3130A2-UW-4 ..... FEDERAL HOME LOAN BANKS .................................. ... ... .......  .......... .... 1.A .... ...............9,383,746 ...98.5960 .............. 9,366,620 ..............9,500,000 .............. 9,366,620 .........131,374 .......... 12,931 .................0 .................0 ......2.875 ...... 3.017 MS ...... ............... 81,938 .............. 273,125 ....09/15/2014 ... ....09/13/2024 ...
3130AD-BK-7 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .... 1.A .... .............. 1,897,150 ...90.2100 .............. 1,713,990 ..............1,900,000 ..............1,898,115 .................0 .............. 176 .................0 .................0 ......3.270 ...... 3.283 JJ ....... ............... 27,096 ............... 62,130 ....01/03/2018 ... ....01/24/2033 ...
3130AF-FX-0 ..... FEDERAL HOME LOAN BANKS .................................. ... ... .......  .......... .... 1.A .... ...............9,091,348 ...97.0490 .............. 7,763,920 ..............8,000,000 .............. 7,763,920 ......... 223,125 ........(141,285) .................0 .................0 ......3.250 ...... 1.344 MN ...... ............... 32,500 ..............260,000 ....04/26/2021 ... ....11/16/2028 ...
3130AF-LC-9 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .... 1.A .... .............. 1,750,000 ...93.5000 .............. 1,636,250 ..............1,750,000 ..............1,750,000 .................0 .................0 .................0 .................0 ......4.000 ...... 4.000 JD ....... .................1,944 ............... 70,000 ....12/14/2018 ... ....12/21/2033 ...
3130AF-W9-4 ..... FEDERAL HOME LOAN BANKS .................................. ... ... .......  .......... .... 1.A .... ................. 205,199 ...99.6620 .................199,324 ................ 200,000 .................199,324 ............5,414 .......... (1,174) .................0 .................0 ......2.500 ...... 1.904 FA ...... .................1,917 .................5,000 ....07/16/2019 ... ....02/13/2024 ...
3130AG-K3-8 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .... 1.A .... .............. 1,420,000 .. 88.6810 .............. 1,259,270 ..............1,420,000 ..............1,420,000 .................0 .................0 .................0 .................0 ......3.250 ...... 3.250 JD ....... .................3,205 ............... 46,150 ....05/29/2019 ... ....06/06/2034 ...
3130AG-WK-7 ..... FEDERAL HOME LOAN BANKS .................................. ... ... .......  .......... .... 1.A .... ................. 254,843 ...97.8490 .................244,623 .................250,000 .................244,623 ............9,053 .......... (1,793) .................0 .................0 ......1.500 ...... 0.775 FA ...... .................1,417 .................3,750 ....11/30/2021 ... ....08/15/2024 ...
3130AH-4L-4 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .... 1.A .... ................. 930,000 ...85.0730 .................791,179 .................930,000 .................930,000 .................0 .................0 .................0 .................0 ......2.690 ...... 2.690 MS ...... .................6,602 ............... 25,017 ....10/01/2019 ... ....09/26/2034 ...
3130AJ-HU-6 ..... FEDERAL HOME LOAN BANKS .................................. ... ... .......  .......... .... 1.A .... ................. 350,951 ...94.9800 .................332,430 .................350,000 .................332,430 .......... 10,965 .............(206) .................0 .................0 ......0.500 ...... 0.441 AO ...... ................... 374 .................1,750 ....10/20/2020 ... ....04/14/2025 ...
3130AH-MZ-3 ..... FEDERAL HOME LOAN BANKS .................................. ... ... .......  .......... .... 1.A .... ................. 334,749 ...75.4660 .................226,398 ................ 300,000 .................329,594 .................0 .......... (1,591) .................0 .................0 ......2.500 ......1.786 JD ....... ................... 458 .................7,500 ....09/10/2020 ... ....12/09/2039 ...
3130AK-5E-2 ..... FEDERAL HOME LOAN BANKS .................................. ... ... .......  .......... .. 1.B FE .. ................. 349,636 ...93.5050 .................327,268 .................350,000 .................327,268 .......... 12,154 ............... 75 .................0 .................0 ......0.375 ...... 0.397 MS ...... ................... 427 .................1,313 ....10/20/2020 ... ....09/04/2025 ...
3130AJ-AM-1 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .... 1.A .... .............. 1,910,000 ...78.5500 .............. 1,500,305 ..............1,910,000 ..............1,910,000 .................0 .................0 .................0 .................0 ......2.560 ...... 2.560 MS ...... ............... 14,261 ............... 48,896 ....02/24/2020 ... ....03/16/2037 ...
3130AW-MN-7 ..... FEDERAL HOME LOAN BANKS .................................. ... ... .......  .......... .. 1.B FE .. ...............4,985,350 . 101.8290 .............. 5,091,450 ..............5,000,000 .............. 5,091,450 .........105,064 ........... 1,036 .................0 .................0 ......4.375 ...... 4.443 JD ....... ............... 13,368 ............... 89,931 ....08/18/2023 ... ....06/09/2028 ...
3130AJ-BZ-1 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .... 1.A .... .............. 1,840,000 ...72.2640 .............. 1,329,658 ..............1,840,000 ..............1,840,000 .................0 .................0 .................0 .................0 ......2.470 ...... 2.470 MS ...... ............... 12,372 ............... 45,448 ....03/02/2020 ... ....03/23/2040 ...
3130AW-TQ-3 ..... FEDERAL HOME LOAN BANKS .................................. ... ... .......  .......... .. 1.B FE .. ............. 10,156,005 . 101.2950 .............10,382,738 .............10,250,000 .............10,382,738 .........218,127 ........... 8,605 .................0 .................0 ......4.625 ...... 4.957 MS ...... .............. 193,576 ......................0 ....09/25/2023 ... ....09/11/2026 ...
3130AJ-D7-1 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .... 1.A .... .............. 1,670,000 ...78.5500 .............. 1,311,785 ..............1,670,000 ..............1,670,000 .................0 .................0 .................0 .................0 ......2.220 ...... 2.220 MS ...... .................9,371 ............... 37,074 ....03/06/2020 ... ....03/30/2035 ...
3130AW-TS-9 ..... FEDERAL HOME LOAN BANKS .................................. ... ... .......  .......... .. 1.B FE .. .............. 9,778,200 . 101.9410 .............10,194,100 ............ 10,000,000 .............10,194,100 .........408,001 ........... 7,899 .................0 .................0 ......4.500 ...... 4.877 MS ...... .............. 183,750 ......................0 ....09/25/2023 ... ....09/13/2030 ...
3130AJ-D8-9 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .... 1.A .... ................. 207,778 ...74.9870 .................155,806 ................ 207,778 ................ 207,781 .................0 .................0 .................0 .................0 ......2.350 ...... 2.350 MS ...... .................1,234 .................4,883 ....03/12/2020 ... ....03/30/2037 ...
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3133EA-4D-7 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .... 1.A .... ...............5,751,480 ...93.2680 .............. 4,663,400 ..............5,000,000 .............. 4,663,400 ......... 126,559 .........(78,859) .................0 .................0 ......2.880 ...... 1.175 AO ...... ............... 32,000 .............. 144,000 ....06/09/2020 ... ....10/11/2029 ...
3130AJ-D9-7 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .... 1.A .... ................. 919,540 .. 70.8180 .................651,526 .................920,000 .................919,611 .................0 ............... 19 .................0 .................0 ......2.340 ...... 2.343 MS ...... .................5,681 ............... 21,528 ....03/05/2020 ... ....03/26/2040 ...
3133ED-H3-9 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .... 1.A .... ...............2,870,429 ...99.5710 .............. 2,862,666 ..............2,875,000 ..............2,862,666 .......... 34,266 .............. 521 .................0 .................0 ......3.200 ...... 3.219 MS ...... ............... 27,600 ............... 92,000 ....03/06/2014 ... ....03/13/2024 ...
3130AJ-EM-7 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .... 1.A .... ................. 499,375 ...72.4760 .................362,380 ................ 500,000 .................499,470 .................0 ............... 26 .................0 .................0 ......2.490 ...... 2.498 MS ...... .................3,285 ............... 12,450 ....03/12/2020 ... ....03/26/2040 ...
3133EL-JV-7 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .... 1.A .... .............. 7,562,100 .. 88.8810 .............. 6,221,670 ..............7,000,000 ..............6,221,670 ......... 265,732 .........(57,202) .................0 .................0 ......2.080 ...... 1.194 JJ ....... ............... 63,902 .............. 145,600 ....06/09/2020 ... ....01/23/2030 ...
3130AK-XG-6 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .. 1.B FE .. ...............2,745,188 ...72.8990 .............. 2,004,723 ..............2,750,000 .............. 2,746,021 .................0 .............. 292 .................0 .................0 ......1.800 ...... 1.813 FA ...... ............... 20,075 ............... 49,500 ....01/29/2021 ... ....02/05/2036 ...
3133EL-W9-1 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .. 1.B FE .. ...............7,257,640 .. 86.6670 .............. 7,366,695 ..............8,500,000 .............. 7,366,695 .........(17,904) ......... 126,959 .................0 .................0 ......0.800 ...... 3.979 JJ ....... ............... 30,222 ............... 34,000 ....06/02/2023 ... ....07/21/2028 ...
3130AL-2K-9 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .. 1.B FE .. ................. 747,188 ...70.0130 .................525,098 ................ 750,000 .................747,573 .................0 .............. 136 .................0 .................0 ......2.000 ...... 2.025 FA ...... .................5,875 ............... 15,000 ....02/09/2021 ... ....02/10/2039 ...
3133EM-5Z-1 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .. 1.B FE .. ...............7,384,650 ...81.6500 .............. 6,123,750 ..............7,500,000 .............. 6,123,750 .........136,731 .......... 10,944 .................0 .................0 ......1.430 ...... 1.597 MS ...... ............... 29,494 .............. 107,250 ....09/24/2021 ... ....09/22/2031 ...
3130AL-5M-2 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .. 1.B FE .. ...............2,247,188 ...75.1560 .............. 1,691,010 .............. 2,250,000 .............. 2,247,659 .................0 .............. 169 .................0 .................0 ......2.000 ...... 2.010 FA ...... ............... 15,750 ............... 45,000 ....02/05/2021 ... ....02/25/2036 ...
3133EN-PG-9 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .. 1.B FE .. ................. 249,333 ...96.9540 .................242,385 .................250,000 .................242,385 ........... 4,775 .............. 222 .................0 .................0 ......1.750 ...... 1.842 FA ...... .................1,665 .................4,375 ....02/10/2022 ... ....02/14/2025 ...
3130AL-BD-5 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .. 1.B FE .. ................. 250,000 ...66.3830 .................165,958 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......2.150 ...... 2.150 FA ...... ................ 1,881 .................5,375 ....02/12/2021 ... ....02/25/2041 ...
3133EN-Q3-7 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .. 1.B FE .. ...............8,048,446 . 100.3820 .............. 8,031,564 ..............8,001,000 .............. 8,031,564 .........(12,551) .......... (4,331) .................0 .................0 ......4.125 ...... 3.999 MS ...... ............... 84,344 .............. 165,021 ....06/02/2023 ... ....09/29/2028 ...
3130AL-DT-8 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .. 1.B FE .. .............. 1,250,000 ...76.7430 .................959,288 ..............1,250,000 ..............1,250,000 .................0 .................0 .................0 .................0 ......2.200 ...... 2.200 MS ...... .................8,938 ............... 30,250 ....02/17/2021 ... ....03/04/2036 ...
3133EN-YH-7 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .. 1.B FE .. ................. 124,884 ...98.8560 .................123,570 .................125,000 .................123,570 ........... 2,028 ............... 58 .................0 .................0 ......2.625 ...... 2.673 JD ....... ................... 191 .................3,281 ....06/02/2022 ... ....06/10/2024 ...
3130AW-Q2-9 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .. 1.B FE .. .............. 1,497,000 ...99.7980 .............. 1,496,970 ..............1,500,000 .............. 1,497,054 .................0 ............... 54 .................0 .................0 ......5.850 ...... 5.870 JJ ....... ............... 37,294 ......................0 ....07/25/2023 ... ....07/28/2038 ...
3133EP-WD-3 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .. 1.B FE .. ................. 299,460 . 101.4580 .................304,374 ................ 300,000 .................304,374 ........... 4,869 ............... 45 .................0 .................0 ......4.875 ...... 4.952 AO ...... .................2,884 .................1,219 ....09/15/2023 ... ....04/20/2026 ...
3130AW-S4-3 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .. 1.B FE .. ................. 250,000 . 100.0150 .................250,038 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......6.000 ......6.000 FA ...... .................5,625 ......................0 ....07/28/2023 ... ....08/16/2033 ...
3135G0-5X-7 ..... FEDERAL NATIONAL MORTGAGE ASSOCIATION ................ ... ... .......  .......... .. 1.B FE .. ................. 349,192 ...93.4920 .................327,222 .................350,000 .................327,222 .......... 11,395 .............. 165 .................0 .................0 ......0.375 ...... 0.423 FA ...... ................... 459 .................1,313 ....09/30/2020 ... ....08/25/2025 ...
3130AW-WK-2 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .. 1.B FE .. ................. 249,750 . 100.6320 .................251,580 .................250,000 .................249,757 .................0 .................7 .................0 .................0 ......6.150 ...... 6.164 FA ...... .................5,467 ......................0 ....08/15/2023 ... ....08/23/2033 ...
3135G0-6G-3 ..... FEDERAL NATIONAL MORTGAGE ASSOCIATION ................ ... ... .......  .......... .. 1.B FE .. ................. 494,903 ...93.1450 .................512,298 .................550,000 .................512,298 .............(920) .......... 18,557 .................0 .................0 ......0.500 ...... 4.278 MN ...... ................... 413 .................2,750 ....12/30/2022 ... ....11/07/2025 ...
3130AX-3A-4 ..... FEDERAL HOME LOAN BANKS .................................. ... ... ....... 2 ......... .. 1.B FE .. ................. 250,000 . 100.1800 .................250,450 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......6.500 ...... 6.500 MS ...... .................4,875 ......................0 ....08/29/2023 ... ....09/13/2038 ...
3135G0-Q2-2 ..... FEDERAL NATIONAL MORTGAGE ASSOCIATION ................ ... ... .......  .......... .... 1.A .... ................. 421,936 ...94.3170 .................377,268 ................ 400,000 .................377,268 .......... 12,510 .......... (4,302) .................0 .................0 ......1.875 ...... 0.769 MS ...... .................2,021 .................7,500 ....08/31/2021 ... ....09/24/2026 ...
3133EG-XR-1 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .... 1.A .... ...............1,090,546 ...71.7730 .................667,489 .................930,000 .............. 1,072,455 .................0 .......... (5,552) .................0 .................0 ......2.780 ...... 1.885 AO ...... .................6,104 ............... 25,854 ....09/03/2020 ... ....10/06/2044 ...
3135G0-V3-4 ..... FEDERAL NATIONAL MORTGAGE ASSOCIATION ................ ... ... .......  .......... .... 1.A .... ................. 421,584 ...99.7350 .................398,940 ................ 400,000 .................398,940 .......... 17,445 .......... (8,905) .................0 .................0 ......2.500 ...... 0.269 FA ...... .................4,056 ............... 10,000 ....08/31/2021 ... ....02/05/2024 ...
3133EH-5V-1 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .... 1.A .... ................. 498,875 ...93.4670 .................467,335 ................ 500,000 .................499,387 .................0 ............... 92 .................0 .................0 ......2.980 ...... 3.002 JJ ....... .................7,367 ............... 14,900 ....12/28/2017 ... ....01/03/2030 ...
3137EA-EP-0 ..... FEDERAL HOME LOAN MORTGAGE CORP ....................... ... ... .......  .......... .... 1.A .... ................. 399,004 ...96.5410 .................386,164 ................ 400,000 .................386,164 ............8,922 .............. 330 .................0 .................0 ......1.500 ...... 1.585 FA ...... .................2,317 ................ 6,000 ....02/08/2022 ... ....02/12/2025 ...
3133EH-6P-3 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .... 1.A .... ................. 600,000 ...91.0780 .................546,468 ................ 600,000 ................ 600,000 .................0 .................0 .................0 .................0 ......3.100 ...... 3.100 JJ ....... .................8,783 ............... 18,600 ....04/18/2001 ... ....01/11/2033 ...
3137EA-EX-3 ..... FEDERAL HOME LOAN MORTGAGE CORP ....................... ... ... .......  .......... .. 1.B FE .. ................. 198,240 ...93.3330 .................186,666 ................ 200,000 ................ 186,666 ........... 6,307 .............. 383 .................0 .................0 ......0.375 ...... 0.570 MS ...... ................... 204 ................... 750 ....02/22/2021 ... ....09/23/2025 ...
3133EH-WT-6 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .... 1.A .... .............. 1,500,116 ...86.2910 .............. 1,294,365 ..............1,500,000 ..............1,500,069 .................0 ............... (4) .................0 .................0 ......3.150 ...... 3.150 AO ...... ............... 11,813 ............... 47,250 ....08/24/2017 ... ....10/01/2038 ...
3137F8-2T-9 ..... FHMS K-122 X1 - CMBS ..................................... ... ... ....... 3 ......... .. 1.A FE .. ...................45,509 ....4.7210 .................. 28,797 ........................ 0 ..................28,797 ........... 1,351 .......... (4,438) .................0 .................0 ......0.879 ...... 3.028 MON ..... ................... 447 .................5,614 ....12/09/2020 ... ....11/25/2030 ...
3133EH-WW-9 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .... 1.A .... ...............2,500,138 ...87.4560 .............. 2,186,400 ..............2,500,000 .............. 2,500,097 .................0 ............... (7) .................0 .................0 ......3.030 ...... 3.030 MS ...... ............... 24,408 ............... 75,750 ....08/24/2017 ... ....09/05/2035 ...
365471-AE-1 ..... GARDENA CALIF PENSION OBLIG ............................. ... ... ....... 1 ......... .. 1.D FE .. ................. 250,000 ...95.8880 .................239,720 .................250,000 .................239,720 ........... 7,115 .................0 .................0 .................0 ......1.702 ...... 1.702 AO ...... .................1,064 .................4,255 ....11/10/2020 ... ....04/01/2025 ...
3133EH-XF-5 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .... 1.A .... ...............1,499,580 ...77.8990 .............. 1,168,485 ..............1,500,000 .............. 1,499,648 .................0 ............... 12 .................0 .................0 ......3.250 ...... 3.252 MS ...... ............... 15,573 ............... 48,750 ....08/28/2017 ... ....09/06/2044 ...
38122N-B3-5 ..... GOLDEN ST TOB SECURITIZATION CORP CALIF ............. ... ... ....... 1 ......... .. 1.D FE .. ................. 225,000 ...87.7840 .................197,514 .................225,000 .................197,514 .......... 10,411 .................0 .................0 .................0 ......2.246 ...... 2.246 JD ....... ................... 421 .................5,054 ....09/30/2021 ... ....06/01/2029 ...
3133EH-YW-7 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .... 1.A .... .............. 1,000,000 ...85.3100 .................853,100 ..............1,000,000 ..............1,000,000 .................0 .................0 .................0 .................0 ......3.000 ...... 3.000 MS ...... .................8,917 ............... 30,000 ....09/07/2017 ... ....09/14/2037 ...
38122N-C8-3 ..... GOLDEN ST TOB SECURITIZATION CORP CALIF ............. ... ... ....... 1 ......... .. 1.F FE .. ................. 250,000 ...88.2940 .................220,735 .................250,000 .................220,735 .......... 11,540 .................0 .................0 .................0 ......2.587 ...... 2.587 JD ....... ................... 539 .................6,468 ....12/08/2021 ... ....06/01/2029 ...
3133EJ-3E-7 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .... 1.A .... .............. 1,000,000 ...93.3750 .................933,750 ..............1,000,000 ..............1,000,000 .................0 .................0 .................0 .................0 ......3.980 ...... 3.980 JD ....... .................1,327 ............... 39,800 ....12/11/2018 ... ....12/19/2033 ...
419794-F6-4 ..... HAWAII ST ARPTS SYS REV .................................. ... ... ....... 1 ......... .. 1.E FE .. ................. 536,177 ...93.0130 .................497,620 .................535,000 .................497,620 .......... 16,615 .............(206) .................0 .................0 ......1.706 ...... 1.665 JJ ....... .................4,564 .................9,127 ....10/27/2020 ... ....07/01/2026 ...
3133EJ-C2-3 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .... 1.A .... ................. 999,500 ...93.7660 .................937,660 ..............1,000,000 .................999,643 .................0 ............... 29 .................0 .................0 ......4.000 ...... 4.004 MS ...... ............... 10,556 ............... 40,000 ....09/19/2018 ... ....09/26/2033 ...
462590-MF-4 ..... IASSTD 19 19A28 ............................................ ... ... .......  .......... .. 1.C FE .. ................. 438,750 ...90.8240 .................454,120 ................ 500,000 .................454,120 .......... 20,337 ........... 8,794 .................0 .................0 ......2.639 ...... 4.961 JD ....... ................ 1,100 ............... 13,195 ....09/21/2022 ... ....12/01/2028 ...
3133EJ-CQ-0 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .. 1.B FE .. .............. 1,579,616 ...89.6380 .............. 1,434,208 ..............1,600,000 .............. 1,584,206 .................0 .............. 850 .................0 .................0 ......3.440 ...... 3.529 FA ...... ............... 20,640 ............... 55,040 ....02/16/2018 ... ....02/16/2038 ...
462590-NB-2 ..... IOWA STUDENT LN LIQUIDITY CORP STUDENT L ............ ... ... .......  .......... .. 1.C FE .. ................. 210,000 ...98.7150 .................207,302 ................ 210,000 .................207,302 ........... 9,830 .................0 .................0 .................0 ......4.460 ...... 4.460 JD ....... ................... 781 .................9,366 ....06/09/2022 ... ....12/01/2028 ...
3133EJ-GG-8 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .. 1.B FE .. ...............1,102,035 ...95.0430 .............. 1,045,473 ..............1,100,000 ..............1,101,151 .................0 .............(164) .................0 .................0 ......3.320 ...... 3.301 MS ...... ............... 10,855 ............... 36,520 ....03/07/2018 ... ....03/14/2030 ...
544587-Y7-7 ..... LOS ANGELES CALIF MUN IMPT CORP LEASE RE ............ ... ... ....... 1 ......... .. 1.D FE .. ................. 550,292 ...89.6300 .................492,965 .................550,000 .................492,965 .......... 26,938 .............. (43) .................0 .................0 ......1.441 ...... 1.433 MN ...... .................1,321 .................7,926 ....10/30/2020 ... ....11/01/2027 ...
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3133EJ-HX-0 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .... 1.A .... ................. 498,335 ...94.0540 .................470,270 ................ 500,000 .................498,955 .................0 .............. 116 .................0 .................0 ......3.340 ...... 3.371 MS ...... .................4,268 ............... 16,700 ....03/22/2018 ... ....09/29/2031 ...
576004-HG-3 ..... MASSACHUSETTS (COMMONWEALTH OF) ....................... ... ... ....... 1 ......... .. 1.A FE .. ................. 154,444 ...99.1880 .................153,190 .................154,444 .................153,190 ........... 4,079 .................0 .................0 .................0 ......4.110 ...... 4.110 JJ ....... .................2,927 .................5,554 ....08/17/2022 ... ....07/15/2031 ...
3133EJ-PJ-2 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .... 1.A .... .............. 1,000,000 ...97.1670 .................971,670 ..............1,000,000 ..............1,000,000 .................0 .................0 .................0 .................0 ......3.670 ...... 3.669 MN ...... .................4,588 ............... 36,700 ....06/07/2018 ... ....05/16/2028 ...
59333P-5C-8 ...... MIAMI-DADE CNTY FLA AVIATION REV ...................... ... ... .......  .......... .. 1.E FE .. ................. 501,040 ...93.8130 .................469,065 ................ 500,000 .................469,065 .......... 14,965 .............(175) .................0 .................0 ......2.268 ...... 2.230 AO ...... .................2,835 ............... 11,340 ....10/30/2020 ... ....10/01/2026 ...
3133EJ-VS-5 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .... 1.A .... ................. 250,185 ...90.4230 .................226,058 .................250,000 .................250,000 .................0 .............. (26) .................0 .................0 ......4.140 ...... 4.140 FA ...... .................4,284 ............... 10,350 ....01/28/2019 ... ....08/02/2038 ...
59333P-6A-1 ..... MIAMI-DADE CNTY FLA AVIATION REV ...................... ... ... .......  .......... .. 1.E FE .. .................. 10,000 ...93.9080 ................... 9,391 ..................10,000 ................... 9,391 .............. 336 .................0 .................0 .................0 ......1.229 ...... 1.229 AO ...... .................... 31 ................... 123 ....12/03/2020 ... ....10/01/2025 ...
3133EJ-X5-3 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .. 1.B FE .. ................. 698,420 .. 86.8060 .................434,030 ................ 500,000 .................674,829 .................0 .......... (7,234) .................0 .................0 ......3.910 ......1.810 MN ...... .................1,846 ............... 19,550 ....09/02/2020 ... ....11/27/2043 ...
59335K-CQ-8 ..... MIAMI-DADE CNTY FLA SEAPORT REV ....................... ... ... .......  .......... .. 1.F FE .. ................. 500,260 ...87.7260 .................438,630 ................ 500,000 .................438,630 .......... 23,391 .............. (36) .................0 .................0 ......1.692 ...... 1.684 AO ...... .................2,115 .................8,460 ....08/31/2021 ... ....10/01/2028 ...
3133EK-BP-0 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .. 1.B FE .. ................. 634,000 ...86.1510 .................430,755 ................ 500,000 .................613,544 .................0 .......... (6,451) .................0 .................0 ......3.500 ......1.771 FA ...... .................5,979 ............... 17,500 ....10/07/2020 ... ....02/28/2039 ...
59335K-FL-6 ..... MIAMI-DADE CNTY FLA SEAPORT REV ....................... ... ... .......  .......... .. 1.G FE .. ................. 100,000 . 104.1060 .................104,106 ................ 100,000 ................ 104,106 ........... 4,106 .................0 .................0 .................0 ......5.663 ...... 5.664 MN ...... ................... 252 ......................0 ....12/01/2023 ... ....11/01/2033 ...
3133EK-BQ-8 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .. 1.B FE .. ................. 666,560 ...83.6220 .................418,110 ................ 500,000 .................647,498 .................0 .......... (5,956) .................0 .................0 ......3.670 ...... 1.901 FA ...... .................6,372 ............... 18,350 ....09/23/2020 ... ....02/26/2044 ...
64971X-SX-7 ..... NEW YORK N Y CITY TRANSITIONAL FIN AUTH ............. ... ... ....... 1 ......... .. 1.A FE .. ................. 541,607 ...90.8320 .................499,576 .................550,000 .................499,576 .......... 29,659 ........... 1,279 .................0 .................0 ......1.350 ...... 1.598 MN ...... .................1,238 .................7,425 ....10/30/2020 ... ....05/01/2027 ...
3133EK-JG-2 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .. 1.B FE .. ...............2,334,672 ...84.5580 .............. 1,572,779 ..............1,860,000 .............. 2,260,753 .................0 .........(22,613) .................0 .................0 ......3.360 ...... 1.750 AO ...... ............... 11,458 ............... 62,496 ....09/01/2020 ... ....04/25/2039 ...
650035-7B-8 ..... NEW YORK ST URBAN DEV CORP REV ......................... ... ... ....... 1,2 ....... .. 1.B FE .. ................. 462,366 ...99.4790 .................432,734 .................435,000 .................432,734 .......... 14,564 .......... (8,174) .................0 .................0 ......2.880 ...... 0.980 MS ...... .................3,689 ............... 12,528 ....10/28/2020 ... ....03/15/2024 ...
3133EL-LU-6 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .. 1.B FE .. ................. 550,225 ...76.1470 .................380,735 ................ 500,000 .................542,304 .................0 .......... (2,428) .................0 .................0 ......2.390 ...... 1.750 FA ...... .................4,780 ............... 11,950 ....09/01/2020 ... ....02/07/2039 ...
68607D-VC-6 ..... OREGON ST DEPT TRANSN HWY USER TAX REV .............. ... ... ....... 1 ......... .. 1.B FE .. ................. 546,915 ...90.9000 .................499,950 .................550,000 .................499,950 .......... 19,725 .............. 509 .................0 .................0 ......0.934 ...... 1.030 MN ...... ................... 656 .................5,137 ....10/30/2020 ... ....11/15/2026 ...
3133EL-R2-2 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .... 1.A .... ...............2,220,000 .. 67.1660 .............. 1,491,085 .............. 2,220,000 .............. 2,220,000 .................0 .................0 .................0 .................0 ......2.020 ...... 2.020 JJ ....... ............... 22,297 ............... 44,844 ....07/23/2020 ... ....07/02/2040 ...
70917R-B5-3 ..... PENNSYLVANIA ST HIGHER EDL FACS AUTH REV ............ ... ... ....... 1 ......... .. 1.E FE .. ................. 369,813 . 105.7740 .................317,322 ................ 300,000 .................317,322 .......... 11,320 .......... (7,573) .................0 .................0 ......6.141 ...... 3.023 AO ...... .................4,606 ............... 18,423 ....10/18/2021 ... ....04/01/2030 ...
3133EL-Z9-8 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .... 1.A .... ...............1,370,375 ...66.7260 .................914,146 ..............1,370,000 ..............1,370,000 .................0 .................0 .................0 .................0 ......1.990 ...... 1.990 JJ ....... ............... 11,435 ............... 27,263 ....08/06/2020 ... ....07/30/2040 ...
70917T-LM-1 ..... PENNSYLVANIA ST HIGHER EDL FACS AUTH REV ............ ... ... ....... 2 ......... .. 1.C FE .. ................. 190,310 ...98.0380 .................186,272 ................ 190,000 .................186,272 .......... (3,767) .............. (13) .................0 .................0 ......0.875 ...... 0.829 JD ....... .................... 74 ................... 831 ....10/30/2020 ... ....06/15/2024 ...
3133EM-6M-9 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .. 1.B FE .. ...............1,997,500 .. 67.7780 .............. 1,355,560 ..............2,000,000 .............. 1,997,728 .................0 .............. 102 .................0 .................0 ......2.350 ...... 2.358 MS ...... ............... 12,272 ............... 47,000 ....09/21/2021 ... ....09/27/2041 ...
70917T-LY-5 ..... PENNSYLVANIA ST HIGHER EDL FACS AUTH REV ............ ... ... .......  .......... .. 1.D FE .. ................. 485,791 ...97.9550 .................475,082 .................485,000 .................475,082 .......... 18,577 .............(220) .................0 .................0 ......0.875 ...... 0.829 JD ....... ................... 189 .................4,244 ....10/30/2020 ... ....06/15/2024 ...
3133EM-AP-7 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .. 1.B FE .. ...............2,856,425 ...65.0660 ..............1,860,888 ..............2,860,000 .............. 2,856,917 .................0 .............. 154 .................0 .................0 ......1.990 ...... 1.998 MS ...... ............... 15,335 ............... 56,914 ....09/16/2020 ... ....09/24/2040 ...
71783D-AD-7 ..... PHILADELPHIA PA AUTH FOR INDL DEV CITY S ............ ... ... ....... 1 ......... .. 1.F FE .. ................. 282,935 ...98.5150 .................261,065 .................265,000 .................261,065 ........... 5,747 .......... (3,953) .................0 .................0 ......3.964 ...... 2.360 AO ...... .................2,218 ............... 10,505 ....10/21/2021 ... ....04/15/2026 ...
3133EM-C7-5 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .. 1.B FE .. ................. 250,000 ...68.4440 .................171,110 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......2.840 ...... 2.840 JD ....... ................... 592 ................ 7,100 ....06/11/2021 ... ....06/01/2046 ...
783186-UH-0 ..... RUTGERS ST UNIV N J ....................................... ... ... ....... 1 ......... .. 1.E FE .. ................. 402,006 ...89.5350 .................340,233 ................ 380,000 .................340,233 .......... 25,918 .......... (1,959) .................0 .................0 ......2.888 ...... 2.268 MN ...... .................1,829 ............... 10,974 ....10/28/2020 ... ....05/01/2032 ...
3133EM-CV-2 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .. 1.B FE .. ................. 499,750 ...66.8260 .................334,130 ................ 500,000 .................499,784 .................0 ............... 11 .................0 .................0 ......2.000 ...... 2.003 AO ...... .................2,111 ............... 10,000 ....10/15/2020 ... ....10/15/2040 ...
798170-AL-0 ..... SUCCESSOR AGENCY TO THE REDEVELOPMENT AG ............ ... ... ....... 2 ......... .. 1.C FE .. ................. 405,376 ...94.3050 .................348,929 ................ 370,000 .................348,929 .......... 18,975 .......... (5,177) .................0 .................0 ......3.125 ...... 1.624 FA ...... .................4,818 ............... 11,563 ....10/28/2020 ... ....08/01/2028 ...
3133EM-EN-8 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .. 1.B FE .. ...............1,499,250 ...57.8730 .................868,095 ..............1,500,000 .............. 1,499,326 .................0 ............... 24 .................0 .................0 ......2.000 ...... 2.003 AO ...... .................5,333 ............... 30,000 ....10/19/2020 ... ....10/27/2045 ...
837151-XE-4 ..... SOUTH CAROLINA ST PUB SVC AUTH REV .................... ... ... ....... 1 ......... .. 1.G FE .. ................. 105,000 ...93.4060 ..................98,076 ................ 105,000 ..................98,076 ............3,142 .................0 .................0 .................0 ......1.485 ...... 1.485 JD ....... ................... 130 .................1,559 ....10/28/2020 ... ....12/01/2025 ...
3133EM-FV-9 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... .......  .......... .. 1.B FE .. ................. 991,930 ...71.2520 .................712,520 ..............1,000,000 .................993,258 .................0 .............. 427 .................0 .................0 ......1.680 ...... 1.735 MN ...... .................2,707 ............... 16,800 ....10/29/2020 ... ....11/03/2037 ...
880591-CJ-9 ..... TENNESSEE VALLEY AUTHORITY .............................. ... ... .......  .......... .... 1.A .... ................. 248,720 . 104.3730 .................234,839 .................225,000 .................234,839 ........... 3,216 .......... (7,216) .................0 .................0 ......6.750 ...... 3.260 MN ...... .................2,531 ............... 15,188 ....08/15/2022 ... ....11/01/2025 ...
3133EM-GU-0 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .. 1.B FE .. ................. 999,000 ...66.2230 .................662,230 ..............1,000,000 .................999,132 .................0 ............... 42 .................0 .................0 ......2.100 ...... 2.106 MN ...... .................2,450 ............... 21,000 ....11/30/2020 ... ....11/19/2040 ...
880591-ER-9 ..... TENNESSEE VALLEY AUTHORITY .............................. ... ... .......  .......... .... 1.A .... ................. 384,420 ...98.5050 .................344,768 .................350,000 .................344,768 .......... 14,455 .......... (8,908) .................0 .................0 ......2.875 ...... 0.314 MS ...... .................2,963 ............... 10,063 ....11/02/2020 ... ....09/15/2024 ...
3133EM-LL-4 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .. 1.B FE .. ................. 750,000 ...65.3350 .................490,013 ................ 750,000 ................ 750,000 .................0 .................0 .................0 .................0 ......2.070 ...... 2.070 JD ....... ................... 431 ............... 15,525 ....12/16/2020 ... ....12/21/2040 ...
880591-EU-2 ..... TENNESSEE VALLEY AUTHORITY .............................. ... ... .......  .......... .... 1.A .... ................. 388,525 ...96.1750 .................336,613 .................350,000 .................336,613 .......... 11,714 .......... (6,457) .................0 .................0 ......2.875 ...... 0.961 FA ...... .................4,193 ............... 10,063 ....02/25/2021 ... ....02/01/2027 ...
3133EM-NS-7 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .. 1.B FE .. .............. 1,250,000 ...65.9520 .................824,400 ..............1,250,000 ..............1,250,000 .................0 .................0 .................0 .................0 ......2.100 ...... 2.100 JJ ....... ............... 11,156 ............... 26,250 ....01/20/2021 ... ....01/28/2041 ...
88880L-AG-8 ..... TOBACCO SETTLEMENT FIN AUTH WEST VA ASSE ............ ... ... ....... 1 ......... .. 1.F FE .. ................. 676,721 ...94.9420 .................640,859 ................ 675,000 .................640,859 .......... 23,826 .............(376) .................0 .................0 ......1.647 ...... 1.589 JD ....... ................... 926 ............... 11,117 ....10/26/2020 ... ....06/01/2025 ...
3133EM-SR-4 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .. 1.B FE .. .............. 1,250,000 ...78.9630 .................987,038 ..............1,250,000 ..............1,250,000 .................0 .................0 .................0 .................0 ......2.350 ...... 2.350 MS ...... .................9,057 ............... 29,375 ....03/01/2021 ... ....03/10/2036 ...
891371-AM-8 ..... TORRANCE CALIF JT PWRS FING AUTH LEASE R ............ ... ... ....... 1,2 ....... .. 1.C FE .. ................. 397,117 ...85.5690 .................337,998 .................395,000 .................337,998 .......... 20,236 .............(206) .................0 .................0 ......2.872 ...... 2.808 AO ...... .................2,836 ............... 11,344 ....10/28/2020 ... ....10/01/2032 ...
3133EM-TM-4 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .. 1.B FE .. ...............1,935,000 .. 71.1660 .............. 1,779,150 ..............2,500,000 .............. 1,950,795 .................0 .......... 15,795 .................0 .................0 ......2.580 ...... 4.360 MS ...... ............... 18,992 ............... 38,700 ....03/16/2023 ... ....03/15/2041 ...
91412H-FN-8 ..... UNIVERSITY CALIF REVS .................................... ... ... ....... 1 ......... .. 1.C FE .. ................. 423,053 ...92.6910 .................389,302 .................420,000 .................389,302 .......... 15,738 .............(551) .................0 .................0 ......1.266 ...... 1.130 MN ...... ................... 679 .................5,317 ....10/30/2020 ... ....05/15/2026 ...
3133EN-AN-0 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .. 1.B FE .. ...............1,498,500 ...69.8840 .............. 1,048,260 ..............1,500,000 .............. 1,498,631 .................0 ............... 60 .................0 .................0 ......2.540 ...... 2.546 AO ...... .................7,726 ............... 38,100 ....10/06/2021 ... ....10/18/2041 ...
3133EN-PE-4 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .. 1.B FE .. .............. 2,500,000 ...88.9850 .............. 2,224,625 ..............2,500,000 ..............2,500,000 .................0 .................0 .................0 .................0 ......2.940 ...... 2.940 FA ...... ............... 26,133 ............... 73,500 ....02/14/2022 ... ....02/23/2032 ...
3133EN-UW-8 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .. 1.B FE .. .............. 1,000,000 ...94.2040 .................942,040 ..............1,000,000 ..............1,000,000 .................0 .................0 .................0 .................0 ......4.490 ...... 4.490 AO ...... .................8,855 ............... 44,900 ....04/13/2022 ... ....04/20/2037 ...
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3133EN-YJ-3 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .. 1.B FE .. ................. 249,688 ...93.5030 .................233,758 .................250,000 .................249,702 .................0 ............... 10 .................0 .................0 ......4.980 ...... 4.990 JD ....... ................... 761 ............... 12,450 ....06/02/2022 ... ....06/09/2042 ...
3133EN-ZH-6 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .. 1.B FE .. .............. 1,000,000 ...97.9480 .................979,480 ..............1,000,000 ..............1,000,000 .................0 .................0 .................0 .................0 ......5.480 ...... 5.480 JD ....... ................... 609 ............... 54,800 ....06/21/2022 ... ....06/27/2042 ...
3133EP-EJ-0 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .. 1.B FE .. ...............2,250,000 ...99.5850 .............. 2,240,663 .............. 2,250,000 .............. 2,250,000 .................0 .................0 .................0 .................0 ......6.200 ...... 6.200 AO ...... ............... 34,100 ............... 69,750 ....03/23/2023 ... ....04/03/2043 ...
3133EP-WZ-4 ..... FEDERAL FARM CREDIT BANKS FUNDING CORP .............. ... ... ....... 2 ......... .. 1.B FE .. ................. 247,950 . 100.8070 .................252,018 .................250,000 .................247,981 .................0 ............... 31 .................0 .................0 ......6.450 ...... 6.550 MS ...... .................4,210 ......................0 ....10/04/2023 ... ....09/27/2035 ...
3134A4-AB-0 ..... FEDERAL HOME LOAN MORTGAGE CORP ....................... ...@.. .......  .......... .... 1.A .... ................. 960,000 ...73.3640 .............. 1,100,460 ..............1,500,000 ..............1,173,069 .................0 .......... 39,348 .................0 .................0 ......0.000 ...... 3.441 N/A ..... ......................0 ......................0 ....02/15/2018 ... ....03/15/2031 ...
3134A4-CM-4 ..... FEDERAL HOME LOAN MORTGAGE CORP ....................... ...@.. .......  .......... .... 1.A .... ................. 921,851 .. 78.1860 .............. 1,094,604 ..............1,400,000 ..............1,116,170 .................0 .......... 40,017 .................0 .................0 ......0.000 ...... 3.685 N/A ..... ......................0 ......................0 ....10/04/2018 ... ....03/15/2030 ...
3134A4-KY-9 ..... FEDERAL HOME LOAN MORTGAGE CORP ....................... ...@.. .......  .......... .... 1.A .... ...............2,373,451 ...69.1040 .............. 2,418,640 ..............3,500,000 .............. 2,721,228 .................0 .......... 77,715 .................0 .................0 ......0.000 ...... 2.885 N/A ..... ......................0 ......................0 ....01/22/2021 ... ....07/15/2032 ...
3134A4-NR-1 ..... FEDERAL HOME LOAN MORTGAGE CORP ....................... ...@.. .......  .......... .... 1.A .... ...............1,398,575 ...75.0990 .............. 1,614,629 ..............2,150,000 .............. 1,693,384 .................0 .......... 60,711 .................0 .................0 ......0.000 ...... 3.685 N/A ..... ......................0 ......................0 ....10/04/2018 ... ....07/15/2030 ...
3134A4-NS-9 ..... FEDERAL HOME LOAN MORTGAGE CORP ....................... ...@.. .......  .......... .... 1.A .... ................. 489,645 ...74.6120 .................559,590 ................ 750,000 .................593,358 .................0 .......... 19,424 .................0 .................0 ......0.000 ...... 3.356 N/A ..... ......................0 ......................0 ....03/22/2018 ... ....01/15/2031 ...
3134GV-5K-0 ..... FEDERAL HOME LOAN MORTGAGE CORP ....................... ... ... ....... 2 ......... .... 1.A .... ...............2,250,000 ...69.3660 .............. 1,560,735 .............. 2,250,000 .............. 2,250,000 .................0 .................0 .................0 .................0 ......2.220 ...... 2.220 JJ ....... ............... 23,310 ............... 49,950 ....07/01/2020 ... ....07/13/2040 ...
3134GW-6D-3 ..... FEDERAL HOME LOAN MORTGAGE CORP ....................... ... ... ....... 2 ......... .. 1.B FE .. ...............2,745,943 .. 66.7760 .............. 1,836,340 ..............2,750,000 .............. 2,746,481 .................0 .............. 174 .................0 .................0 ......2.000 ...... 2.009 AO ...... .................9,472 ............... 55,000 ....12/16/2020 ... ....10/29/2040 ...
3134GW-7C-4 ..... FEDERAL HOME LOAN MORTGAGE CORP ....................... ... ... ....... 2 ......... .. 1.B FE .. ...............1,495,875 ...59.5220 .................892,830 ..............1,500,000 .............. 1,496,283 .................0 .............. 132 .................0 .................0 ......2.100 ...... 2.114 MN ...... .................4,463 ............... 31,500 ....10/27/2020 ... ....11/10/2045 ...
3134GW-QD-1 ..... FEDERAL HOME LOAN MORTGAGE CORP ....................... ... ... ....... 2 ......... .. 1.B FE .. .............. 1,500,000 ...55.5350 .................833,025 ..............1,500,000 ..............1,500,000 .................0 .................0 .................0 .................0 ......2.050 ...... 2.050 FA ...... ............... 11,275 ............... 30,750 ....08/10/2020 ... ....08/19/2050 ...
3134GW-WA-0 ..... FEDERAL HOME LOAN MORTGAGE CORP ....................... ... ... ....... 2 ......... .. 1.B FE .. ...............1,997,500 ...58.4890 .............. 1,169,780 ..............2,000,000 .............. 1,997,758 .................0 ............... 81 .................0 .................0 ......2.020 ...... 2.026 AO ...... .................9,651 ............... 40,400 ....09/23/2020 ... ....10/05/2045 ...
31358D-CT-9 ..... FEDERAL NATIONAL MORTGAGE ASSOCIATION ................ ...@.. .......  .......... .... 1.A .... ................. 473,470 ...51.9210 .................519,210 ..............1,000,000 .................576,834 .................0 .......... 21,337 .................0 .................0 ......0.000 ...... 3.805 N/A ..... ......................0 ......................0 ....10/04/2018 ... ....08/06/2038 ...
31358D-DG-6 ..... FEDERAL NATIONAL MORTGAGE ASSOCIATION ................ ...@.. .......  .......... .... 1.A .... ................. 167,428 ...77.7130 .................194,283 .................250,000 .................203,685 .................0 ........... 6,795 .................0 .................0 ......0.000 ...... 3.422 N/A ..... ......................0 ......................0 ....03/20/2018 ... ....01/15/2030 ...
31358D-DR-2 ..... FEDERAL NATIONAL MORTGAGE ASSOCIATION ................ ...@.. .......  .......... .... 1.A .... ................. 660,106 ...76.6560 .................766,560 ..............1,000,000 ................ 805,687 .................0 .......... 26,860 .................0 .................0 ......0.000 ...... 3.372 N/A ..... ......................0 ......................0 ....02/14/2018 ... ....05/15/2030 ...
31422B-6G-0 ..... FEDERAL AGRICULTURAL MORTGAGE CORP .................... ... ... ....... 2 ......... .... 1.A .... ................. 250,000 ...59.7800 .................149,450 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......2.150 ...... 2.150 JJ ....... .................2,523 .................5,375 ....01/05/2021 ... ....01/12/2046 ...
63610E-AB-5 ..... ATIONAL FINANCE AUTHORITY MULTIFAMILY MO ............ ... ... .......  .......... .. 1.A FE .. .............. 1,000,000 . 104.3850 .............. 1,043,850 ..............1,000,000 ..............1,000,000 .................0 .................0 .................0 .................0 ......5.770 ...... 5.770 MON ..... .................4,913 ......................0 ....12/08/2023 ... ....07/01/2057 ...
646140-DP-5 ..... NEW JERSEY ST TPK AUTH TPK REV ......................... ... ... .......  .......... .. 1.E FE .. ...............2,452,475 ...93.3900 .............. 2,264,708 .............. 2,425,000 .............. 2,436,326 .................0 .......... (5,594) .................0 .................0 ......1.047 ......0.811 JJ ....... ............... 12,695 ............... 25,390 ....02/01/2021 ... ....01/01/2026 ...
677071-AN-2 ..... OHANA MILITARY COMMUNITIES LLC ......................... ... ... .......  .......... .. 1.D FE .. ...............4,422,550 . 101.3371 .............. 4,737,509 ..............4,675,000 .............. 4,530,171 .................0 ............7,434 .................0 .................0 ......5.558 ...... 5.906 AO ...... ............... 64,959 .............. 259,837 ....10/15/2010 ... ....10/01/2036 ...
725304-YB-9 ..... PITTSBURGH PA WTR & SWR AUTH WTR & SWR S ............ ... ... ....... 2 ......... .. 1.E FE .. ................. 492,445 . 100.6400 .................503,200 ................ 500,000 .................492,542 .................0 ............... 97 .................0 .................0 ......4.250 ...... 4.340 MS ...... ............... 10,507 ......................0 ....06/08/2023 ... ....09/01/2053 ...
76221R-7B-3 ..... RHODE ISLAND HSG & MTG FIN CORP ........................ ... ... ....... 2 ......... .. 1.B FE .. ................. 250,000 ...99.8150 .................249,538 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......5.400 ...... 5.399 AO ...... .................4,763 ......................0 ....07/20/2023 ... ....10/01/2038 ...
79625G-DG-5 ..... SAN ANTONIO TEX ELEC & GAS REV ......................... ... ... ....... 1,2 ....... .. 1.D FE .. ................. 101,931 ...73.3590 .................. 73,359 ................ 100,000 .................101,394 .................0 .............(176) .................0 .................0 ......2.905 ...... 2.688 FA ...... .................1,210 .................2,905 ....11/16/2020 ... ....02/01/2048 ...
87638Q-RD-3 ..... TARRANT CNTY TEX CULTURAL ED FACS FIN CO ............ ... ... ....... 1,2 ....... .. 1.E FE .. ................. 100,000 ...83.0400 .................. 83,040 ................ 100,000 ................ 100,000 .................0 .................0 .................0 .................0 ......2.571 ...... 2.571 MS ...... ................... 857 .................2,571 ....12/10/2020 ... ....09/01/2032 ...
87638Q-RG-6 ..... TARRANT CNTY TEX CULTURAL ED FACS FIN CO ............ ... ... ....... 1,2 ....... .. 1.E FE .. ................. 744,830 ...80.3050 .................803,050 ..............1,000,000 .................750,119 .................0 ............5,289 .................0 .................0 ......2.901 ...... 5.894 MS ...... .................9,670 ............... 14,505 ....08/17/2023 ... ....09/01/2035 ...
88046K-FR-2 ..... TENNESSEE HOUSING DEVELOPMENT AGENCY ................. ... ... ....... 2 ......... .. 1.B FE .. ................. 250,000 . 100.8390 .................252,098 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......5.545 ...... 5.545 JJ ....... ................ 6,007 ......................0 ....06/28/2023 ... ....07/01/2053 ...
880591-EJ-7 ..... TENNESSEE VALLEY AUTHORITY .............................. ... ... .......  .......... .... 1.A .... ................. 345,080 ...97.7400 .................244,350 .................250,000 .................340,019 .................0 .......... (1,330) .................0 .................0 ......4.625 ...... 3.000 MS ...... .................3,405 ............... 11,563 ....01/09/2020 ... ....09/15/2060 ...
88059E-N5-9 ..... TENNESSEE VALLEY AUTHORITY .............................. ...@.. .......  .......... .... 1.A .... ................. 589,915 ...29.4970 .................442,455 ..............1,500,000 .................682,632 .................0 .......... 21,994 .................0 .................0 ......0.000 ...... 3.302 N/A ..... ......................0 ......................0 ....07/15/2019 ... ....01/15/2048 ...
88059F-BR-1 ..... TENNESSEE VALLEY AUTHORITY .............................. ...@.. .......  .......... .... 1.A .... ................. 170,763 ...50.0030 .................125,008 .................250,000 .................182,205 .................0 ............3,944 .................0 .................0 ......0.000 ...... 2.200 N/A ..... ......................0 ......................0 ....01/13/2021 ... ....06/15/2038 ...
88059F-BS-9 ..... TENNESSEE VALLEY AUTHORITY .............................. ...@.. .......  .......... .... 1.A .... ................. 356,917 ...46.9110 .................258,011 .................550,000 ................ 381,781 .................0 ........... 8,769 .................0 .................0 ......0.000 ...... 2.337 N/A ..... ......................0 ......................0 ....03/01/2021 ... ....09/15/2039 ...
88059F-CG-4 ..... TENNESSEE VALLEY AUTHORITY .............................. ...@.. .......  .......... .... 1.A .... ................. 104,432 ...13.7070 .................. 44,274 .................323,000 .................112,579 .................0 ........... 2,809 .................0 .................0 ......0.000 ...... 2.543 N/A ..... ......................0 ......................0 ....01/04/2021 ... ....09/15/2065 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 202,670,596 XXX 180,129,876 209,115,222 199,465,245 2,139,921 245,032 0 0 XXX XXX XXX 1,637,054 4,139,225 XXX XXX

3132D6-EB-2 ..... FH SB8230 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 441,584 . 100.5650 .................443,248 .................440,758 .................441,608 .................0 ............... 24 .................0 .................0 ......5.000 ...... 4.930 MON ..... .................1,836 ............... 12,855 ....04/19/2023 ... ....05/01/2038 ...
3133T8-AZ-0 ..... FSPC T-004 WAC - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... .................. 32,568 ...96.3338 .................. 35,067 ..................36,401 ..................35,067 .............(529) .............. 576 .................0 .................0 ......3.729 ...... 6.281 MON ..... ................... 113 .................1,359 ....09/30/2015 ... ....09/25/2036 ...
01F020-41-4 ..... FNCI-2N-JAN-2023 - RMBS .................................. ...&.. ....... 4 ......... .... 1.A .... ................. 832,495 ...89.7907 .................849,420 .................946,000 .................849,420 .......... 16,925 .................0 .................0 .................0 ......2.000 ...... 3.044 MON ..... ................... 893 ......................0 ....12/05/2023 ... ....01/25/2038 ...
31326H-WV-2 ..... FED HM LN PC POOL 2B3360 ................................. ... ... .......  .......... .... 1.A .... ...................34,456 ...99.4460 .................. 33,897 ..................34,086 ..................33,897 ........... 1,014 .................0 .................0 .................0 ......3.185 ......1.000 MTLY .... ................... 181 .................1,009 ....03/22/2019 ... ....11/01/2044 ...
01F020-41-4 ..... FNCI-2N-JAN-2024 - MBS ................................... ...&.. ....... 4 ......... .... 1.A .... ...............5,268,398 ...89.6046 .............. 5,376,276 ..............6,000,000 .............. 5,376,276 .........107,878 .................0 .................0 .................0 ......2.000 ...... 2.997 MON ..... ......................0 ......................0 ....12/12/2023 ... ....01/25/2039 ...
31368H-NM-1 ..... FN 190396 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 38,829 ...99.6749 .................. 38,367 .................. 38,492 ..................38,367 .............. 278 .............. (11) .................0 .................0 ......4.500 ...... 4.331 MON ..... ................... 144 .................1,732 ....02/08/2013 ... ....06/01/2039 ...
01F020-61-2 ..... FNCL-2N-JAN-2023 - RMBS .................................. ...&.. ....... 4 ......... .... 1.A .... ................. 904,251 ...81.7500 .................933,585 ..............1,142,000 .................933,585 .......... 29,334 .................0 .................0 .................0 ......2.000 ...... 3.082 MON ..... ................... 952 ......................0 ....12/06/2023 ... ....01/25/2054 ...
31326K-SW-8 ..... FED HM LN PC POOL 2B5033 ................................. ... ... .......  .......... .... 1.A .... .................. 48,198 ...95.5910 .................. 46,013 ..................48,135 ..................46,013 ............... 46 .................0 .................0 .................0 ......2.764 ......1.000 MTLY .... ................... 222 .................1,303 ....03/22/2019 ... ....01/01/2046 ...
3132DV-3Y-9 ..... FH SD8015 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 256,558 ...86.0145 .................221,647 .................257,685 .................256,558 .................0 ............... 10 .................0 .................0 ......2.500 ...... 2.546 MON ..... ................... 537 .................6,442 ....09/11/2019 ... ....10/01/2049 ...
01F022-41-0 ..... FNCI-2.5N-JAN-2023 - RMBS ............................... ...&.. ....... 4 ......... .... 1.A .... ................. 692,409 ...92.1170 .................702,853 ................ 763,000 .................702,853 .......... 10,444 .................0 .................0 .................0 ......2.500 ...... 3.317 MON ..... ................... 901 ......................0 ....12/05/2023 ... ....01/25/2039 ...
31326K-VX-2 ..... FED HM LN PC POOL 2B5130 ................................. ... ... .......  .......... .... 1.A .... ...................32,484 . 102.1550 .................. 32,932 .................. 32,237 .................. 32,932 .............(406) .................0 .................0 .................0 ......7.120 ......1.000 MTLY .... ................... 383 .................1,544 ....03/22/2019 ... ....02/01/2046 ...
01F020-61-2 ..... FNCL-2N-JAN-2023 - RMBS .................................. ...&.. ....... 4 ......... .... 1.A .... ............. 18,816,289 ...81.7500 .............19,620,000 .............24,000,000 .............19,620,000 .........803,711 .................0 .................0 .................0 ......2.000 ...... 3.129 MON ..... ............... 20,000 ......................0 ....12/07/2023 ... ....01/25/2054 ...
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01F022-61-8 ..... FNCL-2.5N-JAN-2022 - ABS/MBS ........................... ...&.. ....... 4 ......... .... 1.A .... ...............3,369,576 ...85.0938 .............. 3,470,974 ..............4,079,000 .............. 3,470,974 .........101,398 .................0 .................0 .................0 ......2.500 ...... 3.442 MON ..... .................4,249 ......................0 ....12/06/2023 ... ....01/25/2054 ...
31326K-XR-3 ..... FED HM LN PC POOL 2B5188 ................................ ... ... .......  .......... .... 1.A .... .................. 49,697 ...95.6830 .................. 47,343 .................. 49,479 .................. 47,343 .............. 335 .................0 .................0 .................0 ......2.879 ......1.000 MTLY .... ................... 242 .................1,336 ....03/22/2019 ... ....03/01/2046 ...
3132DV-5C-5 ..... FH SD8043 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 603,961 ...86.0145 .................515,407 .................599,209 ................ 603,867 .................0 .............(125) .................0 .................0 ......2.500 ...... 2.398 MON ..... .................1,248 ............... 14,980 ....02/21/2020 ... ....02/01/2050 ...
01F030-41-3 ..... FNCI-3N-JAN-2022 - MBS ................................... . &SS. ....... 4 ......... .... 1.A .... ................. 429,696 ...94.2813 .................435,580 .................462,000 .................435,580 ........... 5,884 .................0 .................0 .................0 ......3.000 ...... 3.655 MON ..... ................... 655 ......................0 ....12/05/2023 ... ....01/25/2037 ...
31326M-2J-1 ..... FED HM LN PC POOL 2B7077 ................................ ... ... .......  .......... .... 1.A .... ................. 335,797 ...97.5420 .................326,333 .................334,556 .................326,333 .............. 115 .................0 .................0 .................0 ......3.571 ......1.000 MTLY .... .................1,994 ............... 11,794 ....09/19/2018 ... ....08/01/2048 ...
01F022-61-8 ..... FNCL-2.5N-JAN-2022 - ABS/MBS ........................... ...&.. ....... 4 ......... .... 1.A .... ............. 19,216,797 ...85.0938 .............19,997,031 .............23,500,000 .............19,997,031 .........780,234 .................0 .................0 .................0 ......2.500 ...... 3.493 MON ..... ............... 28,646 ......................0 ....12/13/2023 ... ....01/25/2054 ...
01F030-61-1 ..... FNCL-3N-JAN-2022 - ABS/MBS .............................. ...&.. ....... 4 ......... .... 1.A .... ...............3,025,295 ...88.5968 .............. 3,118,607 .............. 3,520,000 ..............3,118,607 .......... 93,312 .................0 .................0 .................0 ......3.000 ...... 3.790 MON ..... .................4,400 ......................0 ....12/06/2023 ... ....01/25/2053 ...
31326M-4Q-3 ..... FED HM LN PC POOL 2B7131 ................................ ... ... .......  .......... .... 1.A .... ................. 634,071 ...96.9580 .................613,677 .................632,933 ................ 613,677 ........... 2,870 .................0 .................0 .................0 ......3.273 ......1.000 MTLY .... .................3,456 ............... 19,210 ....09/19/2018 ... ....09/01/2048 ...
3132DW-E7-4 ..... FH SD8258 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 913,057 ...98.9499 .................907,582 .................917,214 .................913,083 .................0 ............... 25 .................0 .................0 ......5.000 ...... 5.070 MON ..... .................3,822 ............... 30,574 ....03/27/2023 ... ....10/01/2052 ...
01F032-41-9 ..... FNCI-3.5N-JAN-2022 - MBS ................................. . &SS. ....... 4 ......... .... 1.A .... ................. 607,154 ...96.0938 .................613,078 ................ 638,000 ................ 613,078 ............5,924 .................0 .................0 .................0 ......3.500 ...... 4.339 MON ..... .................1,054 ......................0 ....12/28/2023 ... ....01/25/2037 ...
31326M-FE-8 ..... FED HM LN PC POOL 2B6465 ................................. ... ... .......  .......... .... 1.A .... ................. 488,191 ...99.6090 .................485,978 ................ 487,886 .................485,978 .......... 18,042 .................0 .................0 .................0 ......3.112 ......1.000 MTLY .... .................2,534 ............... 13,453 ....07/20/2018 ... ....09/01/2047 ...
01F022-62-6 ..... FNCL-2.5N-FEB-2022 - RMBS ............................... ...&.. ....... 4 ......... .... 1.A .... ................. 818,594 ...85.2500 .................852,500 ..............1,000,000 .................852,500 .......... 33,906 .................0 .................0 .................0 ......2.500 ...... 3.510 MON ..... ................... 833 ......................0 ....12/11/2023 ... ....02/25/2052 ...
01F032-61-7 ..... FNCL-3.5N-JAN-2022 - RMBS ............................... ...&.. ....... 4 ......... .... 1.A .... ...............2,328,196 ...91.8516 .............. 2,393,653 ..............2,606,000 .............. 2,393,653 .......... 65,456 .................0 .................0 .................0 ......3.500 ...... 4.201 MON ..... .................3,800 ......................0 ....12/06/2023 ... ....01/25/2053 ...
31326M-XQ-1 ..... FED HM LN PC POOL 2B6987 ................................ ... ... .......  .......... .... 1.A .... ................. 435,461 ...97.7230 .................422,131 .................431,968 .................422,131 ........... 8,216 .................0 .................0 .................0 ......3.427 ......1.000 MTLY .... .................2,470 ............... 12,865 ....07/18/2018 ... ....06/01/2048 ...
3132DW-HG-1 ..... FH SD8331 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,417,840 . 100.4040 .............. 1,426,912 ..............1,421,171 ..............1,417,830 .................0 .............. (10) .................0 .................0 ......5.500 ...... 5.541 MON ..... .................6,514 ............... 39,082 ....05/24/2023 ... ....06/01/2053 ...
01F040-61-0 ..... FNCL-4N-JAN-2022 - ABS/MBS .............................. ...&.. ....... 4 ......... .... 1.A .... ...............1,513,020 ...94.6992 .............. 1,549,279 ..............1,636,000 .............. 1,549,279 .......... 36,259 .................0 .................0 .................0 ......4.000 ...... 4.446 MON ..... .................2,727 ......................0 ....12/06/2023 ... ....01/25/2053 ...
31326M-Z7-1 ..... FED HM LN PC POOL 2B7066 ................................ ... ... .......  .......... .... 1.A .... ................. 602,985 ...97.1910 .................580,965 .................597,755 .................580,965 ........... 4,069 .................0 .................0 .................0 ......3.397 ......1.000 MTLY .... .................3,390 ............... 19,456 ....08/13/2018 ... ....08/01/2048 ...
01F022-62-6 ..... FNCL-2.5N-FEB-2023 - RMBS ............................... ...&.. ....... 4 ......... .... 1.A .... ................(983,813) ...85.2500 .............(1,023,000) .............(1,200,000) .............(1,023,000) .........(39,188) .................0 .................0 .................0 ......2.500 ...... 3.477 MON ..... ............... (1,000) ......................0 ....12/11/2023 ... ....02/25/2053 ...
01F042-61-6 ..... FNCL-4.5N-JAN-2023 - RMBS ............................... ...&.. ....... 4 ......... .... 1.A .... ...............1,450,957 ...97.0430 .............. 1,477,965 .............. 1,523,000 .............. 1,477,965 .......... 27,008 .................0 .................0 .................0 ......4.500 ...... 4.783 MON ..... .................2,856 ......................0 ....12/06/2023 ... ....01/25/2053 ...
31326N-WS-6 ..... FED HM LN PC POOL 2B7857 ................................ ... ... .......  .......... .... 1.A .... ................. 811,436 ...93.6360 .................732,993 .................782,814 .................732,993 .......... (4,730) .................0 .................0 .................0 ......2.085 ......1.000 MTLY .... .................2,727 ............... 15,727 ....05/26/2020 ... ....06/01/2050 ...
31335B-6W-1 ..... FH G61785 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 823,579 ...93.4416 .................765,975 .................819,736 .................823,848 .................0 ............... 33 .................0 .................0 ......3.500 ...... 3.430 MON ..... .................2,391 ............... 28,691 ....02/11/2019 ... ....01/01/2048 ...
01F052-61-5 ..... FNCL-5.5N-JAN-2024 - MBS ................................. ...&.. ....... 4 ......... .... 1.A .... .............. 1,618,546 . 100.4220 .............. 1,633,866 ..............1,627,000 ..............1,633,866 .......... 15,320 .................0 .................0 .................0 ......5.500 ...... 5.511 MON ..... ......................0 ......................0 ....12/28/2023 ... ....01/25/2054 ...
31326N-WT-4 ..... FED HM LN PC POOL 2B7858 ................................ ... ... .......  .......... .... 1.A .... ...............1,205,028 ...92.6240 .............. 1,071,124 .............. 1,156,422 ..............1,071,124 ............3,193 .................0 .................0 .................0 ......2.239 ......1.000 MTLY .... .................4,325 ............... 25,304 ....05/26/2020 ... ....06/01/2050 ...
01F030-41-3 ..... FNCI-3N-JAN-2022 - MBS ................................... ...&.. ....... 4 ......... .... 1.A .... ............. (3,439,942) ...94.2813 .............(3,488,408) .............(3,700,000) .............(3,488,408) .........(48,466) .................0 .................0 .................0 ......3.000 ...... 3.659 MON ..... ............... (5,242) ......................0 ....12/12/2023 ... ....01/25/2037 ...
01F060-61-8 ..... FNCL-6N-JAN-2023 - MBS ................................... ...&.. ....... 4 ......... .... 1.A .... ................. 635,832 . 101.5310 .................639,645 ................ 630,000 .................639,645 ........... 3,813 .................0 .................0 .................0 ......6.000 ...... 5.905 MON ..... ......................0 ......................0 ....12/06/2023 ... ....01/25/2054 ...
3133G7-GT-4 ..... FED HM LN PC POOL QN1110 ................................ ... ... .......  .......... .... 1.A .... .............. 1,080,059 ...92.9480 .................993,873 .............. 1,069,283 .................993,873 .......... 24,301 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... .................2,228 ............... 24,798 ....12/11/2019 ... ....12/01/2034 ...
3133KQ-FT-8 ..... FH RA8278 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 934,156 ...98.9939 .................927,947 .................937,378 .................934,158 .................0 .................2 .................0 .................0 ......5.000 ...... 5.053 MON ..... .................3,906 ............... 31,246 ....04/10/2023 ... ....12/01/2052 ...
3128LX-NB-2 ..... FH G02186 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 19,171 . 102.8425 .................. 19,383 ..................18,847 ..................19,383 .............. 116 ............... (2) .................0 .................0 ......5.000 ...... 4.765 MON ..... .................... 79 ................... 942 ....07/24/2009 ... ....05/01/2036 ...
3133G7-P7-2 ..... FED HM LN PC POOL QN1346 ................................. ... ... .......  .......... .... 1.A .... ...............1,513,266 ...94.8450 .............. 1,390,558 .............. 1,466,132 .............. 1,390,558 .......... 27,708 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... .................3,665 ............... 42,206 ....01/10/2020 ... ....01/01/2035 ...
01F030-41-3 ..... FNCI-3N-JAN-2023 - RMBS .................................. ...&.. ....... 4 ......... .... 1.A .... ............. (2,044,109) ...94.2770 .............(2,074,094) .............(2,200,000) .............(2,074,094) ......... (29,985) .................0 .................0 .................0 ......3.000 ...... 4.245 MON ..... ......................0 ......................0 ....12/12/2023 ... ....01/25/2039 ...
3128M4-LT-8 ..... FH G02738 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 11,768 . 105.2734 .................. 12,447 ..................11,824 ..................12,447 .............. 172 .................1 .................0 .................0 ......5.500 ...... 5.603 MON ..... .....................54 ................... 650 ....06/03/2008 ... ....03/01/2037 ...
3133G7-QA-4 ..... FED HM LN PC POOL QN1349 ................................. ... ... .......  .......... .... 1.A .... ...............5,344,368 ...94.8460 .............. 4,906,592 .............. 5,173,208 .............. 4,906,592 .........118,922 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ............... 12,933 .............. 146,090 ....01/10/2020 ... ....01/01/2035 ...
3133N3-WH-3 ..... FH RE6048 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 750,459 ...83.5630 .................627,989 .................751,516 .................750,458 .................0 ............... (6) .................0 .................0 ......2.500 ...... 2.509 MON ..... .................1,566 ............... 18,788 ....03/12/2020 ... ....05/01/2050 ...
3128M7-FP-6 ..... FH G05274 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................44,755 . 103.1262 .................. 44,372 ..................43,027 .................. 44,372 .............(239) ............... 65 .................0 .................0 ......5.500 ...... 4.755 MON ..... ................... 197 .................2,366 ....04/01/2009 ... ....07/01/2037 ...
3133GA-ZC-3 ..... FED HM LN PC POOL QN4339 ................................. ... ... .......  .......... .... 1.A .... ...............2,831,769 ...90.3560 .............. 2,456,400 ..............2,718,566 .............. 2,456,400 .......... 78,340 .................0 .................0 .................0 ......2.000 ...... 2.000 MTLY .... .................4,531 ............... 51,942 ....11/23/2020 ... ....11/01/2035 ...
01F030-61-1 ..... FNCL-3N-JAN-2022 - ABS/MBS .............................. ...&.. ....... 4 ......... .... 1.A .... ............. 10,274,328 ...88.5968 .............10,543,019 .............11,900,000 .............10,543,019 .........268,691 .................0 .................0 .................0 ......3.000 ...... 3.765 MON ..... ............... 14,875 ......................0 ....12/29/2023 ... ....01/25/2053 ...
3128PM-KV-1 ..... FH J09308 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 246 ...99.6440 ......................238 ......................239 ......................238 ............... (2) ............... (1) .................0 .................0 ......5.000 ...... 4.046 MON ..... ......................1 .................... 12 ....02/17/2009 ... ....02/01/2024 ...
31347A-MZ-4 ..... FED HM LN PC POOL 840376 ................................ ... ... .......  .......... .... 1.A .... ................. 189,136 . 102.1740 .................196,074 .................191,902 .................196,074 .......... (3,054) .................0 .................0 .................0 ......6.965 ......1.000 MTLY .... .................2,206 .................8,194 ....10/23/2018 ... ....08/01/2046 ...
3136AU-HZ-7 ..... FNR 2016-79 AZ - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 308,897 ...85.7581 .................265,749 .................309,882 .................309,012 .................0 ............... 20 .................0 .................0 ......3.000 ...... 3.028 MON ..... ................... 775 .................9,147 ....11/06/2019 ... ....11/25/2046 ...
312938-Z9-7 ..... FH A90768 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................37,555 . 102.4420 .................. 37,295 ..................36,406 .................. 37,295 .............. 397 .............. (10) .................0 .................0 ......5.000 ...... 4.570 MON ..... ................... 152 .................1,820 ....04/09/2010 ... ....01/01/2040 ...
31347A-V6-8 ..... FED HM LN PC POOL 840637 ................................ ... ... .......  .......... .... 1.A .... .................. 35,311 . 101.4450 .................. 35,921 ..................35,410 .................. 35,921 ........... 1,024 .................0 .................0 .................0 ......4.184 ......1.000 MTLY .... ................... 267 .................1,224 ....03/22/2019 ... ....03/01/2047 ...
01F030-61-1 ..... FNCL-3N-JAN-2023 - MBS ................................... ...&.. ....... 4 ......... .... 1.A .... ............. 11,379,551 ...88.4490 .............11,940,615 .............13,500,000 .............11,940,615 .........561,064 .................0 .................0 .................0 ......3.000 ...... 3.890 MON ..... ......................0 ......................0 ....11/30/2023 ... ....01/25/2054 ...
3132FN-AK-7 ..... FH U49009 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 96,276 ...93.9300 ..................88,266 ..................93,970 ..................88,266 .............(218) .............(167) .................0 .................0 ......3.000 ...... 2.466 MON ..... ................... 235 .................2,819 ....10/18/2013 ... ....08/01/2028 ...
3138MB-MF-0 ..... FNMA POOL AP7557 ........................................... ... ... .......  .......... .... 1.A .... .................. 17,333 . 101.9070 ..................17,713 ..................17,381 ..................17,713 .............(421) .................0 .................0 .................0 ......7.307 ......1.000 MTLY .... ................... 106 ................... 819 ....03/22/2019 ... ....09/01/2042 ...
3136AW-AK-3 ..... FNR 2017-25 BL - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 498,438 ...82.5843 .................412,921 ................ 500,000 .................498,583 .................0 ............... 48 .................0 .................0 ......3.000 ...... 3.030 MON ..... .................1,250 ............... 15,000 ....11/13/2019 ... ....04/25/2047 ...

 E
1
0
.2

6



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

CUSIP 
Identification Description

C
o
d
e

F
o
r
e
i
g
n

Bond
Char

NAIC
Desig-
nation,
NAIC
Desig-
nation

Modifier
and
SVO

Admini-
strative 
Symbol

Actual
Cost

Rate 
Used to 
Obtain 

Fair 
Value

Fair
Value

Par
Value

Book/
Adjusted
Carrying

Value

Unrealized
Valuation
Increase/

(Decrease)

Current
Year's
(Amor-

tization)/
Accretion

Current
Year's
Other-
Than-

Temporary
Impairment
Recognized

Total
Foreign

Exchange
Change

in
Book/

Adjusted
Carrying 

Value
Rate

of

Effective
Rate

of
When
Paid

Admitted
Amount
Due and
Accrued

Amount 
Received 

During Year Acquired

Stated
Contractual

Maturity
Date

3132J2-XN-8 ..... FH K90685 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 144,439 ...99.8891 .................139,843 .................139,998 .................139,843 ........... 7,148 .............(260) .................0 .................0 ......3.500 ...... 2.960 MON ..... ................... 408 .................4,900 ....11/25/2013 ... ....06/01/2033 ...
3140H4-AX-2 ..... FNMA POOL BJ2721 ........................................... ... ... .......  .......... .... 1.A .... ................. 604,484 ...98.6510 .................593,480 .................601,593 .................593,480 ........... 7,755 .................0 .................0 .................0 ......3.381 ......1.000 MTLY .... .................1,695 ............... 19,628 ....09/19/2018 ... ....04/01/2048 ...
01F030-62-9 ..... FNCL-3N-FEB-2022 - RMBS .................................. ...&.. ....... 4 ......... .... 1.A .... ............. (2,744,813) ...88.6905 .............(2,838,096) .............(3,200,000) .............(2,838,096) ......... (93,284) .................0 .................0 .................0 ......3.000 ...... 3.812 MON ..... ............... (3,200) ......................0 ....12/08/2023 ... ....02/25/2053 ...
3133A4-2T-2 ..... FH QA9786 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 333,771 ...85.6016 .................274,045 .................320,140 .................274,045 ........... 1,274 .............(554) .................0 .................0 ......2.500 ...... 2.011 MON ..... ................... 667 .................8,004 ....05/07/2020 ... ....05/01/2050 ...
3140H8-Q3-2 ..... FNMA POOL BJ6773 ........................................... ... ... .......  .......... .... 1.A .... .............. 1,266,656 ...98.4190 .............. 1,236,726 .............. 1,256,593 .............. 1,236,726 .......... 15,377 .................0 .................0 .................0 ......3.299 ......1.000 MTLY .... .................3,455 ............... 38,177 ....05/03/2018 ... ....05/01/2048 ...
3136B7-JB-8 ..... FNR 2019-72 ZL - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 213,493 ...86.8932 .................187,455 .................215,730 .................214,193 .................0 .............. (68) .................0 .................0 ......3.000 ...... 3.090 MON ..... ................ 1,088 .................4,315 ....11/19/2019 ... ....12/25/2049 ...
3133TH-RT-6 ..... FSPC T015 A6 - RMBS ....................................... ... ... ....... 4,5 ....... .... 1.A .... ...................... 288 ...99.6454 ......................287 ......................288 ......................287 .............. (27) ............... 27 .................0 .................0 ......5.870 ...... 3.631 MON ..... ......................0 .................... 12 ....04/25/2002 ... ....11/25/2028 ...
3140HJ-KU-4 ..... FNMA POOL BK4806 ........................................... ... ... .......  .......... .... 1.A .... ................. 730,551 ...98.0340 .................703,033 .................717,133 .................703,033 .............. 485 .................0 .................0 .................0 ......3.719 ......1.000 MTLY .... .................2,223 ............... 26,349 ....08/03/2018 ... ....09/01/2048 ...
01F030-63-7 ..... FNCL-3N-MAR-2023 - RMBS .................................. ...&.. ....... 4 ......... .... 1.A .... ............(13,176,625) ...88.7843 ........... (13,140,076) ........... (14,800,000) ........... (13,140,076) .......... 36,549 .................0 .................0 .................0 ......3.000 ...... 3.598 MON ..... ..............(14,800) ......................0 ....12/27/2023 ... ....03/25/2053 ...
3133TN-GH-1 ..... FSPC T-023 A - RMBS ....................................... ... ... ....... 4,5 ....... .... 1.A .... ....................2,403 ...95.2747 ................... 2,288 ................... 2,402 ................... 2,288 .............. (97) .............. 101 .................0 .................0 ......5.750 ...... 4.799 MON ..... ......................3 ................... 105 ....05/23/2002 ... ....05/25/2030 ...
3140HL-7D-2 ..... FNMA POOL BK7191 ........................................... ... ... .......  .......... .... 1.A .... ................. 327,600 ...97.7180 .................316,561 .................323,956 .................316,561 ............8,322 .................0 .................0 .................0 ......3.334 ......1.000 MTLY .... ................... 900 .................8,248 ....08/03/2018 ... ....08/01/2048 ...
3136B7-M5-7 ..... FNR 2019-77 JZ - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 240,265 ...87.5406 .................214,665 .................245,217 .................242,230 .................0 .............(139) .................0 .................0 ......3.000 ...... 3.149 MON ..... ................... 613 ................ 8,666 ....12/12/2019 ... ....01/25/2050 ...
3136AD-CU-1 ..... FNR 2013-23 KJ - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 243,916 ...90.5473 .................232,331 .................256,585 .................232,331 .............. 340 .............. 751 .................0 .................0 ......2.250 ...... 2.987 MON ..... ................... 481 .................5,773 ....08/30/2013 ... ....05/25/2042 ...
3140J7-Z7-3 ..... FNMA POOL BM3465 ........................................... ... ... .......  .......... .... 1.A .... ................. 666,797 ...98.8900 .................659,449 .................666,849 .................659,449 .......... 12,629 .................0 .................0 .................0 ......2.956 ......1.000 MTLY .... .................1,643 ............... 19,327 ....07/16/2018 ... ....01/01/2048 ...
01F032-41-9 ..... FNCI-3.5N-JAN-2023 - RMBS ............................... ...&.. ....... 4 ......... .... 1.A .... ............. (1,710,984) ...96.0938 .............(1,729,688) ............ (1,800,000) .............(1,729,688) .........(18,704) .................0 .................0 .................0 ......3.500 ...... 3.937 MON ..... ............... (2,975) ......................0 ....12/05/2023 ... ....01/25/2038 ...
3136AM-L9-8 ..... FNR 2015-13 PN - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... .................. 66,866 ...94.5432 .................. 59,993 .................. 63,455 .................. 59,993 ........... 1,311 .............(129) .................0 .................0 ......3.000 ...... 2.072 MON ..... ................... 159 .................1,904 ....09/28/2016 ... ....04/25/2044 ...
3140JB-Y4-2 ..... FNMA POOL BM7030 ........................................... ... ... .......  .......... .... 1.A .... .............. 1,531,787 ...91.4900 .............. 1,475,802 ..............1,613,070 .............. 1,475,802 ........... 1,266 .................0 .................0 .................0 ......2.473 ......1.000 MTLY .... .................3,324 ............... 38,112 ....07/19/2022 ... ....06/01/2052 ...
3136B8-LT-4 ..... FNR 2020-7 DZ - CMO/RMBS ................................ ... ... ....... 4 ......... .... 1.A .... ................. 117,838 ...86.3995 .................101,964 ................ 118,015 ................ 117,846 .................0 .................4 .................0 .................0 ......3.000 ...... 3.011 MON ..... ................... 595 .................2,360 ....01/03/2020 ... ....02/25/2050 ...
3136AQ-E9-7 ..... FNR 2015-97 N - CMO/RMBS ................................ ... ... ....... 4 ......... .... 1.A .... ................. 508,438 ...83.5445 .................417,723 ................ 500,000 .................417,723 .......... (2,016) .............(483) .................0 .................0 ......3.000 ...... 2.884 MON ..... .................1,250 ............... 15,000 ....02/10/2016 ... ....11/25/2045 ...
3140JW-PR-5 ..... FNMA POOL BO2231 ........................................... ... ... .......  .......... .... 1.A .... ................. 215,636 ...92.8500 .................197,260 .................212,449 .................197,260 ............3,498 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... ................... 443 .................5,073 ....10/08/2019 ... ....09/01/2034 ...
01F032-61-7 ..... FNCL-3.5N-JAN-2022 - RMBS ............................... ...&.. ....... 4 ......... .... 1.A .... ................(882,070) ...91.8516 ............... (918,516) ............ (1,000,000) ............... (918,516) .........(36,446) .................0 .................0 .................0 ......3.500 ...... 4.283 MON ..... ............... (1,458) ......................0 ....11/29/2023 ... ....01/25/2053 ...
3136AT-JW-5 ..... FNR 2016-49 KA - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... .................. 64,727 ...92.4296 .................. 58,520 ..................63,313 ..................58,520 .............. 312 .............(102) .................0 .................0 ......3.000 ...... 2.446 MON ..... ................... 158 .................1,899 ....04/20/2017 ... ....08/25/2045 ...
3140JX-R6-7 ..... FNMA POOL BO3208 ........................................... ... ... .......  .......... .... 1.A .... ................. 409,335 ...92.8490 .................374,387 .................403,223 .................374,387 ........... 7,479 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... ................... 840 .................9,587 ....10/08/2019 ... ....10/01/2034 ...
3136BA-B4-5 ..... FNR 2020-49 CZ - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 981,331 ...60.8535 .................600,411 .................986,650 .................981,859 .................0 .............. 167 .................0 .................0 ......2.000 ...... 2.026 MON ..... .................1,644 ............... 19,521 ....06/03/2020 ... ....07/25/2050 ...
3136AV-6R-5 ..... FNGT 2017-T1 A - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 237,913 ...94.8839 .................225,741 .................237,913 .................225,741 ........... 3,838 .................0 .................0 .................0 ......2.898 ...... 2.876 MON ..... ................... 575 .................6,895 ....04/19/2017 ... ....06/25/2027 ...
3140JX-SH-2 ..... FNMA POOL BO3219 ........................................... ... ... .......  .......... .... 1.A .... ................. 483,189 ...92.8490 .................441,293 .................475,280 .................441,293 .......... 10,288 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... ................... 990 ............... 11,135 ....10/08/2019 ... ....10/01/2034 ...
01F032-62-5 ..... FNCL-3.5N-FEB-2022 - RMBS ............................... ...&.. ....... 4 ......... .... 1.A .... ............ (36,365,249) ...91.9453 ............(37,513,682) ........... (40,800,000) ........... (37,513,682) ..... (1,148,433) .................0 .................0 .................0 ......3.500 ...... 4.129 MON ..... ..............(47,600) ......................0 ....12/15/2023 ... ....02/25/2053 ...
3136B8-G6-0 ..... FNR 2020-12 JC - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 245,459 ...83.1994 .................201,451 .................242,130 .................201,451 .......... (5,228) .............. (13) .................0 .................0 ......2.000 ...... 1.744 MON ..... ................... 404 .................4,843 ....02/28/2020 ... ....03/25/2050 ...
3140KD-4T-4 ..... FNMA POOL BP6233 ........................................... ... ... .......  .......... .... 1.A .... ...............1,427,539 ...89.8600 .............. 1,243,065 .............. 1,383,337 .............. 1,243,065 .......... (5,254) .................0 .................0 .................0 ......2.345 ......1.000 MTLY .... .................2,703 ............... 32,080 ....04/30/2020 ... ....05/01/2050 ...
3136BP-L8-2 ..... FNR 2023-12 LZ - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 503,637 ...93.4962 .................485,306 .................519,066 .................504,015 .................0 .............. 378 .................0 .................0 ......5.000 ...... 5.166 MON ..... .................2,163 ............... 14,890 ....04/27/2023 ... ....04/25/2053 ...
31374G-DY-0 ..... FN 313419 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,888 . 102.9520 ................... 2,708 ................... 2,631 ................... 2,708 ............... 31 .............. (16) .................0 .................0 ......8.500 ...... 7.083 MON ..... .................... 19 ................... 224 ....03/13/2003 ... ....12/01/2026 ...
3140LW-Y8-4 ..... FNMA POOL BT7934 ........................................... ... ... .......  .......... .... 1.A .... .............. 1,408,168 ...98.2410 .............. 1,428,664 .............. 1,454,238 .............. 1,428,664 .......... (7,718) .................0 .................0 .................0 ......4.566 ......1.000 MTLY .... .................5,533 ............... 62,250 ....10/19/2022 ... ....10/01/2052 ...
01F032-62-5 ..... FNCL-3.5N-FEB-2023 - MBS ................................ ...&.. ....... 4 ......... .... 1.A .... ............(16,469,613) ...91.9219 ........... (16,683,820) ........... (18,150,000) ........... (16,683,820) ........(214,207) .................0 .................0 .................0 ......3.500 ...... 4.018 MON ..... ......................0 ......................0 ....12/15/2023 ... ....02/25/2054 ...
3137A7-FV-7 ..... FHR 3812 HY - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... .................. 97,208 ...97.4684 .................. 88,124 ..................90,413 ..................88,124 .............. 115 .............(470) .................0 .................0 ......3.500 ...... 2.238 MON ..... ................... 264 .................3,164 ....10/27/2016 ... ....02/15/2026 ...
3140LX-EX-9 ..... FNMA POOL BT8249 ........................................... ... ... .......  .......... .... 1.A .... ................. 944,750 ...95.1900 .................917,590 .................963,953 .................917,590 .......... (1,629) .................0 .................0 .................0 ......3.611 ......1.000 MTLY .... .................2,901 ............... 33,726 ....06/21/2022 ... ....07/01/2052 ...
3136BP-MA-6 ..... FNR 2022-75 AZ - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ...............1,312,619 ...97.5894 .............. 1,294,584 .............. 1,326,562 .............. 1,313,063 .................0 .............. 445 .................0 .................0 ......5.500 ...... 5.608 MON ..... ................ 6,080 ............... 47,653 ....03/29/2023 ... ....12/25/2052 ...
3137AT-G7-1 ..... FHR 4091 TA - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 165,927 ...95.8384 .................157,204 .................164,030 .................157,204 ........... 1,029 .............(133) .................0 .................0 ......3.000 ...... 2.806 MON ..... ................... 410 .................4,921 ....07/12/2013 ... ....05/15/2041 ...
3140LX-FJ-9 ..... FNMA POOL BT8268 ........................................... ... ... .......  .......... .... 1.A .... ...............1,464,757 ...96.8150 .............. 1,417,987 .............. 1,464,642 ..............1,417,987 .............. 122 .................0 .................0 .................0 ......4.104 ......1.000 MTLY .... .................5,009 ............... 57,728 ....07/19/2022 ... ....08/01/2052 ...
01F040-41-2 ..... FNCI-4N-JAN-2023 - RMBS .................................. ...&.. ....... 4 ......... .... 1.A .... ...............1,935,469 ...98.0625 .............. 1,961,250 ..............2,000,000 .............. 1,961,250 .......... 25,781 .................0 .................0 .................0 ......4.000 ...... 4.281 MON ..... .................3,778 ......................0 ....12/07/2023 ... ....01/25/2038 ...
3137B1-MS-8 ..... FHR 4198 QG - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... .................. 71,328 ...95.7214 ..................68,138 ..................71,183 ..................68,138 .............. 410 .............. (11) .................0 .................0 ......2.500 ...... 2.457 MON ..... ................... 148 ................ 1,780 ....07/17/2013 ... ....01/15/2033 ...
3140MS-NS-0 ..... FNMA POOL BW1300 ........................................... ... ... .......  .......... .... 1.A .... ...............2,909,732 ...98.5940 .............. 2,939,311 .............. 2,981,235 .............. 2,939,311 .........(19,962) .................0 .................0 .................0 ......4.722 ......1.000 MTLY .... ............... 11,731 .............. 135,539 ....10/18/2022 ... ....10/01/2052 ...
3136BP-NP-2 ..... FNR 2022-87 BZ - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... .............. 1,316,169 ...97.7756 .............. 1,297,054 .............. 1,326,562 .............. 1,316,495 .................0 .............. 326 .................0 .................0 ......5.500 ...... 5.591 MON ..... ................ 6,080 ............... 53,487 ....03/27/2023 ... ....12/25/2052 ...
3138AP-5S-3 ..... FN AI9856 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 30,358 ...99.1357 ..................27,806 ..................28,048 ..................27,806 .............(411) .............(109) .................0 .................0 ......5.000 ...... 3.896 MON ..... ................... 117 .................1,402 ....09/29/2011 ... ....09/01/2041 ...
3140MS-RE-7 ..... FNMA POOL BW1384 ........................................... ... ... .......  .......... .... 1.A .... ...............1,656,274 . 100.6500 .............. 1,675,410 .............. 1,664,597 ..............1,675,410 .......... (6,456) .................0 .................0 .................0 ......5.301 ......1.000 MTLY .... .................7,353 ............... 84,300 ....10/26/2022 ... ....12/01/2052 ...
01F040-42-0 ..... FNCI-4N-FEB-2023 - MBS ................................... ...&.. ....... 4 ......... .... 1.A .... ................. 293,426 ...98.0938 .................294,281 ................ 300,000 .................294,281 .............. 856 .................0 .................0 .................0 ......4.000 ...... 4.181 MON ..... ................... 467 ......................0 ....12/26/2023 ... ....02/25/2038 ...

 E
1
0
.2

7



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

CUSIP 
Identification Description

C
o
d
e

F
o
r
e
i
g
n

Bond
Char

NAIC
Desig-
nation,
NAIC
Desig-
nation

Modifier
and
SVO

Admini-
strative 
Symbol

Actual
Cost

Rate 
Used to 
Obtain 

Fair 
Value

Fair
Value

Par
Value

Book/
Adjusted
Carrying

Value

Unrealized
Valuation
Increase/

(Decrease)

Current
Year's
(Amor-

tization)/
Accretion

Current
Year's
Other-
Than-

Temporary
Impairment
Recognized

Total
Foreign

Exchange
Change

in
Book/

Adjusted
Carrying 

Value
Rate

of

Effective
Rate

of
When
Paid

Admitted
Amount
Due and
Accrued

Amount 
Received 

During Year Acquired

Stated
Contractual

Maturity
Date

3138E9-AW-0 ..... FN AK4520 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 314,692 ...97.0464 .................281,027 .................289,580 .................281,027 ........... 3,581 .............(651) .................0 .................0 ......4.000 ...... 2.875 MON ..... ................... 965 ............... 11,583 ....12/20/2012 ... ....03/01/2042 ...
3140N2-YE-5 ..... FNMA POOL BW9708 ........................................... ... ... .......  .......... .... 1.A .... ...............2,587,109 . 100.0650 .............. 2,615,657 .............. 2,613,963 .............. 2,615,657 .......... (8,888) .................0 .................0 .................0 ......5.122 ......1.000 MTLY .... ............... 11,157 .............. 126,690 ....10/13/2022 ... ....11/01/2052 ...
3136BQ-EH-8 ..... FNR 2023-37 - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 255,342 . 103.6370 .................265,085 .................255,782 .................255,321 .................0 .............. (22) .................0 .................0 ......5.500 ...... 5.540 MON ..... .................1,172 .................5,782 ....07/20/2023 ... ....08/25/2053 ...
3138EH-FE-7 ..... FN AL1064 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 19,663 . 104.8066 .................. 18,582 ..................17,730 ..................18,582 ............... 40 .............(122) .................0 .................0 ......6.500 ...... 4.333 MON ..... .................... 96 .................1,152 ....11/09/2011 ... ....10/01/2039 ...
3140QA-QH-6 ..... FNMA POOL CA3155 ........................................... ... ... .......  .......... .... 1.A .... ................. 319,777 ...98.7410 .................305,005 .................308,893 .................305,005 ........... 6,468 .................0 .................0 .................0 ......4.000 ...... 4.000 MTLY .... .................1,030 ............... 11,102 ....02/08/2019 ... ....02/01/2034 ...
01F040-61-0 ..... FNCL-4N-JAN-2022 - ABS/MBS .............................. ...&.. ....... 4 ......... .... 1.A .... ...............2,238,161 ...94.6992 .............. 2,395,890 .............. 2,530,000 .............. 2,395,890 .........157,729 .................0 .................0 .................0 ......4.000 ...... 4.713 MON ..... .................4,217 ......................0 ....11/10/2023 ... ....01/25/2053 ...
3138Y3-DW-8 ..... FN AX1916 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 118,841 . 102.9870 .................105,197 .................102,146 .................105,197 .............(569) .............(170) .................0 .................0 ......5.500 ...... 1.924 MON ..... ................... 468 .................5,618 ....10/19/2016 ... ....12/01/2041 ...
3140QA-QJ-2 ..... FNMA POOL CA3156 ........................................... ... ... .......  .......... .... 1.A .... ................. 224,150 ...98.7410 .................214,183 .................216,914 .................214,183 ........... 3,674 .................0 .................0 .................0 ......4.000 ...... 4.000 MTLY .... ................... 723 .................8,021 ....02/08/2019 ... ....02/01/2034 ...
3136BQ-RA-9 ..... FNR 2023-054 GA - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... ................. 242,562 . 103.5471 .................251,008 .................242,410 .................242,489 .................0 .............. (73) .................0 .................0 ......6.500 ...... 6.185 MON ..... .................1,313 .................2,626 ....10/12/2023 ... ....04/25/2049 ...
31392J-AT-6 ..... FNGT 2003-T2 A1 - RMBS ................................... ... ... ....... 4,5 ....... .... 1.A .... ....................4,239 ...96.2713 ................... 4,081 ................... 4,239 ................... 4,081 .............(110) .................0 .................0 .................0 ......5.732 ...... 5.825 MON ..... ......................4 ................... 227 ....01/28/2003 ... ....03/25/2033 ...
3142BA-JN-3 ..... FED HM LN PC POOL 8C0269 ................................. ... ... .......  .......... .... 1.A .... ...............3,144,771 ...91.2620 .............. 3,007,184 .............. 3,295,111 ..............3,007,184 ............2,134 .................0 .................0 .................0 ......2.496 ......1.000 MTLY .... ............... 13,796 ............... 79,236 ....05/18/2022 ... ....05/01/2052 ...
01F040-62-8 ..... FNCL-4N-FEB-2022 - MBS ................................... ...&.. ....... 4 ......... .... 1.A .... ............. 14,136,523 ...94.7852 .............14,217,780 .............15,000,000 .............14,217,780 .......... 81,257 .................0 .................0 .................0 ......4.000 ...... 4.388 MON ..... ............... 20,000 ......................0 ....12/27/2023 ... ....02/25/2053 ...
31397J-UJ-1 ..... FHR 3346 SC - CMO/RMBS ................................... ... ... ....... 3 ......... .... 1.A .... .................. 14,586 ....7.2183 ................... 7,019 ........................ 0 ................... 7,019 .............(829) .......... (2,967) .................0 .................0 ......1.097 .....(4.418) MON ..... .................... 47 ................ 1,707 ....03/16/2012 ... ....10/15/2033 ...
3142BA-KQ-4 ..... FED HM LN PC POOL 8C0303 ................................. ... ... .......  .......... .... 1.A .... ...............1,491,454 ...94.5040 .............. 1,449,225 .............. 1,533,506 .............. 1,449,225 ........... 1,461 .................0 .................0 .................0 ......3.453 ......1.000 MTLY .... ................ 8,866 ............... 51,931 ....06/21/2022 ... ....07/01/2052 ...
3137F6-HZ-3 ..... FHR 5035 UH - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 249,141 ...58.8268 .................147,067 .................250,000 .................249,189 .................0 ............... 14 .................0 .................0 ......2.000 ...... 2.018 MON ..... ................... 417 .................5,000 ....10/09/2020 ... ....11/25/2050 ...
31400R-VL-2 ..... FN 695519 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,193 . 102.3200 ................... 1,102 ................... 1,077 ................... 1,102 ............... 34 ............... (6) .................0 .................0 ......8.500 ...... 7.151 MON ..... ......................8 .....................92 ....04/01/2003 ... ....11/01/2026 ...
3142BA-LT-7 ..... FED HM LN PC POOL 8C0338 ................................. ... ... .......  .......... .... 1.A .... ...............3,158,565 ...96.7730 .............. 3,050,785 .............. 3,152,531 .............. 3,050,785 .......... (6,976) .................0 .................0 .................0 ......4.231 ......1.000 MTLY .... ............... 22,619 .............. 131,722 ....06/24/2022 ... ....07/01/2052 ...
01F040-62-8 ..... FNCL-4N-FEB-2023 - MBS ................................... ...&.. ....... 4 ......... .... 1.A .... ............. (2,638,886) ...94.7266 .............(2,663,711) .............(2,812,000) .............(2,663,711) ......... (24,825) .................0 .................0 .................0 ......4.000 ...... 4.357 MON ..... ......................0 ......................0 ....12/18/2023 ... ....02/25/2054 ...
3140QR-W6-6 ..... FN CB6068 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 411,612 ...99.0078 .................415,183 .................419,344 .................415,183 ........... 3,481 ............... 90 .................0 .................0 ......5.000 ...... 5.266 MON ..... .................1,747 ............... 10,484 ....05/24/2023 ... ....04/01/2053 ...
3142BA-MP-4 ..... FED HM LN PC POOL 8C0366 ................................ ... ... .......  .......... .... 1.A .... ...............3,056,926 ...96.3610 .............. 2,944,530 .............. 3,055,732 .............. 2,944,530 ............5,565 .................0 .................0 .................0 ......4.053 ......1.000 MTLY .... ............... 20,697 .............. 118,699 ....08/17/2022 ... ....09/01/2052 ...
3137F7-LV-5 ..... FHR 5050 AD - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 243,359 ...57.6078 .................144,019 .................250,000 .................243,894 .................0 .............. 166 .................0 .................0 ......2.000 ...... 2.127 MON ..... ................... 417 .................5,000 ....11/02/2020 ... ....12/25/2050 ...
3140XK-P3-8 ..... FN FS4041 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 443,400 . 100.4780 .................445,171 .................443,053 .................445,171 ........... 1,847 .............. (75) .................0 .................0 ......5.500 ...... 5.492 MON ..... .................2,031 ............... 12,184 ....05/31/2023 ... ....03/01/2053 ...
3142BA-PP-1 ..... FED HM LN PC POOL 8C0430 ................................. ... ... .......  .......... .... 1.A .... ................. 998,902 ...97.9300 .............. 1,004,438 ..............1,025,666 .............. 1,004,438 .......... (4,916) .................0 .................0 .................0 ......4.562 ......1.000 MTLY .... .................7,823 ............... 44,743 ....10/27/2022 ... ....11/01/2052 ...
01F042-42-6 ..... FNCI-4.5N-FEB-2023 - MBS ................................ ...&.. ....... 4 ......... .... 1.A .... ...............3,469,102 ...99.5781 .............. 3,485,234 ..............3,500,000 .............. 3,485,234 .......... 16,132 .................0 .................0 .................0 ......4.500 ...... 4.556 MON ..... .................6,125 ......................0 ....12/26/2023 ... ....02/25/2038 ...
3140XK-S7-6 ..... FN FS4141 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 419,415 ...96.9660 .................416,384 .................429,412 .................416,384 .......... (3,202) .............. 170 .................0 .................0 ......4.500 ...... 4.832 MON ..... ................ 1,610 ............... 11,272 ....05/08/2023 ... ....08/01/2052 ...
3142BA-QR-6 ..... FED HM LN PC POOL 8C0464 ................................. ... ... .......  .......... .... 1.A .... ...............1,485,285 ...98.9070 .............. 1,478,807 .............. 1,495,155 ..............1,478,807 .......... (4,748) .................0 .................0 .................0 ......4.862 ......1.000 MTLY .... ............... 12,143 ............... 69,539 ....11/16/2022 ... ....12/01/2052 ...
3137HA-2T-2 ..... FHR 5308 KZ - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ...............1,033,354 ...96.4624 .............. 1,000,566 ..............1,037,260 .............. 1,033,389 .................0 ............... 35 .................0 .................0 ......5.500 ...... 5.564 MON ..... .................4,754 ............... 37,260 ....04/14/2023 ... ....05/25/2053 ...
3140XK-TV-2 ..... FN FS4163 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 347,376 ...98.9939 .................350,564 .................354,127 .................350,564 ........... 3,127 ............... 60 .................0 .................0 ......5.000 ...... 5.292 MON ..... .................1,476 .................8,853 ....05/24/2023 ... ....03/01/2053 ...
35563P-3S-6 ..... FREDDIE MAC   SCRT ........................................ ... ... .......  .......... .... 1.A .... ...............1,202,235 ...88.3110 .............. 1,037,456 ..............1,174,778 .............. 1,037,456 ........... 6,401 .................0 .................0 .................0 ......2.000 ...... 2.000 MTLY .... .................1,958 ............... 21,859 ....06/09/2021 ... ....11/25/2060 ...
01F042-61-6 ..... FNCL-4.5N-JAN-2023 - RMBS ............................... ...&.. ....... 4 ......... .... 1.A .... ............. (8,621,367) ...97.0430 .............(8,733,870) .............(9,000,000) .............(8,733,870) ........(112,503) .................0 .................0 .................0 ......4.500 ...... 4.748 MON ..... ..............(16,875) ......................0 ....12/14/2023 ... ....01/25/2053 ...
3140XK-UQ-1 ..... FN FS4190 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 419,958 ...99.0373 .................423,796 .................427,915 .................423,796 ............3,699 .............. 138 .................0 .................0 ......5.000 ...... 5.268 MON ..... .................1,783 ............... 10,698 ....05/24/2023 ... ....04/01/2053 ...
35563P-BS-7 ..... FREDDIE MAC   SCRT ........................................ ... ... .......  .......... .... 1.A .... ...............6,137,632 ...85.6920 .............. 5,176,544 ..............6,040,883 .............. 5,176,544 .........(96,674) .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ............... 15,148 .............. 143,646 ....02/18/2022 ... ....07/25/2056 ...
3137HA-RC-2 ..... FHR 5348 HZ - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 973,630 . 107.0918 .............. 1,087,062 ..............1,015,075 .................975,152 .................0 ............1,522 .................0 .................0 ......6.000 ...... 6.620 MON ..... .................5,075 ............... 15,075 ....09/27/2023 ... ....10/25/2053 ...
31411Y-RK-1 ..... FN 918590 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................53,379 . 102.9773 .................. 51,104 ..................49,626 ..................51,104 .............(323) .............. 128 .................0 .................0 ......5.500 ...... 3.911 MON ..... ................... 227 .................2,729 ....06/07/2010 ... ....06/01/2037 ...
35563P-DD-8 ..... FREDDIE MAC   SCRT ........................................ ... ... .......  .......... .... 1.A .... .............. 5,812,166 ...88.1270 .............. 4,992,401 ..............5,665,008 .............. 4,992,401 ........(130,422) .................0 .................0 .................0 ......3.250 ......1.000 MTLY .... ............... 16,877 .............. 172,253 ....02/18/2022 ... ....06/25/2057 ...
01F042-62-4 ..... FNCL-4.5N-FEB-2023 - RMBS ............................... ...&.. ....... 4 ......... .... 1.A .... ............ (23,155,322) ...97.1094 ............(23,063,483) ........... (23,750,000) ........... (23,063,483) .......... 91,840 .................0 .................0 .................0 ......4.500 ...... 4.638 MON ..... .............. (35,625) ......................0 ....12/27/2023 ... ....02/25/2053 ...
31412M-SS-8 ..... FN 929429 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 78,367 . 102.8424 ..................77,846 ..................75,694 ..................77,846 .............(322) .............. (18) .................0 .................0 ......5.500 ...... 4.867 MON ..... ................... 347 .................4,163 ....07/06/2009 ... ....05/01/2038 ...
35563P-GG-8 ..... FREDDIE MAC   SCRT ........................................ ... ... .......  .......... .... 1.A .... ................. 755,003 ...94.4720 .................713,541 .................755,291 .................713,541 ........... 2,288 .................0 .................0 .................0 ......3.500 ...... 3.500 MTLY .... .................2,203 ............... 24,852 ....08/09/2018 ... ....08/25/2057 ...
3138WJ-YA-0 ..... FN AS8804 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 894,369 ...93.3270 .................829,761 .................889,090 .................894,833 .................0 .............. (64) .................0 .................0 ......3.500 ...... 3.394 MON ..... .................2,593 ............... 31,118 ....02/11/2019 ... ....02/01/2047 ...
31412V-4L-9 ..... FN 936527 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 41,859 . 104.3929 .................. 41,698 .................. 39,943 ..................41,698 .............. 102 .............. (50) .................0 .................0 ......6.000 ...... 4.807 MON ..... ................... 200 .................2,397 ....07/06/2009 ... ....07/01/2037 ...
35563P-SU-4 ...... FREDDIE MAC   SCRT ........................................ ... ... .......  .......... .... 1.A .... ................. 712,874 ...90.5420 .................616,398 ................ 680,784 .................616,398 ........... 4,619 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... .................1,418 ............... 15,823 ....10/28/2020 ... ....05/25/2060 ...
01F050-61-9 ..... FNCL-5N-JAN-2023 - RMBS .................................. ...&.. ....... 4 ......... .... 1.A .... ............. (5,853,516) ...99.0000 .............(5,940,000) ............ (6,000,000) .............(5,940,000) .........(86,484) .................0 .................0 .................0 ......5.000 ...... 5.140 MON ..... .............. (12,500) ......................0 ....12/07/2023 ... ....01/25/2053 ...
31413D-EV-5 ..... FN 942148 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,673 . 106.7414 ................... 2,841 ................... 2,661 ................... 2,841 .............. 134 .................0 .................0 .................0 ......6.000 ...... 5.961 MON ..... .................... 13 ................... 160 ....06/23/2008 ... ....07/01/2037 ...
35563P-TK-5 ..... FREDDIE MAC   SCRT ........................................ ... ... .......  .......... .... 1.A .... ................. 621,393 ...87.4540 .................516,033 .................590,059 .................516,033 ........... 6,780 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... .................1,229 ............... 14,115 ....10/28/2020 ... ....05/25/2060 ...
3140FX-H3-9 ..... FN BF0249 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,144,455 ...90.7130 .............. 1,039,469 ..............1,145,887 .............. 1,144,528 .................0 ............... 15 .................0 .................0 ......3.500 ...... 3.511 MON ..... .................3,342 ............... 40,106 ....02/13/2019 ... ....01/01/2058 ...
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31413D-XZ-5 ..... FN 942696 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,275 . 106.7130 ................... 3,479 ................... 3,260 ................... 3,479 .............. 146 .................0 .................0 .................0 ......6.000 ...... 5.948 MON ..... .................... 16 ................... 196 ....06/23/2008 ... ....08/01/2037 ...
35563P-WF-2 ..... FREDDIE MAC   SCRT ........................................ ... ... .......  .......... .... 1.A .... ...............1,374,579 ...89.9030 .............. 1,186,217 .............. 1,319,443 ..............1,186,217 ........... 4,400 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... .................2,749 ............... 30,830 ....04/08/2021 ... ....09/25/2060 ...
01F050-62-7 ..... FNCL-5N-FEB-2023 - RMBS .................................. ...&.. ....... 4 ......... .... 1.A .... ................. 690,758 ...99.0859 .................693,601 ................ 700,000 .................693,601 ............2,843 .................0 .................0 .................0 ......5.000 ...... 5.065 MON ..... ................ 1,167 ......................0 ....12/26/2023 ... ....02/25/2053 ...
31414T-AM-3 ..... FN 975312 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................23,422 . 104.3699 .................. 24,307 .................. 23,290 ..................24,307 .............. 412 ............... (4) .................0 .................0 ......6.000 ...... 5.924 MON ..... ................... 116 .................1,397 ....07/24/2008 ... ....05/01/2038 ...
01F030-61-1 ..... FNMA TBA 30 YR 3 ........................................... ... ... .......  .......... .... 1.A .... ................. 180,756 ...88.5970 .................186,053 ................ 210,000 .................186,053 ........... 7,146 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ................... 263 ......................0 ....12/06/2023 ... ....01/16/2054 ...
3140FX-JG-8 ..... FN BF0262 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,364,050 ...88.0260 .............. 1,233,978 .............. 1,401,834 .............. 1,359,214 .................0 .......... (1,197) .................0 .................0 ......3.000 ...... 3.350 MON ..... .................3,505 ............... 42,055 ....02/11/2019 ... ....05/01/2058 ...
31415M-M6-9 ..... FN 984281 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 56,159 . 105.3912 .................. 53,790 ..................51,039 ..................53,790 .............. 582 .............. 111 .................0 .................0 ......6.000 ...... 4.339 MON ..... ................... 255 .................3,062 ....11/09/2011 ... ....05/01/2038 ...
01F052-61-5 ..... FNMA TBA 30 YR 5.5 ........................................ ... ... .......  .......... .... 1.A .... ................. 437,938 . 100.5080 .................442,234 .................440,000 .................442,234 .......... 35,116 .................0 .................0 .................0 ......5.500 ...... 5.500 MTLY .... ................ 1,008 ......................0 ....12/06/2023 ... ....01/16/2054 ...
01F050-62-7 ..... FNCL-5N-FEB-2024 - MBS ................................... ...&.. ....... 4 ......... .... 1.A .... ................(889,770) ...98.9770 ............... (890,793) ............... (900,000) ............... (890,793) .......... (1,023) .................0 .................0 .................0 ......5.000 ...... 5.052 MON ..... ......................0 ......................0 ....12/22/2023 ... ....02/25/2054 ...
31415W-PC-1 ..... FN 991519 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 36,824 . 102.8424 .................. 36,519 .................. 35,509 ..................36,519 .............. (70) .............. (90) .................0 .................0 ......5.500 ...... 4.636 MON ..... ................... 163 .................1,953 ....07/07/2009 ... ....11/01/2038 ...
31329N-G3-6 ..... FED HM LN PC POOL ZA4718 ................................ ... ... .......  .......... .... 1.A .... ................. 493,082 ...91.0370 .................476,655 .................523,582 .................476,655 ........... 9,820 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... .................1,309 ............... 15,004 ....11/04/2019 ... ....10/01/2046 ...
3140FX-JJ-2 ..... FN BF0264 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,112,928 ...90.7130 .............. 1,011,150 ..............1,114,669 ..............1,112,987 .................0 .................7 .................0 .................0 ......3.500 ...... 3.515 MON ..... .................3,251 ............... 39,013 ....02/13/2019 ... ....05/01/2058 ...
31416A-WL-0 ..... FN 994451 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 31,721 . 102.8424 .................. 32,499 ..................31,600 .................. 32,499 .............(145) .................3 .................0 .................0 ......5.500 ...... 5.410 MON ..... ................... 145 .................1,738 ....11/21/2008 ... ....11/01/2038 ...
3132AC-SX-9 ..... FED HM LN PC POOL ZT0534 ................................. ... ... .......  .......... .... 1.A .... ................. 730,624 ...93.9600 .................694,017 .................738,629 .................694,017 ........... 1,597 .................0 .................0 .................0 ......3.500 ...... 3.500 MTLY .... .................2,154 ............... 17,980 ....11/22/2021 ... ....12/01/2047 ...
01F052-61-5 ..... FNCL-5.5N-JAN-2023 - RMBS ............................... ...&.. ....... 4 ......... .... 1.A .... ...............2,664,910 . 100.5078 .............. 2,713,711 ..............2,700,000 ..............2,713,711 .......... 48,800 .................0 .................0 .................0 ......5.500 ...... 5.565 MON ..... ................ 6,188 ......................0 ....12/04/2023 ... ....01/25/2053 ...
31416Q-D8-5 ..... FN AA6426 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,911 . 100.5180 ................... 1,836 ................... 1,826 ................... 1,836 ............... 24 ............... (8) .................0 .................0 ......5.000 ...... 4.160 MON ..... ......................8 .................... 91 ....05/27/2010 ... ....04/01/2040 ...
3132D6-N2-2 ..... FED HM LN PC POOL SB8509 ................................. ... ... .......  .......... .... 1.A .... ................. 872,998 ...90.3620 .................779,598 .................862,753 .................779,598 .......... 22,557 .................0 .................0 .................0 ......2.000 ...... 2.000 MTLY .... .................1,438 ............... 16,328 ....01/11/2022 ... ....01/01/2036 ...
3140H1-WH-9 ..... FN BJ0647 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 86,834 ...93.3260 .................. 79,590 ..................85,282 ..................86,923 .................0 ............... 22 .................0 .................0 ......3.500 ...... 3.214 MON ..... ................... 249 .................2,985 ....05/14/2019 ... ....03/01/2048 ...
31416T-L5-6 ..... FN AA9347 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................54,374 . 101.5738 .................. 49,175 ..................48,413 ..................49,175 .............. 899 .............(263) .................0 .................0 ......5.000 ...... 2.859 MON ..... ................... 202 .................2,421 ....05/17/2016 ... ....08/01/2039 ...
3132DM-Y2-5 ..... FED HM LN PC POOL SD0729 ................................. ... ... .......  .......... .... 1.A .... ...............1,373,197 ...82.4010 .............. 1,134,189 .............. 1,376,423 .............. 1,134,189 .......... 22,994 .................0 .................0 .................0 ......2.000 ...... 2.000 MTLY .... .................2,294 ............... 26,800 ....11/16/2021 ... ....10/01/2051 ...
01F060-61-8 ..... FNCL-6N-JAN-2023 - MBS ................................... ...&.. ....... 4 ......... .... 1.A .... ................ (593,273) . 101.5938 ............... (609,563) ............... (600,000) ............... (609,563) .........(16,289) .................0 .................0 .................0 ......6.000 ...... 6.053 MON ..... ............... (1,500) ......................0 ....11/10/2023 ... ....01/25/2054 ...
31417S-BN-9 ..... FN AC5444 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 105,406 . 100.1998 .................. 93,414 .................. 93,228 .................. 93,414 .............. 479 .............(473) .................0 .................0 ......5.000 ...... 2.753 MON ..... ................... 388 .................4,661 ....05/10/2016 ... ....11/01/2039 ...
3132DN-EG-4 ..... FED HM LN PC POOL SD1035 ................................. ... ... .......  .......... .... 1.A .... ...............1,226,736 ...94.7610 .............. 1,159,897 .............. 1,224,018 .............. 1,159,897 .......... 13,262 .................0 .................0 .................0 ......4.000 ...... 4.000 MTLY .... .................4,080 ............... 47,607 ....05/20/2022 ... ....05/01/2052 ...
3140JA-KG-2 ..... FN BM5694 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................84,399 ...96.3430 .................. 78,527 ..................81,508 ..................84,877 .................0 ............... 77 .................0 .................0 ......4.000 ...... 3.386 MON ..... ................... 272 .................3,260 ....05/14/2019 ... ....06/01/2048 ...
31418A-VV-7 ..... FN MA1527 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 306,053 ...96.8979 .................296,051 .................305,528 .................296,051 ............9,622 .............. (51) .................0 .................0 ......3.000 ...... 2.961 MON ..... ................... 764 .................9,166 ....10/02/2013 ... ....08/01/2033 ...
3132DV-LS-2 ..... FED HM LN PC POOL SD7537 ................................. ... ... .......  .......... .... 1.A .... ...............1,293,801 ...82.0920 .............. 1,056,666 ..............1,287,171 ..............1,056,666 .......... 22,270 .................0 .................0 .................0 ......2.000 ...... 2.000 MTLY .... .................2,145 ............... 24,876 ....04/22/2021 ... ....03/01/2051 ...
01F060-61-8 ..... FNCL-6N-JAN-2023 - MBS ................................... ...&.. ....... 4 ......... .... 1.A .... ............. (7,061,250) . 101.6094 .............(7,112,658) ............ (7,000,000) .............(7,112,658) .........(51,408) .................0 .................0 .................0 ......6.000 ...... 5.908 MON ..... ..............(17,500) ......................0 ....12/07/2023 ... ....01/25/2053 ...
31418M-Y6-3 ..... FN AD0732 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................94,537 . 104.3460 ..................86,578 ..................82,972 ..................86,578 .............. 192 .............. 255 .................0 .................0 ......6.000 ...... 3.160 MON ..... ................... 415 .................4,978 ....09/08/2014 ... ....01/01/2040 ...
3132DW-ES-8 ..... FED HM LN PC POOL SD8245 ................................. ... ... .......  .......... .... 1.A .... ................. 197,268 ...97.0710 .................197,508 .................203,468 .................197,508 .............. 240 .................0 .................0 .................0 ......4.500 ...... 4.500 MTLY .... ................... 382 ......................0 ....12/21/2023 ... ....09/01/2052 ...
3140Q8-DB-8 ..... FN CA0997 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 140,856 ...93.3719 .................128,714 .................137,851 .................140,916 .................0 .............. (47) .................0 .................0 ......3.500 ...... 3.171 MON ..... ................... 402 .................4,825 ....05/14/2019 ... ....01/01/2048 ...
3133KL-2H-9 ..... FED HM LN PC POOL RA5276 ................................. ... ... .......  .......... .... 1.A .... ................. 938,448 ...85.8200 .................974,778 .............. 1,135,838 .................974,778 ........... 1,597 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... .................2,366 ............... 20,327 ....10/18/2022 ... ....05/01/2051 ...
01F060-62-6 ..... FNCL-6N-FEB-2023 - RMBS .................................. ...&.. ....... 4 ......... .... 1.A .... ................. 405,328 . 101.6133 .................406,453 ................ 400,000 .................406,453 ........... 1,125 .................0 .................0 .................0 ......6.000 ...... 5.876 MON ..... ................... 800 ......................0 ....12/15/2023 ... ....02/25/2053 ...
3133KL-A8-0 ..... FED HM LN PC POOL RA4531 ................................. ... ... .......  .......... .... 1.A .... ...............1,191,442 .. 86.1610 .................987,822 .............. 1,146,479 .................987,822 .......... 31,338 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... .................2,389 ............... 27,413 ....05/26/2021 ... ....02/01/2051 ...
3140QQ-CK-9 ..... FN CB4573 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,393,002 ...98.9939 .............. 1,381,145 .............. 1,395,182 .............. 1,392,913 .................0 .............. (88) .................0 .................0 ......5.000 ...... 5.025 MON ..... .................5,813 ............... 40,693 ....04/11/2023 ... ....09/01/2052 ...
3133KP-UB-2 ..... FED HM LN PC POOL RA7778 ................................ ... ... .......  .......... .... 1.A .... ...............1,154,702 ...97.0710 .............. 1,126,339 .............. 1,160,323 .............. 1,126,339 ........... 8,475 .................0 .................0 .................0 ......4.500 ...... 4.500 MTLY .... .................4,351 ............... 51,395 ....09/02/2022 ... ....08/01/2052 ...
01F062-61-4 ..... FNCL-6.5N-JAN-2023 - MBS ................................ ...&.. ....... 4 ......... .... 1.A .... ............. (4,081,406) . 102.4531 .............(4,098,125) .............(4,000,000) .............(4,098,125) .........(16,719) .................0 .................0 .................0 ......6.500 ...... 6.314 MON ..... .............. (10,833) ......................0 ....12/06/2023 ... ....01/25/2054 ...
3133KP-Y9-3 ..... FED HM LN PC POOL RA7936 ................................. ... ... .......  .......... .... 1.A .... ................. 954,874 ...99.1220 .................965,805 .................974,361 .................965,805 ............3,495 .................0 .................0 .................0 ......5.000 ...... 5.000 MTLY .... .................4,060 ............... 47,309 ....09/29/2022 ... ....09/01/2052 ...
3140QS-AW-1 ..... FN CB6320 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 472,062 . 100.4040 .................480,197 .................478,265 .................472,158 .................0 ............... 96 .................0 .................0 ......5.500 ...... 5.713 MON ..... .................2,192 ............... 10,960 ....07/07/2023 ... ....05/01/2053 ...
3133KQ-K4-7 ..... FED HM LN PC POOL RA8415 ................................. ... ... .......  .......... .... 1.A .... ................. 955,738 . 100.7250 .................963,914 .................956,979 .................963,914 ........... 8,177 .................0 .................0 .................0 ......5.500 ...... 5.500 MTLY .... .................4,386 ............... 24,884 ....06/09/2023 ... ....01/01/2053 ...
01F062-62-2 ..... FNCL-6.5N-FEB-2024 - MBS ................................ ...&.. ....... 4 ......... .... 1.A .... ................. 203,469 . 102.4650 .................204,930 ................ 200,000 .................204,930 ........... 1,461 .................0 .................0 .................0 ......6.500 ...... 6.337 MON ..... ......................0 ......................0 ....12/11/2023 ... ....02/25/2054 ...
3133KQ-TC-0 ..... FED HM LN PC POOL RA8647 ................................ ... ... .......  .......... .... 1.A .... ...............1,033,731 ...97.0710 .............. 1,019,060 ..............1,049,807 ..............1,019,060 .........(14,672) .................0 .................0 .................0 ......4.500 ...... 4.500 MTLY .... .................3,937 ............... 27,151 ....05/04/2023 ... ....05/01/2053 ...
31418C-S3-9 ..... FN MA3237 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 735,713 ...90.1983 .................677,036 ................ 750,608 .................735,536 .................0 .............. 141 .................0 .................0 ......3.000 ...... 3.268 MON ..... ................ 1,877 ............... 22,518 ....02/11/2019 ... ....01/01/2048 ...
31371K-6B-2 ..... FNMA POOL 254766 ........................................... ... ... .......  .......... .... 1.A .... .................. 81,250 . 101.7210 ..................77,377 ..................76,068 ..................77,377 .............. 448 .................0 .................0 .................0 ......5.000 ...... 5.000 MTLY .... ................... 317 .................3,503 ....05/14/2018 ... ....06/01/2033 ...
21H022-61-4 ..... G2JUMB-2.5N-JAN-2023 - RMBS ............................. ...&.. ....... 4 ......... .... 1.A .... ............. 12,916,887 ...87.5625 .............13,309,500 .............15,200,000 .............13,309,500 ......... 392,613 .................0 .................0 .................0 ......2.500 ...... 3.300 MON ..... ............... 22,167 ......................0 ....12/14/2023 ... ....01/20/2053 ...
31385X-LY-1 ..... FNMA POOL 555743 ........................................... ... ... .......  .......... .... 1.A .... ...................23,937 . 101.7180 .................. 22,836 .................. 22,450 ..................22,836 ............... 83 .................0 .................0 .................0 ......5.000 ......1.000 MTLY .... .....................94 .................1,038 ....07/24/2018 ... ....09/01/2033 ...
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31418C-UA-0 ..... FN MA3276 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 82,113 ...93.2674 .................. 75,261 ..................80,694 ..................82,184 .................0 .............. (19) .................0 .................0 ......3.500 ...... 3.225 MON ..... ................... 235 .................2,824 ....05/14/2019 ... ....02/01/2048 ...
3138WE-NC-9 ..... FNMA POOL AS4886 ........................................... ... ... .......  .......... .... 1.A .... ................. 196,663 ...94.1970 .................188,251 .................199,849 .................188,251 ............2,532 .................0 .................0 .................0 ......3.500 ...... 3.500 MTLY .... ................... 583 .................6,746 ....10/11/2018 ... ....05/01/2045 ...
3128JR-KG-0 ..... FH 847495 - RMBS ........................................... ... ... ....... 4,5 ....... .... 1.A .... .................. 54,011 . 102.5980 .................. 57,925 .................. 56,459 .................. 57,925 .............(177) .............. 894 .................0 .................0 ......6.017 ...... 6.219 MON ..... ................... 792 .................2,452 ....08/21/2007 ... ....12/01/2035 ...
3138WJ-GP-7 ..... FNMA POOL AS8305 ........................................... ... ... .......  .......... .... 1.A .... ................. 356,413 ...91.0440 .................339,818 .................373,244 .................339,818 ........... 8,074 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ................... 933 ............... 10,649 ....10/16/2018 ... ....11/01/2046 ...
31418C-V2-7 ..... FN MA3332 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 579,018 ...93.3260 .................538,523 .................577,034 .................579,165 .................0 .............. (34) .................0 .................0 ......3.500 ...... 3.437 MON ..... .................1,683 ............... 20,196 ....02/11/2019 ... ....04/01/2048 ...
3138YH-U2-4 ..... FNMA POOL AY4200 ........................................... ... ... .......  .......... .... 1.A .... ................. 230,507 ...91.5640 .................219,752 .................239,999 .................219,752 ............4,795 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ................... 600 .................6,894 ....11/28/2018 ... ....05/01/2045 ...
3128K0-R8-8 ..... FH A40511 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 18,686 . 103.1249 ..................19,616 ..................19,022 ..................19,616 ............... 53 .............. (37) .................0 .................0 ......5.500 ...... 5.975 MON ..... .................... 87 .................1,046 ....11/18/2005 ... ....12/01/2035 ...
31402C-4G-4 ..... FNMA POOL 725423 ........................................... ... ... .......  .......... .... 1.A .... ................. 338,339 . 103.0610 .................367,860 .................356,935 ................ 367,860 .......... 21,525 .................0 .................0 .................0 ......5.500 ......1.000 MTLY .... .................1,636 ............... 18,219 ....06/21/2018 ... ....05/01/2034 ...
31418D-GK-2 ..... FN MA3801 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 243,388 ...86.0145 .................210,269 .................244,458 .................243,388 .................0 ............... 10 .................0 .................0 ......2.500 ...... 2.546 MON ..... ................... 509 ................ 6,111 ....09/11/2019 ... ....10/01/2049 ...
31402C-4J-8 ..... FNMA POOL 725425 ........................................... ... ... .......  .......... .... 1.A .... ....................3,263 . 103.0610 ................... 3,089 ................... 2,997 ................... 3,089 ............... 30 .................0 .................0 .................0 ......5.500 ......1.000 MTLY .... .................... 14 ................... 152 ....05/14/2018 ... ....04/01/2034 ...
3128K1-ZF-1 ..... FH A41642 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,992 . 103.1249 ................... 4,824 ................... 4,678 ................... 4,824 .............. (25) ............... 29 .................0 .................0 ......5.500 ...... 4.170 MON ..... .................... 21 ................... 257 ....01/25/2011 ... ....01/01/2036 ...
31402C-PL-0 ..... FNMA POOL 725027 ........................................... ... ... .......  .......... .... 1.A .... ................. 190,508 . 101.7220 .................172,203 .................169,288 .................172,203 ............2,483 .................0 .................0 .................0 ......5.000 ......1.000 MTLY .... ................... 705 .................7,826 ....11/28/2018 ... ....11/01/2033 ...
31418D-HK-1 ..... FN MA3833 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 317,990 ...86.0145 .................276,842 .................321,856 .................317,982 .................0 ............... 47 .................0 .................0 ......2.500 ...... 2.642 MON ..... ................... 671 .................8,046 ....12/10/2019 ... ....11/01/2049 ...
31403D-DX-4 ..... FNMA POOL 745418 ........................................... ... ... .......  .......... .... 1.A .... .................. 58,590 . 103.0670 .................. 53,152 ..................51,570 .................. 53,152 .............. 545 .................0 .................0 .................0 ......5.500 ......1.000 MTLY .... ................... 236 .................2,653 ....08/16/2019 ... ....04/01/2036 ...
3128K7-MY-1 ..... FH A46675 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 524 . 100.1347 ......................482 ......................482 ......................482 ............... 10 ............... (3) .................0 .................0 ......4.500 ...... 2.764 MON ..... ......................2 .....................22 ....01/21/2016 ... ....08/01/2035 ...
3140E0-EJ-0 ..... FNMA POOL AZ7336 ........................................... ... ... .......  .......... .... 1.A .... ................. 495,117 ...93.4450 .................428,309 .................458,356 .................428,309 ............8,599 .................0 .................0 .................0 ......3.500 ...... 3.500 MTLY .... .................1,337 ............... 15,319 ....06/08/2020 ... ....11/01/2045 ...
31418D-JF-0 ..... FN MA3861 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 70,721 ...95.3210 ..................66,601 ..................69,870 ..................70,458 .................0 .............. (91) .................0 .................0 ......2.500 ...... 2.101 MON ..... ................... 146 .................1,747 ....11/05/2019 ... ....12/01/2029 ...
3140EV-VN-4 ..... FNMA POOL BC1520 ........................................... ... ... .......  .......... .... 1.A .... ................. 676,219 ...93.4430 .................584,566 .................625,586 .................584,566 .......... 13,209 .................0 .................0 .................0 ......3.500 ...... 3.500 MTLY .... .................1,825 ............... 20,847 ....06/08/2020 ... ....08/01/2046 ...
3128K7-UX-4 ..... FH A46898 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................55,329 . 100.1347 .................. 57,508 ..................57,431 ..................57,508 .............. 636 .............. 199 .................0 .................0 ......4.500 ...... 5.386 MON ..... ................... 215 .................2,584 ....01/21/2016 ... ....09/01/2035 ...
3140F4-7L-4 ..... FNMA POOL BC8998 ........................................... ... ... .......  .......... .... 1.A .... ................. 414,612 ...91.0440 .................423,862 .................465,557 .................423,862 ............9,250 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... .................1,164 .................4,591 ....07/28/2023 ... ....11/01/2046 ...
31418D-JQ-6 ..... FN MA3870 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 582,286 ...86.0145 .................496,968 .................577,772 .................582,218 .................0 .............(103) .................0 .................0 ......2.500 ...... 2.398 MON ..... .................1,204 ............... 14,444 ....02/21/2020 ... ....12/01/2049 ...
3140HJ-HS-3 ..... FNMA POOL BK4740 ........................................... ... ... .......  .......... .... 1.A .... ................. 275,628 ...96.3740 .................249,027 .................258,396 .................249,027 ........... 7,068 .................0 .................0 .................0 ......4.000 ...... 4.000 MTLY .... ................... 861 .................9,709 ....09/24/2019 ... ....08/01/2048 ...
3128K8-AJ-5 ..... FH A47209 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 339 . 100.1347 ......................312 ......................312 ......................312 .................7 ............... (2) .................0 .................0 ......4.500 ...... 2.899 MON ..... ......................1 .................... 14 ....01/21/2016 ... ....10/01/2035 ...
3140J6-GR-2 ..... FNMA POOL BM2007 ........................................... ... ... .......  .......... .... 1.A .... ................. 546,032 ...96.4050 .................535,866 .................555,846 .................535,866 .........(10,166) .................0 .................0 .................0 ......4.000 ......1.000 MTLY .... .................1,853 ............... 17,778 ....01/13/2023 ... ....09/01/2048 ...
31418D-MN-9 ..... FN MA3964 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 519,171 ...85.6791 .................442,849 .................516,869 .................519,199 .................0 .............. (56) .................0 .................0 ......2.500 ...... 2.435 MON ..... ................ 1,077 ............... 12,922 ....02/19/2020 ... ....03/01/2050 ...
3140KE-BP-2 ..... FNMA POOL BP6345 ........................................... ... ... .......  .......... .... 1.A .... ................. 374,829 ...89.4090 .................324,930 .................363,420 .................324,930 .........122,126 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ................... 909 .................6,732 ....05/14/2020 ... ....06/01/2050 ...
3128KK-GF-0 ..... FH A56498 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................23,541 . 104.1806 .................. 22,597 ..................21,690 .................. 22,597 .............. 272 .............. (34) .................0 .................0 ......6.000 ...... 4.308 MON ..... ................... 108 .................1,301 ....03/09/2011 ... ....01/01/2037 ...
3140KE-LG-1 ..... FNMA POOL BP6626 ........................................... ... ... .......  .......... .... 1.A .... ................. 275,501 ...82.3140 .................278,167 .................337,933 ................ 278,167 ........... 2,665 .................0 .................0 .................0 ......2.000 ...... 2.000 MTLY .... ................... 563 .................2,282 ....06/27/2023 ... ....08/01/2050 ...
31418D-NG-3 ..... FN MA3990 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 546,659 ...85.6791 .................462,840 .................540,202 .................546,661 .................0 .............(137) .................0 .................0 ......2.500 ...... 2.343 MON ..... .................1,125 ............... 13,505 ....02/26/2020 ... ....04/01/2050 ...
3140MM-ZB-7 ..... FNMA POOL BV7937 ........................................... ... ... .......  .......... .... 1.A .... ................. 569,063 ...94.7120 .................555,108 .................586,098 .................555,108 .......... 59,070 .................0 .................0 .................0 ......4.000 ...... 4.000 MTLY .... .................1,832 ............... 16,227 ....08/09/2022 ... ....08/01/2052 ...
3128KK-XR-5 ..... FH A56988 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 71,442 . 103.1320 .................. 69,041 ..................66,944 ..................69,041 .............(752) .............. 295 .................0 .................0 ......5.500 ...... 4.177 MON ..... ................... 307 .................3,682 ....01/25/2011 ... ....02/01/2037 ...
3140Q7-EF-0 ..... FNMA POOL CA0133 ........................................... ... ... .......  .......... .... 1.A .... ................. 180,082 ...96.4880 .................164,642 .................170,635 .................164,642 ............4,042 .................0 .................0 .................0 ......4.000 ...... 4.000 MTLY .... ................... 569 .................6,516 ....11/05/2019 ... ....08/01/2047 ...
31418E-KV-1 ..... FN MA4807 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,121,695 . 100.6870 .............. 1,140,990 .............. 1,133,205 .............. 1,121,919 .................0 .............. 433 .................0 .................0 ......5.500 ...... 5.671 MON ..... .................5,194 ............... 62,326 ....09/26/2022 ... ....11/01/2052 ...
3140QB-CC-0 ..... FNMA POOL CA3666 ........................................... ... ... .......  .......... .... 1.A .... ................. 314,179 ...96.6030 .................277,928 .................287,702 .................277,928 ........... 6,885 .................0 .................0 .................0 ......4.000 ...... 4.000 MTLY .... ................... 959 ............... 10,891 ....08/05/2020 ... ....06/01/2049 ...
3128KT-CE-8 ..... FH A62769 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,711 . 103.1262 ................... 1,653 ................... 1,603 ................... 1,653 .................3 .............. (10) .................0 .................0 ......5.500 ...... 4.023 MON ..... ......................7 .................... 88 ....01/25/2011 ... ....07/01/2037 ...
3140QE-AQ-5 ..... FNMA POOL CA6314 ........................................... ... ... .......  .......... .... 1.A .... ................. 459,588 .. 88.6600 .................381,114 .................429,859 .................381,114 ........... 6,872 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... .................1,075 ............... 12,383 ....07/08/2020 ... ....07/01/2050 ...
31418E-S5-0 ..... FN MA5039 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 720,554 . 101.0494 .................722,695 .................715,190 .................720,433 .................0 .............(121) .................0 .................0 ......5.500 ...... 5.386 MON ..... .................3,278 ............... 22,946 ....04/28/2023 ... ....06/01/2053 ...
3140QE-PZ-9 ..... FNMA POOL CA6739 ........................................... ... ... .......  .......... .... 1.A .... ................. 474,097 ...89.2940 .................400,447 .................448,460 .................400,447 ............9,629 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... .................1,121 ............... 13,060 ....10/18/2021 ... ....08/01/2050 ...
3128L7-NM-5 ..... FH A73996 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 91,009 . 103.1325 .................. 86,932 .................. 84,292 ..................86,932 .............. 917 .............(478) .................0 .................0 ......5.500 ...... 4.080 MON ..... ................... 386 .................4,636 ....05/08/2013 ... ....02/01/2038 ...
3140QM-ZG-2 ..... FNMA POOL CB2542 ........................................... ... ... .......  .......... .... 1.A .... ...............1,368,694 ...85.1820 .............. 1,183,829 .............. 1,389,757 .............. 1,183,829 .......... 21,078 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... .................2,895 ............... 33,319 ....03/03/2022 ... ....01/01/2052 ...
35563P-JJ-9 ...... SCRT 2019-1 MZ - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... .............. 1,667,570 ...73.7203 .............. 1,309,301 ..............1,776,039 .............. 1,730,052 .................0 ...... 1,591,173 .................0 .................0 ......3.500 ...... 3.810 MON ..... .................5,180 ............... 60,999 ....03/07/2019 ... ....07/25/2058 ...
3140QN-B5-0 ..... FNMA POOL CB2759 ........................................... ... ... .......  .......... .... 1.A .... ...............1,356,508 ...88.6270 .............. 1,271,912 .............. 1,435,134 .............. 1,271,912 .......... 17,097 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... .................3,588 ............... 41,016 ....06/03/2022 ... ....02/01/2052 ...
3128L8-2V-6 ..... FH A75288 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 74,024 . 103.5793 .................. 74,508 ..................71,933 ..................74,508 ............1,425 .............. (50) .................0 .................0 ......6.000 ...... 5.557 MON ..... ................... 360 .................4,316 ....04/09/2008 ... ....04/01/2038 ...
3140QN-EM-0 ..... FNMA POOL CB2839 ........................................... ... ... .......  .......... .... 1.A .... ................. 673,545 ...82.9100 .................717,958 .................865,948 .................717,958 .......... 44,414 .................0 .................0 .................0 ......2.000 ...... 2.000 MTLY .... .................1,443 .................2,880 ....09/25/2023 ... ....02/01/2052 ...
35563P-MP-1 ..... SCRT 2019-4 MZ - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 561,036 ...65.3901 .................370,426 .................566,486 .................567,813 .................0 ............3,423 .................0 .................0 ......3.000 ...... 3.001 MON ..... .................1,416 ............... 16,722 ....11/06/2019 ... ....02/25/2059 ...
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3140QN-TQ-5 ..... FNMA POOL CB3258 ........................................... ... ... .......  .......... .... 1.A .... ...............1,052,535 ...91.8760 .............. 1,064,496 ..............1,158,621 .............. 1,064,496 ........... 8,875 .................0 .................0 .................0 ......3.500 ...... 3.500 MTLY .... .................3,379 ............... 39,606 ....10/05/2022 ... ....04/01/2052 ...
3128LA-3A-6 ..... FH A77093 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 64,034 . 103.1325 ..................67,174 ..................65,134 ..................67,174 .............. 282 ............... 57 .................0 .................0 ......5.500 ...... 5.810 MON ..... ................... 299 .................3,582 ....11/30/2008 ... ....05/01/2038 ...
3140QP-AY-3 ..... FNMA POOL CB3622 ........................................... ... ... .......  .......... .... 1.A .... ................. 734,855 ...94.7160 .................717,464 .................757,491 .................717,464 ........... 7,669 .................0 .................0 .................0 ......4.000 ...... 4.000 MTLY .... .................2,525 ............... 29,255 ....09/09/2022 ... ....05/01/2052 ...
3128LB-X7-8 ..... FH A77902 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 27,520 . 101.7670 .................. 26,014 .................. 25,562 ..................26,014 .............. 190 ............... 75 .................0 .................0 ......5.000 ...... 3.528 MON ..... ................... 107 .................1,278 ....11/25/2011 ... ....06/01/2038 ...
3140QP-SR-9 ..... FNMA POOL CB4127 ........................................... ... ... .......  .......... .... 1.A .... ...............1,044,095 ...97.0710 .............. 1,019,089 .............. 1,049,836 ..............1,019,089 .......... 11,896 .................0 .................0 .................0 ......4.500 ...... 4.500 MTLY .... .................3,937 ............... 42,978 ....09/02/2022 ... ....07/01/2052 ...
3128LX-AT-7 ..... FH G01818 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 104,590 . 101.7598 .................. 98,405 ..................96,703 ..................98,405 .............. (17) .............(373) .................0 .................0 ......5.000 ...... 3.473 MON ..... ................... 403 .................4,835 ....04/05/2012 ... ....05/01/2035 ...
3140QQ-KG-9 ..... FNMA POOL CB4794 ........................................... ... ... .......  .......... .... 1.A .... .............. 1,374,087 ...97.0710 .............. 1,339,021 .............. 1,379,421 .............. 1,339,021 .........(35,066) .................0 .................0 .................0 ......4.500 ...... 4.500 MTLY .... .................5,173 ............... 48,011 ....02/02/2023 ... ....10/01/2052 ...
3128LX-AV-2 ..... FH G01820 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 132,512 . 103.1249 .................127,322 .................123,464 .................127,322 .............. 508 .............(401) .................0 .................0 ......5.500 ...... 4.101 MON ..... ................... 566 .................6,791 ....08/20/2010 ... ....06/01/2035 ...
3140QQ-U8-6 ..... FNMA POOL CB5106 ........................................... ... ... .......  .......... .... 1.A .... ................. 726,990 ...99.1680 .................728,111 .................734,218 ................ 728,111 ........... 3,036 .................0 .................0 .................0 ......5.000 ...... 5.000 MTLY .... .................3,059 ............... 35,098 ....11/17/2022 ... ....11/01/2052 ...
3128LX-BH-2 ..... FH G01840 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 222,511 . 101.4460 .................206,764 .................203,817 .................206,764 .............(669) .............(937) .................0 .................0 ......5.000 ...... 3.207 MON ..... ................... 849 ............... 10,191 ....08/06/2012 ... ....07/01/2035 ...
3140X4-4B-9 ..... FNMA POOL FM1717 ........................................... ... ... .......  .......... .... 1.A .... ................. 614,242 ...94.6220 .................547,685 .................578,813 .................547,685 .......... 11,156 .................0 .................0 .................0 ......3.500 ......1.000 MTLY .... ................ 1,688 ............... 19,486 ....11/13/2019 ... ....12/01/2045 ...
3128LX-C3-2 ..... FH G01890 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 287 . 100.1347 ......................264 ......................263 ......................264 .................5 ............... (1) .................0 .................0 ......4.500 ...... 2.804 MON ..... ......................1 .................... 12 ....01/21/2016 ... ....10/01/2035 ...
3140X6-GF-2 ..... FNMA POOL FM2897 ........................................... ... ... .......  .......... .... 1.A .... ................. 679,543 ...91.3420 .................585,028 .................640,484 .................585,028 .......... 20,402 .................0 .................0 .................0 ......3.000 ......1.000 MTLY .... ................ 1,601 ............... 18,454 ....07/30/2020 ... ....02/01/2048 ...
3128LX-FW-5 ..... FH G01981 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,461 . 101.7598 ................... 3,177 ................... 3,122 ................... 3,177 ............... (8) ............... (5) .................0 .................0 ......5.000 ...... 2.900 MON ..... .................... 13 ................... 156 ....10/02/2014 ... ....12/01/2035 ...
3140X6-QQ-7 ..... FNMA POOL FM3162 ........................................... ... ... .......  .......... .... 1.A .... ................. 470,819 ...92.0620 .................405,785 .................440,775 .................405,785 .......... 24,454 .................0 .................0 .................0 ......3.000 ......1.000 MTLY .... .................1,102 ............... 12,224 ....10/20/2021 ... ....11/01/2046 ...
3128M4-3N-1 ..... FH G03205 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,476 . 102.2378 ................... 1,414 ................... 1,383 ................... 1,414 .................8 ............... (1) .................0 .................0 ......5.500 ...... 4.063 MON ..... ......................6 .................... 76 ....01/25/2011 ... ....07/01/2035 ...
3140X8-RQ-2 ..... FNMA POOL FM4994 ........................................... ... ... .......  .......... .... 1.A .... ................. 450,886 ...82.7360 .................436,472 .................527,545 .................436,472 ........... 4,201 .................0 .................0 .................0 ......2.000 ......1.000 MTLY .... ................... 879 ............... 10,165 ....06/21/2022 ... ....12/01/2050 ...
3128M4-BV-4 ..... FH G02452 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 58,637 . 104.4837 .................. 59,545 ..................56,990 .................. 59,545 ........... 1,089 .............(144) .................0 .................0 ......6.500 ...... 5.710 MON ..... ................... 309 .................3,704 ....12/05/2006 ... ....10/01/2035 ...
3140XA-7G-1 ..... FNMA POOL FM7194 ........................................... ... ... .......  .......... .... 1.A .... ................. 501,945 ...86.2110 .................434,567 .................504,072 .................434,567 .......... 13,951 .................0 .................0 .................0 ......2.500 ......1.000 MTLY .... .................1,050 ............... 11,927 ....01/19/2022 ... ....03/01/2051 ...
3128M6-E8-7 ..... FH G04359 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 31,013 . 103.1325 .................. 29,619 ..................28,720 ..................29,619 .............. 226 .............. (77) .................0 .................0 ......5.500 ...... 4.064 MON ..... ................... 132 .................1,580 ....07/11/2011 ... ....06/01/2038 ...
3140XB-KG-4 ..... FNMA POOL FM7494 ........................................... ... ... .......  .......... .... 1.A .... ................. 628,086 ...88.7720 .................525,773 .................592,272 .................525,773 .......... 14,568 .................0 .................0 .................0 ......3.000 ......1.000 MTLY .... .................1,481 ............... 17,099 ....05/25/2021 ... ....06/01/2051 ...
3128M6-HY-7 ..... FH G04447 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,248 . 103.5793 ................... 1,193 ................... 1,152 ................... 1,193 ............... 20 .................2 .................0 .................0 ......6.000 ...... 4.329 MON ..... ......................6 .................... 69 ....07/30/2010 ... ....06/01/2038 ...
3140XD-G4-2 ..... FNMA POOL FM9218 ........................................... ... ... .......  .......... .... 1.A .... ...............1,039,025 ...81.9140 .................918,877 .............. 1,121,754 ................ 918,877 .......... 15,902 .................0 .................0 .................0 ......2.000 ......1.000 MTLY .... ................ 1,870 ............... 21,511 ....04/04/2022 ... ....10/01/2051 ...
3128M6-NG-9 ..... FH G04591 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,038 . 103.1216 ................... 3,902 ................... 3,784 ................... 3,902 .................1 .............. (11) .................0 .................0 ......5.500 ...... 4.162 MON ..... .................... 17 ................... 208 ....01/25/2011 ... ....06/01/2036 ...
3140XD-GD-2 ..... FNMA POOL FM9195 ........................................... ... ... .......  .......... .... 1.A .... .............. 1,167,735 ...85.7780 .............. 1,192,661 .............. 1,390,412 ..............1,192,661 .......... 24,926 .................0 .................0 .................0 ......2.500 ......1.000 MTLY .... .................2,897 ............... 23,343 ....03/07/2023 ... ....10/01/2051 ...
3128M6-NW-4 ..... FH G04605 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 418 . 100.1347 ......................384 ......................384 ......................384 .................8 ............... (2) .................0 .................0 ......4.500 ...... 2.708 MON ..... ......................1 .................... 17 ....01/21/2016 ... ....06/01/2038 ...
3140XD-ZQ-2 ..... FNMA POOL FM9750 ........................................... ... ... .......  .......... .... 1.A .... ................. 459,995 ...91.8150 .................414,127 .................451,044 .................414,127 ........... 8,348 .................0 .................0 .................0 ......3.000 ......1.000 MTLY .... .................1,128 ............... 12,963 ....02/25/2022 ... ....04/01/2048 ...
3128M6-PE-2 ..... FH G04621 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,152 . 104.0536 ................... 2,235 ................... 2,148 ................... 2,235 ............... 41 .................0 .................0 .................0 ......6.000 ...... 5.970 MON ..... .................... 11 ................... 129 ....08/15/2008 ... ....05/01/2035 ...
3140XF-AH-4 ..... FNMA POOL FS0007 ........................................... ... ... .......  .......... .... 1.A .... ................. 235,654 ...88.9540 .................201,077 .................226,047 ................ 201,077 ........... 3,709 .................0 .................0 .................0 ......3.000 ......1.000 MTLY .... ................... 565 .................6,594 ....01/04/2022 ... ....08/01/2050 ...
3128M6-QV-3 ..... FH G04668 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 80,922 . 101.7630 ..................76,636 ..................75,309 ..................76,636 ............... 28 .............(279) .................0 .................0 ......5.000 ...... 3.742 MON ..... ................... 314 .................3,765 ....04/08/2013 ... ....03/01/2038 ...
3140XF-J9-3 ..... FNMA POOL FS0287 ........................................... ... ... .......  .......... .... 1.A .... ...............1,346,279 ...82.5390 .............. 1,168,056 .............. 1,415,158 ..............1,168,056 .......... 20,582 .................0 .................0 .................0 ......2.000 ......1.000 MTLY .... .................2,359 ............... 27,353 ....02/16/2022 ... ....01/01/2052 ...
3128M6-SG-4 ..... FH G04719 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,092 . 103.1262 ................... 3,955 ................... 3,835 ................... 3,955 ............... (7) ............... (8) .................0 .................0 ......5.500 ...... 4.128 MON ..... .................... 18 ................... 211 ....01/25/2011 ... ....01/01/2038 ...
3140XF-L7-4 ..... FNMA POOL FS0349 ........................................... ... ... .......  .......... .... 1.A .... ...............1,359,706 ...82.5390 .............. 1,177,874 .............. 1,427,045 ..............1,177,874 .......... 19,527 .................0 .................0 .................0 ......2.000 ......1.000 MTLY .... .................2,378 ............... 27,812 ....02/15/2022 ... ....01/01/2052 ...
3128M6-T6-5 ..... FH G04773 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 15,836 ...99.8900 .................. 14,575 ..................14,591 ..................14,575 .............. 152 .............. (36) .................0 .................0 ......4.500 ...... 2.963 MON ..... .....................55 ................... 657 ....01/21/2016 ... ....09/01/2038 ...
3140XF-PZ-8 ..... FNMA POOL FS0439 ........................................... ... ... .......  .......... .... 1.A .... ...............1,251,893 ...85.6830 .............. 1,191,323 .............. 1,390,388 .............. 1,191,323 .......... 10,875 .................0 .................0 .................0 ......2.500 ......1.000 MTLY .... .................2,897 ............... 33,642 ....08/29/2022 ... ....01/01/2052 ...
3128M6-T7-3 ..... FH G04774 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................9,397 . 100.1347 ................... 8,640 ................... 8,628 ................... 8,640 .............. 162 .............. (36) .................0 .................0 ......4.500 ...... 2.720 MON ..... .....................32 ................... 388 ....01/21/2016 ... ....01/01/2038 ...
3140XH-5P-8 ..... FNMA POOL FS2653 ........................................... ... ... .......  .......... .... 1.A .... ...............1,222,094 ...94.7150 .............. 1,240,880 ..............1,310,117 ..............1,240,880 ........... 9,148 .................0 .................0 .................0 ......4.000 ......1.000 MTLY .... .................4,367 ............... 50,586 ....10/05/2022 ... ....08/01/2052 ...
3128M6-VE-5 ..... FH G04813 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,516 . 103.1262 ................... 4,313 ................... 4,183 ................... 4,313 ............... (7) .............. (10) .................0 .................0 ......5.500 ...... 3.854 MON ..... .................... 19 ................... 230 ....06/11/2013 ... ....03/01/2038 ...
3140XK-HQ-6 ..... FNMA POOL FS3838 ........................................... ... ... .......  .......... .... 1.A .... ................. 590,526 ...96.8910 .................610,004 .................629,580 ................ 610,004 .......... 19,477 .................0 .................0 .................0 ......4.000 ......1.000 MTLY .... .................2,099 .................6,236 ....09/12/2023 ... ....05/01/2049 ...
3128M7-HB-5 ..... FH G05326 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,044 . 101.7598 ................... 2,883 ................... 2,833 ................... 2,883 .................0 .............. (12) .................0 .................0 ......5.000 ...... 3.530 MON ..... .................... 12 ................... 142 ....04/08/2013 ... ....02/01/2038 ...
3140XL-PR-3 ..... FNMA POOL FS4931 ........................................... ... ... .......  .......... .... 1.A .... ................. 659,537 . 101.6700 .................672,444 .................661,397 .................672,444 .......... 12,907 .................0 .................0 .................0 ......6.000 ......1.000 MTLY .... .................3,307 .................9,867 ....08/15/2023 ... ....06/01/2053 ...
3128M7-HE-9 ..... FH G05329 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 478,302 ...99.8565 .................432,174 .................432,795 .................432,174 ............3,241 .............. 199 .................0 .................0 ......4.500 ...... 2.604 MON ..... .................1,623 ............... 19,476 ....05/17/2017 ... ....03/01/2039 ...
31416B-RY-6 ..... FNMA POOL 995203 ........................................... ... ... .......  .......... .... 1.A .... .................. 61,311 . 101.7200 .................. 57,980 ..................57,000 ..................57,980 ............1,455 .................0 .................0 .................0 ......5.000 ......1.000 MTLY .... ................... 238 .................2,644 ....07/13/2018 ... ....07/01/2035 ...
3128M7-L4-6 ..... FH G05447 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,544 ...99.8565 ................... 5,101 ................... 5,109 ................... 5,101 ............... 46 ............... (5) .................0 .................0 ......4.500 ...... 2.946 MON ..... .................... 19 ................... 230 ....01/21/2016 ... ....05/01/2039 ...
31418B-6H-4 ..... FNMA POOL MA2671 ........................................... ... ... .......  .......... .... 1.A .... ................. 133,627 ...93.0080 .................125,306 .................134,726 .................125,306 ........... 1,095 .................0 .................0 .................0 ......3.500 ...... 3.500 MTLY .... ................... 393 .................4,457 ....11/15/2018 ... ....07/01/2046 ...

 E
1
0
.3

1



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

CUSIP 
Identification Description

C
o
d
e

F
o
r
e
i
g
n

Bond
Char

NAIC
Desig-
nation,
NAIC
Desig-
nation

Modifier
and
SVO

Admini-
strative 
Symbol

Actual
Cost

Rate 
Used to 
Obtain 

Fair 
Value

Fair
Value

Par
Value

Book/
Adjusted
Carrying

Value

Unrealized
Valuation
Increase/

(Decrease)

Current
Year's
(Amor-

tization)/
Accretion

Current
Year's
Other-
Than-

Temporary
Impairment
Recognized

Total
Foreign

Exchange
Change

in
Book/

Adjusted
Carrying 

Value
Rate

of

Effective
Rate

of
When
Paid

Admitted
Amount
Due and
Accrued

Amount 
Received 

During Year Acquired

Stated
Contractual

Maturity
Date

3128M7-NN-2 ..... FH G05497 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 390,380 ...99.8565 .................366,566 .................367,093 .................366,566 ........... 4,031 .......... (1,114) .................0 .................0 ......4.500 ...... 3.476 MON ..... .................1,377 ............... 16,519 ....11/04/2011 ... ....06/01/2039 ...
31418C-HF-4 ..... FNMA POOL MA2929 ........................................... ... ... .......  .......... .... 1.A .... ...................94,926 ...93.4430 .................. 83,633 ..................89,502 ..................83,633 ........... 1,656 .................0 .................0 .................0 ......3.500 ...... 3.500 MTLY .... ................... 261 .................2,998 ....04/28/2020 ... ....03/01/2047 ...
3128M7-P9-1 ..... FH G05548 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................21,594 . 101.7661 ..................19,878 .................. 19,533 ..................19,878 .............. 185 .............(144) .................0 .................0 ......5.000 ...... 2.913 MON ..... .................... 81 ................... 977 ....10/02/2014 ... ....07/01/2039 ...
31418C-S4-7 ..... FNMA POOL MA3238 ........................................... ... ... .......  .......... .... 1.A .... ................. 740,447 ...93.4420 .................730,823 ................ 782,117 .................730,823 .......... 29,241 .................0 .................0 .................0 ......3.500 ...... 3.500 MTLY .... .................2,281 ............... 18,331 ....07/06/2022 ... ....01/01/2048 ...
3128M7-T4-8 ..... FH G05671 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 176,222 . 103.1262 .................168,318 .................163,215 ................ 168,318 .............(271) .............(391) .................0 .................0 ......5.500 ...... 3.912 MON ..... ................... 748 .................8,977 ....05/08/2013 ... ....08/01/2038 ...
31418D-3X-8 ..... FNMA POOL MA4413 ........................................... ... ... .......  .......... .... 1.A .... ................. 941,113 ...81.9460 .................963,760 ..............1,176,094 .................963,760 .......... 22,940 .................0 .................0 .................0 ......2.000 ...... 2.000 MTLY .... .................1,960 ............... 11,397 ....03/08/2023 ... ....09/01/2051 ...
3128M8-2A-1 ..... FH G06769 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................9,962 . 100.0079 ................... 9,198 ................... 9,197 ................... 9,198 ............... 77 .................6 .................0 .................0 ......4.500 ...... 3.100 MON ..... .....................34 ................... 414 ....10/02/2014 ... ....08/01/2041 ...
31418D-4X-7 ..... FNMA POOL MA4437 ........................................... ... ... .......  .......... .... 1.A .... ...............1,029,924 ...81.9040 .............. 1,019,839 .............. 1,245,156 .............. 1,019,839 .........171,296 .................0 .................0 .................0 ......2.000 ...... 2.000 MTLY .... .................2,075 ............... 14,397 ....03/17/2022 ... ....10/01/2051 ...
3128M8-6H-2 ..... FH G06872 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 234,337 . 103.1262 .................221,772 .................215,049 .................221,772 .............(337) .............(535) .................0 .................0 ......5.500 ...... 3.806 MON ..... ................... 986 ............... 11,828 ....02/15/2012 ... ....09/01/2039 ...
31418D-6B-3 ..... FNMA POOL MA4465 ........................................... ... ... .......  .......... .... 1.A .... ................. 702,422 ...81.8840 .................700,879 .................855,944 ................ 700,879 .......... 31,779 .................0 .................0 .................0 ......2.000 ...... 2.000 MTLY .... .................1,427 ............... 12,221 ....06/15/2022 ... ....11/01/2051 ...
3128M8-BM-5 ..... FH G06044 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 429 ...99.8565 ...................... 394 ......................395 ......................394 .................6 ............... (2) .................0 .................0 ......4.500 ...... 3.132 MON ..... ......................1 .................... 18 ....01/21/2016 ... ....06/01/2039 ...
31418E-BS-8 ..... FNMA POOL MA4548 ........................................... ... ... .......  .......... .... 1.A .... ................. 922,614 ...85.1890 .................939,972 ..............1,103,401 .................939,972 .......... 17,358 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... .................2,299 .................7,935 ....06/12/2023 ... ....02/01/2052 ...
3128M8-GK-4 ..... FH G06202 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................7,125 . 100.1347 ................... 6,594 ................... 6,585 ................... 6,594 .............. 123 .............. (28) .................0 .................0 ......4.500 ...... 2.994 MON ..... .....................25 ................... 296 ....10/02/2014 ... ....06/01/2038 ...
31418E-J7-6 ..... FNMA POOL MA4785 ........................................... ... ... .......  .......... .... 1.A .... ................. 610,106 ...99.1680 .................613,158 ................ 618,300 .................613,158 ........... 3,765 .................0 .................0 .................0 ......5.000 ...... 5.000 MTLY .... .................2,576 ............... 23,330 ....10/04/2022 ... ....10/01/2052 ...
3128M8-RY-2 ..... FH G06503 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 277,441 . 100.0119 .................252,106 .................252,076 .................252,106 ........... 2,886 .............(949) .................0 .................0 ......4.500 ...... 2.889 MON ..... ................... 945 ............... 11,343 ....01/09/2013 ... ....09/01/2040 ...
31418E-JF-8 ..... FNMA POOL MA4761 ........................................... ... ... .......  .......... .... 1.A .... ................. 133,532 ...99.0770 .................134,527 .................135,781 .................134,527 .............. 995 .................0 .................0 .................0 ......5.000 ...... 5.000 MTLY .... ................... 566 .................2,791 ....06/22/2023 ... ....09/01/2052 ...
3128M9-BZ-4 ..... FH G06956 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,549 . 100.0079 ................... 5,113 ................... 5,113 ................... 5,113 ............... 64 .............. (17) .................0 .................0 ......4.500 ...... 3.119 MON ..... .................... 19 ................... 230 ....01/21/2016 ... ....08/01/2041 ...
31418E-LY-4 ..... FNMA POOL MA4842 ........................................... ... ... .......  .......... .... 1.A .... .............. 1,118,482 . 100.6870 .............. 1,121,091 .............. 1,113,437 ..............1,121,091 ........... 2,609 .................0 .................0 .................0 ......5.500 ...... 5.500 MTLY .... .................5,103 ............... 54,248 ....01/03/2023 ... ....12/01/2052 ...
3128M9-C9-1 ..... FH G06996 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 29,007 . 100.0119 .................. 26,730 ..................26,727 ..................26,730 .............. 284 .............. (79) .................0 .................0 ......4.500 ...... 2.963 MON ..... ................... 100 .................1,203 ....01/21/2016 ... ....09/01/2041 ...
31418E-S6-8 ..... FNMA POOL MA5040 ........................................... ... ... .......  .......... .... 1.A .... .............. 1,087,833 . 101.6140 .............. 1,092,753 .............. 1,075,399 .............. 1,092,753 ............4,920 .................0 .................0 .................0 ......6.000 ......6.000 MTLY .... .................5,377 ............... 31,374 ....06/05/2023 ... ....06/01/2053 ...
3128M9-DF-6 ..... FH G07002 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,799 . 100.0079 ................... 1,658 ................... 1,658 ................... 1,658 ............... 22 ............... (7) .................0 .................0 ......4.500 ...... 3.094 MON ..... ......................6 .................... 75 ....01/21/2016 ... ....12/01/2041 ...
3133G7-KM-4 ..... FED HM LN PC POOL QN1200 ................................. ... ... .......  .......... .... 1.A .... ................. 318,713 ...92.8490 .................289,986 .................312,320 .................289,986 ........... 7,749 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... ................... 651 .................7,257 ....02/06/2020 ... ....12/01/2034 ...
3128M9-NX-6 ..... FH G07306 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,787 ...92.0360 ................... 5,362 ................... 5,826 ................... 5,362 ............... 54 .................1 .................0 .................0 ......3.000 ...... 3.098 MON ..... .................... 15 ................... 175 ....10/02/2014 ... ....02/01/2043 ...
3133G7-Q3-0 ..... FED HM LN PC POOL QN1374 ................................. ... ... .......  .......... .... 1.A .... ................. 172,069 ...94.8470 .................158,209 ................ 166,804 .................158,209 ........... 4,388 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ................... 417 .................4,583 ....01/08/2020 ... ....01/01/2035 ...
3128M9-TQ-5 ..... FH G07459 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 795,734 ...94.2804 .................719,469 ................ 763,116 .................719,469 ........... 6,000 .......... (1,003) .................0 .................0 ......3.500 ...... 2.878 MON ..... .................2,226 ............... 26,709 ....05/15/2015 ... ....08/01/2043 ...
3133G7-Q6-3 ..... FED HM LN PC POOL QN1377 ................................. ... ... .......  .......... .... 1.A .... ................. 234,555 ...94.8460 .................215,318 .................227,018 .................215,318 ............5,526 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ................... 568 .................6,409 ....01/08/2020 ... ....01/01/2035 ...
3128M9-UC-4 ..... FH G07479 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 64,096 ...97.2932 .................. 58,196 ..................59,815 ..................58,196 .............. 691 .................7 .................0 .................0 ......4.000 ...... 2.879 MON ..... ................... 199 .................2,393 ....05/05/2016 ... ....02/01/2041 ...
3133G7-QB-2 ..... FED HM LN PC POOL QN1350 ................................. ... ... .......  .......... .... 1.A .... .................. 48,683 ...92.9480 .................. 44,583 ..................47,965 .................. 44,583 .............. 965 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... ................... 100 .................1,120 ....01/10/2020 ... ....01/01/2035 ...
3128MD-6Q-1 ..... FH G15179 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 990,963 ...97.4920 .................907,412 .................930,755 .................907,412 .......... 13,686 .......... (5,514) .................0 .................0 ......3.500 ...... 1.829 MON ..... .................2,715 ............... 32,576 ....03/17/2015 ... ....09/01/2029 ...
3133G7-QG-1 ..... FED HM LN PC POOL QN1355 ................................. ... ... .......  .......... .... 1.A .... .................. 61,425 ...92.9480 .................. 56,286 ..................60,557 ..................56,286 ........... 1,408 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... ................... 126 .................1,399 ....01/10/2020 ... ....01/01/2035 ...
3128ME-5M-9 ..... FH G16052 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,041,622 ...95.9930 .............. 1,897,838 .............. 1,977,059 ..............1,897,838 ........... 8,669 .......... (4,280) .................0 .................0 ......3.000 ...... 2.199 MON ..... .................4,943 ............... 59,312 ....02/09/2017 ... ....02/01/2032 ...
3133G7-QX-4 ..... FED HM LN PC POOL QN1370 ................................. ... ... .......  .......... .... 1.A .... ................. 153,336 ...94.5070 .................140,627 .................148,802 .................140,627 ........... 4,188 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ................... 372 .................4,134 ....01/08/2020 ... ....01/01/2035 ...
3128MJ-2X-7 ..... FH G08789 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 146,853 ...96.5369 .................135,805 ................ 140,676 .................135,805 ........... 1,775 ............... 42 .................0 .................0 ......4.000 ...... 3.291 MON ..... ................... 469 .................5,627 ....07/02/2019 ... ....11/01/2047 ...
3140HD-X6-6 ..... FNMA POOL BK0700 ........................................... ... ... .......  .......... .... 1.A .... .................. 80,994 ...92.9470 .................. 73,743 .................. 79,339 ..................73,743 ........... 1,987 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... ................... 165 .................1,855 ....02/07/2020 ... ....02/01/2035 ...
3128MJ-3X-6 ..... FH G08813 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 748,444 ...93.2968 .................710,344 ................ 761,381 .................710,344 ........... 4,310 .............. 162 .................0 .................0 ......3.500 ...... 3.769 MON ..... .................2,221 ............... 26,648 ....09/27/2018 ... ....05/01/2048 ...
3140HD-YC-2 ..... FNMA POOL BK0706 ........................................... ... ... .......  .......... .... 1.A .... .................. 99,081 ...92.7000 .................. 90,054 ..................97,146 ..................90,054 ........... 1,975 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... ................... 202 .................2,316 ....02/07/2020 ... ....02/01/2035 ...
3128MJ-4H-0 ..... FH G08823 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,718,411 ...93.2968 .............. 1,633,967 .............. 1,751,365 .............. 1,633,967 .......... 10,297 .............. (10) .................0 .................0 ......3.500 ...... 3.810 MON ..... .................5,108 ............... 61,298 ....01/09/2019 ... ....07/01/2048 ...
3140HD-YD-0 ..... FNMA POOL BK0707 ........................................... ... ... .......  .......... .... 1.A .... .................. 80,385 ...92.9470 ..................73,111 ..................78,659 ..................73,111 ............2,515 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... ................... 164 ................ 1,806 ....02/07/2020 ... ....02/01/2035 ...
3128MJ-6E-5 ..... FH G08868 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 66,705 . 101.1170 ..................63,807 ..................63,102 ..................63,807 .............. 160 ............... 86 .................0 .................0 ......5.000 ...... 3.899 MON ..... ................... 263 .................3,155 ....07/09/2019 ... ....03/01/2049 ...
3140JB-Y4-2 ..... FNMA POOL BM7030 ........................................... ... ... .......  .......... .... 1.A .... ................. 250,507 ...91.4900 .................241,351 .................263,800 .................241,351 .............. 207 .................0 .................0 .................0 ......2.473 ......1.000 MTLY .... ................... 544 .................6,233 ....07/19/2022 ... ....06/01/2052 ...
3128MJ-L2-4 ..... FH G08344 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................9,656 ...99.8565 ................... 8,884 ................... 8,897 ................... 8,884 ............... 93 .............. (23) .................0 .................0 ......4.500 ...... 3.011 MON ..... .....................33 ................... 400 ....01/21/2016 ... ....05/01/2039 ...
3140JB-ZV-1 ..... FNMA POOL BM7055 ........................................... ... ... .......  .......... .... 1.A .... ................. 222,878 ...95.0870 .................216,408 .................227,590 .................216,408 .............. 428 .................0 .................0 .................0 ......3.477 ......1.000 MTLY .... ................... 659 .................7,704 ....08/30/2022 ... ....09/01/2052 ...
3128MJ-L5-7 ..... FH G08347 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,047 ...99.8565 ......................963 ......................965 ......................963 ............... 10 ............... (2) .................0 .................0 ......4.500 ...... 3.044 MON ..... ......................4 .....................43 ....01/21/2016 ... ....06/01/2039 ...
3140K1-5G-7 ..... FNMA POOL BO6246 ........................................... ... ... .......  .......... .... 1.A .... ................. 357,177 ...92.8500 .................324,986 .................350,013 .................324,986 ............8,442 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... ................... 729 .................8,151 ....02/06/2020 ... ....12/01/2034 ...
3128MJ-PY-0 ..... FH G08438 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 258,676 . 100.0079 .................240,369 .................240,350 .................240,369 ............2,412 .............(226) .................0 .................0 ......4.500 ...... 3.283 MON ..... ................... 901 ............... 10,816 ....01/09/2013 ... ....03/01/2041 ...
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3140K3-B4-3 ..... FNMA POOL BO7258 ........................................... ... ... .......  .......... .... 1.A .... ................. 381,362 ...94.8460 .................350,082 .................369,107 .................350,082 ........... 7,175 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ................... 923 ............... 10,592 ....01/08/2020 ... ....01/01/2035 ...
3128MJ-QD-5 ..... FH G08451 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 555,238 . 100.0079 .................517,435 .................517,394 .................517,435 ........... 5,072 .............(368) .................0 .................0 ......4.500 ...... 3.350 MON ..... .................1,940 ............... 23,283 ....01/21/2016 ... ....06/01/2041 ...
3140K3-B5-0 ..... FNMA POOL BO7259 ........................................... ... ... .......  .......... .... 1.A .... ................. 325,355 ...94.8470 .................299,033 .................315,281 .................299,033 ........... 7,289 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ................... 788 .................8,900 ....01/08/2020 ... ....01/01/2035 ...
3128MJ-WU-0 ..... FH G08658 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 33,612 ...91.5293 ..................30,667 .................. 33,505 ..................30,667 .............. 554 ............... (3) .................0 .................0 ......3.000 ...... 2.955 MON ..... .................... 84 .................1,005 ....11/08/2017 ... ....08/01/2045 ...
3140K3-B8-4 ..... FNMA POOL BO7262 ........................................... ... ... .......  .......... .... 1.A .... ................. 206,219 ...94.4790 .................189,015 ................ 200,061 .................189,015 ........... 3,757 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ................... 500 .................5,656 ....01/08/2020 ... ....01/01/2035 ...
3128MJ-XJ-4 ..... FH G08680 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,199 ...91.5293 ................... 5,660 ................... 6,183 ................... 5,660 .............. 102 .................0 .................0 .................0 ......3.000 ...... 2.967 MON ..... .................... 15 ................... 186 ....10/10/2017 ... ....12/01/2045 ...
3140LW-Y8-4 ..... FNMA POOL BT7934 ........................................... ... ... .......  .......... .... 1.A .... ................. 157,360 ...98.2410 .................159,650 .................162,508 .................159,650 .............(862) .................0 .................0 .................0 ......4.566 ......1.000 MTLY .... ................... 618 .................6,956 ....10/19/2022 ... ....10/01/2052 ...
3128MJ-Y6-1 ..... FH G08732 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................30,349 ...90.9056 .................. 27,501 .................. 30,252 ..................27,501 .............. 401 ............... (3) .................0 .................0 ......3.000 ...... 2.956 MON ..... .................... 76 ................... 908 ....11/08/2017 ... ....11/01/2046 ...
3140LX-FJ-9 ..... FNMA POOL BT8268 ........................................... ... ... .......  .......... .... 1.A .... ................. 241,149 ...96.8150 .................233,449 .................241,130 .................233,449 ............... 20 .................0 .................0 .................0 ......4.104 ......1.000 MTLY .... ................... 825 .................9,504 ....07/19/2022 ... ....08/01/2052 ...
3128MJ-ZF-0 ..... FH G08741 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................33,939 ...90.9056 .................. 30,754 ..................33,831 ..................30,754 .............. 449 ............... (4) .................0 .................0 ......3.000 ...... 2.957 MON ..... .................... 85 .................1,015 ....11/08/2017 ... ....01/01/2047 ...
3140MM-3C-0 ..... FNMA POOL BV7994 ........................................... ... ... .......  .......... .... 1.A .... ................. 148,743 ...98.0260 .................147,013 .................149,973 .................147,013 .............(631) .................0 .................0 .................0 ......4.535 ......1.000 MTLY .... ................... 567 ................ 6,611 ....09/22/2022 ... ....08/01/2052 ...
3128MJ-ZQ-6 ..... FH G08750 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 63,746 ...90.9056 .................. 57,764 .................. 63,542 ..................57,764 .............. 841 ............... (5) .................0 .................0 ......3.000 ...... 2.958 MON ..... ................... 159 .................1,906 ....11/08/2017 ... ....03/01/2047 ...
3140MS-NS-0 ..... FNMA POOL BW1300 ........................................... ... ... .......  .......... .... 1.A .... ................. 328,100 ...98.5940 .................331,436 .................336,163 .................331,436 .......... (2,251) .................0 .................0 .................0 ......4.722 ......1.000 MTLY .... .................1,323 ............... 15,283 ....10/18/2022 ... ....10/01/2052 ...
3128P7-PH-0 ..... FH C91324 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,229 ...99.3030 ................... 5,680 ................... 5,720 ................... 5,680 ............... 28 .............. (30) .................0 .................0 ......4.500 ...... 2.438 MON ..... .................... 21 ................... 257 ....10/02/2014 ... ....08/01/2030 ...
3140MS-RE-7 ..... FNMA POOL BW1384 ........................................... ... ... .......  .......... .... 1.A .... ................. 184,986 . 100.6500 .................187,124 .................185,916 .................187,124 .............(721) .................0 .................0 .................0 ......5.301 ......1.000 MTLY .... ................... 821 .................9,415 ....10/26/2022 ... ....12/01/2052 ...
3128PW-LZ-9 ..... FH J16644 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 302,024 ...97.3300 .................280,504 .................288,199 .................280,504 .......... (1,150) .......... (1,556) .................0 .................0 ......3.500 ...... 2.024 MON ..... ................... 841 ............... 10,087 ....11/14/2011 ... ....09/01/2026 ...
3140N2-YE-5 ..... FNMA POOL BW9708 ........................................... ... ... .......  .......... .... 1.A .... ................. 276,251 . 100.0650 .................279,299 .................279,118 .................279,299 .............(949) .................0 .................0 .................0 ......5.122 ......1.000 MTLY .... .................1,191 ............... 13,528 ....10/13/2022 ... ....11/01/2052 ...
3128Q2-H9-7 ..... FH 1L0256 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 68,542 . 102.3060 .................. 69,732 ..................68,160 ..................69,732 .............(759) ........... 1,185 .................0 .................0 ......6.375 ...... 4.600 MON ..... ................... 640 .................2,917 ....11/30/2008 ... ....11/01/2035 ...
3140QC-T4-8 ..... FNMA POOL CA5070 ........................................... ... ... .......  .......... .... 1.A .... ................. 162,970 ...94.8460 .................149,558 .................157,685 .................149,558 ........... 3,917 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ................... 394 .................4,427 ....01/08/2020 ... ....01/01/2035 ...
3128S4-JW-8 ..... FH 1Q0277 - RMBS ........................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 429,134 . 100.0500 .................407,811 ................ 407,608 ................ 407,811 .......... (6,086) ........... 6,637 .................0 .................0 ......4.332 ...... 3.286 MON ..... .................2,950 ............... 14,584 ....09/20/2016 ... ....06/01/2037 ...
3140QS-HH-7 ..... FNMA POOL CB6531 ........................................... ... ... .......  .......... .... 1.A .... ................. 430,413 ...99.8750 .................441,943 .................442,495 .................441,943 .......... 11,530 .................0 .................0 .................0 ......5.141 ......1.000 MTLY .... .................1,896 .................3,773 ....10/11/2023 ... ....06/01/2053 ...
3128S5-EJ-9 ..... FH 1Q1037 - RMBS ........................................... ... ... ....... 4,5 ....... .... 1.A .... .................. 84,256 . 100.7180 .................. 78,394 ..................77,835 ..................78,394 .............. 842 .............(393) .................0 .................0 ......6.192 ...... 2.902 MON ..... .................1,045 .................3,246 ....03/21/2012 ... ....11/01/2037 ...
3142BA-JN-3 ..... FED HM LN PC POOL 8C0269 ................................. ... ... .......  .......... .... 1.A .... ................. 342,092 ...91.2620 .................327,125 .................358,446 .................327,125 .............. 232 .................0 .................0 .................0 ......2.496 ......1.000 MTLY .... .................1,501 .................8,619 ....05/18/2022 ... ....05/01/2052 ...
3128UG-LE-5 ..... FH 1B8074 - RMBS ........................................... ... ... ....... 4,5 ....... .... 1.A .... ...................22,432 ...99.0860 .................. 21,647 ..................21,847 ..................21,647 .............. 408 .............(144) .................0 .................0 ......4.601 ...... 2.718 MON ..... ................... 229 ................... 823 ....03/30/2011 ... ....03/01/2041 ...
3142BA-MP-4 ..... FED HM LN PC POOL 8C0366 ................................ ... ... .......  .......... .... 1.A .... ................. 611,385 ...96.3610 .................588,906 ................ 611,146 .................588,906 ........... 1,113 .................0 .................0 .................0 ......4.053 ......1.000 MTLY .... .................4,139 ............... 23,740 ....08/17/2022 ... ....09/01/2052 ...
312929-EN-8 ..... FH A82841 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 391 . 103.5793 ......................373 ......................360 ......................373 .................8 ............... (1) .................0 .................0 ......6.000 ...... 3.231 MON ..... ......................2 .....................22 ....03/09/2011 ... ....11/01/2038 ...
3142BA-NQ-1 ..... FED HM LN PC POOL 8C0399 ................................. ... ... .......  .......... .... 1.A .... ................. 173,765 ...97.0880 .................171,873 .................177,029 ................ 171,873 .............(453) .................0 .................0 .................0 ......4.294 ......1.000 MTLY .... .................1,268 .................7,410 ....09/22/2022 ... ....10/01/2052 ...
31292J-AM-2 ..... FH C01812 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,729 . 103.1216 ................... 1,671 ................... 1,620 ................... 1,671 ............... (2) ............... (2) .................0 .................0 ......5.500 ...... 4.132 MON ..... ......................7 .................... 89 ....01/25/2011 ... ....04/01/2034 ...
3142BA-PP-1 ..... FED HM LN PC POOL 8C0430 ................................. ... ... .......  .......... .... 1.A .... ................. 113,321 ...97.9300 .................113,949 .................116,357 .................113,949 .............(558) .................0 .................0 .................0 ......4.562 ......1.000 MTLY .... ................... 887 .................5,076 ....10/27/2022 ... ....11/01/2052 ...
31292L-6T-7 ..... FH C04482 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 20,472 ...92.0370 .................. 18,969 ..................20,610 ..................18,969 .............. 192 .................3 .................0 .................0 ......3.000 ...... 3.099 MON ..... .....................52 ................... 618 ....10/02/2014 ... ....02/01/2043 ...
3142BA-QR-6 ..... FED HM LN PC POOL 8C0464 ................................. ... ... .......  .......... .... 1.A .... ................. 168,985 ...98.9070 .................168,247 ................ 170,107 .................168,247 .............(540) .................0 .................0 .................0 ......4.862 ......1.000 MTLY .... .................1,382 .................7,912 ....11/16/2022 ... ....12/01/2052 ...
31292L-HC-2 ..... FH C03827 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 18,348 . 100.0079 ..................16,907 ..................16,906 ..................16,907 .............. 280 .............(127) .................0 .................0 ......4.500 ...... 3.055 MON ..... .................... 63 ................... 761 ....01/21/2016 ... ....03/01/2042 ...
35563P-QN-2 ...... FREDDIE MAC   SCRT ........................................ ... ... .......  .......... .... 1.A .... ................. 149,801 ...79.2270 .................115,232 .................145,445 .................115,232 .......... (2,435) .................0 .................0 .................0 ......2.000 ...... 2.000 MTLY .... ................... 242 .................2,228 ....07/09/2020 ... ....11/25/2059 ...
31292L-HG-3 ..... FH C03831 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,327 . 100.0079 ................... 3,066 ................... 3,065 ................... 3,066 ............... 43 .............. (15) .................0 .................0 ......4.500 ...... 3.043 MON ..... .................... 11 ................... 138 ....01/21/2016 ... ....03/01/2042 ...
35563P-SE-0 ..... FREDDIE MAC   SCRT ........................................ ... ... .......  .......... .... 1.A .... ................. 135,337 ...81.9170 .................104,289 .................127,310 .................104,289 .......... (2,623) .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... ................... 265 .................2,623 ....10/28/2020 ... ....05/25/2060 ...
31292L-HH-1 ..... FH C03832 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,901 . 100.0079 ................... 1,751 ................... 1,751 ................... 1,751 ............... 18 ............... (2) .................0 .................0 ......4.500 ...... 3.009 MON ..... ......................7 .................... 79 ....01/21/2016 ... ....03/01/2042 ...
31326K-NQ-6 ..... FED HM LN PC POOL 2B4899 ................................. ... ... .......  .......... .... 1.A .... .................. 86,364 . 102.5500 .................. 87,527 ..................85,350 ..................87,527 .............. 264 .................0 .................0 .................0 ......7.541 ......1.000 MTLY .... .................1,062 .................4,283 ....07/16/2019 ... ....11/01/2045 ...
31292M-A7-8 ..... FH C04530 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................8,260 ...97.4686 ................... 7,514 ................... 7,709 ................... 7,514 .............. 143 .............. (40) .................0 .................0 ......4.000 ...... 2.901 MON ..... .................... 26 ................... 308 ....05/05/2016 ... ....11/01/2041 ...
31326K-TK-3 ..... FED HM LN PC POOL 2B5054 ................................. ... ... .......  .......... .... 1.A .... .................. 14,430 . 102.2680 ..................14,706 ..................14,380 ..................14,706 .............(369) .................0 .................0 .................0 ......7.100 ......1.000 MTLY .... ................... 165 ................... 594 ....04/11/2019 ... ....01/01/2046 ...
312930-XX-3 ..... FH A84294 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,171 ...99.9193 ................... 3,840 ................... 3,843 ................... 3,840 ............... 22 .................8 .................0 .................0 ......4.500 ...... 2.815 MON ..... .................... 14 ................... 173 ....01/21/2016 ... ....02/01/2039 ...
31326M-N4-1 ..... FED HM LN PC POOL 2B6711 ................................ ... ... .......  .......... .... 1.A .... ................. 269,134 ...98.3460 .................265,178 .................269,639 .................265,178 ............5,655 .................0 .................0 .................0 ......2.746 ......1.000 MTLY .... .................1,216 .................7,079 ....04/05/2019 ... ....12/01/2047 ...
312931-6G-8 ..... FH A85371 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,882 ...99.8565 ................... 2,651 ................... 2,655 ................... 2,651 ............... 33 .............. (12) .................0 .................0 ......4.500 ...... 2.902 MON ..... .................... 10 ................... 119 ....01/21/2016 ... ....03/01/2039 ...
31326N-K3-4 ..... FED HM LN PC POOL 2B7514 ................................. ... ... .......  .......... .... 1.A .... ................. 126,563 ...96.2980 .................119,414 .................124,005 .................119,414 ........... 1,052 .................0 .................0 .................0 ......3.304 ......1.000 MTLY .... ................... 672 .................3,867 ....06/18/2019 ... ....06/01/2049 ...
312931-D7-0 ..... FH A84626 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 817 ...99.9193 ......................752 ......................753 ......................752 .................5 .................0 .................0 .................0 ......4.500 ...... 2.987 MON ..... ......................3 .....................34 ....01/21/2016 ... ....02/01/2039 ...
3133G6-FV-2 ..... FED HM LN PC POOL QN0180 ................................ ... ... .......  .......... .... 1.A .... ................. 100,662 ...94.8460 .................. 93,709 ..................98,801 ..................93,709 ............2,355 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ................... 239 .................2,737 ....07/12/2019 ... ....07/01/2034 ...
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312931-DB-1 ..... FH A84598 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 189 ...99.9193 ......................173 ......................173 ......................173 .................2 ............... (1) .................0 .................0 ......4.500 ...... 2.924 MON ..... ......................1 ......................8 ....01/12/2016 ... ....02/01/2039 ...
3133G6-FW-0 ..... FED HM LN PC POOL QN0181 ................................ ... ... .......  .......... .... 1.A .... ................. 108,939 ...97.7620 .................102,946 .................105,303 .................102,946 ............2,193 .................0 .................0 .................0 ......3.500 ...... 3.500 MTLY .... ................... 297 .................3,565 ....07/12/2019 ... ....07/01/2034 ...
312931-EM-6 ..... FH A84640 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,604 ...99.8565 ................... 2,396 ................... 2,400 ................... 2,396 ............... 30 .............. (11) .................0 .................0 ......4.500 ...... 2.887 MON ..... ......................9 ................... 108 ....01/21/2016 ... ....02/01/2039 ...
3133G7-GT-4 ..... FED HM LN PC POOL QN1110 ................................ ... ... .......  .......... .... 1.A .... ................. 147,281 ...92.9480 .................135,528 .................145,811 .................135,528 ............3,314 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... ................... 294 .................3,382 ....12/11/2019 ... ....12/01/2034 ...
312931-GB-8 ..... FH A84694 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 174 ...99.8565 ......................160 ......................160 ......................160 .................2 ............... (1) .................0 .................0 ......4.500 ...... 3.045 MON ..... ......................1 ......................7 ....01/21/2016 ... ....02/01/2039 ...
3133G7-QA-4 ..... FED HM LN PC POOL QN1349 ................................. ... ... .......  .......... .... 1.A .... ................. 517,319 ...94.8460 .................474,944 .................500,751 .................474,944 .......... 11,511 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... .................1,210 ............... 14,141 ....01/10/2020 ... ....01/01/2035 ...
312932-LK-0 ..... FH A85730 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 26,962 . 101.7661 .................. 24,819 ..................24,388 ..................24,819 ............... 45 .................5 .................0 .................0 ......5.000 ...... 3.084 MON ..... ................... 102 .................1,219 ....10/02/2014 ... ....04/01/2039 ...
3140EV-KT-3 ..... FNMA POOL BC1205 ........................................... ... ... .......  .......... .... 1.A .... .................. 79,505 . 102.4300 .................. 81,219 .................. 79,292 ..................81,219 .............. 504 .................0 .................0 .................0 ......6.820 ......1.000 MTLY .... ................... 436 .................3,241 ....04/11/2019 ... ....07/01/2046 ...
312932-MW-3 ..... FH A85773 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 726 ...99.8565 ......................668 ......................669 ......................668 ............... 11 ............... (5) .................0 .................0 ......4.500 ...... 2.923 MON ..... ......................3 .................... 30 ....01/21/2016 ... ....04/01/2039 ...
3140F5-BX-0 ..... FNMA POOL BC9053 ........................................... ... ... .......  .......... .... 1.A .... .................. 85,834 . 102.8910 .................. 88,482 ..................85,996 ..................88,482 ............3,049 .................0 .................0 .................0 ......7.543 ......1.000 MTLY .... ................... 523 .................2,215 ....04/11/2019 ... ....12/01/2046 ...
312932-Z6-6 ..... FH A86165 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,850 ...99.8565 ................... 1,702 ................... 1,705 ................... 1,702 ............... 24 .............. (10) .................0 .................0 ......4.500 ...... 2.971 MON ..... ......................6 .................... 77 ....01/21/2016 ... ....05/01/2039 ...
3140FD-WV-4 ..... FNMA POOL BD6059 ........................................... ... ... .......  .......... .... 1.A .... ...................32,405 . 102.5100 .................. 33,317 .................. 32,502 ..................33,317 .............. 445 .................0 .................0 .................0 ......7.117 ......1.000 MTLY .... ................... 186 ................ 1,067 ....04/11/2019 ... ....08/01/2046 ...
312933-AL-8 ..... FH A86311 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 516 ...99.8565 ......................475 ......................476 ......................475 .................7 ............... (3) .................0 .................0 ......4.500 ...... 3.155 MON ..... ......................2 .................... 21 ....01/21/2016 ... ....05/01/2039 ...
3140HD-YG-3 ..... FNMA POOL BK0710 ........................................... ... ... .......  .......... .... 1.A .... ................. 317,724 ...94.5070 .................290,665 .................307,560 .................290,665 ........... 4,150 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ................... 743 .................8,901 ....02/07/2020 ... ....02/01/2035 ...
312933-AQ-7 ..... FH A86315 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 722 ...99.8565 ......................664 ......................665 ......................664 .................8 ............... (3) .................0 .................0 ......4.500 ...... 3.118 MON ..... ......................2 .................... 30 ....01/21/2016 ... ....05/01/2039 ...
3140J9-CN-9 ..... FNMA POOL BM4576 ........................................... ... ... .......  .......... .... 1.A .... ...................39,392 . 101.6880 .................. 39,982 ..................39,318 .................. 39,982 .............. 842 .................0 .................0 .................0 ......5.256 ......1.000 MTLY .... ................... 166 .................1,191 ....04/11/2019 ... ....11/01/2047 ...
312933-BM-5 ..... FH A86344 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 13,946 ...99.8565 .................. 12,857 ..................12,876 ..................12,857 .............. 157 .............. (55) .................0 .................0 ......4.500 ...... 3.031 MON ..... .................... 48 ................... 579 ....02/14/2013 ... ....05/01/2039 ...
3140JB-Y4-2 ..... FNMA POOL BM7030 ........................................... ... ... .......  .......... .... 1.A .... ................. 176,587 ...91.4900 .................170,133 .................185,957 .................170,133 .............. 146 .................0 .................0 .................0 ......2.473 ......1.000 MTLY .... ................... 370 .................4,394 ....07/19/2022 ... ....06/01/2052 ...
312933-DC-5 ...... FH A86399 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,739 ...99.8565 ................... 1,600 ................... 1,602 ................... 1,600 ............... 22 ............... (9) .................0 .................0 ......4.500 ...... 3.164 MON ..... ......................6 .................... 72 ....01/21/2016 ... ....05/01/2039 ...
3140JB-ZV-1 ..... FNMA POOL BM7055 ........................................... ... ... .......  .......... .... 1.A .... ................. 236,251 ...95.0870 .................229,392 .................241,245 .................229,392 .............. 454 .................0 .................0 .................0 ......3.477 ......1.000 MTLY .... ................... 676 ................ 8,166 ....08/30/2022 ... ....09/01/2052 ...
312933-G5-7 ..... FH A86520 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,689 ...99.8565 ................... 6,155 ................... 6,163 ................... 6,155 ............... 77 .............. (28) .................0 .................0 ......4.500 ...... 3.002 MON ..... .....................23 ................... 277 ....01/21/2016 ... ....06/01/2039 ...
3140JN-T2-6 ..... FNMA POOL BN5968 ........................................... ... ... .......  .......... .... 1.A .... .................. 66,835 ...94.8460 .................. 62,062 .................. 65,434 ..................62,062 ............2,922 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ................... 158 ................ 1,780 ....07/31/2019 ... ....07/01/2034 ...
312933-G6-5 ..... FH A86521 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,656 ...99.8565 ................... 1,524 ................... 1,526 ................... 1,524 ............... 18 ............... (6) .................0 .................0 ......4.500 ...... 3.199 MON ..... ......................6 .................... 69 ....01/21/2016 ... ....05/01/2039 ...
3140JR-SJ-1 ..... FNMA POOL BN8620 ........................................... ... ... .......  .......... .... 1.A .... .................. 63,564 ...95.2180 .................. 59,255 .................. 62,232 .................. 59,255 ............2,535 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ................... 150 .................1,598 ....07/31/2019 ... ....07/01/2034 ...
312933-G7-3 ..... FH A86522 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 644 ...99.8565 ...................... 593 ......................593 ......................593 .................7 ............... (2) .................0 .................0 ......4.500 ...... 2.863 MON ..... ......................2 .................... 27 ....01/21/2016 ... ....05/01/2039 ...
3140JW-AX-8 ..... FNMA POOL BO1821 ........................................... ... ... .......  .......... .... 1.A .... ................. 115,308 ...94.8470 .................107,172 .................112,995 ................ 107,172 ............2,395 .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... ................... 273 .................3,151 ....07/12/2019 ... ....07/01/2034 ...
312933-QN-7 ..... FH A86761 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................26,329 ...99.8565 .................. 24,224 .................. 24,259 .................. 24,224 .............. 256 .............. (63) .................0 .................0 ......4.500 ...... 3.010 MON ..... .................... 91 .................1,092 ....01/21/2016 ... ....06/01/2039 ...
3140K1-5Q-5 ..... FNMA POOL BO6254 ........................................... ... ... .......  .......... .... 1.A .... ................. 104,692 ...94.6520 .................. 97,583 .................103,097 ..................97,583 .............. 322 .................0 .................0 .................0 ......2.747 ......1.000 MTLY .... ................... 228 .................2,700 ....10/03/2019 ... ....12/01/2049 ...
312933-WQ-3 ..... FH A86955 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 36,540 ...99.8565 .................. 33,619 ..................33,668 ..................33,619 .............. 353 .............. (85) .................0 .................0 ......4.500 ...... 3.029 MON ..... ................... 126 .................1,515 ....01/21/2016 ... ....06/01/2039 ...
3140K3-CG-5 ..... FNMA POOL BO7270 ........................................... ... ... .......  .......... .... 1.A .... ................. 103,343 ...94.6180 .................. 96,982 .................102,498 ..................96,982 ............1,495 .................0 .................0 .................0 ......2.719 ......1.000 MTLY .... ................... 224 .................2,449 ....11/12/2019 ... ....01/01/2050 ...
312934-BJ-0 ..... FH A87241 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,003 ...99.8565 ................... 1,843 ................... 1,846 ................... 1,843 ............... 25 .............. (11) .................0 .................0 ......4.500 ...... 3.319 MON ..... ......................7 .................... 83 ....01/21/2016 ... ....07/01/2039 ...
3140K4-ZX-1 ..... FNMA POOL BO8857 ........................................... ... ... .......  .......... .... 1.A .... .................. 56,168 ...95.5610 .................. 52,475 .................. 54,913 .................. 52,475 .............. 278 .................0 .................0 .................0 ......3.092 ......1.000 MTLY .... ................... 137 .................1,614 ....11/19/2019 ... ....11/01/2049 ...
312934-HL-9 ..... FH A87435 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 400,726 . 102.8750 .................380,993 .................370,346 .................380,993 .............(544) .......... (1,667) .................0 .................0 ......5.500 ...... 4.255 MON ..... .................1,697 ............... 20,369 ....07/27/2010 ... ....07/01/2039 ...
3140K7-V3-4 ..... FNMA POOL BP0633 ........................................... ... ... .......  .......... .... 1.A .... .................. 80,004 ...94.6070 .................. 74,873 ..................79,141 ..................74,873 .............. 110 .................0 .................0 .................0 ......2.736 ......1.000 MTLY .... ................... 174 .................2,074 ....10/28/2019 ... ....01/01/2050 ...
312934-SC-7 ..... FH A87715 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,583 ...99.8565 ................... 1,456 ................... 1,458 ................... 1,456 ............... 12 ............... (1) .................0 .................0 ......4.500 ...... 2.928 MON ..... ......................5 .................... 66 ....01/21/2016 ... ....08/01/2039 ...
3140LW-Y8-4 ..... FNMA POOL BT7934 ........................................... ... ... .......  .......... .... 1.A .... ................. 173,499 ...98.2410 .................176,024 .................179,175 .................176,024 .............(951) .................0 .................0 .................0 ......4.566 ......1.000 MTLY .... ................... 659 ................ 7,670 ....10/19/2022 ... ....10/01/2052 ...
312935-6C-8 ..... FH A88967 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,823 ...99.8565 ................... 2,597 ................... 2,601 ................... 2,597 ............... 34 .............. (13) .................0 .................0 ......4.500 ...... 3.062 MON ..... .................... 10 ................... 117 ....01/21/2016 ... ....09/01/2039 ...
3140LX-EX-9 ..... FNMA POOL BT8249 ........................................... ... ... .......  .......... .... 1.A .... ................. 106,798 ...95.1900 .................103,728 .................108,969 .................103,728 .............(184) .................0 .................0 .................0 ......3.611 ......1.000 MTLY .... ................... 317 .................3,812 ....06/21/2022 ... ....07/01/2052 ...
312936-NA-1 ..... FH A89385 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 804 ...99.8565 ......................739 ......................740 ......................739 .................8 ............... (2) .................0 .................0 ......4.500 ...... 2.984 MON ..... ......................3 .....................33 ....01/21/2016 ... ....10/01/2039 ...
3140LX-FJ-9 ..... FNMA POOL BT8268 ........................................... ... ... .......  .......... .... 1.A .... ................. 169,697 ...96.8150 .................164,279 .................169,684 .................164,279 ............... 14 .................0 .................0 .................0 ......4.104 ......1.000 MTLY .... ................... 561 ................ 6,688 ....07/19/2022 ... ....08/01/2052 ...
312936-SK-4 ..... FH A89522 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................24,194 . 101.7661 .................. 22,119 ..................21,735 ..................22,119 .............. 224 .............(179) .................0 .................0 ......5.000 ...... 3.386 MON ..... .................... 91 ................ 1,087 ....10/02/2014 ... ....11/01/2039 ...
3140MS-NS-0 ..... FNMA POOL BW1300 ........................................... ... ... .......  .......... .... 1.A .... ................. 354,003 ...98.5940 .................357,602 .................362,702 .................357,602 .......... (2,429) .................0 .................0 .................0 ......4.722 ......1.000 MTLY .... .................1,380 ............... 16,490 ....10/18/2022 ... ....10/01/2052 ...
312938-S3-8 ..... FH A90538 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,170 ...99.8565 ................... 1,076 ................... 1,078 ................... 1,076 ............... 10 ............... (1) .................0 .................0 ......4.500 ...... 3.064 MON ..... ......................4 .....................49 ....01/21/2016 ... ....01/01/2040 ...
3140MS-RE-7 ..... FNMA POOL BW1384 ........................................... ... ... .......  .......... .... 1.A .... ................. 215,101 . 100.6500 .................217,586 ................ 216,181 .................217,586 .............(838) .................0 .................0 .................0 ......5.301 ......1.000 MTLY .... ................... 923 ............... 10,948 ....10/26/2022 ... ....12/01/2052 ...
312938-S4-6 ..... FH A90539 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,329 ...99.8565 ................... 1,222 ................... 1,224 ................... 1,222 ............... 14 ............... (4) .................0 .................0 ......4.500 ...... 3.063 MON ..... ......................5 .................... 60 ....01/21/2016 ... ....01/01/2040 ...
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3140N2-YE-5 ..... FNMA POOL BW9708 ........................................... ... ... .......  .......... .... 1.A .... ................. 697,204 . 100.0650 .................704,897 .................704,441 .................704,897 .......... (2,395) .................0 .................0 .................0 ......5.122 ......1.000 MTLY .... .................2,907 ............... 34,142 ....10/13/2022 ... ....11/01/2052 ...
312940-A4-1 ..... FH A91827 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,642 . 100.0119 ................... 1,513 ................... 1,513 ................... 1,513 ............... 16 ............... (4) .................0 .................0 ......4.500 ...... 3.164 MON ..... ......................6 .................... 68 ....01/21/2016 ... ....04/01/2040 ...
3142BA-JN-3 ..... FED HM LN PC POOL 8C0269 ................................. ... ... .......  .......... .... 1.A .... ................. 354,457 ...91.2620 .................338,949 .................371,402 .................338,949 .............. 241 .................0 .................0 .................0 ......2.496 ......1.000 MTLY .... .................1,529 .................8,931 ....05/18/2022 ... ....05/01/2052 ...
312940-M3-0 ..... FH A92178 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 756 . 100.0119 ......................696 ......................696 ......................696 .................8 ............... (3) .................0 .................0 ......4.500 ...... 3.134 MON ..... ......................3 .................... 31 ....01/21/2016 ... ....05/01/2040 ...
3142BA-KQ-4 ..... FED HM LN PC POOL 8C0303 ................................. ... ... .......  .......... .... 1.A .... ................. 169,860 ...94.5040 .................165,051 .................174,649 .................165,051 .............. 166 .................0 .................0 .................0 ......3.453 ......1.000 MTLY .... ................... 993 .................5,914 ....06/21/2022 ... ....07/01/2052 ...
312940-RF-8 ..... FH A92286 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,701 . 100.0119 ................... 1,567 ................... 1,567 ................... 1,567 ............... 16 ............... (4) .................0 .................0 ......4.500 ...... 3.006 MON ..... ......................6 .................... 71 ....01/21/2016 ... ....05/01/2040 ...
3142BA-LT-7 ..... FED HM LN PC POOL 8C0338 ................................. ... ... .......  .......... .... 1.A .... ................. 358,928 ...96.7730 .................346,680 .................358,242 .................346,680 .............(793) .................0 .................0 .................0 ......4.231 ......1.000 MTLY .... .................2,528 ............... 14,968 ....06/24/2022 ... ....07/01/2052 ...
312940-XF-1 ..... FH A92478 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,659 . 100.0119 ................... 3,372 ................... 3,372 ................... 3,372 ............... 28 ............... (2) .................0 .................0 ......4.500 ...... 3.126 MON ..... .................... 13 ................... 152 ....01/21/2016 ... ....06/01/2040 ...
3142BA-MP-4 ..... FED HM LN PC POOL 8C0366 ................................ ... ... .......  .......... .... 1.A .... ................. 358,097 ...96.3610 .................344,931 .................357,957 .................344,931 .............. 652 .................0 .................0 .................0 ......4.053 ......1.000 MTLY .... .................2,384 ............... 13,905 ....08/17/2022 ... ....09/01/2052 ...
312940-ZC-6 ..... FH A92539 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 465,594 . 101.7680 .................445,233 .................437,499 .................445,233 ........... 1,793 .............. (86) .................0 .................0 ......5.000 ...... 3.922 MON ..... .................1,823 ............... 21,875 ....09/22/2010 ... ....06/01/2040 ...
3142BA-PP-1 ..... FED HM LN PC POOL 8C0430 ................................. ... ... .......  .......... .... 1.A .... ................. 130,109 ...97.9300 .................130,830 .................133,595 .................130,830 .............(640) .................0 .................0 .................0 ......4.562 ......1.000 MTLY .... .................1,002 .................5,828 ....10/27/2022 ... ....11/01/2052 ...
312941-GA-9 ..... FH A92893 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,337 . 100.0119 ................... 1,232 ................... 1,232 ................... 1,232 ............... 20 .............. (11) .................0 .................0 ......4.500 ...... 2.789 MON ..... ......................5 .....................55 ....01/21/2016 ... ....07/01/2040 ...
3142BA-QR-6 ..... FED HM LN PC POOL 8C0464 ................................. ... ... .......  .......... .... 1.A .... ................. 195,666 ...98.9070 .................194,813 .................196,967 .................194,813 .............(626) .................0 .................0 .................0 ......4.862 ......1.000 MTLY .... .................1,573 .................9,161 ....11/16/2022 ... ....12/01/2052 ...
312942-PU-3 ...... FH A94035 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 603,177 ...97.2932 .................570,970 .................586,855 .................570,970 ........... 7,305 .............(456) .................0 .................0 ......4.000 ...... 3.572 MON ..... .................1,956 ............... 23,474 ....09/29/2010 ... ....09/01/2040 ...
35563P-3S-6 ..... FREDDIE MAC   SCRT ........................................ ... ... .......  .......... .... 1.A .... ................. 129,653 ...88.3110 .................111,883 .................126,692 ................ 111,883 .............. 690 .................0 .................0 .................0 ......2.000 ...... 2.000 MTLY .... ................... 204 .................2,357 ....06/09/2021 ... ....11/25/2060 ...
312943-GF-4 ..... FH A94698 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 576,019 . 100.0119 .................540,055 .................539,991 .................540,055 ........... 3,308 .............. 840 .................0 .................0 ......4.500 ...... 3.320 MON ..... .................2,025 ............... 24,300 ....08/15/2011 ... ....11/01/2040 ...
35563P-BS-7 ..... FREDDIE MAC   SCRT ........................................ ... ... .......  .......... .... 1.A .... ................. 686,159 ...85.6920 .................578,874 .................675,530 .................578,874 .........(11,114) .................0 .................0 .................0 ......3.000 ...... 3.000 MTLY .... .................1,633 ............... 16,063 ....02/18/2022 ... ....07/25/2056 ...
312945-CW-6 ..... FH A96385 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 655,485 ...97.2932 .................604,226 .................621,037 .................604,226 ........... 8,158 .............(910) .................0 .................0 ......4.000 ...... 3.088 MON ..... .................2,070 ............... 24,841 ....03/06/2012 ... ....01/01/2041 ...
35563P-DD-8 ..... FREDDIE MAC   SCRT ........................................ ... ... .......  .......... .... 1.A .... ................. 647,578 ...88.1270 .................556,242 .................631,182 .................556,242 .........(14,531) .................0 .................0 .................0 ......3.250 ......1.000 MTLY .... .................1,823 ............... 19,194 ....02/18/2022 ... ....06/25/2057 ...
312945-SX-7 ..... FH A96834 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 643 . 100.0079 ...................... 592 ......................592 ......................592 ............... 10 ............... (5) .................0 .................0 ......4.500 ...... 2.926 MON ..... ......................2 .................... 27 ....01/21/2016 ... ....02/01/2041 ...
35563P-SU-4 ...... FREDDIE MAC   SCRT ........................................ ... ... .......  .......... .... 1.A .... ...................75,942 ...90.5420 .................. 65,664 .................. 72,523 ..................65,664 .............. 492 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... ................... 146 ................ 1,686 ....10/28/2020 ... ....05/25/2060 ...
312946-PD-2 ..... FH A97620 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,342 . 100.0079 ................... 1,237 ................... 1,237 ................... 1,237 ............... 13 ............... (2) .................0 .................0 ......4.500 ...... 3.049 MON ..... ......................5 .................... 56 ....01/21/2016 ... ....03/01/2041 ...
35563P-TK-5 ..... FREDDIE MAC   SCRT ........................................ ... ... .......  .......... .... 1.A .... .................. 65,246 ...87.4540 .................. 54,183 ..................61,956 ..................54,183 .............. 712 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... ................... 125 .................1,482 ....10/28/2020 ... ....05/25/2060 ...
31296R-Z3-5 ..... FH A17062 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 96,687 . 104.0536 .................. 98,850 .................. 94,999 ..................98,850 ........... 1,693 .............. 102 .................0 .................0 ......6.000 ...... 5.488 MON ..... ................... 475 .................5,700 ....11/30/2008 ... ....12/01/2033 ...
35563P-WF-2 ..... FREDDIE MAC   SCRT ........................................ ... ... .......  .......... .... 1.A .... ................. 147,177 ...89.9030 .................127,009 .................141,274 .................127,009 .............. 471 .................0 .................0 .................0 ......2.500 ...... 2.500 MTLY .... ................... 285 .................3,301 ....04/08/2021 ... ....09/25/2060 ...
31307T-MA-6 ..... FH J36653 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,347,896 ...95.7940 .............. 2,179,337 .............. 2,275,024 .............. 2,179,337 ........... 6,636 .......... (5,817) .................0 .................0 ......3.000 ...... 2.237 MON ..... .................5,688 ............... 68,251 ....07/21/2017 ... ....03/01/2032 ...
3131X6-4Z-0 ..... FH ZK3540 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................34,931 ...97.3963 .................. 32,526 .................. 33,396 .................. 32,526 .............. 414 .............(232) .................0 .................0 ......3.000 ......0.878 MON ..... .................... 83 .................1,002 ....04/02/2020 ... ....09/01/2026 ...
3131X6-VR-8 ..... FH ZK3324 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 326 ...98.0443 ......................307 ......................313 ......................307 .................0 .................0 .................0 .................0 ......3.500 ...... 0.164 MON ..... ......................1 .................... 11 ....01/01/2022 ... ....06/01/2026 ...
3131X7-AL-2 ..... FH ZK3611 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 38,773 ...96.6260 .................. 35,818 ..................37,069 ..................35,818 .............. 275 .............(321) .................0 .................0 ......3.000 ...... 0.693 MON ..... .....................93 .................1,112 ....04/02/2020 ... ....10/01/2026 ...
3131X7-HZ-4 ..... FH ZK3848 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 12,061 ...97.2732 .................. 11,159 ..................11,471 ..................11,159 .............. 172 .............(109) .................0 .................0 ......3.000 ...... 0.436 MON ..... .....................29 ................... 344 ....09/13/2021 ... ....01/01/2027 ...
3131X7-KW-7 ..... FH ZK3909 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 14,985 ...97.3963 ..................13,881 .................. 14,252 ..................13,881 .............. 202 .............(124) .................0 .................0 ......3.000 ...... 0.576 MON ..... .................... 36 ................... 428 ....09/13/2021 ... ....02/01/2027 ...
3131XA-M9-9 ..... FH ZK6684 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 235,144 ...95.2858 .................219,464 .................230,322 .................219,464 .......... (1,317) .............(681) .................0 .................0 ......3.000 ...... 2.385 MON ..... ................... 576 .................6,910 ....10/15/2019 ... ....06/01/2029 ...
3131XA-QS-3 ..... FH ZK6765 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 61,300 ...95.2858 .................. 55,843 ..................58,606 .................. 55,843 .............(280) .............(229) .................0 .................0 ......3.000 ...... 1.605 MON ..... ................... 147 .................1,758 ....04/02/2020 ... ....07/01/2029 ...
3131XC-4G-9 ..... FH ZK8923 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,696 ...93.9168 ................... 6,070 ................... 6,463 ................... 6,070 ............... 46 .............. (14) .................0 .................0 ......2.500 ...... 1.513 MON ..... .................... 13 ................... 162 ....04/02/2020 ... ....09/01/2032 ...
3131XC-X5-1 ..... FH ZK8800 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 60,894 ...93.0000 .................. 54,664 ..................58,778 ..................54,664 .............(368) .............. 166 .................0 .................0 ......2.500 ...... 0.869 MON ..... ................... 122 .................1,469 ....04/02/2020 ... ....06/01/2032 ...
3131XC-Y4-3 ..... FH ZK8831 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 120,178 ...93.9168 .................108,945 ................ 116,002 .................108,945 .............. 967 .............(384) .................0 .................0 ......2.500 ...... 1.563 MON ..... ................... 242 .................2,900 ....04/02/2020 ... ....07/01/2032 ...
3131XD-AU-9 ..... FH ZK9019 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 137,824 ...93.9168 .................124,943 .................133,035 .................124,943 ........... 1,046 .............(378) .................0 .................0 ......2.500 ...... 1.659 MON ..... ................... 277 .................3,326 ....04/02/2020 ... ....11/01/2032 ...
3131XD-NR-2 ..... FH ZK9400 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 121,153 ...95.2140 .................110,284 .................115,828 .................110,284 ............2,032 .............(524) .................0 .................0 ......3.000 ...... 1.813 MON ..... ................... 290 .................3,475 ....04/02/2020 ... ....04/01/2033 ...
3131XJ-CU-4 ..... FH ZL2783 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 631 ...94.5112 ......................608 ......................644 ......................608 .................5 .................1 .................0 .................0 ......3.500 ...... 3.853 MON ..... ......................2 .....................23 ....08/24/2022 ... ....03/01/2042 ...
3131XV-6C-4 ..... FH ZM2667 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 927,792 ...96.6935 .................854,141 .................883,349 .................854,141 ........... 6,876 .............. (27) .................0 .................0 ......4.000 ...... 3.187 MON ..... .................2,945 ............... 35,334 ....10/07/2019 ... ....02/01/2047 ...
3131XW-4R-1 ..... FH ZM3532 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,019,019 ...93.2674 .................907,586 .................973,101 .................907,586 ........... 5,670 .............. 424 .................0 .................0 ......3.500 ...... 2.729 MON ..... .................2,838 ............... 34,059 ....03/06/2020 ... ....06/01/2047 ...
3131XW-LS-0 ..... FH ZM3037 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 12,830 ...96.3123 ..................11,667 ..................12,114 ..................11,667 .............. 129 .............. (16) .................0 .................0 ......4.000 ...... 2.968 MON ..... .................... 40 ................... 485 ....04/13/2020 ... ....04/01/2047 ...
3131XX-GS-4 ..... FH ZM3809 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 10,453 ...96.8240 ................... 9,240 ................... 9,543 ................... 9,240 .............. 182 .............. (66) .................0 .................0 ......4.000 ...... 2.629 MON ..... .....................32 ................... 382 ....08/26/2020 ... ....07/01/2047 ...
3131XY-WF-2 ..... FH ZM5146 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 511,061 ...96.3430 .................464,879 .................482,524 .................464,879 ............5,432 .............(862) .................0 .................0 ......4.000 ...... 3.126 MON ..... ................ 1,608 ............... 19,301 ....04/13/2020 ... ....12/01/2047 ...
3131Y0-YY-2 ..... FH ZM6127 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 338,743 ...96.2507 .................297,671 .................309,266 .................297,671 ........... 1,478 .............. 926 .................0 .................0 ......4.000 ...... 2.568 MON ..... .................1,031 ............... 12,371 ....08/26/2020 ... ....04/01/2048 ...
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3131YA-6L-9 ..... FH ZN4475 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 591,870 ...90.1983 .................509,345 .................564,694 .................509,345 ........... 5,976 .............. 137 .................0 .................0 ......3.000 ...... 2.306 MON ..... .................1,412 ............... 16,941 ....06/07/2021 ... ....11/01/2048 ...
3131YA-CD-0 ..... FH ZN3668 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 202,042 ...98.1750 .................187,849 .................191,341 .................187,849 ............4,546 .............(237) .................0 .................0 ......3.500 ...... 2.022 MON ..... ................... 558 .................6,697 ....04/02/2020 ... ....03/01/2034 ...
3131YA-FR-6 ..... FH ZN3776 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 175,768 ...98.1750 .................163,421 .................166,459 .................163,421 ........... 4,050 .............(301) .................0 .................0 ......3.500 ...... 2.166 MON ..... ................... 486 .................5,826 ....04/02/2020 ... ....04/01/2034 ...
3131YB-EH-7 ..... FH ZN4636 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 547,722 ...90.1983 .................471,352 .................522,573 .................471,352 ........... 6,143 .............(486) .................0 .................0 ......3.000 ...... 2.325 MON ..... .................1,306 ............... 15,677 ....06/07/2021 ... ....10/01/2048 ...
3131YD-J9-6 ..... FH ZN6588 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 247,804 ...93.2674 .................222,039 .................238,067 .................222,039 ............1,354 .............. 137 .................0 .................0 ......3.500 ...... 2.869 MON ..... ................... 694 .................8,332 ....04/13/2020 ... ....03/01/2049 ...
31326L-2F-1 ..... FH 2B6174 - RMBS ........................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 644,308 ...95.0370 .................620,180 .................652,567 ................ 620,180 .......... (2,179) ........... 1,614 .................0 .................0 ......3.090 ...... 3.545 MON ..... .................2,734 ............... 20,358 ....08/29/2018 ... ....06/01/2047 ...
31326M-WK-5 ..... FH 2B6950 - RMBS ........................................... ... ... ....... 4,5 ....... .... 1.A .... .................. 12,481 ...94.4620 ..................11,746 .................. 12,434 ..................11,746 ............... 43 .............. (16) .................0 .................0 ......3.380 ...... 3.197 MON ..... .....................53 ................... 420 ....05/21/2018 ... ....06/01/2048 ...
31329K-6M-1 ..... FH ZA2676 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,994,428 ...97.2732 .............. 1,845,190 .............. 1,896,915 .............. 1,845,190 .......... 26,924 .........(16,609) .................0 .................0 ......3.000 ...... 0.504 MON ..... .................4,742 ............... 56,907 ....09/13/2021 ... ....02/01/2027 ...
31329N-PU-6 ..... FH ZA4935 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................24,519 ...96.3896 .................. 21,577 .................. 22,385 ..................21,577 .............. 176 .................8 .................0 .................0 ......4.000 ...... 2.496 MON ..... .................... 75 ................... 895 ....08/26/2020 ... ....06/01/2047 ...
31329P-6A-6 ..... FH ZA6265 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 36,885 ...98.4152 .................. 34,587 .................. 35,144 ..................34,587 .............. 259 .............. (62) .................0 .................0 ......4.500 ...... 3.659 MON ..... ................... 132 .................1,581 ....03/10/2022 ... ....01/01/2049 ...
31329P-BB-8 ..... FH ZA5434 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 824,712 ...93.3200 .................724,136 .................775,971 .................724,136 ........... 5,673 .............(218) .................0 .................0 ......3.500 ...... 2.563 MON ..... .................2,263 ............... 27,159 ....09/02/2020 ... ....05/01/2048 ...
31329P-JU-8 ..... FH ZA5675 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,035,828 ...96.0980 .................950,414 .................989,005 .................950,414 ........... 7,991 .............(732) .................0 .................0 ......4.000 ...... 3.212 MON ..... .................3,297 ............... 39,560 ....01/22/2020 ... ....09/01/2048 ...
31329P-MG-5 ..... FH ZA5759 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 516,939 ...98.4152 .................472,840 .................480,454 .................472,840 ........... 1,458 ............1,233 .................0 .................0 ......4.500 ...... 3.063 MON ..... .................1,802 ............... 21,620 ....08/10/2021 ... ....10/01/2048 ...
31329Q-HD-6 ..... FH ZA6528 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 584,190 ...95.8187 .................522,418 .................545,215 .................522,418 ........... 1,316 ........... 1,007 .................0 .................0 ......4.000 ...... 2.795 MON ..... ................ 1,817 ............... 21,809 ....09/02/2020 ... ....04/01/2049 ...
31329Q-HG-9 ..... FH ZA6531 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................33,024 ...98.5430 ..................31,007 ..................31,466 ..................31,007 .............. 175 .................9 .................0 .................0 ......4.500 ...... 3.639 MON ..... ................... 118 .................1,416 ....03/10/2022 ... ....03/01/2049 ...
31329Q-HU-8 ..... FH ZA6543 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 530,875 ...98.1814 .................484,434 .................493,407 .................484,434 ............2,859 .............. 475 .................0 .................0 ......4.500 ...... 2.967 MON ..... .................1,850 ............... 22,203 ....08/10/2021 ... ....03/01/2049 ...
3132A4-FG-8 ..... FH ZS3767 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 649 ...94.3568 ......................625 ......................662 ......................625 .................5 .................0 .................0 .................0 ......3.500 ...... 3.827 MON ..... ......................2 .....................23 ....08/24/2022 ... ....07/01/2043 ...
3132A8-GT-0 ..... FH ZS7410 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................34,264 ...95.8230 .................. 31,389 ..................32,758 ..................31,389 .............. 231 .............(116) .................0 .................0 ......3.000 ...... 1.736 MON ..... .................... 82 ................... 983 ....04/02/2020 ... ....04/01/2031 ...
3132A9-Q2-6 ..... FH ZS8573 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................7,305 ...94.7385 ................... 6,680 ................... 7,051 ................... 6,680 ............... 94 .............. (25) .................0 .................0 ......2.500 ...... 1.470 MON ..... .................... 15 ................... 176 ....04/02/2020 ... ....07/01/2030 ...
3132A9-S6-5 ..... FH ZS8641 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 287,731 ...94.2025 .................261,632 .................277,733 .................261,632 ........... 2,787 .............(846) .................0 .................0 ......2.500 ...... 1.594 MON ..... ................... 579 .................6,943 ....04/02/2020 ... ....02/01/2032 ...
3132A9-TA-5 ..... FH ZS8645 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 18,223 ...94.2025 ..................16,570 ..................17,590 ..................16,570 .............. 175 .............. (52) .................0 .................0 ......2.500 ...... 1.594 MON ..... .................... 37 ................... 476 ....04/02/2020 ... ....03/01/2032 ...
3132A9-TZ-0 ..... FH ZS8668 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 46,171 ...93.9168 .................. 41,856 ..................44,567 ..................41,856 .............. 333 .............(109) .................0 .................0 ......2.500 ......1.618 MON ..... .....................93 .................1,114 ....04/02/2020 ... ....09/01/2032 ...
3132A9-UH-8 ..... FH ZS8684 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 108,755 ...92.2710 ..................97,807 .................105,999 ..................97,807 ............2,353 .............(163) .................0 .................0 ......2.000 ...... 1.307 MON ..... ................... 177 .................2,120 ....04/02/2020 ... ....10/01/2032 ...
3132A9-UK-1 ..... FH ZS8686 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 41,871 ...95.4375 .................. 38,204 ..................40,030 ..................38,204 .............. 273 .............(103) .................0 .................0 ......3.000 ...... 1.829 MON ..... ................... 100 .................1,201 ....04/02/2020 ... ....02/01/2033 ...
3132AC-2W-9 ..... FH ZT0789 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,973,634 ...96.1970 .............. 1,771,848 ..............1,841,896 ..............1,771,848 .......... 16,589 .............(970) .................0 .................0 ......4.000 ...... 2.877 MON ..... .................6,140 ............... 73,581 ....09/02/2020 ... ....10/01/2048 ...
3132AC-3B-4 ..... FH ZT0794 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 34,888 ...98.8007 .................. 32,843 .................. 33,241 .................. 32,843 ............... 49 .................7 .................0 .................0 ......4.500 ...... 3.671 MON ..... ................... 125 .................1,496 ....03/10/2022 ... ....10/01/2048 ...
3132AC-MU-1 ..... FH ZT0371 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 406,409 ...98.2680 .................368,614 .................375,111 .................368,614 ........... 1,176 .............. 902 .................0 .................0 ......4.500 ...... 2.916 MON ..... .................1,407 ............... 16,880 ....12/28/2020 ... ....05/01/2048 ...
3132AC-S6-8 ..... FH ZT0541 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 10,371 ...96.3896 ................... 9,127 ................... 9,469 ................... 9,127 ............... 81 ............... (3) .................0 .................0 ......4.000 ...... 2.583 MON ..... .....................32 ................... 379 ....08/26/2020 ... ....06/01/2048 ...
3132AD-3U-0 ..... FH ZT1711 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 367,078 ...98.4953 .................336,037 .................341,171 .................336,037 ........... 1,102 .............. 715 .................0 .................0 ......4.500 ...... 3.070 MON ..... .................1,279 ............... 15,353 ....08/10/2021 ... ....02/01/2049 ...
3132AD-RA-8 ..... FH ZT1381 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 98,601 ...96.2507 ..................86,646 ..................90,021 ..................86,646 ........... 1,153 .............(453) .................0 .................0 ......4.000 ...... 2.514 MON ..... ................... 300 .................3,601 ....08/26/2020 ... ....04/01/2048 ...
3132AD-XY-9 ..... FH ZT1595 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 676,511 ...98.4953 .................634,884 .................644,584 .................634,884 ........... 2,827 .............. 607 .................0 .................0 ......4.500 ...... 3.617 MON ..... .................2,417 ............... 29,006 ....03/10/2022 ... ....01/01/2049 ...
3132AD-ZS-0 ..... FH ZT1653 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 443,074 ...98.1750 .................411,951 .................419,608 .................411,951 ............9,990 .......... (1,577) .................0 .................0 ......3.500 ...... 2.104 MON ..... .................1,224 ............... 14,686 ....04/02/2020 ... ....01/01/2034 ...
3132AE-AT-3 ..... FH ZT1818 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................52,263 ...98.4953 .................. 49,047 ..................49,796 ..................49,047 .............. 380 .............(115) .................0 .................0 ......4.500 ...... 3.682 MON ..... ................... 187 .................2,241 ....03/10/2022 ... ....11/01/2048 ...
3132AE-B3-9 ..... FH ZT1858 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,960,343 ...98.4044 .............. 1,800,497 .............. 1,829,691 ..............1,800,497 ........... 6,528 .............. 151 .................0 .................0 ......4.500 ...... 3.308 MON ..... ................ 6,861 ............... 82,336 ....11/14/2019 ... ....04/01/2049 ...
3132AE-E2-8 ..... FH ZT1953 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 667,466 ...98.3401 .................610,060 .................620,357 ................ 610,060 ........... 3,876 .............(466) .................0 .................0 ......4.500 ...... 3.173 MON ..... .................2,326 ............... 27,916 ....08/10/2021 ... ....05/01/2049 ...
3132AE-RT-5 ..... FH ZT2298 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 877,552 ...93.4212 .................888,091 .................950,632 ................ 888,091 .......... 10,224 .............. 315 .................0 .................0 ......3.500 ...... 4.709 MON ..... .................2,773 ............... 11,091 ....07/26/2023 ... ....09/01/2046 ...
3132D5-6B-3 ..... FH SB8066 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 181,307 ...87.3881 .................183,899 .................210,440 .................183,899 ........... 1,052 ........... 1,541 .................0 .................0 ......1.500 ...... 4.782 MON ..... ................... 263 .................2,367 ....03/08/2023 ... ....08/01/2035 ...
3132D5-6D-9 ..... FH SB8068 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,845,272 ...87.3881 .............. 1,871,655 .............. 2,141,774 ..............1,871,655 .......... 11,314 .......... 15,068 .................0 .................0 ......1.500 ...... 4.757 MON ..... .................2,677 ............... 24,095 ....03/08/2023 ... ....10/01/2035 ...
3132D5-6J-6 ..... FH SB8073 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 845,370 ...87.3881 .................857,457 .................981,206 .................857,457 ........... 5,186 ........... 6,901 .................0 .................0 ......1.500 ...... 4.750 MON ..... .................1,227 ............... 11,039 ....03/08/2023 ... ....11/01/2035 ...
3132D6-BV-1 ..... FH SB8152 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 167,738 ...86.9090 .................169,920 .................195,515 .................169,920 ........... 1,706 .............. 476 .................0 .................0 ......1.500 ...... 4.555 MON ..... ................... 244 ................... 733 ....08/09/2023 ... ....05/01/2037 ...
3132D6-C3-2 ..... FH SB8190 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 529,921 ...99.4493 .................558,275 .................561,366 .................558,275 .......... 28,468 .............(114) .................0 .................0 ......4.500 ...... 5.810 MON ..... .................2,105 .................4,210 ....10/26/2023 ... ....11/01/2037 ...
3132D6-NS-5 ..... FH SB8501 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 26,818 ...90.2130 .................. 23,403 .................. 25,942 .................. 23,403 .............. 313 .............. (51) .................0 .................0 ......2.000 ...... 1.317 MON ..... .....................43 ................... 519 ....04/15/2021 ... ....08/01/2035 ...
3132DM-7H-2 ..... FH SD0896 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 421,242 ...82.3594 .................363,875 .................441,814 .................363,875 ............2,330 .............. 279 .................0 .................0 ......2.000 ...... 2.534 MON ..... ................... 736 .................8,836 ....02/18/2022 ... ....02/01/2052 ...
3132DM-AL-9 ..... FH SD0011 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 340,506 ...93.3974 .................303,286 .................324,726 .................303,286 ........... 1,347 ............... 79 .................0 .................0 ......3.500 ...... 2.788 MON ..... ................... 947 ............... 11,365 ....09/06/2019 ... ....07/01/2049 ...
3132DM-AM-7 ..... FH SD0012 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,658,324 ...93.7530 .............. 2,368,996 .............. 2,526,849 .............. 2,368,996 .......... 11,003 .......... (2,184) .................0 .................0 ......3.500 ...... 2.790 MON ..... .................7,370 ............... 88,440 ....08/19/2019 ... ....06/01/2049 ...
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3132DM-C2-9 ..... FH SD0089 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............5,512,642 ...89.5900 .............. 4,827,146 .............. 5,388,044 .............. 4,827,146 .......... 64,986 .......... (5,248) .................0 .................0 ......3.000 ...... 2.691 MON ..... ............... 13,470 ..............161,641 ....12/09/2019 ... ....09/01/2049 ...
3132DM-KG-9 ..... FH SD0295 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 814,739 ...91.4070 .................775,204 .................848,079 .................775,204 .......... 12,023 .............. 689 .................0 .................0 ......3.000 ...... 3.581 MON ..... .................2,120 ............... 25,442 ....05/13/2022 ... ....02/01/2049 ...
3132DM-KH-7 ..... FH SD0296 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 2,065,018 ...95.8187 .............. 1,958,250 .............. 2,043,703 .............. 1,958,250 ........... 8,830 .............(123) .................0 .................0 ......4.000 ...... 3.832 MON ..... .................6,812 ............... 81,748 ....05/16/2022 ... ....03/01/2050 ...
3132DM-WU-5 ..... FEDERAL HOME LOAN MORTGAGE CORPORATION - ............ ... ... ....... 4 ......... .... 1.A .... ...............1,127,153 ...89.3310 .............. 1,054,720 ..............1,180,688 .............. 1,054,720 ........... 1,897 ........... 1,338 .................0 .................0 ......3.000 ...... 3.669 MON ..... .................2,952 ............... 35,421 ....06/30/2022 ... ....07/01/2051 ...
3132DN-B8-5 ..... FH SD0963 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 199,618 ...91.8075 .................184,678 .................201,158 ................ 184,678 ............1,559 ............... 11 .................0 .................0 ......3.500 ...... 3.602 MON ..... ................... 587 .................7,041 ....04/07/2022 ... ....01/01/2052 ...
3132DN-BH-5 ..... FH SD0940 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 553,105 ...88.6450 .................518,215 .................584,596 .................518,215 ............3,397 .............. 410 .................0 .................0 ......3.000 ...... 3.693 MON ..... .................1,461 ............... 17,538 ....04/20/2022 ... ....03/01/2052 ...
3132DN-BJ-1 ..... FH SD0941 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,380,504 ...88.9480 .............. 1,297,306 .............. 1,458,499 .............. 1,297,306 ........... 9,663 .............. 867 .................0 .................0 ......3.000 ...... 3.684 MON ..... .................3,646 ............... 43,755 ....04/20/2022 ... ....04/01/2052 ...
3132DN-K7-7 ..... FH SD1218 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 855,433 ...96.3430 .................828,357 .................859,800 .................828,357 ........... 8,135 .................8 .................0 .................0 ......4.000 ...... 4.070 MON ..... .................2,866 ............... 34,392 ....08/23/2022 ... ....07/01/2049 ...
3132DN-S6-1 ..... FH SD1441 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 241,734 ...94.6087 .................240,106 .................253,789 .................240,106 .......... (2,002) .............. 375 .................0 .................0 ......4.000 ...... 4.650 MON ..... ................... 846 ................ 6,768 ....03/22/2023 ... ....08/01/2052 ...
3132DP-AC-2 ..... FH SD1803 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,196,136 . 100.7010 .............. 2,180,191 .............. 2,165,014 ..............2,180,191 ............4,352 ............... (1) .................0 .................0 ......5.500 ...... 5.256 MON ..... .................9,923 ..............119,076 ....12/06/2022 ... ....09/01/2052 ...
3132DP-JH-2 ...... FH SD2064 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 102,524 ...96.9660 .................104,680 .................107,956 ................ 104,680 ........... 2,074 ............... 82 .................0 .................0 ......4.500 ...... 5.238 MON ..... ................... 405 .................1,215 ....08/31/2023 ... ....08/01/2052 ...
3132DP-PP-7 ..... FH SD2230 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,137,194 ...82.2453 .............. 1,229,822 .............. 1,495,309 .............. 1,229,822 .......... 92,028 .............. 600 .................0 .................0 ......2.000 ...... 5.624 MON ..... .................2,492 .................2,492 ....11/09/2023 ... ....08/01/2051 ...
3132DQ-6Y-7 ..... FH SD3587 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 475,106 ...99.4193 .................490,253 .................493,116 .................490,253 .......... 14,834 .............. 313 .................0 .................0 ......5.000 ...... 5.518 MON ..... .................2,055 .................6,164 ....09/06/2023 ... ....08/01/2053 ...
3132DQ-J7-2 ..... FH SD2986 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 438,759 ...91.7366 .................437,727 .................477,156 .................437,727 .............(910) .............(123) .................0 .................0 ......3.500 ...... 4.640 MON ..... .................1,392 .................8,350 ....06/01/2023 ... ....09/01/2052 ...
3132DQ-QT-6 ..... FH SD3166 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 334,825 ...93.7463 .................340,313 .................363,015 .................340,313 ............5,622 .............(134) .................0 .................0 ......3.500 ...... 4.757 MON ..... .................1,059 .................5,294 ....07/25/2023 ... ....12/01/2047 ...
3132DV-3Q-6 ..... FH SD8007 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 610,047 ...98.3401 .................571,608 .................581,257 ................ 571,608 ............1,953 ............1,242 .................0 .................0 ......4.500 ...... 3.493 MON ..... .................2,180 ............... 26,157 ....03/10/2022 ... ....08/01/2049 ...
3132DV-4L-6 ..... FH SD8027 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 759,449 ...98.3401 .................710,037 .................722,022 ................ 710,037 ............4,514 .............(546) .................0 .................0 ......4.500 ...... 3.588 MON ..... .................2,708 ............... 32,491 ....03/09/2022 ... ....11/01/2049 ...
3132DV-K7-9 ..... FH SD7518 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 565,320 ...90.0290 .................475,830 .................528,529 .................475,830 ........... 5,130 ............... 33 .................0 .................0 ......3.000 ...... 2.116 MON ..... .................1,321 ............... 15,856 ....07/23/2020 ... ....06/01/2050 ...
3132DV-KN-4 ..... FH SD7501 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 351,135 ...96.4790 .................318,235 .................329,849 .................318,235 ........... 1,991 .............. 246 .................0 .................0 ......4.000 ...... 3.004 MON ..... ................ 1,100 ............... 13,194 ....08/12/2019 ... ....07/01/2049 ...
3132DV-LC-7 ..... FH SD7523 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............4,465,020 ...86.4879 .............. 3,647,417 .............. 4,217,257 .............. 3,647,417 .......... 28,340 .......... (2,038) .................0 .................0 ......2.500 ...... 1.791 MON ..... ................ 8,786 .............. 105,431 ....09/22/2020 ... ....08/01/2050 ...
3132DV-LY-9 ..... FH SD7543 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,153,916 ...86.1588 .............. 1,763,483 ..............2,046,781 .............. 1,763,483 ........... 9,874 .......... (2,007) .................0 .................0 ......2.500 ...... 1.882 MON ..... .................4,264 ............... 51,170 ....09/14/2021 ... ....08/01/2051 ...
3132DV-MC-6 ..... FH SD7555 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,482,997 ...89.7160 .............. 2,467,665 .............. 2,750,529 .............. 2,467,665 .......... 20,129 ........... 2,601 .................0 .................0 ......3.000 ...... 4.409 MON ..... ................ 6,876 ............... 75,640 ....12/12/2022 ... ....08/01/2052 ...
3132DW-A5-2 ..... FH SD8128 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ............. 10,743,800 ...82.2453 .............. 9,999,688 .............12,158,363 .............. 9,999,688 .......... 19,038 .......... 37,295 .................0 .................0 ......2.000 ...... 3.470 MON ..... ............... 20,264 .............. 243,167 ....08/24/2022 ... ....02/01/2051 ...
3132DW-A6-0 ..... FH SD8129 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............6,542,169 ...85.6791 .............. 6,397,775 .............. 7,467,132 .............. 6,397,775 ........(158,321) .......... 13,926 .................0 .................0 ......2.500 ...... 4.231 MON ..... ............... 15,557 .............. 155,565 ....01/11/2023 ... ....02/01/2051 ...
3132DW-BP-7 ..... FH SD8146 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ............. 16,637,563 ...81.9980 .............16,238,014 .............19,802,939 .............16,238,014 ........(466,727) .......... 67,178 .................0 .................0 ......2.000 ...... 4.129 MON ..... ............... 33,005 .............. 330,049 ....01/11/2023 ... ....05/01/2051 ...
3132DW-DC-4 ..... FH SD8199 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .........................0 ...81.6843 ........................ 0 ........................ 0 ........................ 0 .................0 .................0 .................0 .................0 ......2.000 ...... 5.178 MON ..... ............... 33,573 ......................0 ....12/09/2022 ... ....03/01/2052 ...
3132DW-ES-8 ..... FH SD8245 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............7,842,260 ...96.9660 .............. 7,745,006 .............. 7,987,342 ..............7,745,006 ....... (100,656) ............3,403 .................0 .................0 ......4.500 ...... 4.761 MON ..... ............... 30,993 .............. 269,509 ....03/17/2023 ... ....09/01/2052 ...
3132DW-F3-2 ..... FH SD8286 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,897,310 ...94.6627 .............. 2,867,802 .............. 3,029,495 ..............2,867,802 .........(33,705) ........... 4,197 .................0 .................0 ......4.000 ...... 4.586 MON ..... ............... 10,098 ............... 80,816 ....04/10/2023 ... ....01/01/2053 ...
3132E0-AX-0 ..... FH SD3622 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 283,505 . 102.8031 .................286,176 .................278,373 ................ 286,176 ........... 2,703 .............. (32) .................0 .................0 ......6.500 ...... 6.029 MON ..... .................1,508 ......................0 ....11/30/2023 ... ....09/01/2053 ...
3132E0-NK-4 ..... FH SD3994 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,547,211 . 101.1460 .............. 1,645,008 ..............1,626,370 ..............1,645,008 .......... 97,766 ............... 31 .................0 .................0 ......5.500 ...... 6.309 MON ..... .................7,454 ............... 14,908 ....10/26/2023 ... ....09/01/2053 ...
3132E0-PT-3 ..... FH SD4034 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 432,389 . 102.8031 .................435,860 .................423,976 .................435,860 ............3,524 .............. (52) .................0 .................0 ......6.500 ...... 5.996 MON ..... .................2,297 ......................0 ....11/30/2023 ... ....10/01/2053 ...
3132E0-SQ-6 ..... FH SD4127 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 379,038 . 102.8031 .................382,257 .................371,834 .................382,257 ........... 3,267 .............. (48) .................0 .................0 ......6.500 ...... 6.013 MON ..... .................2,014 ......................0 ....11/30/2023 ... ....11/01/2053 ...
3132FC-EB-7 ..... FH Z40130 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,748,104 ...92.0474 .............. 1,677,222 .............. 1,822,128 .............. 1,677,222 .......... 28,228 .............. 979 .................0 .................0 ......3.000 ...... 3.659 MON ..... .................4,555 ............... 54,664 ....11/28/2018 ... ....01/01/2046 ...
3132G7-NK-7 ..... FH U80394 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 705,655 ...96.1670 .................640,195 .................665,712 .................640,195 .......... 17,745 .......... (2,933) .................0 .................0 ......3.500 ...... 2.174 MON ..... .................1,942 ............... 23,300 ....02/04/2016 ... ....06/01/2033 ...
3132GD-5K-4 ..... FH Q00850 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,787 . 100.0079 ................... 1,647 ................... 1,647 ................... 1,647 ............... 25 .............. (10) .................0 .................0 ......4.500 ...... 3.000 MON ..... ......................6 .................... 74 ....01/21/2016 ... ....05/01/2041 ...
3132GD-EC-2 ..... FH Q00131 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,705 . 100.0079 ................... 1,571 ................... 1,571 ................... 1,571 ............... 30 .............. (16) .................0 .................0 ......4.500 ...... 2.455 MON ..... ......................6 .................... 71 ....01/21/2016 ... ....04/01/2041 ...
3132GD-QH-8 ..... FH Q00456 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,651 . 100.0079 ................... 2,443 ................... 2,443 ................... 2,443 ............... 40 .............. (17) .................0 .................0 ......4.500 ...... 3.065 MON ..... ......................9 ................... 110 ....01/21/2016 ... ....04/01/2041 ...
3132GD-S8-6 ..... FH Q00543 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,568 . 100.0079 ................... 3,288 ................... 3,287 ................... 3,288 ............... 39 ............... (9) .................0 .................0 ......4.500 ...... 3.035 MON ..... .................... 12 ................... 148 ....01/21/2016 ... ....05/01/2041 ...
3132GE-J2-7 ..... FH Q01181 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,659 . 100.0079 ................... 2,451 ................... 2,450 ................... 2,451 ............... 10 ............... 12 .................0 .................0 ......4.500 ...... 2.979 MON ..... ......................9 ................... 110 ....01/21/2016 ... ....06/01/2041 ...
3132GE-NV-8 ..... FH Q01304 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 10,237 . 101.6698 ................... 9,377 ................... 9,223 ................... 9,377 ............... (2) ............... 29 .................0 .................0 ......5.000 ...... 3.309 MON ..... .................... 38 ................... 461 ....10/02/2014 ... ....06/01/2041 ...
3132GE-S8-4 ..... FH Q01443 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,957 . 100.0079 ................... 4,568 ................... 4,568 ................... 4,568 ............... 45 ............... (3) .................0 .................0 ......4.500 ...... 2.862 MON ..... .................... 17 ................... 206 ....01/21/2016 ... ....06/01/2041 ...
3132GF-JQ-1 ..... FH Q02071 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,047,997 . 100.0079 .............. 1,010,502 .............. 1,010,422 ..............1,010,502 .......... 11,297 .......... (2,110) .................0 .................0 ......4.500 ...... 3.857 MON ..... .................3,789 ............... 45,469 ....07/25/2011 ... ....07/01/2041 ...
3132GF-KT-3 ..... FH Q02106 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 10,104 . 101.6698 ................... 9,255 ................... 9,103 ................... 9,255 .............. 104 .............. (77) .................0 .................0 ......5.000 ...... 3.344 MON ..... .................... 38 ................... 455 ....10/02/2014 ... ....07/01/2041 ...
3132GG-EW-1 ..... FH Q02849 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 749 . 100.0079 ......................690 ......................690 ......................690 .................5 .................2 .................0 .................0 ......4.500 ...... 2.920 MON ..... ......................3 .................... 31 ....01/21/2016 ... ....08/01/2041 ...
3132GG-HW-8 ..... FH Q02945 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 22,277 . 100.0079 .................. 20,527 .................. 20,525 ..................20,527 .............. 210 .............. (24) .................0 .................0 ......4.500 ...... 3.043 MON ..... .................... 77 ................... 924 ....01/21/2016 ... ....08/01/2041 ...
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3132GK-W5-1 ..... FH Q04568 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 123,774 . 100.0079 .................115,720 ................ 115,711 .................115,720 ............1,592 .............(540) .................0 .................0 ......4.500 ...... 3.598 MON ..... ................... 434 .................5,207 ....11/16/2011 ... ....11/01/2041 ...
3132GK-YJ-9 ..... FH Q04613 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 526,717 ...97.4686 .................490,836 .................503,584 .................490,836 ........... 6,078 .............. 670 .................0 .................0 ......4.000 ...... 3.291 MON ..... .................1,679 ............... 20,143 ....11/08/2011 ... ....11/01/2041 ...
3132GL-V8-4 ..... FH Q05439 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 376,900 ...97.4686 .................349,035 .................358,100 .................349,035 ........... 6,028 .......... (1,230) .................0 .................0 ......4.000 ...... 3.305 MON ..... .................1,194 ............... 14,324 ....01/12/2012 ... ....01/01/2042 ...
3132GS-KQ-1 ..... FH Q07203 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 425,591 ...97.4090 .................401,150 .................411,821 .................401,150 ........... 5,619 .............(463) .................0 .................0 ......4.000 ...... 3.511 MON ..... .................1,373 ............... 16,473 ....08/30/2013 ... ....04/01/2042 ...
3132GT-6G-7 ..... FH Q08671 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 34,216 ...94.6760 .................. 31,378 .................. 33,143 ..................31,378 .............. 351 .............. (32) .................0 .................0 ......3.500 ...... 3.025 MON ..... .................... 97 ................ 1,160 ....10/02/2014 ... ....06/01/2042 ...
3132GT-YG-6 ..... FH Q08511 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,180 ...92.3777 ................... 2,957 ................... 3,201 ................... 2,957 ............... 40 .................1 .................0 .................0 ......3.000 ...... 3.103 MON ..... ......................8 .................... 96 ....10/02/2014 ... ....05/01/2042 ...
3132GT-Z7-5 ..... FH Q08566 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,194,352 ...97.4090 .............. 1,073,655 .............. 1,102,214 .............. 1,073,655 .......... 15,262 .......... (1,297) .................0 .................0 ......4.000 ...... 2.738 MON ..... .................3,674 ............... 44,089 ....05/16/2013 ... ....06/01/2042 ...
3132GV-L6-7 ..... FH Q09949 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,022 ...92.3777 ................... 3,741 ................... 4,049 ................... 3,741 ............... 52 .................0 .................0 .................0 ......3.000 ...... 3.108 MON ..... .................... 10 ................... 122 ....10/02/2014 ... ....08/01/2042 ...
3132H3-EE-9 ..... FH U90133 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 279,248 ...97.1620 .................252,541 .................259,917 .................252,541 ........... 4,207 .............(940) .................0 .................0 ......4.000 ...... 2.659 MON ..... ................... 866 ............... 10,397 ....02/19/2016 ... ....08/01/2042 ...
3132H3-JX-2 ..... FH U90278 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 16,903 ...94.0820 .................. 15,536 ..................16,513 ..................15,536 .............. 119 .............. (21) .................0 .................0 ......3.500 ...... 3.178 MON ..... .................... 48 ................... 578 ....10/02/2014 ... ....10/01/2042 ...
3132H3-K4-4 ..... FH U90315 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 38,179 ...93.9750 .................. 35,051 ..................37,298 ..................35,051 .............. 262 .............. (80) .................0 .................0 ......3.500 ...... 3.041 MON ..... ................... 109 .................1,305 ....10/02/2014 ... ....10/01/2042 ...
3132H3-LK-7 ..... FH U90330 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 26,928 ...94.0810 .................. 24,750 ..................26,307 ..................24,750 .............. 209 .............. (52) .................0 .................0 ......3.500 ...... 3.180 MON ..... .................... 77 ................... 921 ....10/02/2014 ... ....10/01/2042 ...
3132H7-BD-5 ..... FH U99035 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 44,748 ...94.9860 .................. 41,523 ..................43,715 .................. 41,523 .............. 631 .............. (12) .................0 .................0 ......3.500 ...... 3.101 MON ..... ................... 128 .................1,530 ....10/02/2014 ... ....11/01/2042 ...
3132HB-XZ-3 ..... FH U91696 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 83,837 ...97.1610 .................. 79,012 ..................81,321 ..................79,012 ........... 1,194 .................8 .................0 .................0 ......4.000 ...... 3.491 MON ..... ................... 271 .................3,253 ....07/30/2013 ... ....07/01/2043 ...
3132HL-GZ-0 ..... FH Q10216 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,781 ...92.4301 ................... 5,344 ................... 5,782 ................... 5,344 ............... 77 .................0 .................0 .................0 ......3.000 ...... 3.000 MON ..... .................... 14 ................... 173 ....10/02/2014 ... ....08/01/2042 ...
3132HL-MY-6 ..... FH Q10375 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,665 ...92.4301 ................... 5,236 ................... 5,665 ................... 5,236 ............... 76 .................0 .................0 .................0 ......3.000 ...... 3.001 MON ..... .................... 14 ................... 170 ....10/02/2014 ... ....08/01/2042 ...
3132HL-NE-9 ..... FH Q10389 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 16,509 ...94.9080 ..................15,161 ..................15,974 ..................15,161 .............. 183 ............... (2) .................0 .................0 ......3.500 ...... 2.975 MON ..... .................... 47 ................... 559 ....10/02/2014 ... ....08/01/2042 ...
3132HN-BY-4 ..... FH Q11855 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,842 ...92.4301 ................... 5,403 ................... 5,846 ................... 5,403 ............... 78 .................0 .................0 .................0 ......3.000 ...... 3.010 MON ..... .................... 15 ................... 175 ....10/02/2014 ... ....10/01/2042 ...
3132HN-TL-3 ..... FH Q12355 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 10,951 ...92.4301 ..................10,130 ..................10,959 ..................10,130 .............. 146 .................0 .................0 .................0 ......3.000 ...... 3.012 MON ..... .................... 27 ................... 329 ....10/02/2014 ... ....11/01/2042 ...
3132HP-2U-7 ..... FH Q13487 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 12,203 ...92.4301 ..................11,288 ..................12,212 ..................11,288 .............. 163 .................0 .................0 .................0 ......3.000 ...... 3.011 MON ..... .................... 31 ................... 366 ....10/02/2014 ... ....12/01/2042 ...
3132HP-4P-6 ..... FH Q13530 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 39,366 ...92.4301 .................. 36,413 .................. 39,395 ..................36,413 .............. 526 .................0 .................0 .................0 ......3.000 ...... 3.012 MON ..... .................... 98 .................1,182 ....10/02/2014 ... ....11/01/2042 ...
3132HP-7F-5 ..... FH Q13594 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................8,233 ...92.4301 ................... 7,615 ................... 8,239 ................... 7,615 .............. 110 .................0 .................0 .................0 ......3.000 ...... 3.012 MON ..... .................... 21 ................... 247 ....10/02/2014 ... ....12/01/2042 ...
3132HP-Y6-5 ..... FH Q13433 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................29,503 ...92.4301 .................. 27,290 .................. 29,525 ..................27,290 .............. 394 .................0 .................0 .................0 ......3.000 ...... 3.011 MON ..... .................... 74 ................... 886 ....10/02/2014 ... ....12/01/2042 ...
3132HQ-BC-5 ..... FH Q13635 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 90,240 ...92.4301 .................. 83,471 ..................90,307 ..................83,471 ........... 1,205 ............... (1) .................0 .................0 ......3.000 ...... 3.011 MON ..... ................... 226 .................2,709 ....10/02/2014 ... ....11/01/2042 ...
3132HQ-CZ-3 ..... FH Q13688 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 40,183 ...92.4301 .................. 37,169 ..................40,213 ..................37,169 .............. 537 ............... (1) .................0 .................0 ......3.000 ...... 3.012 MON ..... ................... 101 .................1,206 ....10/02/2014 ... ....12/01/2042 ...
3132HQ-JB-9 ..... FH Q13858 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,290 ...92.4301 ................... 5,818 ................... 6,294 ................... 5,818 ............... 84 .................0 .................0 .................0 ......3.000 ...... 3.011 MON ..... .................... 16 ................... 189 ....10/02/2014 ... ....12/01/2042 ...
3132HQ-KU-5 ..... FH Q13907 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,197 ...92.4301 ................... 4,807 ................... 5,201 ................... 4,807 ............... 69 .................0 .................0 .................0 ......3.000 ...... 3.010 MON ..... .................... 13 ................... 156 ....10/02/2014 ... ....12/01/2042 ...
3132HQ-MQ-2 ..... FH Q13967 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................9,669 ...92.4301 ................... 8,943 ................... 9,676 ................... 8,943 .............. 129 .................0 .................0 .................0 ......3.000 ...... 3.010 MON ..... .....................24 ................... 290 ....10/02/2014 ... ....12/01/2042 ...
3132HQ-N6-5 ..... FH Q14013 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,622 ...92.4301 ................... 6,126 ................... 6,627 ................... 6,126 ............... 88 .................0 .................0 .................0 ......3.000 ...... 3.011 MON ..... .................... 17 ................... 199 ....10/02/2014 ... ....12/01/2042 ...
3132HQ-PN-6 ..... FH Q14029 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 120,263 ...92.4301 .................111,241 .................120,352 .................111,241 ........... 1,607 ............... (2) .................0 .................0 ......3.000 ...... 3.011 MON ..... ................... 301 .................3,611 ....10/02/2014 ... ....12/01/2042 ...
3132HQ-XJ-6 ..... FH Q14281 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 91,280 ...92.4301 .................. 84,433 ..................91,348 .................. 84,433 ........... 1,219 ............... (2) .................0 .................0 ......3.000 ...... 3.011 MON ..... ................... 228 .................2,740 ....10/02/2014 ... ....01/01/2043 ...
3132HR-EL-0 ..... FH Q14639 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 11,393 ...92.4301 .................. 10,551 ..................11,415 ..................10,551 .............. 152 .................0 .................0 .................0 ......3.000 ...... 3.031 MON ..... .....................29 ................... 342 ....10/02/2014 ... ....01/01/2043 ...
3132HR-MV-9 ..... FH Q14872 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 328,672 ...92.4301 .................304,018 .................328,916 .................304,018 ............4,390 ............... (6) .................0 .................0 ......3.000 ...... 3.011 MON ..... ................... 822 .................9,867 ....10/02/2014 ... ....01/01/2043 ...
3132HR-PU-8 ..... FH Q14935 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,185 ...92.0360 ................... 4,805 ................... 5,220 ................... 4,805 ............... 47 .................2 .................0 .................0 ......3.000 ...... 3.099 MON ..... .................... 13 ................... 157 ....10/02/2014 ... ....01/01/2043 ...
3132HT-3R-5 ..... FHS 326 F2 - CMO/RMBS .................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 733,484 ...98.0370 .................717,516 .................731,883 ................ 717,516 .......... (8,881) ........... 9,621 .................0 .................0 ......6.003 ...... 5.250 MON ..... .................1,953 ............... 40,671 ....12/16/2019 ... ....03/15/2044 ...
3132J7-EK-4 ..... FH Q16037 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................55,294 ...92.0474 .................. 50,998 .................. 55,405 ..................50,998 .............. 888 .................0 .................0 .................0 ......3.000 ...... 3.031 MON ..... ................... 139 .................1,662 ....10/02/2014 ... ....03/01/2043 ...
3132J7-T7-7 ..... FH Q16473 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................43,375 ...92.0474 ..................40,006 .................. 43,462 ..................40,006 .............. 696 .................1 .................0 .................0 ......3.000 ...... 3.031 MON ..... ................... 109 .................1,304 ....10/02/2014 ... ....03/01/2043 ...
3132JN-7D-3 ..... FH Q21792 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,851 ...99.4370 ................... 2,595 ................... 2,610 ................... 2,595 .............. (40) ............... 56 .................0 .................0 ......4.500 ...... 2.463 MON ..... .................... 10 ................... 117 ....01/12/2016 ... ....09/01/2043 ...
3132L5-TH-6 ..... FH V80552 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................33,338 ...97.2932 .................. 30,269 ..................31,111 ..................30,269 .............. 194 .............. 169 .................0 .................0 ......4.000 ...... 2.506 MON ..... ................... 104 .................1,244 ....05/05/2016 ... ....02/01/2041 ...
3132L5-TJ-2 ..... FH V80553 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 14,930 ...97.6580 ..................13,607 .................. 13,933 ..................13,607 .............. 278 .............. (67) .................0 .................0 ......4.000 ...... 2.869 MON ..... .................... 46 ................... 557 ....05/05/2016 ... ....06/01/2040 ...
3132L7-YL-7 ..... FH V82515 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 271,394 ...93.4540 .................253,926 .................271,712 .................253,926 ........... 1,313 ............... (2) .................0 .................0 ......3.500 ...... 3.522 MON ..... ................... 792 .................9,510 ....03/06/2018 ... ....06/01/2046 ...
3132LA-NJ-7 ..... FH V84893 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 377,241 ...98.8660 .................357,036 .................361,131 .................357,036 ........... 2,769 .............. (46) .................0 .................0 ......4.500 ...... 3.805 MON ..... .................1,354 ............... 16,251 ....01/03/2019 ... ....11/01/2048 ...
3132M3-6N-2 ..... FH Q23877 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,280,644 ...97.3009 .............. 1,160,154 .............. 1,192,336 ..............1,160,154 .......... 14,621 .......... (3,195) .................0 .................0 ......4.000 ...... 2.976 MON ..... .................3,974 ............... 47,693 ....05/12/2015 ... ....12/01/2043 ...
3132M4-N2-7 ..... FH Q24309 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,248,813 ...97.3009 .............. 1,131,317 ..............1,162,700 ..............1,131,317 ........... 7,078 ........... 4,064 .................0 .................0 ......4.000 ...... 2.766 MON ..... .................3,876 ............... 46,508 ....05/12/2015 ... ....01/01/2044 ...
3132M9-MM-3 ..... FH Q28764 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 279,324 ...93.0294 .................250,254 .................269,005 .................250,254 .......... (1,630) .............(209) .................0 .................0 ......3.500 ...... 2.920 MON ..... ................... 785 .................9,415 ....12/23/2014 ... ....06/01/2044 ...
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3132QP-2S-2 ...... FH Q33484 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,475,731 ...94.2510 .............. 2,248,046 .............. 2,385,170 .............. 2,248,046 .......... 16,836 ............4,583 .................0 .................0 ......3.500 ...... 2.927 MON ..... .................6,957 ............... 83,481 ....07/27/2015 ... ....05/01/2045 ...
3132QR-QB-9 ..... FH Q34949 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 107,373 ...91.7480 .................. 99,448 .................108,393 .................. 99,448 .............. 704 .................6 .................0 .................0 ......3.000 ...... 3.148 MON ..... ................... 271 .................3,252 ....07/10/2015 ... ....07/01/2045 ...
3132QS-GY-8 ..... FH Q35614 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................7,383 ...93.5213 ................... 6,912 ................... 7,391 ................... 6,912 ............... 28 .................0 .................0 .................0 ......3.500 ...... 3.522 MON ..... .....................22 ................... 259 ....03/06/2018 ... ....08/01/2045 ...
3132QT-6E-1 ..... FH Q37168 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 70,038 ...96.6197 .................. 64,210 ..................66,456 ..................64,210 .............. 538 .............(111) .................0 .................0 ......4.000 ...... 3.211 MON ..... ................... 222 .................2,658 ....10/31/2017 ... ....11/01/2045 ...
3132QT-F7-6 ..... FH Q36489 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................9,015 ...93.5213 ................... 8,441 ................... 9,026 ................... 8,441 ............... 35 .................0 .................0 .................0 ......3.500 ...... 3.522 MON ..... .................... 26 ................... 316 ....03/06/2018 ... ....09/01/2045 ...
3132QU-C5-0 ..... FH Q37291 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 18,560 ...93.5213 ..................17,378 ..................18,582 ..................17,378 ............... 71 .................0 .................0 .................0 ......3.500 ...... 3.522 MON ..... .....................54 ................... 650 ....03/06/2018 ... ....11/01/2045 ...
3132QU-LU-5 ..... FH Q37538 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 46,152 ...96.6197 .................. 42,311 ..................43,791 ..................42,311 .............. 319 .............. (38) .................0 .................0 ......4.000 ...... 3.066 MON ..... ................... 146 .................1,752 ....10/31/2017 ... ....11/01/2045 ...
3132QV-FR-7 ..... FH Q38275 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,360 ...97.4080 ................... 3,055 ................... 3,136 ................... 3,055 .............. (61) ............... 98 .................0 .................0 ......4.000 ...... 2.191 MON ..... .................... 10 ................... 125 ....05/05/2016 ... ....07/01/2045 ...
3132QW-WE-5 ..... FH Q39644 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 291,739 ...93.4544 .................269,496 .................288,371 .................269,496 ........... 1,283 .............(103) .................0 .................0 ......3.500 ...... 3.330 MON ..... ................... 841 ............... 10,093 ....12/16/2016 ... ....03/01/2046 ...
3132WD-VV-3 ..... FH Q40627 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 180,867 ...90.9056 .................163,893 .................180,289 .................163,893 ............2,392 .............. (19) .................0 .................0 ......3.000 ...... 2.957 MON ..... ................... 451 .................5,409 ....11/08/2017 ... ....05/01/2046 ...
3132WD-YN-8 ..... FH Q40716 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 187,657 ...93.8950 .................167,045 ................ 177,906 .................167,045 ........... 1,764 .............(203) .................0 .................0 ......3.500 ...... 2.708 MON ..... ................... 519 .................6,227 ....05/10/2016 ... ....05/01/2046 ...
3132WE-6P-2 ..... FH Q41777 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 55,981 ...93.4540 .................. 52,378 ..................56,047 ..................52,378 .............. 271 ............... (1) .................0 .................0 ......3.500 ...... 3.522 MON ..... ................... 163 .................1,962 ....03/06/2018 ... ....05/01/2046 ...
3132WE-D2-5 ..... FH Q41020 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 176,740 ...91.2580 .................160,774 ................ 176,175 ................ 160,774 ........... 2,621 ............... 20 .................0 .................0 ......3.000 ...... 2.952 MON ..... ................... 440 .................5,285 ....11/08/2017 ... ....06/01/2046 ...
3132WE-UP-5 ..... FH Q41489 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 205,775 ...90.9056 .................186,464 .................205,118 .................186,464 ........... 2,717 .............. (18) .................0 .................0 ......3.000 ...... 2.954 MON ..... ................... 513 .................6,154 ....11/08/2017 ... ....07/01/2046 ...
3132WH-EG-6 ..... FH Q43734 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 253,454 ...90.9056 .................229,481 .................252,439 .................229,481 ............3,354 .............. (32) .................0 .................0 ......3.000 ...... 2.944 MON ..... ................... 631 .................7,573 ....06/09/2017 ... ....10/01/2046 ...
3132WH-NX-9 ..... FH Q44005 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 18,785 ...93.4540 ..................17,576 ..................18,807 ..................17,576 ............... 91 .................0 .................0 .................0 ......3.500 ...... 3.522 MON ..... .....................55 ................... 658 ....03/06/2018 ... ....10/01/2046 ...
3132WJ-JJ-1 ..... FH Q44764 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 15,691 ...93.4540 ..................14,681 ..................15,710 ..................14,681 ............... 76 .................0 .................0 .................0 ......3.500 ...... 3.521 MON ..... .................... 46 ................... 550 ....03/06/2018 ... ....12/01/2046 ...
3132WJ-UN-9 ..... FH Q45088 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,137,456 ...90.9056 .............. 1,028,507 ..............1,131,401 ..............1,028,507 .......... 15,253 .............(367) .................0 .................0 ......3.000 ...... 2.936 MON ..... .................5,673 ............... 31,114 ....08/09/2017 ... ....12/01/2046 ...
3132WJ-UU-3 ..... FH Q45094 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,098,582 ...90.9056 .............. 1,899,714 ..............2,089,766 .............. 1,899,714 .......... 27,725 .............(229) .................0 .................0 ......3.000 ...... 2.942 MON ..... .................5,224 ............... 62,693 ....11/06/2017 ... ....12/01/2046 ...
3132WK-VH-8 ..... FH Q46015 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 76,895 ...93.9760 ..................72,866 ..................77,537 ..................72,866 .............. 707 .................1 .................0 .................0 ......3.500 ...... 3.642 MON ..... ................... 226 .................2,714 ....05/09/2018 ... ....02/01/2047 ...
3132WM-PB-4 ..... FH Q47617 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 26,787 ...93.9739 .................. 25,383 ..................27,010 .................. 25,383 .............. 269 .............. (16) .................0 .................0 ......3.500 ...... 3.637 MON ..... .................... 79 ................... 945 ....05/09/2018 ... ....04/01/2047 ...
3132XC-R3-1 ..... FH G67706 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 156,682 ...93.9739 .................145,333 .................154,652 .................145,333 ........... 1,461 .............. (11) .................0 .................0 ......3.500 ...... 3.308 MON ..... ................... 451 .................5,413 ....02/01/2018 ... ....12/01/2047 ...
3132XC-RX-5 ..... FH G67702 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 17,104 ...96.5750 .................. 16,254 ..................16,831 ..................16,254 .............. 110 ............... (1) .................0 .................0 ......4.000 ...... 3.741 MON ..... .................... 56 ................... 673 ....05/22/2018 ... ....01/01/2047 ...
3132XC-SK-2 ..... FH G67722 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 405,269 . 101.1170 .................375,905 .................371,753 .................375,905 ........... 1,131 .............. 323 .................0 .................0 ......5.000 ...... 3.413 MON ..... .................1,549 ............... 18,588 ....06/24/2019 ... ....03/01/2049 ...
3132XS-3U-2 ..... FH Q50810 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 121,442 ...96.4923 .................112,380 .................116,465 .................112,380 ........... 1,198 .............. (52) .................0 .................0 ......4.000 ...... 3.336 MON ..... ................... 388 .................4,659 ....07/03/2019 ... ....09/01/2047 ...
3132XT-B8-0 ..... FH Q50962 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 53,114 ...93.4416 .................. 49,599 ..................53,081 .................. 49,599 .............. 310 .................1 .................0 .................0 ......3.500 ...... 3.495 MON ..... ................... 155 .................1,858 ....04/10/2018 ... ....09/01/2047 ...
3132XV-J3-8 ..... FH Q52981 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 76,624 ...96.4923 ..................70,906 ..................73,484 ..................70,906 .............. 619 .............. 105 .................0 .................0 ......4.000 ...... 3.252 MON ..... ................... 245 .................2,939 ....07/03/2019 ... ....12/01/2047 ...
3132XW-4M-0 ..... FH Q54427 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 19,948 ...96.5369 .................. 18,447 ..................19,109 ..................18,447 .............. 232 ............... 15 .................0 .................0 ......4.000 ...... 3.315 MON ..... .................... 64 ................... 764 ....07/02/2019 ... ....02/01/2048 ...
3132XW-E6-4 ..... FH Q53756 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 276,764 ...96.5369 .................255,942 .................265,124 .................255,942 ............3,465 .............. (41) .................0 .................0 ......4.000 ...... 3.291 MON ..... ................... 884 ............... 10,605 ....07/02/2019 ... ....01/01/2048 ...
3132XX-E4-7 ..... FH Q54654 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 13,006 ...96.4370 ..................12,016 .................. 12,459 ..................12,016 .............. 114 .................7 .................0 .................0 ......4.000 ...... 3.210 MON ..... .....................42 ................... 498 ....07/02/2019 ... ....03/01/2048 ...
3132XX-XT-1 ..... FH Q55189 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 30,888 ...96.4370 .................. 28,535 .................. 29,589 .................. 28,535 .............. 310 .............. (23) .................0 .................0 ......4.000 ...... 3.432 MON ..... .....................99 .................1,184 ....07/02/2019 ... ....04/01/2048 ...
3132XX-YS-2 ..... FH Q55220 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,623,598 ...93.2968 .............. 2,474,801 .............. 2,652,611 .............. 2,474,801 .......... 16,088 .............(507) .................0 .................0 ......3.500 ...... 3.679 MON ..... .................7,737 ............... 92,841 ....08/02/2018 ... ....04/01/2048 ...
3132XY-5K-9 ..... FH Q56249 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 78,261 ...96.8695 .................. 74,302 ..................76,703 ..................74,302 .............. 523 .............. (16) .................0 .................0 ......4.000 ...... 3.660 MON ..... ................... 256 .................3,068 ....06/20/2018 ... ....05/01/2048 ...
3132Y0-FE-5 ..... FH Q56464 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 66,066 ...96.3170 .................. 61,352 ..................63,698 ..................61,352 .............. 471 ............... 66 .................0 .................0 ......4.000 ...... 3.388 MON ..... ................... 212 .................2,548 ....03/27/2019 ... ....06/01/2048 ...
3132Y0-UU-2 ..... FH Q56894 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................45,933 ...96.3170 .................. 42,655 ..................44,286 .................. 42,655 .............. 319 ............... 54 .................0 .................0 ......4.000 ...... 3.359 MON ..... ................... 148 ................ 1,771 ....03/27/2019 ... ....06/01/2048 ...
3132Y1-6Y-9 ..... FH Q58086 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 146,513 ...96.8695 .................139,218 .................143,717 .................139,218 .............. 967 .............. (17) .................0 .................0 ......4.000 ...... 3.718 MON ..... ................... 479 .................5,749 ....08/06/2018 ... ....08/01/2048 ...
3132Y1-7A-0 ..... FH Q58088 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 123,702 ...96.9740 .................117,530 .................121,198 .................117,530 .............. 279 .............. 143 .................0 .................0 ......4.000 ...... 3.662 MON ..... ................... 404 .................4,848 ....08/06/2018 ... ....08/01/2048 ...
3132Y2-S8-0 ..... FH Q58642 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 90,026 ...96.3170 ..................86,791 ..................90,110 ..................86,791 .............. 764 ............... (4) .................0 .................0 ......4.000 ...... 4.024 MON ..... ................... 300 .................3,604 ....11/13/2018 ... ....09/01/2048 ...
3132Y4-CV-2 ..... FH Q59983 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 265,768 ...98.7150 .................243,060 .................246,224 .................243,060 ............2,852 .......... (1,368) .................0 .................0 ......4.500 ...... 3.286 MON ..... ................... 923 ............... 11,080 ....03/30/2020 ... ....11/01/2048 ...
31334X-D4-8 ..... FH QA1023 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 46,871 ...93.3974 .................. 44,264 .................. 47,393 .................. 44,264 .............. 213 ............... (5) .................0 .................0 ......3.500 ...... 3.651 MON ..... ................... 138 .................1,659 ....05/12/2022 ... ....07/01/2049 ...
31334Y-FD-4 ..... FH QA1964 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 462,372 ...93.3974 .................411,585 .................440,682 .................411,585 ........... 1,164 .............. 771 .................0 .................0 ......3.500 ...... 2.778 MON ..... .................1,285 ............... 15,424 ....09/06/2019 ... ....08/01/2049 ...
31335A-FW-3 ..... FH G60181 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 412,424 ...99.3960 .................370,404 .................372,654 .................370,404 ............4,542 .............(637) .................0 .................0 ......4.500 ...... 2.759 MON ..... .................1,397 ............... 16,769 ....06/06/2016 ... ....01/01/2045 ...
31335A-J3-3 ..... FH G60282 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 241,508 . 100.0119 .................221,704 .................221,678 .................221,704 ............2,494 .............(791) .................0 .................0 ......4.500 ...... 2.960 MON ..... ................... 831 .................9,975 ....01/22/2016 ... ....06/01/2042 ...
31335A-LZ-9 ..... FH G60344 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,382 ...96.5760 ................... 3,214 ................... 3,328 ................... 3,214 ............... 18 ............... (1) .................0 .................0 ......4.000 ...... 3.741 MON ..... .................... 11 ................... 133 ....05/22/2018 ... ....12/01/2045 ...
31335A-PE-2 ..... FH G60421 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............3,181,995 ...96.5420 .............. 2,867,224 .............. 2,969,924 .............. 2,867,224 .......... 26,288 .......... (6,983) .................0 .................0 ......4.000 ...... 2.938 MON ..... .................9,900 ..............118,797 ....03/29/2016 ... ....01/01/2046 ...
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31335A-R3-4 ..... FH G60506 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 937,137 ...93.8830 .................838,166 .................892,777 ................ 838,166 ............8,343 .............(906) .................0 .................0 ......3.500 ...... 2.786 MON ..... .................2,604 ............... 31,247 ....05/05/2016 ... ....04/01/2046 ...
31335A-TT-5 ..... FH G60562 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 116,018 ...97.4686 .................106,140 ................ 108,897 ................ 106,140 ........... 1,653 .............(194) .................0 .................0 ......4.000 ...... 2.842 MON ..... ................... 363 .................4,356 ....09/08/2017 ... ....01/01/2044 ...
31335A-ZH-4 ..... FH G60744 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 119,090 ...93.4540 .................111,425 .................119,230 .................111,425 .............. 576 ............... (1) .................0 .................0 ......3.500 ...... 3.522 MON ..... ................... 348 .................4,173 ....03/06/2018 ... ....07/01/2046 ...
31335B-MB-9 ..... FH G61254 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 129,816 ...96.5369 .................120,050 .................124,356 .................120,050 ........... 1,482 .............. 124 .................0 .................0 ......4.000 ...... 3.345 MON ..... ................... 415 .................4,974 ....07/02/2019 ... ....01/01/2048 ...
31335B-ME-3 ..... FH G61257 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 588,214 ...90.9056 .................508,632 .................559,516 .................508,632 ........... 8,460 .......... (1,098) .................0 .................0 ......3.000 ...... 2.261 MON ..... .................1,399 ............... 16,785 ....10/22/2020 ... ....11/01/2046 ...
31335P-NF-8 ..... FH G80390 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 269,326 ...93.8250 .................258,511 .................275,525 .................258,511 ........... 1,472 .............. 253 .................0 .................0 ......3.500 ...... 3.845 MON ..... ................... 804 .................9,643 ....05/02/2018 ... ....03/01/2043 ...
31339D-4L-9 ..... FHR 2411G FJ - CMO/RMBS .................................. ... ... ....... 4,5 ....... .... 1.A .... ....................4,501 ...99.7444 ................... 4,492 ................... 4,503 ................... 4,492 .................3 ............... 33 .................0 .................0 ......5.803 ...... 4.626 MON ..... .................... 12 ................... 241 ....08/02/2012 ... ....12/15/2029 ...
3133A2-JX-9 ..... FH QA7478 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 157,077 ...92.9470 .................138,798 .................149,330 .................138,798 ........... 1,907 .............(107) .................0 .................0 ......3.500 ...... 2.537 MON ..... ................... 436 .................5,227 ....12/08/2021 ... ....03/01/2050 ...
3133AF-X2-2 ..... FH QB8797 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,669,327 ...85.0970 .............. 1,568,717 .............. 1,843,447 ..............1,568,717 .......... (4,997) ........... 7,736 .................0 .................0 ......2.500 ...... 3.718 MON ..... .................3,841 ............... 46,086 ....05/09/2022 ... ....02/01/2051 ...
3133AJ-GJ-6 ..... FH QC0201 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 700,924 ...83.2845 .................583,579 ................ 700,705 .................583,579 ........... 5,130 .............. 104 .................0 .................0 ......2.000 ...... 1.985 MON ..... ................ 1,168 ............... 14,014 ....12/10/2021 ... ....03/01/2051 ...
3133AX-L8-3 ..... FH QD1251 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............8,545,757 ...82.3594 .............. 9,122,054 .............11,075,910 .............. 9,122,054 .........557,130 .......... 19,167 .................0 .................0 ......2.000 ...... 5.291 MON ..... ............... 18,460 ............... 55,380 ....09/26/2023 ... ....11/01/2051 ...
3133B6-DK-3 ..... FH QD8206 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 21,905 ...85.0472 .................. 22,802 ..................26,811 ..................22,802 .............(132) .............. 224 .................0 .................0 ......2.500 ...... 5.022 MON ..... .................... 56 ................... 670 ....11/09/2022 ... ....03/01/2052 ...
3133B6-UH-1 ..... FH QD8684 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 337,535 ...88.6450 .................317,646 .................358,335 .................317,646 ........... 1,842 .............. 492 .................0 .................0 ......3.000 ...... 3.739 MON ..... ................... 896 ............... 10,750 ....04/21/2022 ... ....03/01/2052 ...
3133B7-4X-3 ..... FH QD9838 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 268,229 ...91.7366 .................255,484 .................278,497 .................255,484 ........... 1,178 .............. 159 .................0 .................0 ......3.500 ...... 3.976 MON ..... ................... 812 .................9,005 ....03/22/2023 ... ....04/01/2052 ...
3133B7-GH-5 ..... FH QD9200 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................23,498 ...85.0472 .................. 24,460 ..................28,760 ..................24,460 .............. (87) .............. 186 .................0 .................0 ......2.500 ...... 5.037 MON ..... .................... 60 ................... 719 ....11/09/2022 ... ....04/01/2052 ...
3133B7-UJ-5 ..... FH QD9585 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 433,230 ...91.7366 .................412,645 .................449,815 .................412,645 ............1,495 .............. 665 .................0 .................0 ......3.500 ...... 3.967 MON ..... .................1,312 ............... 14,544 ....03/22/2023 ... ....04/01/2052 ...
3133B7-Z6-8 ..... FH QD9765 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 25,115 ...85.0472 .................. 26,142 ..................30,739 ..................26,142 .............. (52) .............. 158 .................0 .................0 ......2.500 ...... 5.057 MON ..... .................... 64 ................... 768 ....11/09/2022 ... ....04/01/2052 ...
3133B9-Y2-4 ..... FH QE0729 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 11,337 ...94.6087 ..................11,261 ..................11,902 ..................11,261 .............(102) ............... 26 .................0 .................0 ......4.000 ...... 4.644 MON ..... .................... 40 ................... 317 ....03/22/2023 ... ....04/01/2052 ...
3133B9-ZH-0 ..... FH QE0744 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 353,281 ...91.7366 .................352,210 .................383,936 .................352,210 .............. 573 .......... (1,644) .................0 .................0 ......3.500 ...... 4.694 MON ..... .................1,120 .................6,719 ....06/01/2023 ... ....04/01/2052 ...
3133BA-Q6-1 ..... FH QE1377 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................42,231 ...91.7845 .................. 39,549 ..................43,089 .................. 39,549 .............. 322 ............... 38 .................0 .................0 ......3.500 ...... 3.739 MON ..... ................... 126 .................1,508 ....06/02/2022 ... ....04/01/2052 ...
3133BA-RH-6 ..... FH QE1388 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 12,200 ...91.7366 ..................12,117 ..................13,209 ..................12,117 .............(116) ............... 33 .................0 .................0 ......3.500 ...... 4.550 MON ..... .................... 78 ................... 270 ....03/22/2023 ... ....04/01/2052 ...
3133BC-4V-6 ..... FH QE3536 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 48,303 ...91.7845 .................. 45,236 .................. 49,285 .................. 45,236 .............. 366 ............... 46 .................0 .................0 ......3.500 ...... 3.737 MON ..... ................... 144 .................1,725 ....06/02/2022 ... ....05/01/2052 ...
3133BD-BR-5 ..... FH QE3648 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 85,875 ...94.6087 .................. 85,297 ..................90,157 ..................85,297 .............(654) ............... 76 .................0 .................0 ......4.000 ...... 4.667 MON ..... ................... 301 .................2,404 ....03/22/2023 ... ....06/01/2052 ...
3133BD-FF-7 ..... FH QE3766 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................33,935 ...91.7366 ..................31,707 .................. 34,563 ..................31,707 .............. 320 .............. (41) .................0 .................0 ......3.500 ...... 3.746 MON ..... ................... 101 .................1,210 ....06/02/2022 ... ....06/01/2052 ...
3133BE-3L-5 ..... FH QE5303 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 189,910 ...91.7366 .................188,630 .................205,621 ................ 188,630 .......... (1,963) .............. 682 .................0 .................0 ......3.500 ...... 4.517 MON ..... ................... 600 .................4,798 ....03/22/2023 ... ....06/01/2052 ...
3133BF-QF-0 ..... FH QE5854 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................33,230 . 100.1346 .................. 31,853 ..................31,810 ..................31,853 .............. (39) ............... 55 .................0 .................0 ......5.000 ...... 4.330 MON ..... ................... 133 .................1,591 ....08/03/2022 ... ....07/01/2052 ...
3133BF-RK-8 ..... FH QE5890 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 36,729 . 100.1346 .................. 35,206 .................. 35,159 ..................35,206 ............... 41 .............. (24) .................0 .................0 ......5.000 ...... 4.368 MON ..... ................... 147 .................1,758 ....08/03/2022 ... ....07/01/2052 ...
3133BF-TA-8 ..... FH QE5945 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................29,343 ...91.7366 .................. 29,145 ..................31,770 .................. 29,145 .............(306) .............. 109 .................0 .................0 ......3.500 ...... 4.505 MON ..... .....................93 ................... 741 ....03/22/2023 ... ....07/01/2052 ...
3133BF-WM-8 ..... FH QE6052 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 87,147 ...96.9660 .................. 88,979 ..................91,763 ..................88,979 ........... 1,750 ............... 83 .................0 .................0 ......4.500 ...... 5.233 MON ..... ................... 344 .................1,032 ....08/31/2023 ... ....07/01/2052 ...
3133BF-WQ-9 ..... FH QE6055 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 25,508 ...91.7366 .................. 25,336 ..................27,619 .................. 25,336 .............(254) ............... 82 .................0 .................0 ......3.500 ...... 4.517 MON ..... .................... 81 ................... 644 ....03/22/2023 ... ....07/01/2052 ...
3133BG-4K-1 ..... FH QE7126 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 338,029 ...91.7366 .................335,750 .................365,993 .................335,750 .......... (3,442) ........... 1,163 .................0 .................0 ......3.500 ...... 4.509 MON ..... ................ 1,067 .................8,540 ....03/22/2023 ... ....08/01/2052 ...
3133BG-M3-9 ..... FH QE6678 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 10,644 ...94.6087 .................. 10,572 ..................11,175 ..................10,572 .............. (96) ............... 24 .................0 .................0 ......4.000 ...... 4.638 MON ..... .................... 37 ................... 298 ....03/22/2023 ... ....08/01/2052 ...
3133BH-3J-3 ..... FH QE8001 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,283,986 ...97.0560 .............. 2,391,835 .............. 2,464,387 .............. 2,391,835 .........107,818 ............... 31 .................0 .................0 ......4.500 ...... 5.618 MON ..... .................9,241 ......................0 ....11/20/2023 ... ....08/01/2052 ...
3133BH-BQ-8 ..... FH QE7247 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 42,461 . 100.1346 ..................40,700 ..................40,646 ..................40,700 .............. (20) ............... 40 .................0 .................0 ......5.000 ...... 4.348 MON ..... ................... 169 .................2,032 ....08/03/2022 ... ....08/01/2052 ...
3133BJ-7D-8 ..... FH QE8992 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 155,401 ...94.6087 .................154,355 .................163,151 .................154,355 .......... (1,388) .............. 342 .................0 .................0 ......4.000 ...... 4.645 MON ..... ................... 544 .................4,351 ....03/22/2023 ... ....08/01/2052 ...
3133BJ-FS-6 ..... FH QE8277 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 49,119 ...91.7366 ..................48,788 ..................53,182 ..................48,788 .............(512) .............. 181 .................0 .................0 ......3.500 ...... 4.505 MON ..... ................... 155 .................1,241 ....03/22/2023 ... ....07/01/2052 ...
3133BK-3N-7 ..... FH QE9805 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 66,483 ...94.6087 ..................66,036 ..................69,799 ..................66,036 .............(595) .............. 148 .................0 .................0 ......4.000 ...... 4.634 MON ..... ................... 233 ................ 1,861 ....03/22/2023 ... ....09/01/2052 ...
3133BK-L6-4 ..... FH QE9349 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 258,190 ...94.6087 .................256,452 ................ 271,066 .................256,452 .......... (2,307) .............. 568 .................0 .................0 ......4.000 ...... 4.639 MON ..... ................... 904 .................7,228 ....03/22/2023 ... ....09/01/2052 ...
3133BK-MT-3 ..... FH QE9370 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................7,201 ...91.7366 ................... 7,092 ................... 7,731 ................... 7,092 .............(131) ............... 22 .................0 .................0 ......3.500 ...... 4.395 MON ..... .....................23 ................... 180 ....03/23/2023 ... ....09/01/2052 ...
3133BN-A6-0 ..... FH QF0929 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 19,946 ...94.6087 .................. 19,812 ..................20,941 ..................19,812 .............(147) ............... 13 .................0 .................0 ......4.000 ...... 4.661 MON ..... .................... 70 ................... 558 ....03/22/2023 ... ....09/01/2052 ...
3133BN-AW-3 ..... FH QF0921 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............4,208,673 ...99.0600 .............. 4,403,749 .............. 4,445,537 .............. 4,403,749 .........203,000 .......... (7,924) .................0 .................0 ......5.000 ...... 5.896 MON ..... ............... 18,523 ............... 37,046 ....09/29/2023 ... ....09/01/2052 ...
3133BN-ZU-0 ..... FH QF1655 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 14,941 ...94.6087 .................. 14,840 ..................15,686 ..................14,840 .............(134) ............... 34 .................0 .................0 ......4.000 ...... 4.636 MON ..... .....................52 ................... 418 ....03/22/2023 ... ....09/01/2052 ...
3133BS-NZ-1 ..... FH QF4908 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 913,485 ...97.3764 .................904,212 .................928,574 .................904,212 .......... (9,056) .............(217) .................0 .................0 ......4.500 ...... 4.735 MON ..... .................3,482 ............... 20,893 ....05/11/2023 ... ....12/01/2052 ...
3133BU-LB-1 ..... FH QF6622 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 372,331 ...99.1320 .................369,764 .................373,001 .................369,764 .......... (2,571) .................3 .................0 .................0 ......5.000 ...... 5.029 MON ..... .................1,554 .................9,325 ....05/11/2023 ... ....02/01/2053 ...
3133BW-GC-1 ..... FH QF8295 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 493,721 ...96.9660 .................486,649 ................ 501,876 .................486,649 .......... (7,291) .............. 219 .................0 .................0 ......4.500 ...... 4.711 MON ..... .................1,882 ............... 11,292 ....05/11/2023 ... ....03/01/2053 ...
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3133BW-WF-6 ..... FH QF8746 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,439,216 . 100.6590 .............. 2,430,229 .............. 2,414,318 .............. 2,430,229 .......... (7,546) .......... (1,442) .................0 .................0 ......5.500 ...... 5.343 MON ..... ............... 11,066 ............... 99,591 ....03/21/2023 ... ....03/01/2053 ...
3133BX-L2-5 ..... FH QF9345 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 203,768 ...99.4229 .................202,957 .................204,135 .................202,957 .............(800) .............. (11) .................0 .................0 ......5.000 ...... 5.030 MON ..... ................... 851 .................5,103 ....05/11/2023 ... ....03/01/2053 ...
3133C2-ME-5 ..... FH QG2157 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 405,011 ...99.4229 .................403,398 .................405,740 .................403,398 .......... (1,590) .............. (22) .................0 .................0 ......5.000 ...... 5.031 MON ..... .................1,691 ............... 10,144 ....05/11/2023 ... ....05/01/2053 ...
3133C2-NX-2 ..... FH QG2206 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 115,540 . 102.8031 .................116,628 .................113,448 ................ 116,628 ........... 1,097 ............... (9) .................0 .................0 ......6.500 ...... 6.004 MON ..... ................... 615 ......................0 ....11/30/2023 ... ....05/01/2053 ...
3133C2-UE-6 ..... FH QG2381 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 289,636 . 102.8031 .................292,499 .................284,523 .................292,499 ........... 2,885 .............. (22) .................0 .................0 ......6.500 ......6.016 MON ..... .................1,541 ......................0 ....11/30/2023 ... ....05/01/2053 ...
3133C4-VF-8 ..... FH QG4214 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 171,022 ...99.4193 .................172,673 .................173,682 .................172,673 ........... 1,598 ............... 53 .................0 .................0 ......5.000 ...... 5.217 MON ..... ................... 724 .................2,895 ....07/19/2023 ... ....05/01/2053 ...
3133C5-FY-2 ..... FH QG4683 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................95,292 ...99.8330 .................. 95,103 .................. 95,262 ..................95,103 .............(175) .............. (14) .................0 .................0 ......5.000 ...... 5.003 MON ..... ................... 397 .................2,382 ....06/01/2023 ... ....06/01/2053 ...
3133C5-FZ-9 ..... FH QG4684 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 392,587 ...99.6010 .................392,246 .................393,818 .................392,246 .............(336) ............... (5) .................0 .................0 ......5.000 ...... 5.049 MON ..... .................1,641 .................9,845 ....06/01/2023 ... ....06/01/2053 ...
3133CD-QC-1 ..... FH QH1351 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 192,663 . 102.8031 .................194,299 .................189,002 .................194,299 ........... 1,661 .............. (25) .................0 .................0 ......6.500 ...... 6.014 MON ..... .................1,024 ......................0 ....11/30/2023 ... ....09/01/2053 ...
3133CD-UV-4 ..... FH QH1496 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 259,236 . 100.8565 .................271,974 .................269,664 .................271,974 .......... 12,577 .............. 161 .................0 .................0 ......5.500 ...... 6.126 MON ..... .................1,236 .................2,472 ....10/10/2023 ... ....09/01/2053 ...
3133KG-GA-0 ..... FH RA1093 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,203,347 ...96.0130 .............. 1,108,933 .............. 1,154,982 .............. 1,108,933 ........... 9,518 .............. 103 .................0 .................0 ......4.000 ...... 3.379 MON ..... .................3,850 ............... 46,199 ....07/24/2019 ... ....07/01/2049 ...
3133KG-WA-2 ..... FH RA1541 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 413,241 ...89.5279 .................364,442 ................ 407,071 .................364,442 ............3,645 .............(146) .................0 .................0 ......3.000 ...... 2.792 MON ..... ................ 1,018 ............... 12,212 ....11/07/2019 ... ....11/01/2049 ...
3133KH-DE-3 ..... FH RA1901 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............3,515,300 ...89.6669 .............. 3,089,311 .............. 3,445,317 .............. 3,089,311 .......... 30,066 ........... 1,215 .................0 .................0 ......3.000 ...... 2.715 MON ..... .................8,613 .............. 103,360 ....12/10/2019 ... ....12/01/2049 ...
3133KH-SA-5 ..... FH RA2313 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 204,859 ...93.1790 .................181,701 .................195,002 ................ 181,701 ........... 2,814 .............(220) .................0 .................0 ......3.500 ...... 2.807 MON ..... ................... 569 .................6,825 ....12/07/2021 ... ....03/01/2050 ...
3133KH-W5-1 ..... FH RA2468 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 325,392 ...89.1920 .................275,629 .................309,029 .................275,629 ........... 2,837 ............... 92 .................0 .................0 ......3.000 ...... 2.296 MON ..... ................... 773 .................9,271 ....04/03/2020 ... ....04/01/2050 ...
3133KL-A9-8 ..... FH RA4532 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 929,401 ...85.6820 .................799,264 .................932,826 .................799,264 ........... 2,731 ............... 21 .................0 .................0 ......2.500 ...... 2.538 MON ..... .................1,943 ............... 23,321 ....01/18/2022 ... ....02/01/2051 ...
3133KL-PT-8 ..... FH RA4934 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,486,239 ...88.4817 .............. 2,503,294 .............. 2,829,164 .............. 2,503,294 .......... 16,539 .............. 516 .................0 .................0 ......3.000 ...... 4.859 MON ..... .................7,073 ............... 28,292 ....07/26/2023 ... ....03/01/2051 ...
3133KL-TN-7 ..... FH RA5057 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 829,744 ...88.4817 .................685,017 .................774,190 ................ 685,017 ............4,324 .......... (1,236) .................0 .................0 ......3.000 ...... 2.109 MON ..... .................1,935 ............... 23,226 ....05/07/2021 ... ....04/01/2051 ...
3133KM-4M-4 ..... FH RA6228 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............4,303,094 ...85.6070 .............. 3,718,758 .............. 4,343,989 ..............3,718,758 .......... 31,225 .............. 573 .................0 .................0 ......2.500 ...... 2.606 MON ..... .................9,050 ..............108,600 ....02/07/2022 ... ....11/01/2051 ...
3133KM-DF-9 ..... FH RA5502 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 839,133 ...88.4817 .................698,958 .................789,946 .................698,958 ............4,258 .......... (1,108) .................0 .................0 ......3.000 ...... 2.222 MON ..... .................1,975 ............... 23,698 ....05/24/2021 ... ....06/01/2051 ...
3133KM-K4-6 ..... FH RA5715 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............3,967,563 ...81.8359 .............. 3,874,809 .............. 4,734,849 .............. 3,874,809 ........(112,121) .......... 19,366 .................0 .................0 ......2.000 ...... 4.120 MON ..... .................7,891 ............... 86,806 ....01/09/2023 ... ....10/01/2051 ...
3133KM-R3-1 ..... FH RA5906 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 439,480 ...85.8911 .................359,686 ................ 418,770 .................359,686 ............2,894 .............(356) .................0 .................0 ......2.500 ...... 1.927 MON ..... ................... 872 ............... 10,469 ....09/10/2021 ... ....09/01/2051 ...
3133KN-7M-9 ..... FH RA7200 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................25,351 ...86.0194 .................. 23,683 .................. 27,532 ..................23,683 .......... (1,780) .............. 115 .................0 .................0 ......2.500 ...... 3.484 MON ..... ................... 831 ................... 366 ....04/26/2022 ... ....04/01/2052 ...
3133KN-BX-0 ..... FH RA6354 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 230,707 ...91.8075 .................213,441 .................232,487 .................213,441 ........... 1,794 ............... 21 .................0 .................0 ......3.500 ...... 3.599 MON ..... ................... 678 .................8,137 ....04/07/2022 ... ....11/01/2051 ...
3133KN-L6-8 ..... FH RA6649 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ............. 12,044,478 ...81.8359 .............12,819,134 .............15,664,430 .............12,819,134 .........778,359 .......... (3,702) .................0 .................0 ......2.000 ...... 5.363 MON ..... ............... 26,107 ......................0 ....11/27/2023 ... ....01/01/2052 ...
3133KN-MZ-3 ..... FH RA6676 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 354,784 ...81.8246 .................353,688 .................432,252 .................353,688 .......... (1,600) ........... 3,004 .................0 .................0 ......2.000 ...... 4.322 MON ..... ................... 720 .................8,645 ....12/09/2022 ... ....01/01/2052 ...
3133KN-SG-9 ..... FH RA6819 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............4,823,730 ...85.8911 .............. 4,533,457 .............. 5,278,145 .............. 4,533,457 .......... 23,365 ........... 8,613 .................0 .................0 ......2.500 ...... 3.616 MON ..... ............... 10,996 .............. 131,954 ....07/21/2022 ... ....02/01/2052 ...
3133KP-HS-0 ..... FH RA7441 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 28,089 . 100.5823 .................. 26,874 ..................26,719 ..................26,874 ............... 53 .............. (21) .................0 .................0 ......5.000 ...... 4.265 MON ..... ................... 111 .................1,336 ....08/03/2022 ... ....06/01/2052 ...
3133KP-HT-8 ..... FH RA7442 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 64,038 . 100.1346 .................. 61,384 ..................61,301 ..................61,384 .............. 183 .............(153) .................0 .................0 ......5.000 ...... 4.375 MON ..... ................... 255 .................3,065 ....08/03/2022 ... ....05/01/2052 ...
3133KP-K7-2 ..... FH RA7518 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 720,798 ...91.7845 .................675,029 .................735,449 .................675,029 ........... 6,141 ............... (2) .................0 .................0 ......3.500 ...... 3.750 MON ..... .................2,145 ............... 25,741 ....06/02/2022 ... ....06/01/2052 ...
3133KP-LW-6 ..... FH RA7541 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 588,098 ...97.3764 .................556,305 .................571,294 .................556,305 ........... 2,696 .............(358) .................0 .................0 ......4.500 ...... 4.106 MON ..... .................2,142 ............... 25,708 ....06/02/2022 ... ....06/01/2052 ...
3133KP-LY-2 ..... FH RA7543 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 747,440 ...94.5910 .................773,747 .................817,992 .................773,747 ............3,951 ........... 2,151 .................0 .................0 ......4.000 ...... 5.231 MON ..... .................2,727 ............... 32,720 ....10/18/2022 ... ....06/01/2052 ...
3133KP-MX-3 ..... FH RA7574 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 381,540 . 100.5823 .................365,039 .................362,926 .................365,039 .............. 495 .............. (55) .................0 .................0 ......5.000 ...... 4.253 MON ..... .................1,512 ............... 18,146 ....08/03/2022 ... ....06/01/2052 ...
3133KP-MY-1 ..... FH RA7575 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 790,521 . 100.1346 .................757,753 .................756,734 .................757,753 .............. 143 .............. 237 .................0 .................0 ......5.000 ...... 4.330 MON ..... .................3,153 ............... 37,837 ....08/03/2022 ... ....06/01/2052 ...
3133KP-QK-7 ..... FH RA7658 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 197,530 ...91.7366 .................196,198 .................213,871 .................196,198 .......... (2,051) .............. 720 .................0 .................0 ......3.500 ...... 4.511 MON ..... ................... 624 .................4,990 ....03/22/2023 ... ....07/01/2052 ...
3133KP-R3-4 ..... FH RA7706 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 518,883 . 100.5823 .................496,442 .................493,568 .................496,442 .............. 496 .............. 102 .................0 .................0 ......5.000 ...... 4.243 MON ..... .................2,057 ............... 24,678 ....08/03/2022 ... ....07/01/2052 ...
3133KP-R4-2 ..... FH RA7707 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,848,523 . 100.1346 .............. 1,771,898 ..............1,769,516 ..............1,771,898 ............2,829 .......... (1,939) .................0 .................0 ......5.000 ...... 4.363 MON ..... .................7,373 ............... 88,476 ....08/03/2022 ... ....07/01/2052 ...
3133KP-YZ-5 ..... FH RA7928 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,251,482 ...96.9660 .............. 1,245,026 .............. 1,283,982 .............. 1,245,026 .......... (6,956) .............. 501 .................0 .................0 ......4.500 ...... 4.861 MON ..... .................4,815 ............... 43,334 ....03/21/2023 ... ....09/01/2052 ...
3133KQ-K7-0 ..... FH RA8418 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 951,608 . 102.8690 .................945,378 .................919,011 .................945,378 .......... (5,103) .......... (1,126) .................0 .................0 ......6.000 ...... 5.386 MON ..... .................4,595 ............... 50,546 ....01/06/2023 ... ....01/01/2053 ...
3133KQ-LC-8 ..... FH RA8423 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 3,777,738 . 101.7490 .............. 3,737,382 .............. 3,673,139 .............. 3,737,382 .........(37,456) .......... (2,899) .................0 .................0 ......6.000 ...... 5.499 MON ..... ............... 18,366 .............. 202,023 ....01/06/2023 ... ....01/01/2053 ...
3133KR-BZ-6 ..... FH RA9056 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 642,889 ...99.0078 .................643,549 .................649,998 .................643,549 .............. 659 .................1 .................0 .................0 ......5.000 ...... 5.160 MON ..... .................2,708 ......................0 ....12/20/2023 ... ....05/01/2053 ...
3133KY-WX-3 ..... FH RB5162 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 951,598 ...91.2245 .................916,493 ..............1,004,657 .................916,493 .......... 16,393 ........... 2,651 .................0 .................0 ......3.000 ...... 3.861 MON ..... .................2,512 ............... 30,140 ....08/22/2022 ... ....06/01/2042 ...
3133KY-ZG-7 ..... FH RB5243 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 376,479 ...98.8200 .................382,803 .................387,374 .................382,803 ........... 6,210 .............. 114 .................0 .................0 ......4.500 ...... 4.995 MON ..... .................1,453 ............... 10,169 ....05/19/2023 ... ....06/01/2043 ...
3133N2-R8-1 ..... FH RE5011 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 371,243 .. 87.1000 .................320,399 .................367,851 .................320,399 .............(323) .............. 121 .................0 .................0 ......3.000 ...... 2.844 MON ..... ................... 920 ............... 11,036 ....10/16/2019 ... ....10/01/2049 ...
3133TH-A5-6 ..... FHR 2104 PG - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... .................. 64,231 . 101.0622 .................. 63,004 .................. 62,342 ..................63,004 .............(196) .............(136) .................0 .................0 ......6.000 ...... 5.366 MON ..... ................... 312 .................3,740 ....09/21/2005 ... ....12/15/2028 ...
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31346Y-HP-1 ..... FH QA4738 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 8,779,370 ...89.6669 .............. 7,703,675 .............. 8,591,433 ..............7,703,675 .......... 80,038 .......... (2,033) .................0 .................0 ......3.000 ...... 2.712 MON ..... ............... 21,479 .............. 257,743 ....12/02/2019 ... ....11/01/2049 ...
31347A-3D-4 ..... FH 840796 - RMBS ........................................... ... ... ....... 4,5 ....... .... 1.A .... .................. 74,388 ...94.8780 ..................70,821 ..................74,644 ..................70,821 .............. (50) ............... 15 .................0 .................0 ......3.285 ...... 3.320 MON ..... ................... 307 .................2,536 ....05/21/2018 ... ....05/01/2048 ...
31349S-6J-7 ..... FH 781773 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,126 . 103.3030 ................... 3,033 ................... 2,936 ................... 3,033 ............... 23 ............... (6) .................0 .................0 ......6.212 ...... 2.986 MON ..... .................... 28 ................... 141 ....10/02/2014 ... ....07/01/2034 ...
3136A1-MA-0 ..... FNR 2011-99 DB - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... .................. 87,248 . 100.5064 ..................78,461 ..................78,066 ..................78,461 .............. 838 .............(512) .................0 .................0 ......5.000 ...... 2.748 MON ..... ................... 325 .................3,903 ....10/02/2014 ... ....10/25/2041 ...
3136A1-PU-3 ..... FNR 2011-96 FN - CMO/RMBS ............................... ... ... ....... 4,5 ....... .... 1.A .... ................. 647,046 ...98.9870 .................634,543 .................641,037 .................634,543 .......... (2,603) ........... 5,715 .................0 .................0 ......5.952 ...... 4.600 MON ..... ................... 636 ............... 35,555 ....05/09/2018 ... ....10/25/2041 ...
3136A9-EA-2 ..... FNR 2012-111 B - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ...................21,539 . 108.1950 .................. 20,510 ..................18,956 ..................20,510 .............. 716 .............. (73) .................0 .................0 ......7.000 ...... 3.993 MON ..... ................... 111 .................1,327 ....10/02/2014 ... ....10/25/2042 ...
3136AB-DT-7 ..... FNR 2012-153 B - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... .................. 68,637 . 106.7968 .................. 64,536 ..................60,429 ..................64,536 ........... 1,054 .............(450) .................0 .................0 ......7.000 ...... 3.762 MON ..... ................... 353 .................4,230 ....10/02/2014 ... ....07/25/2042 ...
3136AT-6Z-2 ..... FNR 2016-87 AF - CMO/RMBS ............................... ... ... ....... 4,5 ....... .... 1.A .... ................. 740,545 ...99.0708 .................734,467 .................741,356 .................734,467 ............5,035 .......... 10,704 .................0 .................0 ......5.845 ...... 4.436 MON ..... .................3,611 ............... 32,931 ....02/28/2017 ... ....11/25/2046 ...
3136AY-U8-4 ..... FNR 2017-87 EA - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... .............. 1,153,871 ...91.5354 .............. 1,049,640 ..............1,146,704 .............. 1,049,640 ............9,964 .............(102) .................0 .................0 ......3.000 ...... 2.873 MON ..... .................2,867 ............... 34,401 ....10/18/2017 ... ....04/25/2044 ...
3136B1-FH-2 ..... FNR 2018-11 QD - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 298,259 ...90.0710 .................274,084 .................304,298 .................274,084 .............(315) ............... 99 .................0 .................0 ......3.000 ...... 3.346 MON ..... ................... 761 .................9,129 ....04/16/2018 ... ....01/25/2048 ...
3136B1-P3-2 ..... FNR 2018-28 CA - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 277,548 ...89.7584 .................257,824 .................287,243 .................257,824 .............. 474 .............(714) .................0 .................0 ......3.000 ...... 3.752 MON ..... ................... 718 ................ 8,617 ....04/17/2018 ... ....05/25/2048 ...
3136B2-2X-9 ..... FNR 2018-64 ET - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 393,092 ...88.8850 .................363,249 .................408,673 .................363,249 .......... (5,561) .............(994) .................0 .................0 ......3.000 ...... 3.745 MON ..... .................1,022 ............... 12,260 ....08/08/2018 ... ....09/25/2048 ...
3136B3-LT-5 ..... FNR 2018-83 AC - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... .................. 98,642 ...91.0482 ..................87,809 .................. 96,442 ..................87,809 .............(359) ............... 79 .................0 .................0 ......3.500 ...... 2.921 MON ..... ................... 281 .................3,376 ....08/08/2019 ... ....11/25/2048 ...
3136B3-QC-7 ..... FNR 2018-85 FE - CMO/RMBS ............................... ... ... ....... 4,5 ....... .... 1.A .... ................. 179,531 ...97.5096 .................175,169 .................179,643 .................175,169 .......... (2,346) ............2,129 .................0 .................0 ......5.752 ...... 4.986 MON ..... ................... 172 .................9,605 ....10/15/2018 ... ....12/25/2048 ...
3136B4-CY-2 ..... FNR 2019-17 FB - CMO/RMBS ............................... ... ... ....... 4,5 ....... .... 1.A .... ...............7,364,014 ...98.5938 .............. 7,249,137 .............. 7,352,525 .............. 7,249,137 .........(27,587) .......... 65,687 .................0 .................0 ......5.852 ...... 5.236 MON ..... ................ 7,171 .............. 400,458 ....04/11/2022 ... ....09/25/2038 ...
3136B9-Q7-5 ..... FNR 2020-37 FH - CMO/RMBS ............................... ... ... ....... 4,5 ....... .... 1.A .... ...............1,241,733 ...98.3793 .............. 1,219,322 .............. 1,239,409 .............. 1,219,322 .......... (7,646) .......... 13,077 .................0 .................0 ......5.852 ...... 5.320 MON ..... .................1,209 ............... 67,505 ....04/08/2022 ... ....06/25/2050 ...
3136B9-TM-9 ..... FNR 2020-29 FC - CMO/RMBS ............................... ... ... ....... 4,5 ....... .... 1.A .... ...............4,559,406 ...99.0155 .............. 4,447,244 .............. 4,491,463 .............. 4,447,244 ........(143,596) .......... 80,180 .................0 .................0 ......6.245 ...... 4.757 MON ..... ............... 23,375 .............. 201,504 ....04/04/2022 ... ....05/25/2050 ...
3136BC-PA-2 ..... FNR 2020-079 AD - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... ...............1,320,765 ...86.2211 .............. 1,111,511 .............. 1,289,141 ..............1,111,511 .......... (6,523) .............(370) .................0 .................0 ......2.000 ......1.686 MON ..... .................2,149 ............... 25,783 ....10/15/2020 ... ....05/25/2045 ...
3136BK-XA-5 ..... FNR 2021-96 AH - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ...............2,092,457 ...86.6578 .............. 2,034,319 .............. 2,347,530 .............. 2,034,319 .........(68,445) .......... 10,307 .................0 .................0 ......2.500 ...... 5.007 MON ..... .................4,891 ............... 29,344 ....06/01/2023 ... ....03/25/2049 ...
3136FG-W9-4 ..... FNS 405 F10 - CMO/RMBS ................................... ... ... ....... 4,5 ....... .... 1.A .... .................. 51,978 ...98.9830 .................. 51,098 ..................51,623 ..................51,098 .............(473) .............. (16) .................0 .................0 ......6.152 ...... 6.119 MON ..... .....................53 .................2,967 ....03/04/2013 ... ....10/25/2040 ...
31371J-Y8-1 ..... FN 253735 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,576 ...99.6782 ................... 4,345 ................... 4,359 ................... 4,345 ............... 13 .............. (18) .................0 .................0 ......7.000 ......6.170 MON ..... .....................25 ................... 305 ....02/09/2005 ... ....03/01/2031 ...
31371K-GQ-8 ..... FN 254107 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 294 ...99.6782 ......................256 ......................257 ......................256 .................5 ............... (5) .................0 .................0 ......7.000 ...... 3.183 MON ..... ......................2 .................... 18 ....10/02/2014 ... ....11/01/2031 ...
31371K-VL-2 ..... FN 254519 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,972 ...99.9327 ................... 1,771 ................... 1,772 ................... 1,771 ............... 24 .............. (23) .................0 .................0 ......7.500 ...... 5.366 MON ..... .................... 11 ................... 133 ....10/02/2014 ... ....09/01/2032 ...
31371M-2H-9 ..... FN 256476 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................24,498 . 104.3322 .................. 24,033 .................. 23,035 .................. 24,033 ............... 44 ............... 48 .................0 .................0 ......6.000 ...... 4.662 MON ..... ................... 115 .................1,382 ....03/31/2010 ... ....11/01/2036 ...
31371M-WE-3 ..... FN 256345 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,675 ...97.0257 ................... 3,302 ................... 3,403 ................... 3,302 ............... 18 .............. (13) .................0 .................0 ......6.000 ...... 4.748 MON ..... .................... 17 ................... 204 ....12/09/2013 ... ....07/01/2036 ...
31371M-Z2-6 ..... FN 256461 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................44,504 ...98.9880 .................. 39,755 ..................40,162 .................. 39,755 .............. 644 .............(495) .................0 .................0 ......5.000 ...... 1.922 MON ..... ................... 167 .................2,008 ....03/19/2015 ... ....10/01/2026 ...
31371N-LR-4 ..... FN 256936 - CMO/RMBS ...................................... ... ... ....... 4 ......... .... 1.A .... .................. 15,338 . 102.4660 .................. 14,535 ........................ 0 .................. 14,535 ........... 1,030 .......... (4,477) .................0 .................0 ......6.000 ...... 7.592 MON ..... .................... 71 .................4,097 ....12/09/2013 ... ....10/01/2037 ...
3137AM-AF-4 ..... FHR 3997 FQ - CMO/RMBS ................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 116,866 ...98.1013 .................114,095 .................116,303 .................114,095 .............(966) ........... 1,541 .................0 .................0 ......5.953 ...... 5.216 MON ..... ................... 308 .................6,405 ....07/09/2013 ... ....02/15/2042 ...
3137AQ-RN-0 ..... FHR 4047 CX - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 421,313 ...91.7081 .................412,686 .................450,000 .................412,686 .........(11,413) ........... 2,787 .................0 .................0 ......3.500 ...... 4.451 MON ..... .................1,313 ............... 14,438 ....01/11/2023 ... ....05/15/2042 ...
3137B4-VN-3 ..... FHR 4248 QF - CMO/RMBS ................................... ... ... ....... 4,5 ....... .... 1.A .... ...............1,489,572 ...98.2402 .............. 1,448,870 .............. 1,474,824 ..............1,448,870 .........(11,145) .......... 16,392 .................0 .................0 ......5.953 ...... 4.973 MON ..... .................3,902 ............... 81,219 ....05/09/2018 ... ....06/15/2039 ...
3137BC-PE-2 ..... FHR 4365 LA - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 221,872 ...97.1803 .................207,012 .................213,019 .................207,012 ........... 5,260 .............(574) .................0 .................0 ......3.500 ...... 2.474 MON ..... ................... 621 .................7,456 ....07/16/2014 ... ....12/15/2036 ...
3137BL-AT-5 ..... FHR 4515 FA - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 427,121 ...98.9681 .................423,906 .................428,326 .................423,906 .......... (4,051) ........... 5,785 .................0 .................0 ......5.588 ...... 4.318 MON ..... .................7,281 ............... 18,097 ....11/13/2015 ... ....08/15/2038 ...
3137BN-HN-7 ..... FHR 4577 HM - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 249,335 ...94.8085 .................226,686 .................239,099 .................226,686 .............. 567 .............(384) .................0 .................0 ......4.000 ...... 3.118 MON ..... ................... 797 .................9,564 ....05/10/2019 ... ....12/15/2050 ...
3137BR-K6-1 ..... FHR 4610 MA - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 235,737 ...93.0803 .................210,732 .................226,398 .................210,732 ............2,142 .............(327) .................0 .................0 ......3.000 ...... 2.241 MON ..... ................... 566 .................6,792 ....08/24/2016 ... ....08/15/2046 ...
3137F5-BX-6 ..... FHR 4790 F - CMO/RMBS .................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 416,429 ...97.4219 .................418,240 .................429,308 .................418,240 .......... 10,052 .......... (5,986) .................0 .................0 ......5.643 ...... 4.414 MON ..... ................ 1,077 ............... 22,311 ....12/01/2022 ... ....10/15/2043 ...
3137FA-YV-4 ..... FHR 4716 WA - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 289,691 ...95.4916 .................270,419 .................283,186 .................270,419 ........... 1,546 .............(560) .................0 .................0 ......3.096 ...... 2.588 MON ..... ................... 731 .................8,743 ....09/14/2017 ... ....12/15/2036 ...
3137FH-ED-1 ..... FHR 4821 FL - CMO/RMBS ................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 457,308 ...96.3825 .................445,217 .................461,927 .................445,217 .......... (4,759) ........... 6,289 .................0 .................0 ......5.753 ...... 5.226 MON ..... ................ 1,181 ............... 24,515 ....12/12/2019 ... ....06/15/2048 ...
3137FH-RY-1 ..... FHR 4832 FW - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 255,758 ...98.6068 .................252,550 .................256,118 .................252,550 .......... (7,883) ........... 3,260 .................0 .................0 ......5.568 ...... 4.263 MON ..... ................ 1,188 ............... 12,246 ....09/13/2018 ... ....04/15/2038 ...
3137FJ-GT-0 ..... FHR 4839 A - CMO/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 663,773 ...95.6322 .................633,099 .................662,015 .................633,099 .......... (1,929) .............(196) .................0 .................0 ......4.000 ...... 3.912 MON ..... .................2,207 ............... 26,481 ....11/02/2018 ... ....04/15/2051 ...
3137FK-2D-7 ..... FHR 4845 WF - CMO/RMBS ................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 522,118 ...97.6954 .................514,507 .................526,644 .................514,507 .......... (3,987) ............6,255 .................0 .................0 ......5.753 ...... 5.100 MON ..... .................1,347 ............... 27,949 ....12/12/2019 ... ....12/15/2048 ...
3137FL-A8-7 ..... FHR 4875 F - CMO/RMBS .................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 583,229 ...97.3778 .................570,432 .................585,792 .................570,432 .......... (6,207) ........... 7,107 .................0 .................0 ......5.903 ...... 5.231 MON ..... .................1,537 ............... 31,967 ....01/16/2020 ... ....04/15/2049 ...
3137FN-5F-3 ..... FHR 4903 NF - CMO/RMBS ................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 422,034 ...97.4513 .................413,604 .................424,421 .................413,604 .......... (3,251) ............5,925 .................0 .................0 ......5.852 ...... 5.289 MON ..... ................... 414 ............... 23,116 ....12/12/2019 ... ....08/25/2049 ...
3137FQ-LE-1 ..... FHR 4945 F - CMO/RMBS .................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 352,919 ...97.8820 .................346,636 .................354,136 .................346,636 .........(10,958) ............5,939 .................0 .................0 ......5.945 ...... 4.385 MON ..... .................1,755 ............... 15,221 ....12/16/2019 ... ....12/15/2046 ...
3137FQ-LW-1 ..... FHR 4940 FE - CMO/RMBS ................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 231,868 ...97.7148 .................226,570 .................231,868 .................226,570 ........... 1,067 .................0 .................0 .................0 ......6.002 ......6.077 MON ..... ................... 232 ............... 12,977 ....12/12/2019 ... ....01/25/2050 ...
3137FT-QU-4 ..... FHR 4987 BF - CMO/RMBS ................................... ... ... ....... 4,5 ....... .... 1.A .... ...............1,853,826 ...97.3401 .............. 1,801,139 .............. 1,850,357 ..............1,801,139 .......... (9,215) .......... 18,256 .................0 .................0 ......5.852 ...... 5.355 MON ..... .................1,805 ..............100,780 ....04/08/2022 ... ....06/25/2050 ...
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3137FY-EX-0 ..... FHR 5092 XA - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 199,985 ...83.7839 .................167,477 .................199,891 ................ 167,477 ............1,593 ............... (8) .................0 .................0 ......1.000 ...... 0.986 MON ..... ................... 167 .................1,999 ....04/26/2021 ... ....01/15/2041 ...
3137G1-AK-3 ..... FWLS 2015-SC02 1A - CMO/RMBS ........................... ... ... ....... 4 ......... .... 1.A .... ................. 406,383 ...87.4061 .................359,985 .................411,853 .................359,985 ......... (21,494) .............. 216 .................0 .................0 ......3.000 ...... 3.201 MON ..... .................1,030 ............... 12,356 ....11/19/2015 ... ....09/25/2045 ...
3137G1-AW-7 ..... FWLS 2016-SC01 2A - CMO/RMBS ........................... ... ... ....... 4 ......... .... 1.A .... ................. 263,796 ...90.5028 .................232,494 .................256,892 .................232,494 .......... (8,535) .............(576) .................0 .................0 ......3.500 ...... 3.022 MON ..... ................... 749 .................8,991 ....07/20/2016 ... ....07/25/2046 ...
3137H0-2A-5 ..... FHR 5104 UB - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 376,322 ...81.8324 .................306,612 .................374,683 .................306,612 ............4,505 .............. (66) .................0 .................0 ......1.250 ......1.167 MON ..... ................... 390 .................4,684 ....04/26/2021 ... ....12/15/2044 ...
3137H0-VA-3 ..... FHR 5115 CD - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 283,332 ...84.1385 .................251,997 .................299,503 .................251,997 ............4,023 .............. 205 .................0 .................0 ......1.000 ...... 2.166 MON ..... ................... 250 .................2,338 ....09/18/2023 ... ....08/15/2044 ...
3137H4-UB-4 ..... FHR 5181 TA - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,758,818 ...87.9254 .............. 1,743,105 .............. 1,982,481 .............. 1,743,105 ......... (22,582) ........... 6,869 .................0 .................0 ......2.500 ...... 4.376 MON ..... .................4,130 ............... 24,781 ....06/01/2023 ... ....06/25/2048 ...
3137H5-PG-6 ..... FHR 5195 CA - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ...............1,357,890 ...88.0357 .............. 1,336,207 ..............1,517,802 .............. 1,336,207 .........(28,727) ........... 7,044 .................0 .................0 ......2.500 ...... 4.920 MON ..... .................3,162 ............... 18,973 ....06/01/2023 ... ....12/25/2047 ...
3137H7-UV-3 ..... FHR 5228 JL - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 426,238 ...79.6024 .................413,932 .................520,000 .................413,932 .........(17,571) ........... 5,266 .................0 .................0 ......2.500 ...... 4.330 MON ..... .................1,083 ............... 11,917 ....01/09/2023 ... ....10/25/2041 ...
31385J-EL-8 ..... FN 545639 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 95,781 . 104.7960 ..................97,161 ..................92,715 ..................97,161 ........... 1,159 .............(195) .................0 .................0 ......6.500 ...... 5.642 MON ..... ................... 502 .................6,026 ....08/02/2002 ... ....04/01/2032 ...
31385J-K8-0 ..... FN 545819 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 64,687 . 103.2269 .................. 64,889 ..................62,860 ..................64,889 .............. 304 .............(139) .................0 .................0 ......6.500 ...... 5.782 MON ..... ................... 340 .................4,086 ....12/01/2006 ... ....08/01/2032 ...
31387W-2Q-9 ..... FN 596683 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,234 ...99.6782 ................... 5,919 ................... 5,938 ................... 5,919 ............... 15 .............. (22) .................0 .................0 ......7.000 ...... 6.047 MON ..... .....................35 ................... 416 ....02/09/2005 ... ....10/01/2031 ...
3138A1-RH-6 ..... FN AH0487 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 32,750 ...96.0530 .................. 32,768 ..................34,115 ..................32,768 .............. 812 ............... 63 .................0 .................0 ......3.500 ...... 4.137 MON ..... ................... 100 .................1,194 ....06/29/2011 ... ....12/01/2040 ...
3138A2-HN-2 ..... FN AH1136 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 17,460 ...98.1620 .................. 16,042 ..................16,342 ..................16,042 .............. 297 .............. (74) .................0 .................0 ......4.000 ...... 2.193 MON ..... .....................54 ................... 654 ....11/09/2016 ... ....12/01/2030 ...
3138A7-FU-7 ..... FN AH5578 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 979,213 ...99.8710 .................937,098 .................938,308 .................937,098 .......... 10,814 .......... (1,187) .................0 .................0 ......4.500 ...... 3.759 MON ..... .................3,519 ............... 42,224 ....07/25/2011 ... ....02/01/2041 ...
3138A7-G6-9 ..... FN AH5620 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,916 ...98.2049 ................... 3,641 ................... 3,707 ................... 3,641 ............... 22 .............. (25) .................0 .................0 ......4.000 ...... 2.170 MON ..... .................... 12 ................... 148 ....09/15/2011 ... ....02/01/2026 ...
3138A8-SR-8 ..... FN AH6827 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 787 ...98.2049 ......................728 ......................741 ......................728 .................5 ............... (5) .................0 .................0 ......4.000 ...... 2.109 MON ..... ......................2 .................... 30 ....06/21/2012 ... ....03/01/2026 ...
3138AH-VQ-6 ..... FN AI4222 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,372,550 . 101.6210 .............. 1,287,012 .............. 1,266,482 ..............1,287,012 ........... 2,878 ........... 1,656 .................0 .................0 ......5.000 ...... 3.591 MON ..... .................5,277 ............... 63,324 ....08/03/2011 ... ....07/01/2041 ...
3138AJ-C3-4 ..... FN AI4589 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 87,742 ...99.8595 ..................83,187 ..................83,304 ..................83,187 .............. 413 .............. 458 .................0 .................0 ......4.500 ...... 3.576 MON ..... ................... 312 .................3,749 ....08/02/2011 ... ....07/01/2041 ...
3138AK-6U-8 ..... FN AI6282 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 89,317 ...99.8595 .................. 82,585 ..................82,701 ..................82,585 ............1,224 .............(359) .................0 .................0 ......4.500 ...... 3.367 MON ..... ................... 310 .................3,722 ....11/10/2014 ... ....07/01/2041 ...
3138AK-M4-8 ..... FN AI5778 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 64,714 . 100.9374 .................. 59,722 ..................59,167 .................. 59,722 ........... 1,191 .............(605) .................0 .................0 ......5.000 ...... 3.113 MON ..... ................... 247 .................2,958 ....04/25/2012 ... ....07/01/2041 ...
3138AN-5X-7 ..... FN AI8961 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,287,588 ...99.8710 .............. 1,204,791 .............. 1,206,348 .............. 1,204,791 .......... 10,993 .......... (2,081) .................0 .................0 ......4.500 ...... 3.409 MON ..... .................4,524 ............... 54,286 ....11/04/2011 ... ....09/01/2041 ...
3138AN-ZG-1 ..... FN AI8842 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................14,333 ...99.8595 .................. 13,202 ..................13,221 ..................13,202 .............. 211 .............. (72) .................0 .................0 ......4.500 ...... 3.336 MON ..... .................... 50 ................... 595 ....10/02/2014 ... ....08/01/2041 ...
3138AP-7G-7 ..... FN AI9894 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 26,863 ...98.2049 .................. 25,204 ..................25,664 .................. 25,204 .............. 104 .............(118) .................0 .................0 ......4.000 ...... 2.448 MON ..... .................... 86 .................1,027 ....08/10/2015 ... ....09/01/2026 ...
3138AQ-A5-5 ..... FN AI9927 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 122,809 ...99.8710 .................114,912 ................ 115,060 .................114,912 ........... 1,320 .............(470) .................0 .................0 ......4.500 ...... 3.414 MON ..... ................... 431 .................5,178 ....11/04/2011 ... ....09/01/2041 ...
3138AR-XZ-2 ..... FN AJ0695 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 333,942 ...99.8710 .................312,469 .................312,872 .................312,469 ............3,475 .......... (1,163) .................0 .................0 ......4.500 ...... 3.290 MON ..... .................1,173 ............... 14,079 ....11/04/2011 ... ....09/01/2041 ...
3138AW-BF-9 ..... FN AJ4537 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 16,417 ...94.6966 ..................14,788 ..................15,616 ..................14,788 .............. 195 .............. (27) .................0 .................0 ......3.500 ...... 2.620 MON ..... .................... 46 ................... 547 ....05/06/2016 ... ....11/01/2041 ...
3138AX-KS-9 ..... FN AJ5704 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 205,898 ...97.3446 .................192,087 .................197,327 .................192,087 .............. 947 .............. 305 .................0 .................0 ......4.000 ...... 3.258 MON ..... ................... 658 .................7,893 ....07/16/2013 ... ....12/01/2041 ...
3138E1-DH-7 ..... FN AJ8203 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 735 ...99.8710 ......................672 ......................673 ......................672 .................4 .................1 .................0 .................0 ......4.500 ...... 2.845 MON ..... ......................3 .................... 30 ....01/12/2016 ... ....01/01/2042 ...
3138E4-UN-9 ..... FN AK0588 - RMBS ........................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 200,064 . 100.6640 .................196,705 .................195,408 .................196,705 .......... (3,257) ........... 8,652 .................0 .................0 ......6.000 ...... 5.432 MON ..... ................... 977 .................8,142 ....01/18/2012 ... ....12/01/2041 ...
3138E6-VD-5 ..... FN AK2411 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 238,575 ...97.3446 .................224,048 .................230,160 .................224,048 ........... 1,537 .............. (77) .................0 .................0 ......4.000 ...... 3.379 MON ..... ................... 767 .................9,206 ....07/11/2013 ... ....02/01/2042 ...
3138EA-7K-7 ..... FN AK6297 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 116,632 ...97.3935 .................109,486 .................112,417 .................109,486 .............(289) .............. (27) .................0 .................0 ......4.000 ...... 3.340 MON ..... ................... 375 .................4,497 ....07/11/2013 ... ....03/01/2042 ...
3138EB-P5-8 ..... FN AK6743 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 109,928 ...97.2730 .................100,368 ................ 103,181 ................ 100,368 ........... 1,418 .............(141) .................0 .................0 ......4.000 ...... 2.920 MON ..... ................... 344 .................4,127 ....09/07/2017 ... ....03/01/2042 ...
3138EB-PJ-8 ..... FN AK6724 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 121,597 ...92.3220 .................111,154 .................120,398 .................111,154 ........... 1,640 .............. (37) .................0 .................0 ......3.000 ...... 2.836 MON ..... ................... 301 .................3,612 ....12/09/2014 ... ....03/01/2042 ...
3138EB-RE-7 ..... FN AK6784 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 191,692 ...97.1564 .................177,135 .................182,320 .................177,135 ........... 2,770 .......... (1,574) .................0 .................0 ......3.000 ...... 0.561 MON ..... ................... 456 .................5,470 ....09/13/2021 ... ....03/01/2027 ...
3138ED-DT-5 ..... FN AK8213 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................25,562 ...97.2730 .................. 23,339 .................. 23,993 .................. 23,339 .............. 369 .............. (72) .................0 .................0 ......4.000 ...... 2.972 MON ..... .................... 80 ................... 960 ....09/07/2017 ... ....04/01/2042 ...
3138EE-3S-6 ..... FN AK9808 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................8,945 ...97.3935 ................... 8,397 ................... 8,622 ................... 8,397 ............... (3) .............. (21) .................0 .................0 ......4.000 ...... 3.492 MON ..... .....................29 ................... 345 ....07/11/2013 ... ....04/01/2042 ...
3138EG-4G-6 ..... FN AL0822 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,117 ...99.8710 ................... 1,935 ................... 1,938 ................... 1,935 ............... 21 ............... (6) .................0 .................0 ......4.500 ...... 2.863 MON ..... ......................7 .................... 87 ....01/12/2016 ... ....10/01/2041 ...
3138EG-XE-9 ..... FN AL0676 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 227,611 . 102.9853 .................211,445 .................205,315 .................211,445 .......... (1,456) .............. 357 .................0 .................0 ......5.500 ...... 3.651 MON ..... ................... 941 ............... 11,292 ....08/16/2011 ... ....08/01/2041 ...
3138EH-BU-5 ..... FN AL0950 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 61,235 ...99.7890 .................. 55,932 ..................56,050 .................. 55,932 .............. 540 .............(107) .................0 .................0 ......4.500 ...... 2.867 MON ..... ................... 210 .................2,522 ....01/12/2016 ... ....07/01/2039 ...
3138EJ-6R-4 ..... FN AL2679 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 213,654 ...94.7171 .................190,267 .................200,879 .................190,267 ............2,541 .............(273) .................0 .................0 ......3.500 ...... 2.531 MON ..... ................... 586 .................7,031 ....04/02/2013 ... ....11/01/2042 ...
3138EJ-6X-1 ..... FN AL2685 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 88,391 ...94.5112 .................. 80,152 ..................84,807 ..................80,152 .............. 885 .............(108) .................0 .................0 ......3.500 ...... 2.880 MON ..... ................... 247 .................2,968 ....12/23/2014 ... ....10/01/2042 ...
3138EJ-ZR-2 ..... FN AL2551 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................14,544 ...94.5112 ..................13,076 ..................13,835 ..................13,076 .............. 152 .............. (25) .................0 .................0 ......3.500 ...... 2.753 MON ..... .................... 40 ................... 484 ....05/06/2016 ... ....10/01/2042 ...
3138EK-FB-6 ..... FN AL2861 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 36,591 ...94.5112 .................. 33,180 ..................35,107 ..................33,180 .............. 343 .............. (21) .................0 .................0 ......3.500 ...... 2.831 MON ..... ................... 102 .................1,229 ....12/23/2014 ... ....12/01/2042 ...
3138EK-GS-8 ..... FN AL2908 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 11,158 ...97.2732 .................. 10,323 ..................10,612 ..................10,323 .............. 158 .............(100) .................0 .................0 ......3.000 ...... 0.468 MON ..... .................... 27 ................... 318 ....09/13/2021 ... ....08/01/2027 ...
3138EK-MJ-1 ..... FN AL3060 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 82,506 ...97.1564 .................. 76,240 ..................78,472 ..................76,240 ........... 1,206 .............(691) .................0 .................0 ......3.000 ...... 0.602 MON ..... ................... 196 .................2,354 ....09/13/2021 ... ....02/01/2028 ...
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3138EK-RH-0 ..... FN AL3187 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 753,539 ...94.7171 .................671,549 .................709,005 .................671,549 ........... 7,966 ............... 36 .................0 .................0 ......3.500 ...... 2.578 MON ..... .................2,068 ............... 24,815 ....04/02/2013 ... ....12/01/2042 ...
3138EK-UQ-6 ..... FN AL3290 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 107,821 ...94.5112 ..................97,770 .................103,448 ..................97,770 ........... 1,026 .............. (79) .................0 .................0 ......3.500 ...... 2.860 MON ..... ................... 302 .................3,621 ....12/23/2014 ... ....03/01/2043 ...
3138EK-VA-0 ..... FN AL3308 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 147,052 ...94.5112 .................133,344 ................ 141,088 .................133,344 ........... 1,461 .............(170) .................0 .................0 ......3.500 ...... 2.885 MON ..... ................... 412 .................4,938 ....12/23/2014 ... ....03/01/2043 ...
3138EL-JT-1 ..... FN AL3873 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 194,321 ...94.2193 .................175,663 .................186,441 .................175,663 ........... 1,350 .............. (88) .................0 .................0 ......3.500 ...... 2.864 MON ..... ................... 544 .................6,525 ....12/23/2014 ... ....07/01/2043 ...
3138EL-V3-4 ..... FN AL4233 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 69,749 ...97.5480 .................. 64,378 ..................65,996 ..................64,378 .............. (57) .............(338) .................0 .................0 ......3.500 ...... 1.962 MON ..... ................... 192 .................2,310 ....10/13/2015 ... ....09/01/2028 ...
3138EL-XR-9 ..... FN AL4287 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 105,354 . 104.3929 .................100,069 ..................95,858 ................ 100,069 .............(194) .............. 319 .................0 .................0 ......6.000 ...... 3.843 MON ..... ................... 479 .................5,751 ....09/30/2013 ... ....11/01/2040 ...
3138EM-6F-3 ..... FN AL5369 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................22,329 ...99.2540 .................. 20,795 ..................20,951 ..................20,795 .............. 353 .............(139) .................0 .................0 ......4.500 ...... 3.234 MON ..... .................... 79 ................... 943 ....12/08/2017 ... ....05/01/2044 ...
3138EM-W3-1 ..... FN AL5165 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 13,067 ...99.2701 ..................11,819 ..................11,906 ..................11,819 ............... 68 .............. (23) .................0 .................0 ......4.500 ...... 2.856 MON ..... .....................45 ................... 536 ....05/17/2017 ... ....04/01/2044 ...
3138EM-Y2-1 ..... FN AL5228 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................33,430 ...99.8699 .................. 30,560 .................. 30,599 ..................30,560 .............. 345 .............. (71) .................0 .................0 ......4.500 ...... 2.898 MON ..... ................... 115 .................1,377 ....01/12/2016 ... ....01/01/2042 ...
3138EN-XW-4 ..... FN AL6092 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 194,924 ...94.2233 .................177,145 ................ 188,006 .................177,145 ........... 1,366 ............... (8) .................0 .................0 ......3.500 ...... 2.818 MON ..... ................... 548 .................6,580 ....09/15/2015 ... ....07/01/2043 ...
3138EN-Z9-3 ..... FN AL6167 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 232,882 ...93.9450 .................211,926 .................225,585 .................211,926 ........... 1,456 .............(229) .................0 .................0 ......3.500 ...... 2.946 MON ..... ................... 658 .................7,895 ....12/14/2015 ... ....01/01/2044 ...
3138EP-2E-3 ..... FN AL7072 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 93,747 ...99.2540 .................. 83,241 ..................83,866 ..................83,241 .............. 771 .............(327) .................0 .................0 ......4.500 ...... 2.593 MON ..... ................... 315 .................3,774 ....10/14/2016 ... ....05/01/2045 ...
3138EP-6V-1 ..... FN AL7183 - RMBS ........................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 139,533 . 102.2170 .................134,573 .................131,654 .................134,573 .......... (1,238) ............1,929 .................0 .................0 ......5.615 ...... 2.913 MON ..... ................... 616 ................ 6,077 ....09/28/2016 ... ....01/01/2036 ...
3138EP-C2-8 ..... FN AL6388 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 604,106 ...96.8648 .................548,085 .................565,824 .................548,085 .............(460) .............. 713 .................0 .................0 ......4.000 ...... 2.889 MON ..... ................ 1,886 ............... 22,633 ....06/23/2015 ... ....01/01/2045 ...
3138EP-KB-9 ..... FN AL6589 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 700,049 ...97.1660 .................639,727 .................658,386 .................639,727 .......... (1,859) .............(610) .................0 .................0 ......4.000 ...... 3.051 MON ..... .................2,195 ............... 26,335 ....08/06/2015 ... ....03/01/2045 ...
3138EP-MF-8 ..... FN AL6657 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 280,544 . 101.1280 .................256,931 .................254,066 .................256,931 ............1,924 .......... (1,014) .................0 .................0 ......5.000 ...... 2.961 MON ..... .................1,059 ............... 12,703 ....09/02/2015 ... ....01/01/2045 ...
3138EP-X3-3 ..... FN AL6997 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 476,829 ...99.8710 .................430,415 .................430,971 .................430,415 ........... 4,698 .......... (1,493) .................0 .................0 ......4.500 ...... 2.711 MON ..... ................ 1,616 ............... 19,394 ....06/07/2016 ... ....11/01/2042 ...
3138EP-ZG-2 ..... FN AL7042 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,576 ...93.3221 ................... 5,008 ................... 5,367 ................... 5,008 ............... 31 ............... (8) .................0 .................0 ......3.500 ...... 2.885 MON ..... .................... 16 ................... 188 ....08/11/2015 ... ....06/01/2045 ...
3138EP-ZM-9 ..... FN AL7047 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 745,546 ...94.0005 .................672,347 .................715,259 .................672,347 ........... 5,150 .............. 236 .................0 .................0 ......3.500 ...... 2.860 MON ..... .................2,086 ............... 25,034 ....12/01/2015 ... ....06/01/2045 ...
3138EQ-M4-1 ..... FN AL7578 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 458,748 ...96.4070 .................415,898 .................431,398 .................415,898 ............3,382 .............(699) .................0 .................0 ......4.000 ...... 3.111 MON ..... .................1,438 ............... 17,256 ....12/07/2015 ... ....09/01/2045 ...
3138EQ-NF-5 ..... FN AL7589 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,752 ...93.8040 ................... 5,504 ................... 5,868 ................... 5,504 ............... 46 .................0 .................0 .................0 ......3.500 ...... 3.799 MON ..... .................... 17 ................... 205 ....08/24/2022 ... ....10/01/2045 ...
3138EQ-NN-8 ..... FN AL7596 - RMBS ........................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 430,250 . 102.4140 .................431,203 .................421,039 .................431,203 .........(13,372) .......... 13,713 .................0 .................0 ......6.985 ...... 5.027 MON ..... .................2,451 ............... 23,774 ....12/02/2015 ... ....11/01/2045 ...
3138EQ-R5-3 ..... FN AL7707 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 297,679 ...95.9800 .................269,778 ................ 281,077 .................269,778 ........... 7,919 .......... (1,297) .................0 .................0 ......3.500 ...... 2.324 MON ..... ................... 820 .................9,838 ....01/29/2016 ... ....05/01/2035 ...
3138EQ-VS-8 ..... FN AL7824 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 413,321 ...96.0370 .................379,508 .................395,168 .................379,508 ............9,921 .......... (1,690) .................0 .................0 ......3.500 ...... 2.486 MON ..... .................1,153 ............... 13,831 ....12/09/2015 ... ....08/01/2034 ...
3138EQ-XP-2 ..... FN AL7885 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 445,036 ...96.3472 .................408,118 .................423,591 ................ 408,118 ........... 1,676 .............. (25) .................0 .................0 ......4.000 ...... 3.170 MON ..... .................1,412 ............... 16,944 ....12/04/2017 ... ....06/01/2045 ...
3138ER-CJ-7 ..... FN AL9072 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,912 . 100.9374 ................... 6,556 ................... 6,495 ................... 6,556 ............... 69 ............... (4) .................0 .................0 ......5.000 ...... 3.762 MON ..... .................... 27 ................... 325 ....03/23/2020 ... ....07/01/2044 ...
3138ER-H6-0 ..... FN AL9252 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 151,289 ...96.6935 .................139,549 .................144,321 .................139,549 ........... 1,131 .............. (12) .................0 .................0 ......4.000 ...... 3.301 MON ..... ................... 481 .................5,773 ....11/06/2017 ... ....10/01/2046 ...
3138ER-J7-6 ..... FN AL9285 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 91,040 ...93.4316 .................. 83,039 ..................88,877 ..................83,039 .............. 517 .............. (19) .................0 .................0 ......3.500 ...... 3.150 MON ..... ................... 259 .................3,111 ....05/09/2017 ... ....10/01/2046 ...
3138ER-M6-4 ..... FN AL9380 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 210,483 ...96.0849 .................196,830 .................204,850 .................196,830 ........... 1,269 .............(415) .................0 .................0 ......3.000 ...... 2.226 MON ..... ................... 512 .................6,146 ....01/04/2017 ... ....04/01/2031 ...
3138ER-W6-3 ..... FN AL9668 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 10,785 ...97.1280 ................... 9,963 ..................10,258 ................... 9,963 .............. 200 .............. (89) .................0 .................0 ......3.000 ...... 0.435 MON ..... .................... 26 ................... 308 ....09/13/2021 ... ....10/01/2030 ...
3138ET-4H-6 ..... FN AL8923 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 509,434 ...96.0849 .................478,608 .................498,109 ................ 478,608 ........... 3,028 .............(951) .................0 .................0 ......3.000 ...... 2.390 MON ..... .................1,245 ............... 14,943 ....12/22/2016 ... ....03/01/2031 ...
3138ET-6A-9 ..... FN AL8964 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 432,920 ...99.2540 .................404,474 .................407,514 .................404,474 ............5,440 .......... (1,271) .................0 .................0 ......4.500 ...... 3.426 MON ..... .................1,528 ............... 18,338 ....01/11/2018 ... ....06/01/2045 ...
3138ET-AK-2 ..... FN AL8109 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 356,675 ...96.0820 .................327,478 .................340,832 .................327,478 ............2,412 .............(983) .................0 .................0 ......3.000 ...... 1.798 MON ..... ................... 852 ............... 10,225 ....02/22/2016 ... ....02/01/2031 ...
3138ET-EF-9 ..... FN AL8233 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 415,556 ...94.5757 .................369,706 .................390,910 .................369,706 ........... 3,619 .............(108) .................0 .................0 ......3.500 ...... 2.576 MON ..... .................1,140 ............... 13,682 ....06/07/2016 ... ....03/01/2046 ...
3138LQ-SX-3 ..... FN AO0533 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................12,595 ...97.1564 .................. 11,639 ..................11,979 ..................11,639 .............. 153 .............. (75) .................0 .................0 ......3.000 ...... 0.536 MON ..... .................... 30 ................... 359 ....09/13/2021 ... ....06/01/2027 ...
3138LT-5N-4 ..... FN AO3552 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,040 ...96.8646 ................... 3,753 ................... 3,874 ................... 3,753 ............... 59 .............. (18) .................0 .................0 ......4.000 ...... 3.089 MON ..... .................... 13 ................... 155 ....07/03/2019 ... ....06/01/2042 ...
3138LU-SX-4 ..... FN AO4133 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................24,283 ...94.5112 .................. 21,831 .................. 23,099 ..................21,831 .............. 233 .............. (22) .................0 .................0 ......3.500 ...... 2.716 MON ..... .................... 67 ................... 808 ....05/06/2016 ... ....06/01/2042 ...
3138LV-EY-5 ..... FN AO4650 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,420,583 ...94.2689 .............. 1,279,778 .............. 1,357,582 ..............1,279,778 .......... 15,650 .......... (3,364) .................0 .................0 ......3.500 ...... 2.915 MON ..... .................3,960 ............... 47,515 ....05/30/2012 ... ....06/01/2042 ...
3138LY-CW-5 ..... FN AO7284 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 27,024 ...93.7640 .................. 24,404 ..................26,027 .................. 24,404 .............. 273 .............(193) .................0 .................0 ......3.500 ...... 2.422 MON ..... .................... 76 ................... 911 ....12/23/2014 ... ....07/01/2042 ...
3138M1-FV-5 ..... FN AO9179 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................24,595 ...93.9450 .................. 22,254 ..................23,688 .................. 22,254 .............. 228 .............. (93) .................0 .................0 ......3.500 ...... 2.962 MON ..... .................... 69 ................... 829 ....12/23/2014 ... ....07/01/2042 ...
3138M6-AB-3 ..... FN AP2701 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 12,588 ...94.5112 .................. 11,415 ..................12,078 ..................11,415 .............. 110 .................1 .................0 .................0 ......3.500 ...... 2.744 MON ..... .....................35 ................... 423 ....12/23/2014 ... ....09/01/2042 ...
3138M6-BD-8 ..... FN AP2735 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 311,677 ...94.7171 .................275,576 .................290,947 .................275,576 ........... 1,275 ........... 2,009 .................0 .................0 ......3.500 ...... 2.233 MON ..... ................... 849 ............... 10,183 ....01/07/2013 ... ....10/01/2042 ...
3138M6-VQ-7 ..... FN AP3322 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,074 ...96.8646 ................... 2,856 ................... 2,948 ................... 2,856 ............... 40 ............... (9) .................0 .................0 ......4.000 ...... 3.416 MON ..... .................... 10 ................... 118 ....07/03/2019 ... ....09/01/2042 ...
3138M9-RK-9 ..... FN AP5889 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,829 ...96.8646 ................... 6,343 ................... 6,549 ................... 6,343 ............... 89 .............. (19) .................0 .................0 ......4.000 ...... 3.417 MON ..... .....................22 ................... 262 ....07/03/2019 ... ....09/01/2042 ...
3138MA-4F-2 ..... FN AP7121 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,236 ...93.9450 ................... 3,833 ................... 4,080 ................... 3,833 ............... 23 ............... (3) .................0 .................0 ......3.500 ...... 2.862 MON ..... .................... 12 ................... 143 ....12/23/2014 ... ....10/01/2042 ...
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3138MK-QH-2 ..... FN AQ4055 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................7,077 ...91.9317 ................... 6,514 ................... 7,086 ................... 6,514 ............... 67 .................0 .................0 .................0 ......3.000 ...... 3.006 MON ..... .................... 18 ................... 213 ....10/02/2014 ... ....04/01/2043 ...
3138MN-5G-1 ..... FN AQ7146 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,308 ...92.4234 ................... 5,837 ................... 6,316 ................... 5,837 ............... 91 .................0 .................0 .................0 ......3.000 ...... 3.006 MON ..... .................... 16 ................... 189 ....10/02/2014 ... ....01/01/2043 ...
3138MQ-TN-3 ..... FN AQ8656 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,572 ...92.4234 ................... 5,150 ................... 5,573 ................... 5,150 ............... 80 .................0 .................0 .................0 ......3.000 ...... 2.982 MON ..... .................... 14 ................... 167 ....10/02/2014 ... ....12/01/2042 ...
3138MR-K7-5 ..... FN AQ9317 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 11,296 ...92.4234 .................. 10,441 ..................11,297 ..................10,441 .............. 162 ............... (1) .................0 .................0 ......3.000 ...... 2.981 MON ..... .................... 28 ................... 339 ....10/02/2014 ... ....01/01/2043 ...
3138MT-EY-9 ..... FN MB0150 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 14,698 ...97.3935 .................. 13,798 ..................14,167 ..................13,798 .............(162) .............. 122 .................0 .................0 ......4.000 ...... 3.280 MON ..... .................... 47 ................... 567 ....07/11/2013 ... ....06/01/2042 ...
3138NW-EC-9 ..... FN AR0130 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................7,306 ...94.2689 ................... 6,634 ................... 7,038 ................... 6,634 ............... 49 ............... 15 .................0 .................0 ......3.500 ...... 2.809 MON ..... .................... 21 ................... 246 ....01/08/2016 ... ....12/01/2042 ...
3138NX-P3-5 ..... FN AR1341 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,576 ...93.9440 ................... 4,141 ................... 4,408 ................... 4,141 ............... 25 ............... (1) .................0 .................0 ......3.500 ...... 2.909 MON ..... .................... 13 ................... 154 ....12/23/2014 ... ....01/01/2043 ...
3138W0-FU-8 ..... FN AR2878 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,256 ...92.4234 ................... 5,782 ................... 6,256 ................... 5,782 ............... 90 .................0 .................0 .................0 ......3.000 ...... 2.989 MON ..... .................... 16 ................... 188 ....10/02/2014 ... ....01/01/2043 ...
3138W1-JV-0 ..... FN AR3875 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 110,496 ...93.9430 .................. 99,976 .................106,422 ..................99,976 .............. 569 .............. (32) .................0 .................0 ......3.500 ...... 2.919 MON ..... ................... 310 .................3,725 ....12/23/2014 ... ....02/01/2043 ...
3138W3-FS-7 ..... FN AR5576 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 10,965 ...92.4234 ..................10,147 ..................10,979 ..................10,147 .............. 158 .................0 .................0 .................0 ......3.000 ...... 3.007 MON ..... .................... 27 ................... 329 ....10/02/2014 ... ....02/01/2043 ...
3138W5-HM-3 ..... FN AR7435 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 158,592 ...94.2233 .................143,339 .................152,127 .................143,339 ........... 1,336 .............(237) .................0 .................0 ......3.500 ...... 2.886 MON ..... ................... 444 .................5,324 ....01/25/2016 ... ....07/01/2043 ...
3138W5-HP-6 ..... FN AR7437 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................19,433 ...94.2233 ..................17,657 ..................18,739 ..................17,657 .............. 166 .............. (31) .................0 .................0 ......3.500 ...... 2.962 MON ..... .....................55 ................... 656 ....12/02/2015 ... ....08/01/2043 ...
3138W5-HR-2 ..... FN AR7439 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 30,351 ...94.2233 .................. 27,577 ..................29,268 ..................27,577 .............. 258 .............. (46) .................0 .................0 ......3.500 ...... 2.910 MON ..... .................... 85 .................1,024 ....12/02/2015 ... ....08/01/2043 ...
3138W5-J7-4 ..... FN AR7485 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 15,230 ...94.0690 .................. 13,742 ..................14,609 ..................13,742 .............. 100 .............. (15) .................0 .................0 ......3.500 ...... 2.832 MON ..... .....................43 ................... 511 ....01/25/2016 ... ....03/01/2043 ...
3138W9-3S-7 ..... FN AS0808 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 303,286 ...97.7200 .................277,712 .................284,192 .................277,712 ........... 4,728 .............(709) .................0 .................0 ......4.000 ...... 3.040 MON ..... ................... 947 ............... 11,368 ....09/26/2017 ... ....10/01/2043 ...
3138W9-A2-6 ..... FN AS0024 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 183,980 ...94.2233 .................166,285 ................ 176,480 .................166,285 ........... 1,428 .............(153) .................0 .................0 ......3.500 ...... 2.865 MON ..... ................... 515 ................ 6,177 ....01/25/2016 ... ....07/01/2043 ...
3138W9-A6-7 ..... FN AS0028 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................23,024 ...94.2233 .................. 20,920 .................. 22,203 ..................20,920 .............. 168 ............... (8) .................0 .................0 ......3.500 ...... 2.953 MON ..... .................... 65 ................... 777 ....12/02/2015 ... ....07/01/2043 ...
3138W9-AY-6 ..... FN AS0022 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 19,408 ...94.2233 .................. 17,634 ..................18,715 ..................17,634 .............. 159 .............. (24) .................0 .................0 ......3.500 ...... 2.940 MON ..... .....................55 ................... 655 ....12/02/2015 ... ....07/01/2043 ...
3138W9-AZ-3 ..... FN AS0023 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 159,236 ...94.2233 .................144,588 .................153,452 .................144,588 ........... 1,199 .............. (91) .................0 .................0 ......3.500 ...... 2.954 MON ..... ................... 448 .................5,371 ....12/02/2015 ... ....07/01/2043 ...
3138W9-BD-1 ..... FN AS0035 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 27,702 ...94.2233 .................. 25,171 ..................26,714 ..................25,171 .............. 223 .............. (30) .................0 .................0 ......3.500 ...... 2.943 MON ..... .................... 78 ................... 935 ....12/02/2015 ... ....07/01/2043 ...
3138W9-EB-2 ..... FN AS0129 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,545 ...91.9317 ................... 6,025 ................... 6,554 ................... 6,025 ............... 62 .................0 .................0 .................0 ......3.000 ...... 3.006 MON ..... .................... 16 ................... 197 ....10/02/2014 ... ....08/01/2043 ...
3138W9-GQ-7 ..... FN AS0206 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 129,012 ...91.9317 .................118,756 .................129,178 ................ 118,756 ........... 1,227 ............... (1) .................0 .................0 ......3.000 ...... 3.007 MON ..... ................... 323 .................3,875 ....10/02/2014 ... ....08/01/2043 ...
3138WA-R8-2 ..... FN AS1410 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 300,796 ...96.4770 .................278,933 .................289,119 .................278,933 ............2,952 .......... (1,034) .................0 .................0 ......3.000 ...... 1.975 MON ..... ................... 723 .................8,674 ....08/31/2015 ... ....01/01/2029 ...
3138WA-SC-2 ..... FN AS1414 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 268,872 ...96.4770 .................249,329 .................258,433 .................249,329 ........... 2,616 .............(902) .................0 .................0 ......3.000 ...... 1.949 MON ..... ................... 646 .................7,753 ....08/31/2015 ... ....01/01/2029 ...
3138WB-SK-2 ..... FN AS2321 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 283,962 ...95.9376 .................261,948 .................273,040 .................261,948 .............. 292 .............. (43) .................0 .................0 ......3.500 ...... 2.615 MON ..... ................... 796 .................9,556 ....06/25/2014 ... ....05/01/2034 ...
3138WB-ZM-0 ..... FN AS2547 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 144,362 ...95.9376 .................133,171 ................ 138,810 .................133,171 .............. 497 .............(370) .................0 .................0 ......3.500 ...... 2.685 MON ..... ................... 405 .................4,858 ....06/25/2014 ... ....06/01/2034 ...
3138WC-HX-4 ..... FN AS2945 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 701,469 ...96.6790 .................629,030 .................650,638 .................629,030 ........... 3,761 .............. 338 .................0 .................0 ......4.000 ...... 2.782 MON ..... .................2,169 ............... 26,026 ....05/01/2015 ... ....07/01/2044 ...
3138WD-2F-7 ..... FN AS4373 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 80,984 ...93.5527 .................. 73,211 ..................78,257 ..................73,211 .............. 127 ............... 79 .................0 .................0 ......3.500 ...... 2.949 MON ..... ................... 228 .................2,739 ....07/20/2017 ... ....02/01/2045 ...
3138WD-4F-5 ..... FN AS4421 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,819,319 ...96.4631 .............. 1,628,271 ..............1,687,974 ..............1,628,271 .......... 15,605 ........... 1,303 .................0 .................0 ......4.000 ...... 2.815 MON ..... .................5,627 ............... 67,519 ....04/29/2015 ... ....02/01/2045 ...
3138WD-DA-6 ..... FN AS3696 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 248,302 ...96.8648 .................224,193 .................231,450 .................224,193 .............. 816 .............(712) .................0 .................0 ......4.000 ...... 2.847 MON ..... ................... 772 .................9,258 ....12/01/2015 ... ....11/01/2044 ...
3138WD-NM-9 ..... FN AS3995 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 203,990 ...91.9041 .................185,626 .................201,978 .................185,626 ........... 2,170 .............(145) .................0 .................0 ......3.000 ...... 2.870 MON ..... ................... 505 .................6,059 ....12/09/2014 ... ....10/01/2043 ...
3138WD-SQ-5 ..... FN AS4126 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 11,218 ...94.0650 ..................10,164 ..................10,805 ..................10,164 ............... 60 .............. (11) .................0 .................0 ......3.500 ...... 2.939 MON ..... .....................32 ................... 378 ....12/23/2014 ... ....12/01/2044 ...
3138WE-3K-3 ..... FN AS5301 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 92,281 ...94.8120 .................. 86,557 .................. 91,293 ..................86,557 ........... 1,035 .............. (82) .................0 .................0 ......2.500 ...... 2.195 MON ..... ................... 190 .................2,282 ....06/16/2015 ... ....07/01/2030 ...
3138WE-B2-4 ..... FN AS4556 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................94,550 ...93.7463 ..................86,160 ..................91,908 ..................86,160 .............. 632 .............(141) .................0 .................0 ......3.500 ...... 3.016 MON ..... ................... 268 .................3,217 ....08/06/2015 ... ....03/01/2040 ...
3138WE-BT-5 ..... FN AS4549 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,870,632 ...94.0005 .............. 1,658,382 .............. 1,764,227 .............. 1,658,382 .......... 14,550 .......... (1,265) .................0 .................0 ......3.500 ...... 2.603 MON ..... .................5,146 ............... 61,748 ....04/14/2015 ... ....03/01/2045 ...
3138WE-PA-1 ..... FN AS4916 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................48,559 ...96.2110 .................. 44,435 ..................46,185 .................. 44,435 .............. 440 .............(251) .................0 .................0 ......3.000 ...... 1.341 MON ..... ................... 115 .................1,386 ....09/13/2021 ... ....05/01/2030 ...
3138WE-RR-2 ..... FN AS4995 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 500,262 ...94.5757 .................445,066 .................470,593 .................445,066 ............4,284 .............. (58) .................0 .................0 ......3.500 ...... 2.593 MON ..... .................1,373 ............... 16,471 ....06/07/2016 ... ....05/01/2045 ...
3138WE-ZK-8 ..... FN AS5245 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 124,176 ...93.7463 .................111,682 .................119,132 ................ 111,682 .............. 747 .............(111) .................0 .................0 ......3.500 ...... 2.833 MON ..... ................... 347 .................4,170 ....08/03/2015 ... ....06/01/2040 ...
3138WF-B4-7 ..... FN AS5458 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 558,854 ...93.7463 .................502,622 .................536,151 .................502,622 ........... 4,111 .......... (1,249) .................0 .................0 ......3.500 ...... 2.871 MON ..... .................1,564 ............... 18,765 ....08/03/2015 ... ....07/01/2040 ...
3138WF-K5-4 ..... FN AS5715 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 376,070 ...96.0820 .................345,156 .................359,231 .................345,156 ............2,956 .......... (1,449) .................0 .................0 ......3.000 ...... 1.918 MON ..... ................... 898 ............... 10,777 ....10/06/2015 ... ....09/01/2030 ...
3138WF-T2-2 ..... FN AS5968 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 376,201 ...96.0820 .................345,651 .................359,746 .................345,651 ............2,979 .......... (1,470) .................0 .................0 ......3.000 ...... 1.855 MON ..... ................... 899 ............... 10,792 ....10/13/2015 ... ....10/01/2030 ...
3138WG-YH-1 ..... FN AS7011 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 311,830 ...93.4212 .................277,113 .................296,628 .................277,113 .............. 447 .............. 372 .................0 .................0 ......3.500 ...... 2.566 MON ..... ................... 865 ............... 10,382 ....06/06/2016 ... ....04/01/2041 ...
3138WH-GK-2 ..... FN AS7401 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 68,798 ...96.6935 .................. 63,459 ..................65,629 .................. 63,459 .............. 583 .............. (74) .................0 .................0 ......4.000 ...... 3.211 MON ..... ................... 219 .................2,625 ....11/06/2017 ... ....06/01/2046 ...
3138WH-M6-6 ..... FN AS7580 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 48,833 ...90.7743 .................. 45,721 ..................50,368 ..................45,721 .............. 538 ............... 27 .................0 .................0 ......3.000 ...... 3.448 MON ..... ................... 126 .................1,511 ....07/06/2018 ... ....07/01/2046 ...
3138WH-QN-5 ..... FN AS7660 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 641,012 ...87.0500 .................532,222 .................611,398 .................532,222 ............5,389 .............(290) .................0 .................0 ......2.500 ......1.868 MON ..... .................1,274 ............... 15,285 ....10/22/2020 ... ....08/01/2046 ...
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3138WH-U2-6 ..... FN AS7800 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 67,397 ...90.7743 .................. 63,102 ..................69,515 ..................63,102 .............. 749 ............... 31 .................0 .................0 ......3.000 ...... 3.448 MON ..... ................... 174 .................2,085 ....07/06/2018 ... ....08/01/2046 ...
3138WH-WZ-1 ..... FN AS7863 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................29,453 ...90.7743 .................. 27,576 ..................30,378 ..................27,576 .............. 323 ............... 18 .................0 .................0 ......3.000 ...... 3.438 MON ..... .................... 76 ................... 911 ....07/06/2018 ... ....09/01/2046 ...
3138WJ-FS-2 ..... FN AS8276 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 77,462 ...90.7743 .................. 73,221 ..................80,663 ..................73,221 .............. 832 ............... 73 .................0 .................0 ......3.000 ...... 3.571 MON ..... ................... 202 .................2,420 ....07/06/2018 ... ....11/01/2046 ...
3138WJ-G4-4 ..... FN AS8318 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 127,130 ...90.6120 .................115,952 .................127,965 .................115,952 ........... 1,517 ............... 16 .................0 .................0 ......3.000 ...... 3.082 MON ..... ................... 320 .................3,839 ....01/09/2018 ... ....11/01/2046 ...
3138WJ-GV-4 ..... FN AS8311 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 64,807 ...90.3988 ..................61,006 ..................67,485 ..................61,006 .............. 695 ............... 67 .................0 .................0 ......3.000 ...... 3.594 MON ..... ................... 169 .................2,025 ....07/06/2018 ... ....11/01/2046 ...
3138WJ-K5-6 ..... FN AS8415 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................7,916 ...90.3988 ................... 7,548 ................... 8,350 ................... 7,548 ............... 94 .................0 .................0 .................0 ......3.000 ...... 3.814 MON ..... .................... 21 ................... 250 ....11/07/2018 ... ....11/01/2046 ...
3138WJ-KT-4 ..... FN AS8405 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 267,998 ...92.9270 .................254,125 .................273,468 .................254,125 ........... 5,020 .............. 376 .................0 .................0 ......2.000 ...... 2.440 MON ..... ................... 456 .................5,469 ....07/25/2017 ... ....11/01/2031 ...
3138WJ-M9-6 ..... FN AS8483 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,833,205 ...90.7743 .............. 1,710,927 ..............1,884,815 ..............1,710,927 .......... 19,988 ........... 1,145 .................0 .................0 ......3.000 ...... 3.381 MON ..... .................4,712 ............... 56,544 ....11/07/2018 ... ....12/01/2046 ...
3138WJ-N3-8 ..... FN AS8509 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,201,912 ...91.0140 .............. 1,110,919 .............. 1,220,602 ..............1,110,919 .......... 18,445 ............... 35 .................0 .................0 ......3.000 ...... 3.208 MON ..... .................3,052 ............... 36,618 ....12/28/2016 ... ....12/01/2046 ...
3138WJ-Q9-2 ..... FN AS8579 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 52,980 ...90.7743 ..................50,080 ..................55,170 ..................50,080 .............. 571 ............... 48 .................0 .................0 ......3.000 ...... 3.572 MON ..... ................... 138 .................1,655 ....07/06/2018 ... ....12/01/2046 ...
3138WJ-TG-3 ..... FN AS8650 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 145,511 ...90.7743 .................137,546 .................151,525 .................137,546 ........... 1,563 .............. 136 .................0 .................0 ......3.000 ...... 3.568 MON ..... ................... 379 .................4,546 ....07/06/2018 ... ....01/01/2047 ...
3138WJ-UL-0 ..... FN AS8686 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 139,541 ...90.8130 .................127,553 .................140,457 .................127,553 ........... 1,860 ............... 27 .................0 .................0 ......3.000 ...... 3.077 MON ..... ................... 351 .................4,214 ....01/09/2018 ... ....01/01/2047 ...
3138WJ-XN-3 ..... FN AS8784 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 599,920 ...90.7743 .................562,210 .................619,350 .................562,210 ............6,592 .............. 353 .................0 .................0 ......3.000 ...... 3.432 MON ..... .................1,548 ............... 18,580 ....09/10/2018 ... ....02/01/2047 ...
3138WK-2U-8 ..... FN AS9786 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 35,017 ...96.3896 ..................30,816 ..................31,970 ..................30,816 .............. 239 ............... 24 .................0 .................0 ......4.000 ...... 2.582 MON ..... ................... 107 .................1,279 ....08/26/2020 ... ....06/01/2047 ...
3138WK-ET-8 ..... FN AS9145 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,329 ...94.2689 ................... 4,830 ................... 5,124 ................... 4,830 ............... 38 .................8 .................0 .................0 ......3.500 ...... 2.884 MON ..... .................... 15 ................... 179 ....06/02/2015 ... ....09/01/2044 ...
3138WK-K3-8 ..... FN AS9313 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 113,034 ...96.3896 .................. 99,472 .................103,198 .................. 99,472 .............. 888 .............. (40) .................0 .................0 ......4.000 ...... 2.582 MON ..... ................... 344 .................4,128 ....08/26/2020 ... ....03/01/2047 ...
3138WK-P9-0 ..... FN AS9447 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 63,930 ...90.3988 .................. 60,959 ..................67,433 ..................60,959 .............. 740 ............... 20 .................0 .................0 ......3.000 ...... 3.794 MON ..... ................... 169 .................2,023 ....11/07/2018 ... ....04/01/2047 ...
3138WK-QA-6 ..... FN AS9448 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 86,914 ...90.7743 .................. 81,375 ..................89,646 ..................81,375 .............. 915 ............... 90 .................0 .................0 ......3.000 ...... 3.399 MON ..... ................... 224 .................2,689 ....07/06/2018 ... ....04/01/2047 ...
3138WL-A6-0 ..... FN AS9928 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 225,298 ...98.9123 .................213,731 ................ 216,081 .................213,731 ........... 1,895 .............(253) .................0 .................0 ......4.500 ...... 3.807 MON ..... ................... 810 .................9,724 ....08/07/2018 ... ....07/01/2047 ...
3138WL-BA-0 ..... FN AS9932 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 658,015 ...91.8420 .................590,562 .................643,020 .................590,562 ........... 4,876 .............(291) .................0 .................0 ......3.500 ...... 3.132 MON ..... .................1,875 ............... 22,506 ....06/28/2017 ... ....07/01/2047 ...
3138WL-CY-7 ..... FN AS9986 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 171,377 ...98.9123 .................162,578 .................164,366 .................162,578 ........... 1,405 .............(157) .................0 .................0 ......4.500 ...... 3.741 MON ..... ................... 616 .................7,396 ....08/07/2018 ... ....07/01/2047 ...
3138WM-K9-1 ..... FN AT0319 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,600 ...97.1670 ................... 4,286 ................... 4,411 ................... 4,286 ............... 18 ............... 23 .................0 .................0 ......4.000 ...... 3.257 MON ..... .................... 15 ................... 176 ....07/03/2019 ... ....04/01/2043 ...
3138WM-KE-0 ..... FN AT0292 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................12,459 ...91.9317 .................. 11,469 ..................12,475 ..................11,469 .............. 118 .................0 .................0 .................0 ......3.000 ...... 3.006 MON ..... .................... 31 ................... 374 ....10/02/2014 ... ....03/01/2043 ...
3138WM-WQ-0 ..... FN AT0654 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 16,109 ...91.9317 .................. 14,829 ..................16,130 ..................14,829 .............. 153 .................0 .................0 .................0 ......3.000 ...... 3.007 MON ..... .................... 40 ................... 484 ....10/02/2014 ... ....04/01/2043 ...
3138WN-5M-7 ..... FN AT1751 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 15,660 ...91.9317 .................. 14,415 ..................15,680 ..................14,415 .............. 149 .................0 .................0 .................0 ......3.000 ...... 3.007 MON ..... .....................39 ................... 470 ....10/02/2014 ... ....04/01/2043 ...
3138WP-GT-5 ..... FN AT2009 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 12,512 ...91.9317 ..................11,517 ..................12,528 ..................11,517 .............. 119 .................0 .................0 .................0 ......3.000 ...... 3.006 MON ..... .................... 31 ................... 376 ....10/02/2014 ... ....04/01/2043 ...
3138WP-KK-9 ..... FN AT2097 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,109 ...97.1670 ................... 5,693 ................... 5,859 ................... 5,693 ............... 72 .............. (18) .................0 .................0 ......4.000 ...... 3.390 MON ..... .................... 20 ................... 234 ....07/03/2019 ... ....04/01/2043 ...
3138WQ-Q3-9 ..... FN AT3173 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,485 ...91.9317 ................... 6,007 ................... 6,534 ................... 6,007 ............... 61 .................1 .................0 .................0 ......3.000 ...... 3.096 MON ..... .................... 16 ................... 196 ....10/02/2014 ... ....05/01/2043 ...
3138WR-JW-1 ..... FN AT3876 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 11,463 ...93.9440 .................. 10,372 ..................11,040 ..................10,372 ............... 61 .................2 .................0 .................0 ......3.500 ...... 2.885 MON ..... .....................32 ................... 386 ....12/23/2014 ... ....05/01/2043 ...
3138WR-NS-5 ..... FN AT4000 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................15,224 ...91.9317 .................. 14,014 .................. 15,244 ..................14,014 .............. 145 .................0 .................0 .................0 ......3.000 ...... 3.007 MON ..... .................... 38 ................... 457 ....10/02/2014 ... ....05/01/2043 ...
3138WR-YS-3 ..... FN AT4320 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 213,599 ...91.9041 .................194,370 .................211,493 .................194,370 ........... 2,197 .............. (77) .................0 .................0 ......3.000 ...... 2.848 MON ..... ................... 529 .................6,345 ....12/09/2014 ... ....07/01/2043 ...
3138WT-R6-5 ..... FN AT5908 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 994,627 ...97.2720 .................933,438 .................959,616 .................933,438 ........... 7,998 .............(788) .................0 .................0 ......4.000 ...... 3.413 MON ..... .................3,199 ............... 38,385 ....07/10/2013 ... ....06/01/2043 ...
3138WU-3E-1 ..... FN AT7096 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 41,384 ...94.2193 .................. 37,091 ..................39,366 ..................37,091 .............. 352 .............. (86) .................0 .................0 ......3.500 ...... 2.736 MON ..... ................... 115 .................1,378 ....05/06/2016 ... ....05/01/2043 ...
3138WU-AD-5 ..... FN AT6303 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 500,301 ...97.2720 .................464,446 .................477,472 .................464,446 .......... (3,612) ........... 1,707 .................0 .................0 ......4.000 ...... 3.156 MON ..... .................1,592 ............... 19,099 ....07/19/2013 ... ....06/01/2043 ...
3138WU-AG-8 ..... FN AT6306 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,659 ...97.2720 ................... 5,322 ................... 5,471 ................... 5,322 ............... 46 ............... (5) .................0 .................0 ......4.000 ...... 3.451 MON ..... .................... 18 ................... 219 ....05/29/2018 ... ....06/01/2043 ...
3138WV-2K-6 ..... FN AT7977 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 174,711 ...91.9041 .................158,982 .................172,987 .................158,982 ........... 1,871 .............(137) .................0 .................0 ......3.000 ...... 2.849 MON ..... ................... 432 .................5,190 ....12/09/2014 ... ....06/01/2043 ...
3138WV-3K-5 ..... FN AT8001 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................12,999 ...91.9041 .................. 11,829 ..................12,871 ..................11,829 .............. 135 ............... (6) .................0 .................0 ......3.000 ...... 2.853 MON ..... .....................32 ................... 386 ....12/09/2014 ... ....06/01/2043 ...
3138WV-3V-1 ..... FN AT8011 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 13,312 ...91.9041 .................. 12,114 ..................13,181 ..................12,114 .............. 139 ............... (7) .................0 .................0 ......3.000 ...... 2.846 MON ..... .....................33 ................... 395 ....12/09/2014 ... ....07/01/2043 ...
3138WV-H4-6 ..... FN AT7450 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................9,732 ...91.9317 ................... 8,958 ................... 9,744 ................... 8,958 ............... 92 .................1 .................0 .................0 ......3.000 ...... 3.006 MON ..... .....................24 ................... 292 ....10/02/2014 ... ....05/01/2043 ...
3138WV-N4-9 ..... FN AT7610 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................7,618 ...91.9317 ................... 7,013 ................... 7,628 ................... 7,013 ............... 73 .................0 .................0 .................0 ......3.000 ...... 3.007 MON ..... .................... 19 ................... 229 ....10/02/2014 ... ....06/01/2043 ...
3138WV-WJ-6 ..... FN AT7848 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 88,969 ...91.9041 ..................80,960 ..................88,092 ..................80,960 .............. 908 .............. (25) .................0 .................0 ......3.000 ...... 2.865 MON ..... ................... 220 .................2,643 ....12/09/2014 ... ....06/01/2043 ...
3138WW-6U-8 ..... FN AT8982 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 57,699 ...91.9041 .................. 52,505 ..................57,130 .................. 52,505 .............. 608 .............. (36) .................0 .................0 ......3.000 ...... 2.866 MON ..... ................... 143 .................1,714 ....12/09/2014 ... ....07/01/2043 ...
3138WW-KV-0 ..... FN AT8407 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,565 ...91.9317 ................... 6,043 ................... 6,574 ................... 6,043 ............... 62 .................0 .................0 .................0 ......3.000 ...... 3.007 MON ..... .................... 16 ................... 197 ....10/02/2014 ... ....06/01/2043 ...
3138WX-H4-2 ..... FN AT9250 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 155,050 ...91.9041 .................141,092 .................153,521 .................141,092 ........... 1,645 .............(106) .................0 .................0 ......3.000 ...... 2.857 MON ..... ................... 384 .................4,606 ....12/09/2014 ... ....07/01/2043 ...
3138WX-WH-6 ..... FN AT9647 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................7,646 ...91.9317 ................... 7,038 ................... 7,656 ................... 7,038 ............... 72 .................0 .................0 .................0 ......3.000 ...... 3.006 MON ..... .................... 19 ................... 230 ....10/02/2014 ... ....07/01/2043 ...
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3138WZ-TZ-5 ..... FN AU0567 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 27,645 ...94.2193 .................. 24,777 ..................26,298 ..................24,777 .............. 210 .............. (32) .................0 .................0 ......3.500 ...... 2.786 MON ..... .................... 77 ................... 920 ....05/06/2016 ... ....08/01/2043 ...
3138X0-A4-0 ..... FN AU0926 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 85,408 ...94.2233 .................. 77,455 ..................82,203 ..................77,455 .............. 716 .............(122) .................0 .................0 ......3.500 ...... 2.924 MON ..... ................... 240 .................2,877 ....12/01/2015 ... ....07/01/2043 ...
3138X0-BZ-0 ..... FN AU0955 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 86,095 ...94.2233 ..................78,078 ..................82,865 ..................78,078 .............. 602 ............... (4) .................0 .................0 ......3.500 ...... 2.920 MON ..... ................... 242 .................2,900 ....12/01/2015 ... ....08/01/2043 ...
3138X0-Y9-3 ..... FN AU1635 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 17,483 ...94.2233 ..................15,886 ..................16,860 ..................15,886 .............. 133 .............. (11) .................0 .................0 ......3.500 ...... 2.943 MON ..... .....................49 ................... 590 ....12/02/2015 ... ....07/01/2043 ...
3138X0-ZA-9 ..... FN AU1636 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 117,581 ...94.2233 .................106,765 .................113,310 ................ 106,765 .............. 937 .............(119) .................0 .................0 ......3.500 ...... 2.927 MON ..... ................... 330 .................3,966 ....12/02/2015 ... ....07/01/2043 ...
3138X0-ZQ-4 ..... FN AU1650 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 110,548 ...94.2233 .................100,378 .................106,532 ................ 100,378 .............. 846 .............. (76) .................0 .................0 ......3.500 ...... 2.928 MON ..... ................... 311 .................3,729 ....12/02/2015 ... ....07/01/2043 ...
3138X1-RJ-7 ..... FN AU2288 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 474,226 ...91.9041 .................427,091 .................464,714 .................427,091 ............5,319 .............(660) .................0 .................0 ......3.000 ...... 2.710 MON ..... .................1,162 ............... 13,941 ....02/10/2015 ... ....10/01/2043 ...
3138X3-EU-2 ..... FN AU3746 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................53,949 ...94.2233 .................. 48,925 .................. 51,925 .................. 48,925 .............. 438 .............. (63) .................0 .................0 ......3.500 ...... 2.925 MON ..... ................... 151 ................ 1,817 ....12/01/2015 ... ....08/01/2043 ...
3138X3-XM-9 ..... FN AU4283 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................23,295 ...94.2193 ..................20,878 .................. 22,159 ..................20,878 .............. 154 ............... (4) .................0 .................0 ......3.500 ...... 2.740 MON ..... .................... 65 ................... 776 ....05/06/2016 ... ....09/01/2043 ...
3138X4-V9-8 ..... FN AU5139 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 137,296 ...94.2233 .................124,091 .................131,699 .................124,091 ........... 1,276 .............(325) .................0 .................0 ......3.500 ...... 2.875 MON ..... ................... 384 .................4,609 ....01/25/2016 ... ....08/01/2043 ...
3138X5-A3-1 ..... FN AU5425 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 209,017 ...91.9041 .................190,167 .................206,919 ................ 190,167 ........... 2,051 ............... 23 .................0 .................0 ......3.000 ...... 2.848 MON ..... ................... 517 .................6,208 ....12/09/2014 ... ....08/01/2043 ...
3138X5-UA-3 ..... FN AU5976 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,868,556 ...97.2720 .............. 1,702,902 ..............1,750,660 .............. 1,702,902 .......... 16,632 ........... 4,779 .................0 .................0 ......4.000 ...... 2.980 MON ..... .................5,836 ............... 70,026 ....03/29/2016 ... ....08/01/2043 ...
3138X5-WF-0 ..... FN AU6045 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................7,984 ...94.2233 ................... 7,264 ................... 7,710 ................... 7,264 ............... 83 .............. (27) .................0 .................0 ......3.500 ...... 2.783 MON ..... .....................22 ................... 270 ....07/09/2015 ... ....09/01/2038 ...
3138X7-5P-4 ..... FN AU8053 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 127,801 ...99.3770 .................115,722 .................116,448 .................115,722 .............. 840 .............(283) .................0 .................0 ......4.500 ...... 3.068 MON ..... ................... 437 .................5,240 ....05/17/2017 ... ....09/01/2043 ...
3138X7-K9-3 ..... FN AU7519 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,205 ...94.2193 ................... 2,916 ................... 3,095 ................... 2,916 ............... 37 .............. (16) .................0 .................0 ......3.500 ...... 2.268 MON ..... ......................9 ................... 108 ....07/09/2015 ... ....09/01/2038 ...
3138X8-6D-8 ..... FN AU8967 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................29,358 ...95.5189 .................. 27,897 .................. 29,205 ..................27,897 .............. 163 ............... (9) .................0 .................0 ......2.500 ...... 2.356 MON ..... .................... 61 ................... 730 ....04/11/2014 ... ....01/01/2029 ...
3138XB-MP-6 ..... FN AV0365 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 18,596 ...91.9041 .................. 16,922 ..................18,413 ..................16,922 .............. 198 .............. (13) .................0 .................0 ......3.000 ...... 2.769 MON ..... .................... 46 ................... 552 ....12/09/2014 ... ....01/01/2044 ...
3138XD-TL-4 ..... FN AV2354 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 43,586 ...94.2193 .................. 39,065 ..................41,462 ..................39,065 .............. 226 ............... 54 .................0 .................0 ......3.500 ...... 2.675 MON ..... ................... 121 .................1,451 ....05/06/2016 ... ....01/01/2044 ...
3138XE-JD-1 ..... FN AV2959 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,408 ...98.5790 ................... 2,173 ................... 2,204 ................... 2,173 ............... 31 .............. (16) .................0 .................0 ......4.500 ...... 3.178 MON ..... ......................8 .....................99 ....01/12/2016 ... ....12/01/2043 ...
3138XJ-DF-1 ..... FN AV6401 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 89,155 ...97.2730 ..................81,169 .................. 83,444 ..................81,169 ........... 1,251 .............. (62) .................0 .................0 ......4.000 ...... 2.883 MON ..... ................... 278 .................3,338 ....11/09/2016 ... ....02/01/2044 ...
3138XJ-DM-6 ..... FN AV6407 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 20,600 ...97.5981 .................. 19,023 ..................19,491 ..................19,023 ............... 96 .............(109) .................0 .................0 ......3.500 ...... 1.620 MON ..... .................... 57 ................... 682 ....10/13/2015 ... ....02/01/2029 ...
3138XQ-MS-7 ..... FN AW1268 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 52,460 ...96.4261 .................. 47,345 ..................49,100 .................. 47,345 .............. 394 .............. (79) .................0 .................0 ......4.000 ...... 2.938 MON ..... ................... 164 .................1,964 ....11/09/2016 ... ....06/01/2044 ...
3138XS-ED-5 ..... FN AW2831 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,805 ...99.2701 ................... 4,361 ................... 4,393 ................... 4,361 .............. (26) ............... 43 .................0 .................0 ......4.500 ...... 2.829 MON ..... .................... 16 ................... 198 ....12/23/2015 ... ....07/01/2044 ...
3138XT-YA-7 ..... FN AW4304 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 167,479 ...94.9557 .................152,046 .................160,123 .................152,046 ........... 2,671 .............(501) .................0 .................0 ......3.500 ...... 2.877 MON ..... ................... 467 .................5,604 ....03/29/2016 ... ....08/01/2039 ...
3138XW-2P-2 ..... FN AW7081 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 17,180 ...96.0652 ..................15,660 ..................16,302 ..................15,660 .............. 131 .............. (57) .................0 .................0 ......4.000 ...... 3.319 MON ..... .....................54 ................... 652 ....10/31/2017 ... ....07/01/2044 ...
3138XW-3H-9 ..... FN AW7099 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,861 ...93.5527 ................... 2,584 ................... 2,762 ................... 2,584 ............... 14 ............... (7) .................0 .................0 ......3.500 ...... 2.941 MON ..... ......................8 .................... 97 ....07/09/2015 ... ....07/01/2039 ...
3138XW-ZU-5 ..... FN AW7054 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 47,681 ...96.0652 .................. 43,462 .................. 45,243 .................. 43,462 .............. 331 .............(128) .................0 .................0 ......4.000 ...... 3.230 MON ..... ................... 151 ................ 1,810 ....10/31/2017 ... ....07/01/2044 ...
3138XX-G2-6 ..... FN AW7416 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................33,724 ...94.6966 .................. 30,640 .................. 32,356 ..................30,640 .............. 404 .............. (57) .................0 .................0 ......3.500 ...... 2.827 MON ..... .....................94 .................1,132 ....12/23/2014 ... ....01/01/2042 ...
3138XX-ZJ-8 ..... FN AW7944 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................7,452 ...94.9557 ................... 6,803 ................... 7,164 ................... 6,803 .............. 108 .............. (11) .................0 .................0 ......3.500 ...... 2.940 MON ..... .................... 21 ................... 251 ....06/02/2015 ... ....08/01/2044 ...
3138XY-7E-8 ..... FN AW8992 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,067 ...99.2540 ................... 1,878 ................... 1,892 ................... 1,878 ............... 17 ............... (7) .................0 .................0 ......4.500 ...... 3.032 MON ..... ......................7 .................... 85 ....01/12/2016 ... ....07/01/2044 ...
3138XY-CM-4 ..... FN AW8175 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 311,443 ...94.9557 .................282,745 .................297,765 .................282,745 ........... 4,805 .............(771) .................0 .................0 ......3.500 ...... 2.847 MON ..... ................... 868 ............... 10,422 ....03/29/2016 ... ....09/01/2039 ...
3138XY-CR-3 ..... FN AW8179 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................9,660 ...93.5527 ................... 8,685 ................... 9,283 ................... 8,685 .................8 ............... 16 .................0 .................0 ......3.500 ...... 2.892 MON ..... .................... 27 ................... 325 ....12/23/2014 ... ....09/01/2044 ...
3138XZ-AM-3 ..... FN AW9011 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,595 ...94.9557 ................... 5,130 ................... 5,402 ................... 5,130 ............... 94 .............. (21) .................0 .................0 ......3.500 ...... 2.720 MON ..... .................... 16 ................... 189 ....07/09/2015 ... ....08/01/2039 ...
3138XZ-FG-1 ..... FN AW9166 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 119,955 ...96.9950 .................108,612 ................ 111,977 ................ 108,612 ............2,575 .............(293) .................0 .................0 ......4.000 ...... 2.874 MON ..... ................... 373 .................4,479 ....11/30/2015 ... ....07/01/2034 ...
3138XZ-HR-5 ..... FN AW9239 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 61,502 ...98.5500 .................. 58,052 ..................58,906 ..................58,052 .............. 705 .............(171) .................0 .................0 ......4.500 ...... 3.863 MON ..... ................... 221 .................2,651 ....04/10/2018 ... ....08/01/2044 ...
3138Y4-PC-7 ..... FN AX3118 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................12,599 ...94.9557 .................. 11,552 ..................12,166 ..................11,552 .............. 192 .............. (27) .................0 .................0 ......3.500 ...... 2.925 MON ..... .....................35 ................... 426 ....07/09/2015 ... ....10/01/2039 ...
3138Y4-PH-6 ..... FN AX3123 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 19,657 ...96.0652 ..................17,917 ..................18,651 ..................17,917 ............... 87 ............... (4) .................0 .................0 ......4.000 ...... 3.106 MON ..... .................... 62 ................... 746 ....10/31/2017 ... ....10/01/2044 ...
3138Y6-YQ-1 ..... FN AX5218 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,278 ...94.9557 ................... 3,006 ................... 3,166 ................... 3,006 ............... 54 .............. (11) .................0 .................0 ......3.500 ...... 2.773 MON ..... ......................9 ................... 111 ....07/09/2015 ... ....10/01/2039 ...
3138Y7-XZ-0 ..... FN AX6095 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 64,092 ...93.9990 .................. 56,673 ..................60,291 ..................56,673 .............. 122 ............... 79 .................0 .................0 ......3.500 ...... 2.533 MON ..... ................... 176 .................2,110 ....06/07/2016 ... ....10/01/2044 ...
3138YB-EX-7 ..... FN AX9149 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,086 ...94.9557 ................... 3,777 ................... 3,978 ................... 3,777 ............... 41 ............... 12 .................0 .................0 ......3.500 ...... 2.985 MON ..... .................... 12 ................... 139 ....12/08/2016 ... ....01/01/2045 ...
3138YD-Z2-8 ..... FN AY0760 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................25,033 ...93.7463 .................. 22,608 ..................24,116 ..................22,608 .............. 183 .............. (54) .................0 .................0 ......3.500 ...... 3.040 MON ..... .................... 70 ................... 844 ....09/08/2015 ... ....03/01/2045 ...
3138YJ-R5-7 ..... FN AY5007 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 45,367 ...96.4623 .................. 41,524 ..................43,047 .................. 41,524 .............. 552 .............(170) .................0 .................0 ......4.000 ...... 3.219 MON ..... ................... 143 .................1,722 ....10/31/2017 ... ....03/01/2045 ...
3138YJ-SA-5 ..... FN AY5012 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................52,515 ...96.2110 .................. 48,055 .................. 49,947 ..................48,055 .............. 388 .............(183) .................0 .................0 ......3.000 ...... 1.217 MON ..... ................... 125 .................1,498 ....09/13/2021 ... ....03/01/2030 ...
3138YJ-YL-4 ..... FN AY5214 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 13,401 ...93.7463 .................. 12,102 ..................12,910 ..................12,102 .............. 104 .............. (35) .................0 .................0 ......3.500 ...... 2.945 MON ..... .................... 38 ................... 452 ....09/08/2015 ... ....05/01/2045 ...
3138YL-HM-6 ..... FN AY6535 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 930,408 ...96.3472 .................838,267 .................870,049 .................838,267 ............5,985 .......... (2,593) .................0 .................0 ......4.000 ...... 2.877 MON ..... .................2,900 ............... 34,802 ....03/29/2016 ... ....04/01/2045 ...
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3138YM-NM-7 ..... FN AY7595 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 60,447 ...93.7463 .................. 53,968 ..................57,569 ..................53,968 .............. 107 .............. 201 .................0 .................0 ......3.500 ...... 2.687 MON ..... ................... 168 .................2,015 ....10/02/2015 ... ....04/01/2045 ...
3138YN-C3-9 ..... FN AY8189 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 95,971 ...96.4623 ..................87,840 ..................91,062 ..................87,840 .............. 506 .............. 302 .................0 .................0 ......4.000 ...... 3.068 MON ..... ................... 304 .................3,642 ....10/31/2017 ... ....04/01/2045 ...
3138YP-EQ-1 ..... FN AY9142 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,741 ...93.7463 ................... 6,088 ................... 6,494 ................... 6,088 ............... 49 .............. (14) .................0 .................0 ......3.500 ...... 3.039 MON ..... .................... 19 ................... 227 ....09/08/2015 ... ....05/01/2045 ...
3138YR-RT-7 ..... FN AZ0497 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 44,856 ...94.7385 .................. 42,324 ..................44,675 .................. 42,324 .............. 458 .............. (21) .................0 .................0 ......2.500 ...... 2.367 MON ..... .....................93 ................ 1,117 ....05/12/2017 ... ....06/01/2030 ...
3138YT-L5-1 ..... FN AZ2147 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................9,527 ...93.7463 ................... 8,604 ................... 9,178 ................... 8,604 ............... 54 ............... (5) .................0 .................0 ......3.500 ...... 2.949 MON ..... .................... 27 ................... 321 ....09/08/2015 ... ....07/01/2045 ...
3138YT-SV-7 ..... FN AZ2331 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,498,230 ...94.3338 .............. 2,269,103 .............. 2,405,397 .............. 2,269,103 .......... 22,945 .......... (1,816) .................0 .................0 ......3.500 ...... 2.935 MON ..... ................ 7,016 ............... 84,189 ....07/27/2015 ... ....07/01/2045 ...
3138YV-P4-5 ..... FN AZ4042 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 96,146 ...93.3280 .................. 86,364 .................. 92,539 ..................86,364 .............. 854 .............(443) .................0 .................0 ......3.500 ...... 2.294 MON ..... ................... 270 .................3,239 ....08/11/2015 ... ....07/01/2045 ...
31392J-MX-4 ..... FNR 2003-15 MF - CMO/RMBS ............................... ... ... ....... 4,5 ....... .... 1.A .... .................. 91,213 . 100.0120 .................. 91,281 ..................91,270 ..................91,281 ............... 90 .............. 839 .................0 .................0 ......5.952 ...... 4.987 MON ..... .................... 91 .................5,062 ....11/30/2011 ... ....03/25/2033 ...
31394E-HU-5 ..... FNR 2005-55 FB - CMO/RMBS ............................... ... ... ....... 4,5 ....... .... 1.A .... ................. 253,000 ...98.1345 .................248,280 .................253,000 .................248,280 ........... 1,286 .................0 .................0 .................0 ......5.802 ...... 5.872 MON ..... ................... 245 ............... 13,653 ....11/23/2012 ... ....07/25/2035 ...
31395D-VL-0 ..... FNR 2006-42 JF - CMO/RMBS ............................... ... ... ....... 4,5 ....... .... 1.A .... ...................39,204 ...99.1558 .................. 38,940 ..................39,271 ..................38,940 .............(186) .............. 385 .................0 .................0 ......5.962 ...... 5.130 MON ..... .....................39 .................2,182 ....09/20/2011 ... ....06/25/2036 ...
31395H-HV-5 ..... FSPC T-062 1A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ...................35,422 ...90.8018 .................. 34,902 ..................38,437 .................. 34,902 .......... (3,330) .............. (19) .................0 .................0 ......6.212 ...... 4.281 MON ..... ................... 199 ................ 1,618 ....03/17/2009 ... ....10/25/2044 ...
31395W-R2-5 ..... FHR 3006H AF - CMO/RMBS .................................. ... ... ....... 4,5 ....... .... 1.A .... ................. 268,156 ...98.3494 .................265,513 .................269,969 .................265,513 .......... (1,742) ............2,926 .................0 .................0 ......5.853 ...... 5.146 MON ..... ................... 702 ............... 14,597 ....09/07/2011 ... ....07/15/2035 ...
31396V-3K-2 ..... FNR 2007-59 FA - CMO/RMBS ............................... ... ... ....... 4,5 ....... .... 1.A .... .................. 48,100 ...97.6033 .................. 46,903 ..................48,055 ..................46,903 .............(436) .............. 527 .................0 .................0 ......5.792 ...... 5.088 MON ..... .................... 46 .................2,589 ....03/04/2013 ... ....06/25/2037 ...
31396W-6U-5 ..... FNR 2007-83 AB - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 108,449 . 104.1463 .................104,459 ................ 100,300 .................104,459 ........... 1,521 .............(546) .................0 .................0 ......6.657 ...... 4.790 MON ..... ................... 556 .................6,583 ....10/28/2010 ... ....08/25/2037 ...
31396X-XB-5 ..... FNR 2007-96 BF - CMO/RMBS ............................... ... ... ....... 4,5 ....... .... 1.A .... ................. 263,889 ...99.5328 .................260,620 .................261,843 .................260,620 .......... (1,948) ........... 3,101 .................0 .................0 ......6.152 ...... 5.128 MON ..... ................... 268 ............... 15,047 ....11/22/2019 ... ....10/25/2037 ...
31397C-4K-2 ..... FSPC T-073 5A2 - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 227,529 . 102.0027 .................225,599 .................221,170 .................225,599 .......... (1,451) .............(516) .................0 .................0 ......6.966 ...... 4.538 MON ..... .................1,284 ............... 12,638 ....10/14/2020 ... ....07/25/2046 ...
31397L-WS-4 ..... FNR 2008-52 FD - CMO/RMBS ............................... ... ... ....... 4,5 ....... .... 1.A .... ................. 458,240 ...99.3529 .................456,702 .................459,677 .................456,702 ............... 42 ............4,975 .................0 .................0 ......5.802 ...... 4.992 MON ..... ................... 445 ............... 24,807 ....11/16/2018 ... ....06/25/2036 ...
31397S-7M-0 ..... FNR 2011-52 GB - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... .................. 81,770 . 100.9502 ..................74,180 ..................73,481 ..................74,180 .............. 996 .............(446) .................0 .................0 ......5.000 ...... 2.638 MON ..... ................... 306 .................3,674 ....10/02/2014 ... ....06/25/2041 ...
31397U-ZE-2 ..... FNR 2011-58 AT - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... .............. 1,450,810 ...96.4229 .............. 1,323,827 .............. 1,372,938 .............. 1,323,827 ............2,245 .......... (4,364) .................0 .................0 ......4.000 ...... 2.821 MON ..... .................4,576 ............... 54,918 ....02/12/2014 ... ....07/25/2041 ...
31398K-MV-9 ..... FHR 3586 PT - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 656,154 ...86.1697 .................560,502 .................650,462 .................560,502 .......... 37,076 .................0 .................0 .................0 ......1.393 ...... 1.405 MON ..... ................... 755 .................8,974 ....10/15/2009 ... ....02/15/2038 ...
31400J-M5-5 ..... FN 688980 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 18,196 . 102.9756 ..................18,003 ..................17,483 ..................18,003 .............. 143 .............. (34) .................0 .................0 ......5.500 ...... 4.767 MON ..... .................... 80 ................... 962 ....05/23/2003 ... ....05/01/2033 ...
31400T-JQ-1 ..... FN 696971 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 176,052 . 102.9756 .................165,279 .................160,503 .................165,279 ........... 1,300 .............(298) .................0 .................0 ......5.500 ...... 3.469 MON ..... ................... 736 .................8,828 ....06/14/2012 ... ....05/01/2033 ...
31401C-X4-0 ..... FN 704599 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................92,543 . 102.9756 ..................86,917 ..................84,406 ..................86,917 ........... 1,135 .............(608) .................0 .................0 ......5.500 ...... 3.675 MON ..... ................... 387 .................4,642 ....01/03/2012 ... ....06/01/2033 ...
31401H-2H-4 ..... FN 709176 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................25,331 . 102.9756 .................. 25,093 ..................24,368 .................. 25,093 .............. 221 .............. (69) .................0 .................0 ......5.500 ...... 4.740 MON ..... ................... 112 .................1,340 ....05/22/2003 ... ....06/01/2033 ...
31401X-TK-3 ..... FN 721554 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................7,719 . 102.9756 ................... 7,658 ................... 7,436 ................... 7,658 ............... 49 ............... (3) .................0 .................0 ......5.500 ...... 4.748 MON ..... .....................34 ................... 409 ....06/03/2003 ... ....07/01/2033 ...
31402E-ZJ-0 ..... FN 727145 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 21,651 . 102.9756 .................. 22,067 ..................21,430 ..................22,067 .............. 135 ............... (1) .................0 .................0 ......5.500 ...... 5.296 MON ..... .................... 98 .................1,179 ....09/10/2003 ... ....09/01/2033 ...
31402Q-6U-0 ..... FN 735383 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 42,716 . 101.6134 .................. 45,532 ..................44,809 .................. 45,532 .............. (49) ............... 67 .................0 .................0 ......5.000 ...... 5.972 MON ..... ................... 187 .................2,240 ....08/22/2008 ... ....04/01/2035 ...
31402R-DE-6 ..... FN 735501 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................54,557 . 104.1184 .................. 55,436 .................. 53,243 .................. 55,436 .............. 316 ............... 25 .................0 .................0 ......6.000 ...... 5.445 MON ..... ................... 266 .................3,195 ....09/09/2008 ... ....05/01/2035 ...
31402R-LS-6 ..... FN 735737 - RMBS ........................................... ... ... ....... 4,5 ....... .... 1.A .... ...................34,952 . 101.8940 .................. 35,100 .................. 34,447 ..................35,100 .............. 516 .............. (27) .................0 .................0 ......5.166 ...... 6.516 MON ..... ................... 148 .................1,444 ....11/30/2008 ... ....07/01/2034 ...
31402W-JN-9 ..... FN 740169 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................31,245 . 102.9756 .................. 31,846 ..................30,926 ..................31,846 .............. 211 .............. (17) .................0 .................0 ......5.500 ...... 5.303 MON ..... ................... 142 ................ 1,701 ....09/10/2003 ... ....09/01/2033 ...
31403C-XV-8 ..... FN 745092 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 152,529 . 103.5270 .................154,057 .................148,809 .................154,057 .............. 380 .............(294) .................0 .................0 ......6.500 ...... 5.801 MON ..... ................... 806 .................9,673 ....02/05/2007 ... ....07/01/2035 ...
31403W-EY-9 ..... FN 759851 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 58,278 . 102.9770 .................. 54,713 ..................53,131 ..................54,713 ............... 75 .............. (51) .................0 .................0 ......5.500 ...... 3.591 MON ..... ................... 244 .................2,922 ....10/15/2013 ... ....02/01/2034 ...
31404J-SC-0 ..... FN 770115 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 35,107 . 101.6134 .................. 36,935 .................. 36,349 .................. 36,935 .............. (56) ............... 70 .................0 .................0 ......5.000 ...... 5.671 MON ..... ................... 151 ................ 1,817 ....12/27/2007 ... ....03/01/2034 ...
31404K-FZ-0 ..... FN 770684 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 29,067 . 101.6134 .................. 30,582 ..................30,096 ..................30,582 ............... 11 .................2 .................0 .................0 ......5.000 ...... 5.869 MON ..... ................... 125 .................1,505 ....12/27/2007 ... ....04/01/2034 ...
31406M-2J-4 ..... FN 814477 - RMBS ........................................... ... ... ....... 4,5 ....... .... 1.A .... .................. 52,708 ...98.6500 .................. 51,883 .................. 52,593 ..................51,883 .......... (2,811) ............3,252 .................0 .................0 ......4.026 ...... 4.890 MON ..... ................... 176 .................1,854 ....05/17/2007 ... ....03/01/2035 ...
31406P-AV-1 ..... FN 815520 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 117,812 ...99.5750 .................121,744 .................122,263 .................121,744 ........... 1,618 .............. 278 .................0 .................0 ......4.500 ...... 5.069 MON ..... ................... 458 .................5,502 ....03/08/2005 ... ....03/01/2035 ...
31407B-TS-8 ..... FN 825961 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 167,668 . 101.6150 .................155,772 .................153,296 .................155,772 .............(594) .............. 404 .................0 .................0 ......5.000 ...... 3.274 MON ..... ................... 639 .................7,665 ....10/17/2013 ... ....07/01/2035 ...
31407H-AU-0 ..... FN 830819 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................52,205 . 104.1184 .................. 54,035 ..................51,897 .................. 54,035 .............. 348 .............. (15) .................0 .................0 ......6.000 ...... 5.909 MON ..... ................... 259 .................3,114 ....12/07/2005 ... ....10/01/2035 ...
31407H-ZS-8 ..... FN 831553 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 28,199 . 104.5082 .................. 28,501 ..................27,272 ..................28,501 .............. 121 ............... 29 .................0 .................0 ......6.500 ...... 5.505 MON ..... ................... 148 .................1,773 ....11/30/2008 ... ....06/01/2036 ...
31407J-2W-1 ..... FN 832489 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 12,003 . 102.9820 .................. 11,274 ..................10,948 ..................11,274 .............. (96) ............... 32 .................0 .................0 ......5.500 ...... 3.690 MON ..... .................... 50 ................... 602 ....01/03/2012 ... ....09/01/2035 ...
31409G-TW-6 ..... FN 870965 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 32,678 ...97.0257 ..................31,681 .................. 32,652 ..................31,681 ............... 43 .................0 .................0 .................0 ......6.000 ...... 5.980 MON ..... ................... 163 .................1,959 ....01/11/2007 ... ....11/01/2036 ...
3140A0-AQ-2 ..... FN DA0014 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 220,468 . 100.8565 .................231,301 .................229,337 .................231,301 .......... 10,694 .............. 140 .................0 .................0 ......5.500 ...... 6.123 MON ..... .................1,051 .................2,102 ....10/10/2023 ... ....09/01/2053 ...
3140E0-EH-4 ..... FN AZ7335 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 191,342 ...96.4070 .................175,025 .................181,548 .................175,025 ........... 1,116 ............... 15 .................0 .................0 ......4.000 ...... 3.155 MON ..... ................... 605 .................7,262 ....09/07/2017 ... ....11/01/2045 ...
3140E1-DF-7 ..... FN AZ8201 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 13,402 ...93.3280 .................. 12,038 ..................12,899 ..................12,038 ............... 18 ............... 27 .................0 .................0 ......3.500 ...... 2.866 MON ..... .................... 38 ................... 451 ....08/11/2015 ... ....08/01/2045 ...
3140E2-FT-3 ..... FN AZ9177 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 10,602 ...96.4623 ................... 9,704 ..................10,060 ................... 9,704 .............. 121 .............. (32) .................0 .................0 ......4.000 ...... 3.240 MON ..... .....................34 ................... 402 ....10/31/2017 ... ....09/01/2045 ...
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3140E2-GZ-8 ..... FN AZ9215 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 29,648 ...95.5080 .................. 27,863 ..................29,174 ..................27,863 .............. 153 .................2 .................0 .................0 ......4.000 ...... 3.703 MON ..... .................... 97 ................ 1,167 ....05/22/2018 ... ....10/01/2045 ...
3140E7-GQ-7 ..... FN BA2906 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................8,427 ...96.4623 ................... 7,999 ................... 8,292 ................... 7,999 ............... 57 ............... 16 .................0 .................0 ......4.000 ...... 3.688 MON ..... .................... 28 ................... 332 ....05/22/2018 ... ....11/01/2045 ...
3140E9-HQ-2 ..... FN BA4738 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 262,554 ...96.4623 .................240,240 .................249,050 .................240,240 ........... 2,566 .............(358) .................0 .................0 ......4.000 ...... 3.218 MON ..... ................... 830 .................9,962 ....11/02/2017 ... ....12/01/2045 ...
3140E9-HR-0 ..... FN BA4739 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 30,940 ...95.5080 .................. 29,078 .................. 30,445 ..................29,078 .............. 187 .............. (25) .................0 .................0 ......4.000 ...... 3.722 MON ..... ................... 101 .................1,218 ....05/22/2018 ... ....12/01/2045 ...
3140E9-JY-3 ..... FN BA4778 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,919,242 ...94.3338 .............. 1,753,505 ..............1,858,830 .............. 1,753,505 .......... 15,338 .............. 990 .................0 .................0 ......3.500 ...... 2.995 MON ..... .................5,422 ............... 65,059 ....11/29/2016 ... ....01/01/2046 ...
3140EU-5D-7 ..... FN BC0843 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 67,294 ...94.6370 .................. 59,908 ..................63,303 ..................59,908 .............. 553 ............... 63 .................0 .................0 ......3.500 ...... 2.648 MON ..... ................... 185 .................2,216 ....06/06/2016 ... ....04/01/2046 ...
3140EU-7G-8 ..... FN BC0894 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 323,799 ...93.7668 .................287,702 .................306,827 .................287,702 ............3,203 .............(338) .................0 .................0 ......3.500 ...... 2.732 MON ..... ................... 895 ............... 10,739 ....05/10/2016 ... ....05/01/2046 ...
3140EU-BU-2 ..... FN BC0050 - RMBS ........................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 194,697 . 101.4320 .................193,214 .................190,486 .................193,214 ............3,895 .......... (1,535) .................0 .................0 ......5.850 ...... 1.649 MON ..... ................... 929 ................ 7,788 ....12/02/2015 ... ....11/01/2045 ...
3140EV-K7-1 ..... FN BC1217 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 60,239 ...90.7499 .................. 54,901 ..................60,497 ..................54,901 .............. 745 .................3 .................0 .................0 ......3.000 ...... 3.051 MON ..... ................... 151 .................1,815 ....07/11/2017 ... ....07/01/2046 ...
3140EW-3W-3 ..... FN BC2612 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 21,563 ...90.8749 .................. 21,365 ..................23,510 ..................21,365 .............. (93) .............(106) .................0 .................0 ......3.000 ...... 4.420 MON ..... .....................59 ................... 529 ....03/20/2023 ... ....10/01/2046 ...
3140EW-UP-8 ..... FN BC2389 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 66,687 ...96.6935 .................. 61,512 ..................63,616 ..................61,512 .............. 698 .............(205) .................0 .................0 ......4.000 ...... 3.314 MON ..... ................... 212 .................2,545 ....11/06/2017 ... ....03/01/2046 ...
3140F0-HF-4 ..... FN BC4729 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 203,565 ...90.7499 .................185,948 .................204,902 .................185,948 ........... 2,501 ............... 32 .................0 .................0 ......3.000 ...... 3.083 MON ..... ................... 512 .................6,147 ....01/09/2018 ... ....10/01/2046 ...
3140F3-C3-0 ..... FN BC7289 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................19,445 ...90.8749 .................. 19,266 ..................21,201 ..................19,266 .............(263) ............... 85 .................0 .................0 ......3.000 ...... 4.225 MON ..... .....................53 ................... 477 ....03/20/2023 ... ....10/01/2046 ...
3140F5-A4-5 ..... FN BC9026 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 192,499 ...90.8749 .................190,728 .................209,880 .................190,728 .......... (1,889) .............. 118 .................0 .................0 ......3.000 ...... 4.288 MON ..... ................... 525 .................4,722 ....03/20/2023 ... ....11/01/2046 ...
3140F5-CV-3 ..... FN BC9083 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 49,188 ...90.7743 .................. 46,495 ..................51,221 .................. 46,495 .............. 537 ............... 37 .................0 .................0 ......3.000 ...... 3.567 MON ..... ................... 128 .................1,537 ....07/06/2018 ... ....12/01/2046 ...
3140F9-M7-7 ..... FN BD2181 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 816,710 ...93.3270 .................743,167 .................796,304 .................743,167 ............4,223 .............(218) .................0 .................0 ......3.500 ...... 3.066 MON ..... .................2,323 ............... 27,871 ....12/09/2016 ... ....07/01/2046 ...
3140F9-TJ-4 ..... FN BD2352 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 192,823 ...93.4212 .................174,046 .................186,302 .................174,046 .............. 706 .............(192) .................0 .................0 ......3.500 ...... 2.980 MON ..... ................... 543 .................6,521 ....08/21/2017 ... ....07/01/2046 ...
3140F9-WB-7 ..... FN BD2441 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 416,590 ...94.3770 .................394,583 .................418,092 .................394,583 ........... 3,862 .............. (10) .................0 .................0 ......3.500 ...... 3.544 MON ..... .................1,219 ............... 14,633 ....05/10/2018 ... ....01/01/2047 ...
3140F9-WG-6 ..... FN BD2446 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 12,570 ...90.7743 .................. 12,035 ..................13,258 ..................12,035 .............. 134 ............... 15 .................0 .................0 ......3.000 ...... 3.748 MON ..... .....................33 ................... 398 ....11/07/2018 ... ....01/01/2047 ...
3140FC-S3-3 ..... FN BD5037 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 42,367 ...96.3896 .................. 37,284 ..................38,681 ..................37,284 .............. 292 ............... 26 .................0 .................0 ......4.000 ...... 2.510 MON ..... ................... 129 .................1,547 ....08/26/2020 ... ....02/01/2047 ...
3140FD-AE-6 ..... FN BD5404 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 165,801 ...90.7743 .................151,493 ................ 166,890 .................151,493 ........... 1,821 ............... 50 .................0 .................0 ......3.000 ...... 3.083 MON ..... ................... 417 .................5,007 ....01/09/2018 ... ....09/01/2046 ...
3140FD-AP-1 ..... FN BD5413 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 10,609 ...90.7743 ..................10,158 ..................11,190 ..................10,158 ............... 98 ............... 27 .................0 .................0 ......3.000 ...... 3.825 MON ..... .................... 28 ................... 336 ....11/07/2018 ... ....10/01/2046 ...
3140FE-5W-0 ..... FN BD7160 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 498,180 ...96.3896 .................438,408 .................454,829 .................438,408 ............3,974 .............(235) .................0 .................0 ......4.000 ...... 2.612 MON ..... .................1,516 ............... 18,193 ....08/26/2020 ... ....04/01/2047 ...
3140FE-CL-6 ..... FN BD6374 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 702,853 ...94.3770 .................644,745 .................683,159 .................644,745 ........... 5,685 .............. 608 .................0 .................0 ......3.500 ...... 3.024 MON ..... .................1,993 ............... 23,911 ....12/12/2017 ... ....09/01/2046 ...
3140FF-EX-5 ..... FN BD7349 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 380,766 ...90.7743 .................356,414 .................392,637 .................356,414 ........... 4,361 ............... 42 .................0 .................0 ......3.000 ...... 3.463 MON ..... ................... 982 ............... 11,779 ....09/10/2018 ... ....09/01/2046 ...
3140FF-NQ-0 ..... FN BD7598 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 120,180 ...93.4316 .................109,618 .................117,325 ................ 109,618 .............. 531 .............. 126 .................0 .................0 ......3.500 ...... 3.131 MON ..... ................... 342 .................4,106 ....05/09/2017 ... ....10/01/2046 ...
3140FG-5N-5 ..... FN BD8952 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 63,091 ...90.8749 .................. 62,511 ..................68,787 ..................62,511 .............(605) ............... 24 .................0 .................0 ......3.000 ...... 4.274 MON ..... ................... 172 .................1,548 ....03/20/2023 ... ....11/01/2046 ...
3140FG-6B-0 ..... FN BD8965 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 168,072 ...93.1840 .................156,226 .................167,653 .................156,226 ........... 7,740 .............. (17) .................0 .................0 ......3.000 ...... 2.947 MON ..... ................... 419 .................5,030 ....12/01/2016 ... ....11/01/2036 ...
3140FG-6S-3 ..... FN BD8980 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 69,288 ...90.8749 ..................68,650 .................. 75,544 ..................68,650 .............(729) ............... 92 .................0 .................0 ......3.000 ...... 4.263 MON ..... ................... 189 ................ 1,700 ....03/20/2023 ... ....11/01/2046 ...
3140FK-S3-5 ..... FN BE0537 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 75,208 ...90.8749 .................. 74,517 ..................81,999 ..................74,517 .............(687) ............... (5) .................0 .................0 ......3.000 ...... 4.292 MON ..... ................... 205 .................1,845 ....03/20/2023 ... ....11/01/2046 ...
3140FK-V6-4 ..... FN BE0636 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 13,562 ...93.3719 .................. 12,326 ..................13,201 ..................12,326 .............. 110 .............. (22) .................0 .................0 ......3.500 ...... 3.176 MON ..... .....................39 ................... 462 ....07/06/2017 ... ....07/01/2047 ...
3140FM-7B-6 ..... FN BE2689 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................13,994 ...96.3430 .................. 12,915 ..................13,406 ..................12,915 ............... 95 ............... 32 .................0 .................0 ......4.000 ...... 3.205 MON ..... .....................45 ................... 536 ....07/02/2019 ... ....05/01/2047 ...
3140FM-DF-0 ..... FN BE1901 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 123,937 ...90.7743 .................113,242 .................124,751 .................113,242 ............1,395 .................4 .................0 .................0 ......3.000 ...... 3.082 MON ..... ................... 312 .................3,743 ....01/09/2018 ... ....12/01/2046 ...
3140FM-PP-5 ..... FN BE2229 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 92,276 ...90.7743 .................. 84,312 ..................92,881 ..................84,312 ........... 1,027 ............... 15 .................0 .................0 ......3.000 ...... 3.082 MON ..... ................... 232 .................2,786 ....01/09/2018 ... ....01/01/2047 ...
3140FM-UX-2 ..... FN BE2397 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 232,811 ...93.4212 .................210,140 .................224,938 .................210,140 ........... 1,173 .............(552) .................0 .................0 ......3.500 ...... 2.988 MON ..... ................... 656 .................7,873 ....08/21/2017 ... ....11/01/2046 ...
3140FR-H5-7 ..... FN BE5651 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 32,460 ...90.7743 ..................31,080 .................. 34,238 ..................31,080 .............. 313 ............... 71 .................0 .................0 ......3.000 ...... 3.729 MON ..... .................... 86 .................1,027 ....11/07/2018 ... ....02/01/2047 ...
3140FS-5T-6 ..... FN BE7157 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 234,371 ...94.1130 .................215,391 .................228,864 .................215,391 ........... 1,870 .............. (49) .................0 .................0 ......3.500 ...... 3.114 MON ..... ................... 668 ................ 8,010 ....02/16/2017 ... ....02/01/2047 ...
3140FT-5R-8 ..... FN BE8055 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................8,900 ...96.0570 ................... 8,189 ................... 8,526 ................... 8,189 ............... 50 ............... 11 .................0 .................0 ......4.000 ...... 3.351 MON ..... .................... 28 ................... 341 ....07/02/2019 ... ....04/01/2047 ...
3140FT-JF-9 ..... FN BE7461 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 142,487 ...90.7743 .................133,374 .................146,929 .................133,374 ........... 1,412 .............. 235 .................0 .................0 ......3.000 ...... 3.485 MON ..... ................... 367 .................4,408 ....09/10/2018 ... ....01/01/2047 ...
3140FT-RS-2 ..... FN BE7696 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................38,425 ...89.9690 .................. 34,797 ..................38,677 ..................34,797 .............. 430 ............... 12 .................0 .................0 ......3.000 ...... 3.086 MON ..... .................... 97 ................ 1,160 ....01/09/2018 ... ....08/01/2047 ...
3140FT-WA-5 ..... FN BE7840 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 24,400 ...96.6935 .................. 23,134 .................. 23,926 .................. 23,134 .............. 200 .............. (15) .................0 .................0 ......4.000 ...... 3.499 MON ..... .................... 80 ................... 957 ....08/14/2018 ... ....02/01/2047 ...
3140FU-KX-5 ..... FN BE8409 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,347 ...96.0570 ................... 3,080 ................... 3,206 ................... 3,080 ............... 34 .............. (10) .................0 .................0 ......4.000 ...... 3.257 MON ..... .................... 11 ................... 128 ....07/02/2019 ... ....03/01/2047 ...
3140FV-UP-9 ..... FN BE9589 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,818,318 ...93.7568 .............. 1,639,228 .............. 1,748,383 .............. 1,639,228 .......... 16,589 .............. (53) .................0 .................0 ......3.500 ...... 2.940 MON ..... .................5,099 ............... 61,193 ....06/06/2017 ... ....05/01/2047 ...
3140FX-D7-4 ..... FN BF0125 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 929,508 ...94.7300 .................833,761 .................880,145 .................833,761 .......... (8,152) .......... (1,090) .................0 .................0 ......4.000 ...... 3.249 MON ..... .................2,934 ............... 35,206 ....09/07/2017 ... ....07/01/2056 ...
3140FX-ED-0 ..... FN BF0131 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 757,278 ...90.7160 .................671,432 .................740,148 .................671,432 .......... (5,398) .............(190) .................0 .................0 ......3.500 ...... 3.200 MON ..... .................2,159 ............... 25,905 ....08/04/2017 ... ....08/01/2056 ...
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3140FX-EE-8 ..... FN BF0132 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,195,339 ...94.8540 .............. 1,073,902 .............. 1,132,163 .............. 1,073,902 .........(10,025) .............(459) .................0 .................0 ......4.000 ...... 3.239 MON ..... .................3,774 ............... 45,287 ....08/04/2017 ... ....07/01/2056 ...
3140FX-ES-7 ..... FN BF0144 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 878,171 ...91.9540 .................786,963 .................855,823 .................786,963 ............5,215 .............(174) .................0 .................0 ......3.500 ...... 3.160 MON ..... .................2,496 ............... 29,954 ....08/04/2017 ... ....10/01/2056 ...
3140FX-F2-3 ..... FN BF0184 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,449,863 ...94.7300 .............. 1,297,721 .............. 1,369,916 .............. 1,297,721 .........(13,568) .............(816) .................0 .................0 ......4.000 ...... 3.203 MON ..... .................4,566 ............... 54,797 ....11/06/2017 ... ....02/01/2057 ...
3140FX-FT-4 ..... FN BF0177 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,264,511 ...88.4180 .............. 1,075,861 ..............1,216,790 ..............1,075,861 ............4,258 .............. 500 .................0 .................0 ......3.000 ...... 2.521 MON ..... .................3,042 ............... 36,504 ....02/13/2020 ... ....02/01/2057 ...
3140FX-FU-1 ..... FN BF0178 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 534,644 .. 88.0160 .................457,543 .................519,840 .................457,543 .............. (23) .............. (55) .................0 .................0 ......3.000 ...... 2.651 MON ..... .................1,300 ............... 15,595 ....10/02/2019 ... ....03/01/2057 ...
3140FX-G3-0 ..... FN BF0217 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 797,797 ...88.0270 .................683,897 ................ 776,917 .................683,897 .............(436) .............. 382 .................0 .................0 ......3.000 ...... 2.675 MON ..... .................1,942 ............... 23,308 ....08/12/2019 ... ....09/01/2057 ...
3140FX-HZ-8 ..... FN BF0247 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 948,715 ...98.6360 .................909,485 .................922,062 .................909,485 ............5,592 .............. 374 .................0 .................0 ......4.500 ...... 3.983 MON ..... .................3,458 ............... 41,493 ....11/07/2018 ... ....06/01/2051 ...
3140FX-JG-8 ..... FN BF0262 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 612,223 ...88.0260 .................524,173 .................595,475 .................524,173 .............(635) .............. 593 .................0 .................0 ......3.000 ...... 2.639 MON ..... .................1,489 ............... 17,864 ....08/07/2019 ... ....05/01/2058 ...
3140GN-KM-4 ..... FN BH0299 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 34,628 ...96.4431 .................. 32,746 .................. 33,954 ..................32,746 .............. 367 .............. (65) .................0 .................0 ......4.000 ...... 3.450 MON ..... ................... 113 .................1,358 ....08/14/2018 ... ....04/01/2047 ...
3140GP-KS-6 ..... FN BH1204 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 383,318 ...96.4060 .................347,140 ................ 360,081 .................347,140 ........... 2,778 ............... 56 .................0 .................0 ......4.000 ...... 3.024 MON ..... .................1,200 ............... 14,403 ....06/26/2017 ... ....06/01/2047 ...
3140GQ-NB-8 ..... FN BH2185 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,048 ...96.0570 ................... 5,566 ................... 5,794 ................... 5,566 ............... 33 .................9 .................0 .................0 ......4.000 ...... 3.321 MON ..... .................... 19 ................... 232 ....07/02/2019 ... ....06/01/2047 ...
3140GQ-RD-0 ..... FN BH2283 - RMBS ........................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 898,754 . 101.7610 .................897,886 .................882,348 ................ 897,886 ............4,194 ........... 3,862 .................0 .................0 ......6.166 ...... 4.397 MON ..... .................4,534 ............... 44,213 ....08/07/2017 ... ....08/01/2047 ...
3140GR-AU-8 ..... FN BH2718 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 34,008 ...96.4431 .................. 32,161 .................. 33,347 ..................32,161 .............. 173 .............. 124 .................0 .................0 ......4.000 ...... 3.467 MON ..... ................... 111 .................1,334 ....08/14/2018 ... ....05/01/2047 ...
3140GS-2M-3 ..... FN BH4379 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 29,607 ...96.4431 .................. 27,999 ..................29,031 .................. 27,999 .............. 157 .............. 101 .................0 .................0 ......4.000 ...... 3.590 MON ..... .................... 97 ................ 1,161 ....08/14/2018 ... ....05/01/2047 ...
3140GS-RW-4 ..... FN BH4100 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................73,455 ...94.3380 ..................69,688 ..................73,871 ..................69,688 .............. 536 .................1 .................0 .................0 ......3.500 ...... 3.576 MON ..... ................... 215 .................2,585 ....05/09/2018 ... ....10/01/2047 ...
3140GT-6E-5 ..... FN BH5368 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 151,678 ...93.7503 .................137,390 .................146,548 .................137,390 ........... 1,374 .............(216) .................0 .................0 ......3.500 ...... 3.018 MON ..... ................... 427 .................5,129 ....10/03/2017 ... ....08/01/2047 ...
3140GU-LV-7 ..... FN BH5739 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 101,312 ...98.9123 ..................96,110 ..................97,167 ..................96,110 .............. 591 .............. 147 .................0 .................0 ......4.500 ...... 3.761 MON ..... ................... 364 .................4,373 ....08/07/2018 ... ....11/01/2047 ...
3140GU-Z5-9 ..... FN BH6163 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 46,822 ...93.3270 .................. 42,535 ..................45,576 .................. 42,535 ............... 99 .............. 142 .................0 .................0 ......3.500 ...... 3.091 MON ..... ................... 133 .................1,595 ....07/06/2017 ... ....06/01/2047 ...
3140GU-Z9-1 ..... FN BH6167 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 150,073 ...93.2080 .................136,157 ................ 146,078 .................136,157 ............1,454 .............(359) .................0 .................0 ......3.500 ...... 2.999 MON ..... ................... 426 .................5,113 ....07/06/2017 ... ....06/01/2047 ...
3140GV-2D-6 ..... FN BH7071 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 40,747 ...98.1430 .................. 38,103 ..................38,824 ..................38,103 .............. 288 .................9 .................0 .................0 ......4.500 ...... 3.642 MON ..... ................... 146 .................1,747 ....03/10/2022 ... ....12/01/2047 ...
3140GV-A8-8 ..... FN BH6330 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 63,105 ...96.3896 .................. 55,533 ..................57,613 .................. 55,533 .............. 444 ............... 29 .................0 .................0 ......4.000 ...... 2.221 MON ..... ................... 192 .................2,305 ....08/26/2020 ... ....09/01/2047 ...
3140GV-N4-3 ..... FN BH6710 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 235,519 ...93.7503 .................213,300 .................227,520 .................213,300 ........... 1,671 .............. 126 .................0 .................0 ......3.500 ...... 2.939 MON ..... ................... 664 .................7,963 ....08/22/2017 ... ....08/01/2047 ...
3140GV-ZA-6 ..... FN BH7036 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................94,413 ...96.3123 .................. 87,204 .................. 90,543 ..................87,204 .............. 641 .............. 205 .................0 .................0 ......4.000 ...... 3.244 MON ..... ................... 302 .................3,622 ....07/03/2019 ... ....12/01/2047 ...
3140GY-G2-9 ..... FN BH9216 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 83,467 ...96.3896 .................. 73,453 ..................76,204 .................. 73,453 .............. 790 .............(164) .................0 .................0 ......4.000 ...... 2.618 MON ..... ................... 254 .................3,048 ....08/26/2020 ... ....01/01/2048 ...
3140GY-H5-1 ..... FN BH9251 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 747,406 ...92.5090 .................695,985 .................752,343 .................695,985 .......... (1,259) ............... 34 .................0 .................0 ......3.500 ...... 3.587 MON ..... .................2,194 ............... 26,332 ....07/25/2018 ... ....02/01/2048 ...
3140GY-K3-2 ..... FN BH9313 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 203,440 ...92.5090 .................184,680 .................199,634 ................ 184,680 .............(541) .............. 216 .................0 .................0 ......3.500 ...... 3.141 MON ..... ................... 582 .................6,987 ....02/06/2018 ... ....09/01/2047 ...
3140GY-K5-7 ..... FN BH9315 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 205,887 ...94.3380 .................187,379 .................198,625 .................187,379 ........... 1,464 .............. (20) .................0 .................0 ......3.500 ...... 2.923 MON ..... ................... 579 .................6,952 ....10/03/2017 ... ....09/01/2047 ...
3140GY-KA-6 ..... FN BH9288 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,141 ...96.4779 ................... 2,981 ................... 3,090 ................... 2,981 ............... 21 ............... (1) .................0 .................0 ......4.000 ...... 3.740 MON ..... .................... 10 ................... 124 ....05/22/2018 ... ....02/01/2048 ...
3140H1-6A-3 ..... FN BJ0864 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 113,579 ...96.3896 .................. 99,952 .................103,696 .................. 99,952 .............. 732 .............. 120 .................0 .................0 ......4.000 ...... 2.662 MON ..... ................... 346 .................4,148 ....08/26/2020 ... ....11/01/2047 ...
3140H2-2E-7 ..... FN BJ1672 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 179,930 ...93.7503 .................164,307 .................175,261 .................164,307 ............1,495 .............(111) .................0 .................0 ......3.500 ...... 3.110 MON ..... ................... 511 .................6,134 ....12/26/2017 ... ....12/01/2047 ...
3140H2-3C-0 ..... FN BJ1694 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 219,512 ...93.7503 .................200,453 .................213,816 .................200,453 ............1,559 .............. 130 .................0 .................0 ......3.500 ...... 3.074 MON ..... ................... 624 .................7,484 ....12/26/2017 ... ....12/01/2047 ...
3140H2-VG-0 ..... FN BJ1514 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 41,792 ...94.3380 .................. 39,648 ..................42,028 ..................39,648 .............. 315 ............... (9) .................0 .................0 ......3.500 ...... 3.575 MON ..... ................... 123 .................1,471 ....05/09/2018 ... ....11/01/2047 ...
3140H2-Z7-6 ..... FN BJ1665 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 130,766 ...96.3430 .................122,836 .................127,499 .................122,836 ........... 1,150 ............... 58 .................0 .................0 ......4.000 ...... 3.577 MON ..... ................... 425 .................5,100 ....04/10/2018 ... ....12/01/2047 ...
3140H2-ZD-3 ..... FN BJ1639 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 34,716 ...94.3380 .................. 32,740 ..................34,705 ..................32,740 .............. 253 ............... (1) .................0 .................0 ......3.500 ...... 3.483 MON ..... ................... 101 .................1,215 ....02/16/2018 ... ....11/01/2047 ...
3140H2-ZE-1 ..... FN BJ1640 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 145,071 ...94.1130 .................132,988 .................141,306 .................132,988 ........... 1,130 ............... (6) .................0 .................0 ......3.500 ...... 3.088 MON ..... ................... 412 .................4,946 ....12/26/2017 ... ....11/01/2047 ...
3140H2-ZF-8 ..... FN BJ1641 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 185,751 ...93.7503 .................169,623 .................180,931 .................169,623 ........... 1,587 .............(158) .................0 .................0 ......3.500 ...... 3.139 MON ..... ................... 528 .................6,333 ....12/26/2017 ... ....11/01/2047 ...
3140H3-QR-0 ..... FN BJ2263 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 39,677 ...94.3380 .................. 37,642 ..................39,901 ..................37,642 .............. 283 .................7 .................0 .................0 ......3.500 ...... 3.574 MON ..... ................... 116 .................1,397 ....05/09/2018 ... ....12/01/2047 ...
3140H4-CB-8 ..... FN BJ2765 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 67,380 ...94.3380 .................. 63,925 ..................67,762 .................. 63,925 .............. 498 ............... (5) .................0 .................0 ......3.500 ...... 3.571 MON ..... ................... 198 .................2,372 ....05/09/2018 ... ....11/01/2047 ...
3140H4-UM-4 ..... FN BJ3287 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................27,395 ...96.3430 .................. 25,283 .................. 26,242 .................. 25,283 .............. 264 .............. (16) .................0 .................0 ......4.000 ...... 3.336 MON ..... .................... 87 .................1,050 ....07/02/2019 ... ....11/01/2047 ...
3140H4-Y6-5 ..... FN BJ3432 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 226,918 ...92.5717 .................211,483 .................228,453 .................211,483 .............(167) ............... 15 .................0 .................0 ......3.500 ...... 3.584 MON ..... ................... 666 .................7,996 ....07/25/2018 ... ....02/01/2048 ...
3140H5-JG-7 ..... FN BJ3862 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 317,100 ...92.6386 .................305,152 .................329,401 .................305,152 .............(219) .............. 415 .................0 .................0 ......3.000 ...... 3.677 MON ..... ................... 824 .................9,882 ....11/20/2018 ... ....01/01/2038 ...
3140H6-DD-8 ..... FN BJ4599 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................52,999 ...93.7020 .................. 49,692 .................. 53,032 .................. 49,692 .............. 550 ............... (6) .................0 .................0 ......3.500 ...... 3.500 MON ..... ................... 155 .................1,856 ....02/16/2018 ... ....02/01/2048 ...
3140H6-DG-1 ..... FN BJ4602 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 113,109 ...96.7290 .................107,153 ................ 110,777 .................107,153 .............. 814 .............(118) .................0 .................0 ......4.000 ...... 3.651 MON ..... ................... 369 .................4,431 ....06/20/2018 ... ....02/01/2048 ...
3140H6-DH-9 ..... FN BJ4603 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 114,584 ...96.4466 .................108,262 .................112,251 .................108,262 .............. 997 .............(105) .................0 .................0 ......4.000 ...... 3.645 MON ..... ................... 374 .................4,490 ....06/20/2018 ... ....02/01/2048 ...
3140H6-DP-1 ..... FN BJ4609 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................42,563 ...94.1130 .................. 40,064 ..................42,570 ..................40,064 .............. 336 .................2 .................0 .................0 ......3.500 ...... 3.489 MON ..... ................... 124 .................1,490 ....02/16/2018 ... ....02/01/2048 ...
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3140H6-DW-6 ..... FN BJ4616 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 170,085 ...96.2920 .................157,882 .................163,962 .................157,882 ........... 1,645 .............(114) .................0 .................0 ......4.000 ...... 3.353 MON ..... ................... 547 .................6,559 ....03/27/2019 ... ....02/01/2048 ...
3140H6-HW-2 ..... FN BJ4744 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 16,825 ...96.3430 .................. 15,528 ..................16,117 ..................15,528 ............... 66 ............... 87 .................0 .................0 ......4.000 ...... 3.231 MON ..... .....................54 ................... 645 ....07/02/2019 ... ....01/01/2048 ...
3140H6-LZ-0 ..... FN BJ4843 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 31,551 ...96.3430 .................. 29,119 .................. 30,224 ..................29,119 .............. 286 .................0 .................0 .................0 ......4.000 ...... 3.202 MON ..... ................... 101 .................1,209 ....07/02/2019 ... ....02/01/2048 ...
3140H7-MJ-3 ..... FN BJ5760 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 235,339 ...93.2674 .................221,882 .................237,899 .................221,882 ........... 1,357 .............. 133 .................0 .................0 ......3.500 ...... 3.656 MON ..... ................... 694 .................8,326 ....06/11/2018 ... ....12/01/2047 ...
3140H7-XT-9 ..... FN BJ6089 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 119,511 ...96.3896 .................105,172 .................109,112 .................105,172 .............. 259 .............. 638 .................0 .................0 ......4.000 ...... 2.339 MON ..... ................... 364 .................4,364 ....08/26/2020 ... ....02/01/2048 ...
3140H8-ZE-8 ..... FN BJ7040 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................30,235 ...97.5114 .................. 28,980 ..................29,720 ..................28,980 .............. 814 .............. (47) .................0 .................0 ......4.000 ...... 3.618 MON ..... .....................99 .................1,189 ....09/24/2018 ... ....08/01/2038 ...
3140HB-H7-6 ..... FN BJ9253 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 579,199 ...96.4466 .................544,951 .................565,029 .................544,951 ........... 4,196 .............. 296 .................0 .................0 ......4.000 ...... 3.587 MON ..... .................1,883 ............... 22,601 ....07/06/2018 ... ....06/01/2048 ...
3140HC-AX-4 ..... FN BJ9921 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 41,247 ...96.1627 .................. 37,996 .................. 39,512 ..................37,996 .............. 372 .............. (45) .................0 .................0 ......4.000 ...... 3.238 MON ..... ................... 132 .................1,580 ....07/02/2019 ... ....03/01/2048 ...
3140HD-RQ-9 ..... FN BK0494 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 500,063 ...93.0140 .................446,367 .................479,893 .................446,367 ........... 4,816 .............(573) .................0 .................0 ......2.500 ...... 1.508 MON ..... ................ 1,000 ............... 11,997 ....10/26/2020 ... ....12/01/2034 ...
3140HE-AR-3 ..... FN BK0915 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 571,960 ...96.1627 .................529,414 .................550,541 .................529,414 ........... 4,107 .............. 443 .................0 .................0 ......4.000 ...... 3.342 MON ..... .................1,835 ............... 22,022 ....07/24/2019 ... ....07/01/2048 ...
3140HF-FC-8 ..... FN BK1962 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 63,896 ...96.2920 .................. 59,311 ..................61,595 ..................59,311 .............. 554 ............... 21 .................0 .................0 ......4.000 ...... 3.260 MON ..... ................... 205 .................2,464 ....03/27/2019 ... ....03/01/2048 ...
3140HF-G6-0 ..... FN BK2020 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 161,553 ...98.6201 .................153,242 .................155,386 .................153,242 .............(883) .............. 352 .................0 .................0 ......4.500 ...... 3.746 MON ..... ................... 583 .................6,992 ....07/26/2018 ... ....04/01/2048 ...
3140HF-G7-8 ..... FN BK2021 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 182,900 ...98.8007 .................173,808 .................175,918 ................ 173,808 .............(445) .............. 743 .................0 .................0 ......4.500 ...... 3.606 MON ..... ................... 660 .................7,916 ....07/26/2018 ... ....04/01/2048 ...
3140HJ-YH-8 ..... FN BK5211 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,237 . 100.6740 ................... 3,062 ................... 3,041 ................... 3,062 ............... 60 .............. (18) .................0 .................0 ......5.000 ...... 2.085 MON ..... .................... 13 ................... 152 ....03/23/2020 ... ....08/01/2048 ...
3140HK-YF-9 ..... FN BK6109 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 23,028 ...98.7590 .................. 21,669 ..................21,941 ..................21,669 .............. 385 .............(148) .................0 .................0 ......4.500 ...... 3.154 MON ..... .................... 82 ................... 987 ....03/10/2022 ... ....06/01/2048 ...
3140HN-V6-6 ..... FN BK8736 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 51,887 ...98.4953 .................. 48,934 ..................49,682 .................. 48,934 .............. 225 ............... 40 .................0 .................0 ......4.500 ...... 3.525 MON ..... ................... 186 .................2,236 ....01/11/2019 ... ....01/01/2049 ...
3140HN-VQ-2 ..... FN BK8722 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 157,122 ...98.4953 .................149,075 .................151,352 .................149,075 .............. 745 ............... 61 .................0 .................0 ......4.500 ...... 3.741 MON ..... ................... 568 ................ 6,811 ....09/21/2018 ... ....09/01/2048 ...
3140HN-ZA-3 ..... FN BK8836 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 29,090 ...97.1090 ..................27,711 ..................28,536 ..................27,711 .............. 360 ............... 87 .................0 .................0 ......4.000 ...... 3.568 MON ..... .....................95 .................1,141 ....08/08/2018 ... ....08/01/2048 ...
3140HN-ZB-1 ..... FN BK8837 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 170,082 ...96.8670 .................161,702 .................166,932 ................ 161,702 .............. 597 .............. (14) .................0 .................0 ......4.000 ...... 3.705 MON ..... ................... 556 ................ 6,677 ....08/08/2018 ... ....08/01/2048 ...
3140HN-ZH-8 ..... FN BK8843 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 163,015 ...98.6201 .................154,484 .................156,646 .................154,484 .......... (1,250) .............. 715 .................0 .................0 ......4.500 ...... 3.731 MON ..... ................... 587 .................7,049 ....08/08/2018 ... ....08/01/2048 ...
3140HN-ZJ-4 ..... FN BK8844 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................73,524 ...98.8007 .................. 69,838 ..................70,686 ..................69,838 .............. (66) .............. 185 .................0 .................0 ......4.500 ...... 3.764 MON ..... ................... 265 .................3,181 ....08/08/2018 ... ....08/01/2048 ...
3140HN-ZM-7 ..... FN BK8847 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................33,029 . 101.4260 .................. 31,569 ..................31,125 ..................31,569 .............. 437 .............. 159 .................0 .................0 ......5.000 ...... 3.924 MON ..... ................... 130 .................1,556 ....08/08/2018 ... ....08/01/2048 ...
3140HN-ZN-5 ..... FN BK8848 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 51,387 . 101.0050 .................. 48,915 ..................48,428 ..................48,915 .............. 218 .............. (47) .................0 .................0 ......5.000 ...... 3.569 MON ..... ................... 202 .................2,421 ....08/08/2018 ... ....08/01/2048 ...
3140HP-UY-1 ..... FN BK9598 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 31,400 ...98.4953 .................. 28,719 ..................29,158 ..................28,719 .............. 332 .............(177) .................0 .................0 ......4.500 ...... 3.134 MON ..... ................... 109 .................1,312 ....06/09/2020 ... ....08/01/2048 ...
3140J5-EJ-4 ..... FN BM1036 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............4,551,506 ...94.3468 .............. 4,249,712 .............. 4,504,351 .............. 4,249,712 .......... 41,390 .......... (3,571) .................0 .................0 ......2.500 ...... 2.226 MON ..... .................9,384 .............. 112,609 ....06/22/2017 ... ....02/01/2032 ...
3140J5-LM-9 ..... FN BM1231 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 411,580 ...97.5981 .................386,244 .................395,750 .................386,244 ........... 1,363 .......... (1,643) .................0 .................0 ......3.500 ......1.708 MON ..... .................1,154 ............... 13,851 ....01/01/2022 ... ....11/01/2031 ...
3140J6-DA-2 ..... FN BM1896 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 551,731 ...94.3468 .................492,892 .................522,426 .................492,892 ........... 6,310 .......... (1,924) .................0 .................0 ......2.500 ...... 0.928 MON ..... ................ 1,088 ............... 13,061 ....10/26/2020 ... ....11/01/2031 ...
3140J6-FW-2 ..... FN BM1980 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 160,788 ...94.3380 .................152,543 ................ 161,698 .................152,543 ........... 1,153 ............... 23 .................0 .................0 ......3.500 ...... 3.574 MON ..... ................... 472 .................5,659 ....05/09/2018 ... ....11/01/2047 ...
3140J7-ZR-9 ..... FN BM3451 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 13,901 ...96.3896 .................. 12,233 ..................12,691 .................. 12,233 ............... 96 .................8 .................0 .................0 ......4.000 ...... 2.465 MON ..... .....................42 ................... 508 ....08/26/2020 ... ....02/01/2048 ...
3140J8-BG-7 ..... FN BM3638 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 203,187 ...97.4323 .................192,671 .................197,749 .................192,671 .............(399) .............. (75) .................0 .................0 ......4.000 ...... 3.497 MON ..... ................... 659 .................7,910 ....08/14/2018 ... ....08/01/2044 ...
3140J8-BK-8 ..... FN BM3641 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................9,483 ...96.2507 ................... 8,333 ................... 8,658 ................... 8,333 ............... 74 ............... (7) .................0 .................0 ......4.000 ...... 2.532 MON ..... .....................29 ................... 346 ....08/26/2020 ... ....04/01/2048 ...
3140J8-FF-5 ..... FN BM3765 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 11,603 ...96.2507 ..................10,196 ..................10,593 ..................10,196 ............... 91 ............... (9) .................0 .................0 ......4.000 ...... 2.540 MON ..... .....................35 ................... 424 ....08/26/2020 ... ....04/01/2048 ...
3140J8-PW-7 ..... FN BM4036 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 559,067 ...90.7743 .................527,947 .................581,604 .................527,947 ........... 6,047 .............. 474 .................0 .................0 ......3.000 ...... 3.555 MON ..... .................1,454 ............... 17,448 ....07/06/2018 ... ....07/01/2047 ...
3140J8-S4-6 ..... FN BM4138 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 10,853 ...96.2507 ................... 9,537 ................... 9,909 ................... 9,537 ............... 57 ............... 20 .................0 .................0 ......4.000 ...... 2.545 MON ..... .....................33 ................... 396 ....08/26/2020 ... ....06/01/2048 ...
3140J8-SK-0 ..... FN BM4121 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 883,575 ...90.7743 .................832,632 .................917,256 .................832,632 ............9,340 .............. 945 .................0 .................0 ......3.000 ...... 3.516 MON ..... .................2,293 ............... 27,518 ....07/06/2018 ... ....07/01/2048 ...
3140J8-X5-7 ..... FN BM4299 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 541,675 ...97.2732 .................505,140 .................519,301 .................505,140 ........... 6,673 .......... (3,849) .................0 .................0 ......3.000 ...... 0.851 MON ..... .................1,298 ............... 15,579 ....09/13/2021 ... ....03/01/2030 ...
3140J9-AX-9 ..... FN BM4521 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 129,805 ...97.3600 .................124,224 .................127,592 .................124,224 ........... 1,166 .............(109) .................0 .................0 ......4.000 ...... 3.630 MON ..... ................... 425 .................5,104 ....09/24/2018 ... ....08/01/2038 ...
3140J9-CV-1 ..... FN BM4583 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 45,281 ...94.5112 .................. 43,659 ..................46,194 .................. 43,659 .............. 397 ............... 26 .................0 .................0 ......3.500 ...... 3.820 MON ..... ................... 135 ................ 1,617 ....08/24/2022 ... ....09/01/2042 ...
3140J9-DR-9 ..... FN BM4611 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 182,105 ...93.9226 .................175,157 .................186,490 .................175,157 .............. 382 .............(198) .................0 .................0 ......3.500 ...... 3.898 MON ..... ................... 544 .................6,527 ....10/10/2018 ... ....01/01/2048 ...
3140J9-DS-7 ..... FN BM4612 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 162,588 ...94.3380 .................157,177 ................ 166,610 ................ 157,177 ........... 1,248 .............. (36) .................0 .................0 ......3.500 ...... 3.869 MON ..... ................... 486 .................5,831 ....10/10/2018 ... ....01/01/2048 ...
3140J9-ET-4 ..... FN BM4645 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 100,360 ...92.5952 .................. 96,549 .................104,270 .................. 96,549 .............(152) .............. 244 .................0 .................0 ......3.000 ...... 3.750 MON ..... ................... 261 .................3,128 ....11/20/2018 ... ....10/01/2038 ...
3140J9-JZ-5 ..... FN BM4779 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 49,197 ...96.2507 .................. 43,232 ..................44,916 .................. 43,232 .............. 543 .............(194) .................0 .................0 ......4.000 ...... 2.645 MON ..... ................... 150 .................1,797 ....08/26/2020 ... ....06/01/2048 ...
3140J9-Q4-6 ..... FN BM4974 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,331,312 ...93.7568 .............. 1,342,146 .............. 1,431,518 .............. 1,342,146 .......... 11,147 .............(313) .................0 .................0 ......3.500 ...... 4.597 MON ..... .................4,175 ............... 15,728 ....07/18/2023 ... ....01/01/2048 ...
3140JA-EL-8 ..... FN BM5538 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,073,327 . 101.0050 .................986,154 .................976,342 .................986,154 ........... 1,862 ........... 1,575 .................0 .................0 ......5.000 ...... 3.214 MON ..... .................4,068 ............... 48,817 ....12/06/2019 ... ....11/01/2048 ...
3140JA-F6-0 ..... FN BM5588 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,658,996 ...93.9460 .............. 2,603,164 .............. 2,770,915 .............. 2,603,164 .........(57,915) ........... 2,083 .................0 .................0 ......3.500 ...... 4.227 MON ..... .................8,082 ............... 64,655 ....04/04/2023 ... ....05/01/2043 ...
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3140JA-NT-1 ..... FN BM5801 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 645,042 ...93.2674 .................581,489 .................623,464 .................581,489 ............4,423 .............(518) .................0 .................0 ......3.500 ...... 2.990 MON ..... ................ 1,818 ............... 21,821 ....12/06/2019 ... ....06/01/2048 ...
3140JG-WE-1 ..... FN BN0644 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 45,108 ...98.4953 .................. 42,333 ..................42,980 .................. 42,333 .............. 412 .............(183) .................0 .................0 ......4.500 ...... 3.625 MON ..... ................... 161 .................1,934 ....03/10/2022 ... ....09/01/2048 ...
3140JH-BF-9 ..... FN BN0937 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 44,821 ...98.4953 .................. 42,063 ..................42,705 ..................42,063 .............. 405 .............(177) .................0 .................0 ......4.500 ...... 3.684 MON ..... ................... 160 .................1,922 ....03/10/2022 ... ....12/01/2048 ...
3140JH-H6-3 ..... FN BN1152 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 134,131 ...98.5041 .................126,957 .................128,885 .................126,957 .............. 478 .............. 277 .................0 .................0 ......4.500 ...... 3.737 MON ..... ................... 483 .................5,800 ....01/31/2019 ... ....11/01/2048 ...
3140JL-YX-6 ..... FN BN4325 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 93,570 ...98.4044 .................. 87,915 ..................89,340 ..................87,915 .............. 422 .............. (96) .................0 .................0 ......4.500 ...... 3.726 MON ..... ................... 335 .................4,020 ....05/16/2019 ... ....01/01/2049 ...
3140JM-QQ-8 ..... FN BN4962 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 17,276 ...98.4044 .................. 15,712 ..................15,967 ..................15,712 .............. 250 .............(192) .................0 .................0 ......4.500 ...... 1.961 MON ..... .................... 60 ................... 719 ....05/11/2021 ... ....12/01/2048 ...
3140JN-X5-4 ..... FN BN6099 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 154,737 ...98.7840 .................141,252 .................142,991 .................141,252 ............... 49 ........... 1,258 .................0 .................0 ......4.500 ...... 2.831 MON ..... ................... 536 .................6,435 ....05/11/2021 ... ....06/01/2049 ...
3140JP-WF-8 ..... FN BN6945 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 892,419 ...98.1814 .................834,839 .................850,302 .................834,839 ........... 8,726 .......... (2,981) .................0 .................0 ......4.500 ...... 3.849 MON ..... .................3,189 ............... 38,264 ....03/10/2022 ... ....10/01/2049 ...
3140JV-QC-9 ..... FN BO1350 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 84,093 ...96.4790 .................. 77,592 ..................80,424 ..................77,592 .............. 510 ............... 35 .................0 .................0 ......4.000 ...... 3.240 MON ..... ................... 268 .................3,217 ....08/12/2019 ... ....08/01/2049 ...
3140JW-B8-2 ..... FN BO1862 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 763,182 ...89.5900 .................664,424 .................741,628 .................664,424 ............9,034 .............(812) .................0 .................0 ......3.000 ...... 2.650 MON ..... .................1,854 ............... 22,249 ....08/12/2019 ... ....08/01/2049 ...
3140KB-WP-5 ..... FN BP4253 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 499,461 ...90.7870 .................434,699 .................478,812 .................434,699 .......... (1,963) .............. 790 .................0 .................0 ......3.500 ...... 2.920 MON ..... .................1,397 ............... 16,758 ....04/14/2020 ... ....03/01/2050 ...
3140KM-U7-3 ..... FN BQ2405 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 848,867 ...86.4879 .................699,649 .................808,956 .................699,649 ........... 5,774 .............(729) .................0 .................0 ......2.500 ...... 1.921 MON ..... .................1,685 ............... 20,224 ....10/22/2020 ... ....09/01/2050 ...
3140KY-CF-9 ..... FN BR0969 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............4,934,707 ...90.1480 .............. 4,919,761 .............. 5,457,426 .............. 4,919,761 ......... (43,423) .......... 28,476 .................0 .................0 ......2.000 ...... 4.094 MON ..... .................9,096 ............... 81,861 ....03/15/2023 ... ....04/01/2036 ...
3140L0-D9-5 ..... FN BR1927 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,492,930 ...82.0420 .............. 1,967,769 .............. 2,398,490 ..............1,967,769 .......... 10,635 .......... (1,089) .................0 .................0 ......2.000 ...... 1.559 MON ..... .................3,997 ............... 47,970 ....01/05/2021 ... ....01/01/2051 ...
3140L3-RS-2 ..... FN BR4996 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 15,331 ...85.1036 .................. 15,969 ..................18,764 ..................15,969 .............(175) .............. 213 .................0 .................0 ......2.500 ...... 5.001 MON ..... .....................39 ................... 469 ....11/09/2022 ... ....02/01/2051 ...
3140L5-BW-5 ..... FN BR6352 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 65,076 ...86.1628 .................. 64,375 ..................74,713 ..................64,375 .............. 166 .............. 273 .................0 .................0 ......2.500 ...... 4.314 MON ..... ................... 156 .................1,712 ....12/12/2022 ... ....03/01/2051 ...
3140L5-F7-6 ..... FN BR6489 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 797,258 ...83.2845 .................663,785 ................ 797,008 .................663,785 ............5,946 .................8 .................0 .................0 ......2.000 ...... 1.988 MON ..... .................1,328 ............... 15,940 ....12/10/2021 ... ....03/01/2051 ...
3140L7-MP-4 ..... FN BR8465 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 75,426 ...85.1036 .................. 62,302 ..................73,207 ..................62,302 .............. 226 .............. (81) .................0 .................0 ......2.500 ...... 2.148 MON ..... ................... 153 .................1,830 ....03/26/2021 ... ....04/01/2051 ...
3140LP-YW-6 ..... FN BT1624 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 513,420 ...96.9870 .................478,224 .................493,080 .................478,224 .............. 463 ............2,945 .................0 .................0 ......4.500 ...... 3.254 MON ..... .................1,849 ............... 22,189 ....04/11/2022 ... ....05/01/2051 ...
3140LV-S4-2 ..... FN BT6838 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 439,065 ...88.7636 .................415,175 .................467,732 .................415,175 ........... 4,130 .............. 105 .................0 .................0 ......3.000 ...... 3.850 MON ..... .................1,169 ............... 14,032 ....05/09/2022 ... ....10/01/2051 ...
3140LW-WH-6 ..... FN BT7847 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 74,527 ...94.6087 .................. 74,025 ..................78,244 ..................74,025 .............(658) .............. 156 .................0 .................0 ......4.000 ...... 4.647 MON ..... ................... 261 .................2,087 ....03/22/2023 ... ....07/01/2052 ...
3140LW-WJ-2 ..... FN BT7848 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 454,000 ...91.7366 .................450,939 .................491,559 .................450,939 .......... (4,632) ........... 1,571 .................0 .................0 ......3.500 ...... 4.521 MON ..... .................1,434 ............... 11,470 ....03/22/2023 ... ....07/01/2052 ...
3140LX-J6-3 ..... FN BT8384 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 62,941 ...94.6087 .................. 62,517 ..................66,080 ..................62,517 .............(553) .............. 130 .................0 .................0 ......4.000 ...... 4.645 MON ..... ................... 220 .................1,762 ....03/22/2023 ... ....09/01/2052 ...
3140LY-NG-4 ..... FN BT9390 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 392,104 ...88.7636 .................370,770 .................417,705 ................ 370,770 ............3,125 .............. 657 .................0 .................0 ......3.000 ...... 3.820 MON ..... .................1,044 ............... 12,531 ....05/09/2022 ... ....11/01/2051 ...
3140MA-4H-4 ..... FN BU8923 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 141,331 ...91.7845 .................132,356 .................144,203 .................132,356 ........... 1,125 ............... 78 .................0 .................0 ......3.500 ...... 3.759 MON ..... ................... 421 .................5,047 ....06/02/2022 ... ....04/01/2052 ...
3140MA-5B-6 ..... FN BU8941 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 11,689 ...94.6087 ..................11,610 ..................12,271 ..................11,610 .............(104) ............... 26 .................0 .................0 ......4.000 ...... 4.649 MON ..... .................... 41 ................... 327 ....03/22/2023 ... ....04/01/2052 ...
3140MK-J3-7 ..... FN BV5681 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 184,164 ...91.7845 .................172,470 ................ 187,907 .................172,470 ........... 1,511 ............... 57 .................0 .................0 ......3.500 ...... 3.754 MON ..... ................... 548 .................6,577 ....06/02/2022 ... ....04/01/2052 ...
3140ML-K7-4 ..... FN BV6617 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 479,620 ...91.7366 .................448,323 ................ 488,706 .................448,323 ............3,528 .............. 414 .................0 .................0 ......3.500 ...... 3.720 MON ..... .................1,425 ............... 17,105 ....05/23/2022 ... ....04/01/2052 ...
3140MM-4D-7 ..... FN BV8019 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 22,168 ...94.6087 .................. 22,019 .................. 23,274 ..................22,019 .............(198) ............... 48 .................0 .................0 ......4.000 ...... 4.641 MON ..... .................... 78 ................... 621 ....03/22/2023 ... ....08/01/2052 ...
3140MM-AW-8 ..... FN BV7220 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 54,570 ...91.7845 .................. 51,105 ..................55,679 ..................51,105 .............. 603 .............(139) .................0 .................0 ......3.500 ...... 3.824 MON ..... ................... 162 .................1,949 ....06/02/2022 ... ....04/01/2052 ...
3140MM-BZ-0 ..... FN BV7255 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 36,709 ...91.7366 .................. 36,462 ..................39,746 ..................36,462 .............(382) .............. 134 .................0 .................0 ......3.500 ...... 4.510 MON ..... ................... 116 ................... 927 ....03/22/2023 ... ....06/01/2052 ...
3140MM-LP-1 ..... FN BV7533 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 458,663 ...91.7845 .................427,410 .................465,666 .................427,410 ........... 3,805 ............... 82 .................0 .................0 ......3.500 ...... 3.684 MON ..... .................1,358 ............... 16,298 ....05/25/2022 ... ....05/01/2052 ...
3140MM-VG-0 ..... FN BV7814 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 232,432 ...91.7366 .................230,864 .................251,660 .................230,864 .......... (2,421) .............. 853 .................0 .................0 ......3.500 ...... 4.513 MON ..... ................... 734 .................5,872 ....03/22/2023 ... ....06/01/2052 ...
3140MN-P9-1 ..... FN BV8547 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 2,130,708 ...92.9066 .............. 2,040,300 ..............2,196,076 .............. 2,040,300 .......... 29,407 .............(876) .................0 .................0 ......3.500 ...... 3.888 MON ..... .................6,405 ............... 76,863 ....05/05/2022 ... ....05/01/2052 ...
3140MN-QA-7 ..... FN BV8548 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,512,904 ...92.5681 .............. 1,444,361 .............. 1,560,323 .............. 1,444,361 .......... 18,752 .............(901) .................0 .................0 ......3.500 ...... 3.898 MON ..... .................4,551 ............... 54,611 ....05/05/2022 ... ....05/01/2052 ...
3140MN-QB-5 ..... FN BV8549 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,462,109 ...92.2110 .............. 1,391,380 .............. 1,508,909 .............. 1,391,380 .......... 14,390 .............(312) .................0 .................0 ......3.500 ...... 3.901 MON ..... .................4,401 ............... 52,812 ....05/05/2022 ... ....05/01/2052 ...
3140MR-WS-2 ..... FN BW0656 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 118,588 ...91.7845 .................111,058 .................120,999 ................ 111,058 .............. 917 ............... 93 .................0 .................0 ......3.500 ...... 3.742 MON ..... ................... 353 .................4,235 ....06/02/2022 ... ....05/01/2052 ...
3140MS-EZ-4 ..... FN BW1051 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 81,162 ...94.6087 ..................80,616 ..................85,210 ..................80,616 .............(730) .............. 184 .................0 .................0 ......4.000 ...... 4.639 MON ..... ................... 284 .................2,272 ....03/22/2023 ... ....06/01/2052 ...
3140MS-TT-2 ..... FN BW1461 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 51,621 ...94.6087 .................. 51,274 ..................54,196 ..................51,274 .............(432) ............... 85 .................0 .................0 ......4.000 ...... 4.659 MON ..... ................... 181 .................1,445 ....03/22/2023 ... ....06/01/2052 ...
3140MS-VJ-1 ..... FN BW1516 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 21,460 ...94.6087 .................. 21,315 .................. 22,530 ..................21,315 .............(188) ............... 43 .................0 .................0 ......4.000 ...... 4.647 MON ..... .................... 75 ................... 601 ....03/22/2023 ... ....07/01/2052 ...
3140MX-CR-3 ..... FN BW5479 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................47,544 ...94.6087 .................. 47,224 .................. 49,915 .................. 47,224 .............(428) .............. 108 .................0 .................0 ......4.000 ...... 4.636 MON ..... ................... 166 .................1,331 ....03/22/2023 ... ....07/01/2052 ...
3140N0-D9-3 ..... FN BW7327 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 63,487 ...96.9660 .................. 64,822 ..................66,850 ..................64,822 ........... 1,276 ............... 59 .................0 .................0 ......4.500 ...... 5.234 MON ..... ................... 251 ................... 752 ....08/31/2023 ... ....08/01/2052 ...
3140N0-DH-5 ..... FN BW7303 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 243,159 ...94.6087 .................241,522 .................255,285 .................241,522 .......... (2,143) .............. 506 .................0 .................0 ......4.000 ...... 4.644 MON ..... ................... 851 ................ 6,808 ....03/22/2023 ... ....08/01/2052 ...
3140N0-EE-1 ..... FN BW7332 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 31,476 ...91.7366 ..................31,001 .................. 33,794 ..................31,001 .............(563) ............... 88 .................0 .................0 ......3.500 ...... 4.402 MON ..... .....................99 ................... 789 ....03/23/2023 ... ....09/01/2052 ...
3140NG-FU-9 ..... FN BY0178 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 322,996 ...99.4193 .................326,114 .................328,019 .................326,114 ........... 3,018 .............. 100 .................0 .................0 ......5.000 ...... 5.218 MON ..... .................1,367 .................5,467 ....07/19/2023 ... ....05/01/2053 ...
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3140Q7-5T-0 ..... FN CA0857 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,364,446 ...93.9226 .............. 1,297,335 ..............1,381,280 .............. 1,297,335 ........... 1,446 .............. (90) .................0 .................0 ......3.500 ...... 3.675 MON ..... .................4,029 ............... 48,345 ....09/24/2018 ... ....12/01/2047 ...
3140Q7-DH-7 ..... FN CA0103 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 913,072 ...93.7568 .................920,193 .................981,468 .................920,193 ........... 6,696 .............. 425 .................0 .................0 ......3.500 ...... 4.579 MON ..... .................2,863 ............... 11,450 ....07/18/2023 ... ....08/01/2047 ...
3140Q7-TK-3 ..... FN CA0553 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 77,820 ...96.3430 .................. 71,245 .................. 73,949 ..................71,245 .............. 966 .............(265) .................0 .................0 ......4.000 ...... 3.220 MON ..... ................... 247 .................2,958 ....11/07/2017 ... ....08/01/2047 ...
3140Q7-W5-2 ..... FN CA0667 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 16,193 ...90.7743 .................. 15,505 ..................17,081 ..................15,505 .............. 170 ............... 21 .................0 .................0 ......3.000 ...... 3.677 MON ..... .....................43 ................... 512 ....11/07/2018 ... ....04/01/2047 ...
3140Q8-AF-2 ..... FN CA0905 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 388,876 ...94.3380 .................374,434 .................396,907 .................374,434 ........... 2,821 ............... 65 .................0 .................0 ......3.500 ...... 3.790 MON ..... .................1,158 ............... 13,892 ....10/04/2018 ... ....12/01/2047 ...
3140Q8-E7-6 ..... FN CA1057 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 224,290 ...96.3123 .................207,165 .................215,098 .................207,165 ........... 2,189 .............(179) .................0 .................0 ......4.000 ...... 3.312 MON ..... ................... 717 .................8,604 ....07/03/2019 ... ....01/01/2048 ...
3140Q8-N8-4 ..... FN CA1314 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 92,217 ...96.3430 ..................85,108 ..................88,339 ..................85,108 .............. 909 .............. (73) .................0 .................0 ......4.000 ...... 3.303 MON ..... ................... 294 .................3,534 ....07/02/2019 ... ....01/01/2048 ...
3140Q8-QB-4 ..... FN CA1349 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 10,441 ...90.7743 ................... 9,998 ..................11,014 ................... 9,998 ............... 90 ............... 34 .................0 .................0 ......3.000 ...... 3.761 MON ..... .................... 28 ................... 330 ....11/07/2018 ... ....08/01/2047 ...
3140Q8-QN-8 ..... FN CA1360 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 838,266 ...92.5717 .................781,124 .................843,803 .................781,124 .............(673) .............. 113 .................0 .................0 ......3.500 ...... 3.585 MON ..... .................2,461 ............... 29,533 ....07/25/2018 ... ....03/01/2048 ...
3140Q9-F6-5 ..... FN CA1988 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 405,816 ...98.5041 .................384,660 .................390,501 .................384,660 ........... 1,828 .............. 460 .................0 .................0 ......4.500 ...... 3.779 MON ..... .................1,464 ............... 17,573 ....01/30/2019 ... ....07/01/2048 ...
3140Q9-P2-3 ..... FN CA2240 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 193,109 ...99.6057 .................182,984 ................ 183,708 .................182,984 .............(932) .............(185) .................0 .................0 ......4.500 ...... 3.478 MON ..... ................... 689 .................8,267 ....08/02/2018 ... ....08/01/2038 ...
3140Q9-PU-1 ..... FN CA2234 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 67,961 ...97.5114 .................. 65,140 ..................66,803 ..................65,140 ........... 1,735 .............. (11) .................0 .................0 ......4.000 ...... 3.629 MON ..... ................... 223 .................2,672 ....09/24/2018 ... ....08/01/2038 ...
3140Q9-YP-2 ..... FN CA2517 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 189,707 ...99.6057 .................180,512 .................181,227 .................180,512 .......... (1,200) ............... 98 .................0 .................0 ......4.500 ...... 3.520 MON ..... ................... 680 .................8,155 ....10/02/2018 ... ....10/01/2038 ...
3140Q9-YQ-0 ..... FN CA2518 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 178,193 ...94.3700 .................172,805 .................183,114 .................172,805 .............. 265 .............. 301 .................0 .................0 ......3.000 ...... 3.805 MON ..... ................... 458 .................5,493 ....11/13/2018 ... ....04/01/2033 ...
3140Q9-YT-4 ..... FN CA2521 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 228,059 ...95.9510 .................224,868 .................234,358 .................224,868 ........... 4,175 .............. 259 .................0 .................0 ......3.000 ...... 3.551 MON ..... ................... 586 .................7,031 ....11/13/2018 ... ....03/01/2033 ...
3140QA-JF-8 ..... FN CA2961 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 609,640 ...98.5041 .................558,025 .................566,499 .................558,025 ........... 3,581 .............(262) .................0 .................0 ......4.500 ...... 3.277 MON ..... .................2,124 ............... 25,492 ....08/10/2021 ... ....01/01/2049 ...
3140QA-L9-9 ..... FN CA3051 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 688,214 ...98.4152 .................645,343 .................655,735 .................645,343 ............2,752 .............. 921 .................0 .................0 ......4.500 ...... 3.653 MON ..... .................2,459 ............... 29,508 ....03/10/2022 ... ....02/01/2049 ...
3140QB-DY-1 ..... FN CA3718 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 312,394 ...96.0340 .................278,669 .................290,177 .................278,669 ........... 1,833 .............. 480 .................0 .................0 ......4.000 ...... 2.824 MON ..... ................... 967 ............... 11,607 ....07/29/2020 ... ....06/01/2049 ...
3140QB-JF-6 ..... FN CA3861 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 454,706 ...93.3974 .................429,414 .................459,771 .................429,414 ........... 1,984 ............... 35 .................0 .................0 ......3.500 ...... 3.650 MON ..... .................1,341 ............... 16,092 ....05/12/2022 ... ....07/01/2049 ...
3140QB-MR-6 ..... FN CA3967 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 322,119 ...93.3974 .................304,201 .................325,707 .................304,201 ............1,444 .............. (14) .................0 .................0 ......3.500 ...... 3.650 MON ..... ................... 950 ............... 11,400 ....05/12/2022 ... ....08/01/2049 ...
3140QB-ZE-1 ..... FN CA4340 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,945,099 ...90.1440 .............. 1,631,476 .............. 1,809,855 ..............1,631,476 .......... 11,527 .............(560) .................0 .................0 ......3.000 ...... 2.044 MON ..... .................4,525 ............... 54,296 ....12/16/2020 ... ....10/01/2049 ...
3140QC-6V-3 ..... FN CA5383 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 80,425 ...98.1814 .................. 73,389 ..................74,749 ..................73,389 ........... 1,311 .............(806) .................0 .................0 ......4.500 ...... 2.705 MON ..... ................... 280 .................3,364 ....08/10/2021 ... ....03/01/2050 ...
3140QD-TZ-7 ..... FN CA5967 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,395,231 ...86.2750 .............. 2,382,116 ..............2,761,074 .............. 2,382,116 .........(16,836) ........... 3,721 .................0 .................0 ......2.500 ...... 4.341 MON ..... .................5,752 ............... 63,275 ....01/05/2023 ... ....06/01/2050 ...
3140QE-D6-6 ..... FN CA6424 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 345,481 ...89.1690 .................292,598 .................328,138 .................292,598 ............3,526 .............(406) .................0 .................0 ......3.000 ...... 2.343 MON ..... ................... 820 .................9,844 ....04/09/2021 ... ....07/01/2050 ...
3140QE-PZ-9 ..... FN CA6739 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,488,371 ...89.1690 .............. 2,077,337 .............. 2,329,663 .............. 2,077,337 .......... 25,051 .......... (2,901) .................0 .................0 ......3.000 ...... 2.183 MON ..... .................5,824 ............... 69,890 ....11/20/2020 ... ....08/01/2050 ...
3140QF-A4-1 ..... FN CA7226 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,593,512 ...86.8820 .............. 1,584,167 .............. 1,823,354 ..............1,584,167 .......... (9,665) .............. 320 .................0 .................0 ......2.500 ...... 4.273 MON ..... .................3,799 ............... 41,785 ....01/04/2023 ... ....10/01/2050 ...
3140QF-LK-3 ..... FN CA7529 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 822,310 ...85.0970 .................774,285 .................909,886 .................774,285 .......... (1,756) ........... 3,108 .................0 .................0 ......2.500 ...... 3.732 MON ..... .................1,896 ............... 22,747 ....05/09/2022 ... ....10/01/2050 ...
3140QF-SL-4 ..... FN CA7722 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............5,609,270 ...86.5860 .............. 5,561,353 .............. 6,422,924 .............. 5,561,353 .........(56,301) ........... 8,384 .................0 .................0 ......2.500 ...... 4.262 MON ..... ............... 13,381 .............. 147,192 ....01/04/2023 ... ....11/01/2050 ...
3140QG-NM-5 ..... FN CA8495 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,545,452 ...82.1530 .............. 1,511,470 .............. 1,839,823 ..............1,511,470 ......... (32,421) .......... (1,560) .................0 .................0 ......2.000 ...... 4.215 MON ..... .................3,066 ............... 33,730 ....01/09/2023 ... ....01/01/2051 ...
3140QH-KC-8 ..... FN CA9290 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 423,843 ...85.1036 .................399,122 .................468,983 .................399,122 .......... (1,213) ........... 2,146 .................0 .................0 ......2.500 ...... 3.719 MON ..... ................... 977 ............... 11,725 ....05/09/2022 ... ....02/01/2051 ...
3140QK-6B-9 ..... FN CB0865 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 85,645 ...92.2150 .................. 75,083 ..................81,422 ..................75,083 .............. 599 .............. 181 .................0 .................0 ......3.500 ...... 2.644 MON ..... ................... 237 .................2,850 ....12/08/2021 ... ....06/01/2051 ...
3140QK-FS-2 ..... FN CB0176 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,646,724 ...85.1036 .............. 1,547,598 ..............1,818,486 .............. 1,547,598 .......... (2,451) ........... 6,068 .................0 .................0 ......2.500 ...... 3.724 MON ..... .................3,789 ............... 45,462 ....05/09/2022 ... ....04/01/2051 ...
3140QK-GG-7 ..... FN CB0198 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 420,054 ...88.4817 .................347,255 .................392,459 .................347,255 ........... 2,366 .............(801) .................0 .................0 ......3.000 ...... 2.132 MON ..... ................... 981 ............... 11,774 ....05/07/2021 ... ....04/01/2051 ...
3140QK-GJ-1 ..... FN CB0200 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,070,203 ...88.4817 .................890,385 .............. 1,006,292 .................890,385 ............5,692 .......... (1,679) .................0 .................0 ......3.000 ...... 2.202 MON ..... .................2,516 ............... 30,189 ....05/05/2021 ... ....04/01/2051 ...
3140QK-ME-5 ..... FN CB0356 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 334,107 ...88.4817 .................276,804 .................312,838 .................276,804 ........... 1,834 .............(587) .................0 .................0 ......3.000 ...... 2.134 MON ..... ................... 782 .................9,385 ....05/05/2021 ... ....05/01/2051 ...
3140QL-6Z-4 ..... FN CB1787 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............4,444,119 ...81.8246 .............. 3,596,485 .............. 4,395,358 .............. 3,596,485 .......... 15,617 .......... (1,350) .................0 .................0 ......2.000 ......1.876 MON ..... .................7,326 ............... 87,907 ....09/21/2021 ... ....10/01/2051 ...
3140QL-C9-5 ..... FN CB0995 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,708,628 ...86.1588 .............. 1,412,225 .............. 1,639,094 .............. 1,412,225 ........... 7,162 .............(862) .................0 .................0 ......2.500 ...... 1.999 MON ..... .................3,415 ............... 40,977 ....07/01/2021 ... ....07/01/2051 ...
3140QL-DL-7 ..... FN CB1006 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,704,008 ...85.8911 .............. 1,408,463 .............. 1,639,824 .............. 1,408,463 .......... 10,971 .......... (1,037) .................0 .................0 ......2.500 ...... 2.041 MON ..... .................3,416 ............... 40,996 ....07/01/2021 ... ....07/01/2051 ...
3140QL-DP-8 ..... FN CB1009 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,744,097 ...85.6476 .............. 1,440,761 ..............1,682,198 ..............1,440,761 ........... 7,569 .......... (1,191) .................0 .................0 ......2.500 ...... 2.070 MON ..... .................3,505 ............... 42,055 ....07/01/2021 ... ....07/01/2051 ...
3140QM-4M-3 ..... FN CB2627 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,092,562 ...85.6476 .............. 1,920,030 .............. 2,241,780 .............. 1,920,030 ........... 5,780 ........... 2,720 .................0 .................0 ......2.500 ...... 3.329 MON ..... .................4,670 ............... 56,045 ....04/08/2022 ... ....01/01/2052 ...
3140QM-AF-1 ..... FN CB1805 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 322,864 ...86.1628 .................319,384 .................370,675 .................319,384 ........... 1,770 .............. 425 .................0 .................0 ......2.500 ...... 4.285 MON ..... ................... 772 .................8,495 ....12/12/2022 ... ....10/01/2051 ...
3140QM-HX-5 ..... FN CB2045 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 190,582 ...86.1628 .................188,528 .................218,804 .................188,528 .............. 704 .............. 589 .................0 .................0 ......2.500 ...... 4.266 MON ..... ................... 456 .................5,014 ....12/12/2022 ... ....11/01/2051 ...
3140QM-KM-5 ..... FN CB2099 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,695,928 ...88.4969 .............. 1,679,338 .............. 1,897,624 .............. 1,679,338 ........... 1,620 ........... 9,897 .................0 .................0 ......3.000 ...... 4.505 MON ..... .................4,744 ............... 56,929 ....12/09/2022 ... ....11/01/2051 ...
3140QM-RB-2 ..... FN CB2281 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,471,258 ...82.5291 .............. 2,159,281 .............. 2,616,385 .............. 2,159,281 .......... 11,223 ............2,853 .................0 .................0 ......2.000 ...... 2.642 MON ..... .................4,361 ............... 52,328 ....03/11/2022 ... ....12/01/2051 ...
3140QN-E3-2 ..... FN CB2853 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............5,239,252 .. 81.7600 .............. 4,493,914 .............. 5,496,470 .............. 4,493,914 ........... 7,379 ........... 7,901 .................0 .................0 ......2.000 ...... 2.516 MON ..... .................9,161 .............. 109,929 ....02/18/2022 ... ....02/01/2052 ...

 E
1
0
.5

3



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

CUSIP 
Identification Description

C
o
d
e

F
o
r
e
i
g
n

Bond
Char

NAIC
Desig-
nation,
NAIC
Desig-
nation

Modifier
and
SVO

Admini-
strative 
Symbol

Actual
Cost

Rate 
Used to 
Obtain 

Fair 
Value

Fair
Value

Par
Value

Book/
Adjusted
Carrying

Value

Unrealized
Valuation
Increase/

(Decrease)

Current
Year's
(Amor-

tization)/
Accretion

Current
Year's
Other-
Than-

Temporary
Impairment
Recognized

Total
Foreign

Exchange
Change

in
Book/

Adjusted
Carrying 

Value
Rate

of

Effective
Rate

of
When
Paid

Admitted
Amount
Due and
Accrued

Amount 
Received 

During Year Acquired

Stated
Contractual

Maturity
Date

3140QN-GX-4 ..... FN CB2913 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 448,951 ...91.7640 .................440,947 .................480,523 .................440,947 .......... (8,419) .............. 415 .................0 .................0 ......3.500 ...... 4.409 MON ..... .................1,402 .................9,811 ....05/12/2023 ... ....02/01/2052 ...
3140QN-L3-4 ..... FN CB3045 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,735,201 ...85.8911 .............. 2,409,147 .............. 2,804,885 .............. 2,409,147 .......... 14,289 ........... 2,705 .................0 .................0 ......2.500 ...... 2.780 MON ..... .................5,844 ............... 70,122 ....03/11/2022 ... ....03/01/2052 ...
3140QP-FR-3 ..... FN CB3775 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 920,378 ...94.5940 .................952,395 ..............1,006,824 .................952,395 ........... 6,906 .............. 736 .................0 .................0 ......4.000 ...... 5.244 MON ..... .................3,356 ............... 40,273 ....10/31/2022 ... ....06/01/2052 ...
3140QP-H9-1 ..... FN CB3855 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 802,279 ...94.9780 .................773,670 .................814,578 ................ 773,670 .........(28,826) .............. 217 .................0 .................0 ......4.000 ...... 4.202 MON ..... .................2,715 ............... 27,153 ....01/31/2023 ... ....06/01/2052 ...
3140QP-KR-7 ..... FN CB3903 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,373,163 ...91.7366 .............. 1,311,723 .............. 1,429,879 .............. 1,311,723 ........... 2,102 ........... 1,862 .................0 .................0 ......3.500 ...... 4.009 MON ..... .................4,170 ............... 43,866 ....03/22/2023 ... ....06/01/2052 ...
3140QP-SU-2 ..... FN CB4130 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,778,316 ...96.9660 .............. 1,924,478 .............. 1,984,693 .............. 1,924,478 ......... 144,913 ........... 1,248 .................0 .................0 ......4.500 ...... 6.127 MON ..... .................7,443 .................7,443 ....10/18/2023 ... ....07/01/2052 ...
3140QQ-B9-5 ..... FN CB4563 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 643,372 ...98.9939 .................643,459 .................649,999 .................643,459 ............... 94 ............... (7) .................0 .................0 ......5.000 ...... 5.159 MON ..... .................2,708 ......................0 ....12/20/2023 ... ....09/01/2052 ...
3140QQ-J6-3 ..... FN CB4784 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,286,216 ...99.0373 .............. 1,378,282 .............. 1,391,679 .............. 1,378,282 .......... 91,429 .............. 637 .................0 .................0 ......5.000 ...... 6.246 MON ..... .................5,799 ............... 11,597 ....10/26/2023 ... ....10/01/2052 ...
3140QQ-LH-6 ..... FN CB4827 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,226,025 ...96.9660 .............. 1,208,657 .............. 1,246,475 ..............1,208,657 .........(18,102) .............. 734 .................0 .................0 ......4.500 ...... 4.726 MON ..... .................4,674 ............... 51,417 ....01/09/2023 ... ....10/01/2052 ...
3140QQ-WD-3 ..... FN CB5143 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 466,247 . 103.6450 .................462,813 .................446,537 .................462,813 .......... (2,326) .......... (1,108) .................0 .................0 ......6.000 ...... 5.245 MON ..... .................2,233 ............... 24,560 ....01/04/2023 ... ....11/01/2052 ...
3140QR-5Z-2 ..... FN CB6263 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,971,145 . 102.8820 .............. 1,977,811 .............. 1,922,407 ..............1,977,811 ........... 7,683 .......... (1,018) .................0 .................0 ......6.000 ...... 5.572 MON ..... .................9,612 ............... 57,672 ....05/25/2023 ... ....05/01/2053 ...
3140QR-V2-6 ..... FN CB6032 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,510,184 . 100.4550 .............. 1,511,388 .............. 1,504,542 ..............1,511,388 ........... 1,521 .............(317) .................0 .................0 ......5.500 ...... 5.445 MON ..... .................6,896 ............... 34,479 ....07/13/2023 ... ....04/01/2053 ...
3140QR-XE-8 ..... FN CB6076 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 979,550 . 101.0494 .................964,474 .................954,458 .................964,474 .........(14,404) .............(671) .................0 .................0 ......5.500 ...... 5.095 MON ..... .................4,375 ............... 34,997 ....04/04/2023 ... ....04/01/2053 ...
3140QR-XS-7 ..... FN CB6088 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 990,999 . 103.1820 .................977,185 .................947,050 .................977,185 .........(12,681) .......... (1,133) .................0 .................0 ......6.000 ...... 5.227 MON ..... .................4,735 ............... 37,882 ....04/04/2023 ... ....04/01/2053 ...
3140QR-XU-2 ..... FN CB6090 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 990,774 . 103.1820 .................985,201 .................954,819 .................985,201 .......... (4,462) .......... (1,111) .................0 .................0 ......6.000 ...... 5.372 MON ..... .................4,774 ............... 38,193 ....04/04/2023 ... ....04/01/2053 ...
3140QT-EY-1 ..... FN CB7350 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,945,199 . 102.8031 .............. 1,961,717 .............. 1,908,227 ..............1,961,717 .......... 16,766 .............(248) .................0 .................0 ......6.500 ...... 6.014 MON ..... ............... 10,336 ......................0 ....11/30/2023 ... ....10/01/2053 ...
3140QT-PM-5 ..... FN CB7627 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,022,862 . 102.8031 .............. 1,027,297 .................999,285 .............. 1,027,297 ........... 4,611 .............(177) .................0 .................0 ......6.500 ...... 5.930 MON ..... .................5,413 ......................0 ....12/05/2023 ... ....12/01/2053 ...
3140X3-B8-0 ..... FN FM0062 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 588,787 ...93.0900 .................521,730 .................560,458 .................521,730 ........... 6,314 ........... 1,146 .................0 .................0 ......3.500 ...... 2.713 MON ..... .................1,635 ............... 19,616 ....12/07/2021 ... ....02/01/2050 ...
3140X3-BK-3 ..... FN FM0041 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,589,607 ...90.8130 .............. 2,171,216 .............. 2,390,866 ..............2,171,216 .......... 41,406 .......... (9,279) .................0 .................0 ......3.000 ...... 1.900 MON ..... .................5,977 ............... 71,726 ....11/20/2020 ... ....02/01/2047 ...
3140X3-CN-6 ..... FN FM0076 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............3,620,774 ...89.5279 .............. 3,059,017 .............. 3,416,832 .............. 3,059,017 .......... 30,411 .......... (1,048) .................0 .................0 ......3.000 ...... 2.238 MON ..... .................8,542 .............. 102,505 ....07/17/2020 ... ....03/01/2050 ...
3140X4-D4-5 ..... FN FM1022 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,003,380 ...90.7743 .................862,657 .................950,332 .................862,657 .......... 12,619 .......... (1,964) .................0 .................0 ......3.000 ...... 2.160 MON ..... .................2,376 ............... 28,510 ....10/22/2020 ... ....02/01/2048 ...
3140X4-DF-0 ..... FN FM1001 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 576,232 ...93.2674 .................522,973 .................560,725 .................522,973 ........... 3,665 .............(153) .................0 .................0 ......3.500 ...... 3.071 MON ..... .................1,635 ............... 19,625 ....08/07/2019 ... ....11/01/2048 ...
3140X4-LZ-7 ..... FN FM1243 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 361,234 ...93.3974 .................321,796 .................344,545 .................321,796 ........... 1,083 .............. 430 .................0 .................0 ......3.500 ...... 2.764 MON ..... .................1,005 ............... 12,059 ....08/14/2019 ... ....07/01/2049 ...
3140X4-VG-8 ..... FN FM1514 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 281,911 ...89.5900 .................245,711 .................274,262 .................245,711 ........... 3,376 .............(335) .................0 .................0 ......3.000 ...... 2.666 MON ..... ................... 686 .................8,228 ....10/02/2019 ... ....09/01/2049 ...
3140X4-Y5-9 ..... FN FM1631 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 269,120 ...89.5900 .................235,009 .................262,316 .................235,009 ............3,029 .............(120) .................0 .................0 ......3.000 ...... 2.665 MON ..... ................... 656 .................7,869 ....10/02/2019 ... ....09/01/2049 ...
3140X5-V8-3 ..... FN FM2438 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 48,031 ...93.7463 .................. 48,736 ..................51,987 ..................48,736 .............. 741 .............. (36) .................0 .................0 ......3.500 ...... 4.727 MON ..... ................... 152 ................... 758 ....07/25/2023 ... ....05/01/2047 ...
3140X5-VM-2 ..... FN FM2419 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,021,896 ...89.5900 .................852,820 .................951,915 .................852,820 .......... 12,748 .......... (2,194) .................0 .................0 ......3.000 ...... 2.120 MON ..... .................2,380 ............... 28,557 ....05/05/2020 ... ....02/01/2050 ...
3140X6-3B-5 ..... FN FM3493 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 204,985 ...97.9280 .................186,138 ................ 190,076 ................ 186,138 ............4,263 .............(912) .................0 .................0 ......3.500 ......1.610 MON ..... ................... 554 .................6,653 ....08/03/2020 ... ....05/01/2035 ...
3140X6-J6-9 ..... FN FM2984 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 701,745 ...96.4631 .................666,042 .................690,464 .................666,042 ........... 7,201 .............(285) .................0 .................0 ......4.000 ...... 3.721 MON ..... .................5,635 ............... 27,540 ....05/01/2022 ... ....08/01/2045 ...
3140X6-J7-7 ..... FN FM2985 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 811,480 ...97.2730 .................777,117 .................798,903 ................ 777,117 .......... 12,060 .............(189) .................0 .................0 ......4.000 ...... 3.723 MON ..... .................2,663 ............... 31,956 ....05/01/2022 ... ....12/01/2044 ...
3140X6-JR-3 ..... FN FM2971 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 832,563 ...96.6790 .................792,774 ................ 820,006 .................792,774 ............5,397 .............(231) .................0 .................0 ......4.000 ...... 3.735 MON ..... .................2,733 ............... 32,800 ....05/09/2022 ... ....08/01/2045 ...
3140X6-LC-3 ..... FN FM3022 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 398,488 ...98.0443 .................375,669 .................383,162 .................375,669 ........... 3,062 .......... (3,196) .................0 .................0 ......3.500 ...... 1.044 MON ..... ................ 1,118 ............... 13,411 ....01/01/2022 ... ....09/01/2032 ...
3140X6-S7-7 ..... FN FM3241 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,723,676 ...89.5279 .............. 1,468,127 .............. 1,639,855 ..............1,468,127 .......... 14,972 .............(880) .................0 .................0 ......3.000 ...... 2.332 MON ..... .................4,100 ............... 49,196 ....06/07/2021 ... ....03/01/2050 ...
3140X6-S9-3 ..... FN FM3243 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 972,422 ...93.0760 .................851,350 .................914,683 .................851,350 .......... 10,168 .............. 306 .................0 .................0 ......3.500 ...... 2.588 MON ..... .................2,668 ............... 32,014 ....05/12/2020 ... ....02/01/2050 ...
3140X6-ST-9 ..... FN FM3229 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,143,646 ...94.2193 .............. 1,099,263 ..............1,166,707 .............. 1,099,263 ........... 7,636 .............. 262 .................0 .................0 ......3.500 ...... 3.815 MON ..... .................3,403 ............... 40,835 ....08/24/2022 ... ....02/01/2047 ...
3140X6-WA-5 ..... FN FM3340 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 298,895 ...96.9170 .................274,629 .................283,366 .................274,629 ............2,936 .............(378) .................0 .................0 ......3.500 ...... 1.833 MON ..... ................... 826 .................9,918 ....10/15/2020 ... ....05/01/2035 ...
3140X6-WD-9 ..... FN FM3343 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 276,104 ...98.1250 .................256,593 .................261,497 .................256,593 ........... 7,407 .......... (1,121) .................0 .................0 ......3.500 ...... 1.156 MON ..... ................... 763 .................9,152 ....05/20/2020 ... ....02/01/2030 ...
3140X6-ZR-5 ..... FN FM3451 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 549,066 ...98.4152 .................502,226 .................510,314 .................502,226 ........... 1,470 ........... 1,388 .................0 .................0 ......4.500 ...... 3.139 MON ..... .................1,914 ............... 22,964 ....08/10/2021 ... ....09/01/2048 ...
3140X8-2T-3 ..... FN FM5285 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............3,592,618 ...94.4440 .............. 3,229,518 .............. 3,419,506 .............. 3,229,518 .......... 33,679 .........(13,196) .................0 .................0 ......3.000 ......1.711 MON ..... .................8,549 .............. 102,585 ....01/05/2022 ... ....11/01/2035 ...
3140X8-HZ-3 ..... FN FM4747 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 302,550 ...93.7463 .................306,989 .................327,468 .................306,989 ........... 3,809 .............. 630 .................0 .................0 ......3.500 ...... 4.675 MON ..... ................... 955 .................4,776 ....07/25/2023 ... ....01/01/2048 ...
3140X8-TV-9 ..... FN FM5063 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 399,018 ...93.0140 .................348,312 .................374,472 .................348,312 ........... 6,693 .......... (1,660) .................0 .................0 ......3.500 ...... 2.592 MON ..... .................1,092 ............... 13,107 ....12/28/2020 ... ....07/01/2050 ...
3140X8-UE-5 ..... FN FM5080 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 916,057 ...87.3881 .................929,154 .............. 1,063,250 .................929,154 ........... 5,516 ........... 7,581 .................0 .................0 ......1.500 ...... 4.703 MON ..... .................1,329 ............... 11,962 ....03/08/2023 ... ....12/01/2035 ...
3140X9-XY-6 ..... FN FM6094 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 497,567 ...87.3840 .................504,657 .................577,517 .................504,657 ........... 4,075 ........... 3,016 .................0 .................0 ......1.500 ...... 4.751 MON ..... ................... 722 .................6,497 ....03/08/2023 ... ....02/01/2036 ...
3140XA-5Y-4 ..... FN FM7162 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 500,043 ...98.1835 .................471,510 .................480,233 .................471,510 ........... 3,663 .............(678) .................0 .................0 ......4.500 ...... 3.755 MON ..... ................ 1,801 ............... 21,610 ....04/11/2022 ... ....06/01/2050 ...
3140XA-DR-0 ..... FN FM6411 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 287,841 ...93.7463 .................292,065 .................311,548 .................292,065 ........... 3,773 .............. 451 .................0 .................0 ......3.500 ...... 4.703 MON ..... ................... 909 .................4,543 ....07/25/2023 ... ....11/01/2045 ...
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3140XA-JL-7 ..... FN FM6566 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............4,814,193 ...86.0347 .............. 4,116,791 .............. 4,785,035 ..............4,116,791 .......... 52,954 .......... (1,369) .................0 .................0 ......2.500 ...... 2.419 MON ..... .................9,969 .............. 119,626 ....01/12/2022 ... ....03/01/2051 ...
3140XB-NR-7 ..... FN FM7599 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .........................0 ...92.6978 ........................ 0 ........................ 0 ........................ 0 .................0 .................0 .................0 .................0 ......3.500 ......0.000 MON ..... ......................0 ......................0 ....11/05/2021 ... ....01/01/2051 ...
3140XB-Q8-6 ..... FN FM7678 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............3,064,114 ...85.6476 .............. 2,537,125 .............. 2,962,285 .............. 2,537,125 .......... 12,402 .......... (1,170) .................0 .................0 ......2.500 ...... 2.090 MON ..... ................ 6,171 ............... 74,057 ....07/01/2021 ... ....06/01/2051 ...
3140XC-UP-1 ..... FN FM8689 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 284,633 ...86.1588 .................232,935 .................270,355 .................232,935 ........... 1,330 .............(291) .................0 .................0 ......2.500 ......1.886 MON ..... ................... 563 .................6,759 ....09/09/2021 ... ....09/01/2051 ...
3140XC-WF-1 ..... FN FM8745 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 160,290 ...85.1036 .................129,937 .................152,680 .................129,937 .............. 528 .............(225) .................0 .................0 ......2.500 ...... 1.937 MON ..... ................... 318 .................3,817 ....09/09/2021 ... ....09/01/2051 ...
3140XC-XH-6 ..... FN FM8779 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 80,985 ...86.1628 ..................80,112 ..................92,977 ..................80,112 .............. 462 ............... 89 .................0 .................0 ......2.500 ...... 4.293 MON ..... ................... 194 .................2,131 ....12/12/2022 ... ....09/01/2051 ...
3140XC-YX-0 ..... FN FM8825 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............4,395,062 ...82.5291 .............. 3,571,404 .............. 4,327,446 .............. 3,571,404 .......... 24,602 .......... (1,320) .................0 .................0 ......2.000 ...... 1.823 MON ..... .................7,212 ............... 86,549 ....09/22/2021 ... ....09/01/2051 ...
3140XD-5B-8 ..... FN FM9841 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,242,751 ...85.1036 .............. 1,031,909 .............. 1,212,532 .............. 1,031,909 ............3,226 .............(815) .................0 .................0 ......2.500 ...... 2.213 MON ..... .................2,526 ............... 30,313 ....12/10/2021 ... ....12/01/2051 ...
3140XD-6E-1 ..... FN FM9868 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............5,174,451 ...85.8911 .............. 4,436,767 .............. 5,165,573 .............. 4,436,767 .......... 31,630 .............(335) .................0 .................0 ......2.500 ...... 2.472 MON ..... ............... 10,762 .............. 129,139 ....02/01/2022 ... ....12/01/2051 ...
3140XD-KK-1 ..... FN FM9297 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 5,981,061 ...81.9150 .............. 4,995,392 .............. 6,098,262 .............. 4,995,392 .......... 20,131 ............2,304 .................0 .................0 ......2.000 ...... 2.212 MON ..... ............... 10,164 .............. 121,965 ....01/12/2022 ... ....11/01/2051 ...
3140XD-RN-8 ..... FN FM9492 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 147,741 ...86.1628 .................146,149 .................169,619 .................146,149 .............. 479 .............. 523 .................0 .................0 ......2.500 ...... 4.257 MON ..... ................... 353 .................3,887 ....12/12/2022 ... ....11/01/2051 ...
3140XD-Z8-2 ..... FN FM9766 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,807,679 ...85.6476 .............. 1,502,455 .............. 1,754,230 .............. 1,502,455 ........... 7,618 .............(967) .................0 .................0 ......2.500 ...... 2.149 MON ..... .................3,655 ............... 43,856 ....12/01/2021 ... ....12/01/2051 ...
3140XE-C7-7 ..... FN FM9993 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .........................0 ...92.7297 ........................ 0 ........................ 0 ........................ 0 .................0 .................0 .................0 .................0 ......3.500 ......0.000 MON ..... ......................0 ......................0 ....12/15/2021 ... ....07/01/2051 ...
3140XE-CC-6 ..... FN FM9966 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,219,285 ...94.2689 .............. 1,171,930 .............. 1,243,177 ..............1,171,930 .......... 19,833 .......... (8,582) .................0 .................0 ......3.500 ...... 3.826 MON ..... .................3,626 ............... 43,482 ....08/22/2022 ... ....08/01/2043 ...
3140XF-2F-7 ..... FN FS0773 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 427,166 ...82.3594 .................368,887 .................447,899 ................ 368,887 ............2,331 .............. 314 .................0 .................0 ......2.000 ...... 2.522 MON ..... ................... 747 .................8,958 ....02/18/2022 ... ....02/01/2052 ...
3140XF-2T-7 ..... FN FS0785 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,460,975 ...89.8620 .............. 2,550,176 ..............2,837,881 .............. 2,550,176 .......... 87,668 ............1,534 .................0 .................0 ......2.000 ...... 5.104 MON ..... .................4,730 .................9,460 ....09/29/2023 ... ....02/01/2037 ...
3140XF-D6-5 ..... FN FS0124 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 872,511 ...88.4817 .................863,829 .................976,279 .................863,829 .......... (1,843) ........... 5,736 .................0 .................0 ......3.000 ...... 4.471 MON ..... .................2,441 ............... 29,288 ....12/09/2022 ... ....01/01/2052 ...
3140XF-KR-1 ..... FN FS0303 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 874,562 ...88.4969 .................866,007 .................978,574 ................ 866,007 .......... (1,270) ........... 7,209 .................0 .................0 ......3.000 ...... 4.459 MON ..... .................2,446 ............... 29,357 ....12/09/2022 ... ....01/01/2052 ...
3140XF-MP-3 ..... FN FS0365 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 965,245 ...85.4810 .................828,084 .................968,735 .................828,084 ........... 6,068 ............... 26 .................0 .................0 ......2.500 ...... 2.536 MON ..... .................2,018 ............... 24,218 ....01/18/2022 ... ....01/01/2052 ...
3140XF-NY-3 ..... FN FS0406 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 69,019 ...91.9041 .................. 66,204 ..................72,036 ..................66,204 .............. 619 .............. 103 .................0 .................0 ......3.000 ...... 3.645 MON ..... ................... 180 .................2,161 ....08/22/2022 ... ....02/01/2047 ...
3140XG-7C-7 ..... FN FS1790 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 431,002 ...94.7155 .................430,952 .................454,996 .................430,952 ............... 51 .............(102) .................0 .................0 ......4.000 ...... 4.762 MON ..... .................1,517 ......................0 ....12/29/2023 ... ....05/01/2052 ...
3140XG-AA-7 ..... FN FS0900 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 480,658 ...94.2689 .................462,064 .................490,155 .................462,064 ........... 4,077 .............. 358 .................0 .................0 ......3.500 ...... 3.841 MON ..... .................1,430 ............... 17,155 ....08/22/2022 ... ....07/01/2043 ...
3140XG-AC-3 ..... FN FS0902 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,410,682 ...94.2689 .............. 1,376,507 .............. 1,460,192 ..............1,376,507 .......... 10,811 ............2,403 .................0 .................0 ......3.500 ...... 4.101 MON ..... .................4,259 ............... 51,107 ....09/08/2022 ... ....07/01/2043 ...
3140XG-AD-1 ..... FN FS0903 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,531,365 ...94.2689 .............. 1,494,266 ..............1,585,110 .............. 1,494,266 .......... 12,729 ........... 1,616 .................0 .................0 ......3.500 ...... 4.117 MON ..... .................4,623 ............... 55,479 ....09/08/2022 ... ....07/01/2043 ...
3140XG-KB-4 ..... FN FS1189 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................59,559 ...91.7366 .................. 59,157 ..................64,486 ..................59,157 .............(557) .............. 156 .................0 .................0 ......3.500 ...... 4.534 MON ..... ................... 188 .................1,505 ....03/22/2023 ... ....04/01/2052 ...
3140XG-X2-0 ..... FN FS1596 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 854,212 ...94.2689 .................833,518 .................884,192 .................833,518 ............7,553 .............. 449 .................0 .................0 ......3.500 ...... 4.067 MON ..... .................2,579 ............... 30,947 ....09/08/2022 ... ....07/01/2047 ...
3140XH-A2-3 ..... FN FS1824 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............3,166,833 ...92.5130 .............. 3,014,273 .............. 3,258,216 .............. 3,014,273 .......... 22,014 .............. 142 .................0 .................0 ......3.500 ...... 3.862 MON ..... .................9,503 .............. 114,038 ....05/09/2022 ... ....05/01/2052 ...
3140XH-A3-1 ..... FN FS1825 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............3,447,864 ...92.9066 .............. 3,300,504 .............. 3,552,496 .............. 3,300,504 .......... 43,239 ........... 2,918 .................0 .................0 ......3.500 ...... 3.867 MON ..... ............... 10,361 .............. 103,614 ....05/09/2022 ... ....05/01/2052 ...
3140XH-A4-9 ..... FN FS1826 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............2,084,443 ...92.5681 .............. 1,991,290 .............. 2,151,163 .............. 1,991,290 .......... 23,511 ........... 1,100 .................0 .................0 ......3.500 ...... 3.895 MON ..... .................6,274 ............... 75,291 ....05/09/2022 ... ....05/01/2052 ...
3140XH-A5-6 ..... FN FS1827 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,393,119 ...92.2110 .............. 1,327,868 .............. 1,440,032 ..............1,327,868 .......... 11,694 ........... 1,742 .................0 .................0 ......3.500 ...... 3.906 MON ..... .................4,200 ............... 50,401 ....05/09/2022 ... ....05/01/2052 ...
3140XH-A6-4 ..... FN FS1828 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 851,641 ...93.5090 .................815,408 ................ 872,010 .................815,408 .......... 10,284 .............. 232 .................0 .................0 ......3.500 ...... 3.796 MON ..... .................2,543 ............... 30,520 ....05/09/2022 ... ....05/01/2052 ...
3140XH-AU-1 ..... FN FS1818 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 385,384 ...94.6087 .................382,789 .................404,603 .................382,789 .......... (3,276) .............. 681 .................0 .................0 ......4.000 ...... 4.656 MON ..... .................1,349 ............... 10,789 ....03/22/2023 ... ....05/01/2052 ...
3140XH-AY-3 ..... FN FS1822 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 736,861 ...93.3170 .................706,097 .................756,665 ................ 706,097 ........... 8,625 ............... 69 .................0 .................0 ......3.500 ...... 3.839 MON ..... .................2,207 ............... 26,483 ....05/09/2022 ... ....05/01/2052 ...
3140XH-AZ-0 ..... FN FS1823 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,562,528 ...93.1470 .............. 1,496,003 ..............1,606,067 .............. 1,496,003 .......... 16,834 .............. 576 .................0 .................0 ......3.500 ...... 3.846 MON ..... .................4,684 ............... 56,212 ....05/09/2022 ... ....05/01/2052 ...
3140XH-DQ-7 ..... FN FS1910 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 61,524 ...94.5112 .................. 59,320 ..................62,765 .................. 59,320 .............. 543 ............... 32 .................0 .................0 ......3.500 ...... 3.826 MON ..... ................... 183 .................2,197 ....08/24/2022 ... ....01/01/2044 ...
3140XH-S4-0 ..... FN FS2338 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 358,431 ...91.9041 .................343,797 .................374,082 .................343,797 ............3,254 .............. 497 .................0 .................0 ......3.000 ...... 3.624 MON ..... ................... 935 ............... 11,222 ....08/22/2022 ... ....11/01/2046 ...
3140XH-V3-8 ..... FN FS2433 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 932,719 . 100.0650 .................902,718 .................902,131 .................902,718 ............2,694 .............(420) .................0 .................0 ......5.000 ...... 4.508 MON ..... .................3,759 ............... 45,107 ....07/13/2022 ... ....07/01/2052 ...
3140XH-XJ-1 ..... FN FS2480 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 877,629 ...88.5000 .................859,421 .................971,097 .................859,421 .........(20,497) ............2,289 .................0 .................0 ......3.000 ...... 4.377 MON ..... .................2,428 ............... 26,705 ....01/09/2023 ... ....06/01/2052 ...
3140XJ-4D-2 ..... FN FS3519 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 543,518 ...96.9660 .................554,949 .................572,313 .................554,949 .......... 11,386 ............... 45 .................0 .................0 ......4.500 ...... 5.244 MON ..... .................2,146 .................6,439 ....08/31/2023 ... ....11/01/2052 ...
3140XJ-4R-1 ..... FN FS3531 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 7,017,821 ...83.2350 .............. 6,994,240 .............. 8,403,004 .............. 6,994,240 ......... (54,458) .......... 30,877 .................0 .................0 ......2.000 ...... 4.259 MON ..... ............... 14,005 .............. 154,055 ....01/03/2023 ... ....05/01/2051 ...
3140XJ-AD-5 ..... FN FS2703 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............5,878,593 ...92.0460 .............. 6,248,730 ..............6,788,704 .............. 6,248,730 ......... 365,319 ........... 4,818 .................0 .................0 ......3.500 ...... 5.470 MON ..... ............... 19,800 ............... 59,401 ....09/28/2023 ... ....08/01/2052 ...
3140XJ-AR-4 ..... FN FS2715 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 741,804 ...92.6451 .................739,832 .................798,566 .................739,832 .......... 11,287 .............(296) .................0 .................0 ......3.500 ...... 4.539 MON ..... .................2,329 ............... 27,937 ....09/30/2022 ... ....04/01/2052 ...
3140XJ-LE-1 ..... FN FS3024 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 960,087 ...94.6400 .................956,764 ..............1,010,950 .................956,764 .......... (4,884) ........... 1,561 .................0 .................0 ......4.000 ...... 4.694 MON ..... .................3,370 ............... 33,698 ....02/15/2023 ... ....09/01/2052 ...
3140XJ-NH-2 ..... FN FS3091 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 9,791,771 ...85.6476 .............10,383,641 .............12,123,686 .............10,383,641 .........580,197 .......... 11,673 .................0 .................0 ......2.500 ...... 5.344 MON ..... ............... 25,258 ............... 75,773 ....09/25/2023 ... ....02/01/2052 ...
3140XK-4X-5 ..... FN FS4437 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 165,374 ...96.9660 .................168,852 .................174,136 .................168,852 ............3,446 ............... 32 .................0 .................0 ......4.500 ...... 5.365 MON ..... ................... 653 .................1,959 ....08/31/2023 ... ....10/01/2052 ...
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3140XK-J7-6 ..... FN FS3885 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 431,257 ...88.4817 .................433,772 .................490,239 .................433,772 ........... 1,740 .............. 775 .................0 .................0 ......3.000 ...... 4.815 MON ..... .................1,226 .................4,902 ....07/26/2023 ... ....11/01/2051 ...
3140XL-SA-7 ..... FN FS5012 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............3,918,271 ...94.9690 .............. 4,149,010 .............. 4,368,804 .............. 4,149,010 ......... 227,445 ............3,293 .................0 .................0 ......4.000 ...... 5.518 MON ..... ............... 14,563 ............... 29,125 ....09/29/2023 ... ....03/01/2053 ...
3140XM-BJ-4 ..... FN FS5440 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............3,866,936 . 102.6930 .............. 3,984,771 .............. 3,880,275 .............. 3,984,771 .........117,826 .................8 .................0 .................0 ......6.000 ...... 6.064 MON ..... ............... 19,401 ............... 19,401 ....11/07/2023 ... ....08/01/2053 ...
3140XM-HP-4 ..... FN FS5637 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 160,825 . 102.8031 .................162,290 .................157,865 .................162,290 ........... 1,482 .............. (17) .................0 .................0 ......6.500 ...... 6.015 MON ..... ................... 855 ......................0 ....11/30/2023 ... ....09/01/2053 ...
3140XM-KD-7 ..... FN FS5691 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,271,108 ...91.7650 .............. 1,310,828 .............. 1,428,462 ..............1,310,828 .......... 38,816 .............. 904 .................0 .................0 ......3.500 ...... 5.090 MON ..... .................4,166 ............... 12,499 ....09/14/2023 ... ....06/01/2052 ...
3140XM-L4-6 ..... FN FS5746 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 966,495 . 102.8031 .................975,749 .................949,143 .................975,749 ............9,328 .............. (74) .................0 .................0 ......6.500 ...... 6.009 MON ..... .................5,141 ......................0 ....11/30/2023 ... ....09/01/2053 ...
3140XM-L6-1 ..... FN FS5748 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 333,027 . 102.8031 .................336,474 .................327,299 .................336,474 ........... 3,468 .............. (21) .................0 .................0 ......6.500 ...... 6.022 MON ..... .................1,773 ......................0 ....11/30/2023 ... ....07/01/2053 ...
3140XM-T9-7 ..... FN FS5975 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 461,208 . 102.8031 .................464,911 .................452,234 .................464,911 ........... 3,758 .............. (56) .................0 .................0 ......6.500 ...... 5.995 MON ..... .................2,450 ......................0 ....11/30/2023 ... ....10/01/2053 ...
3140XM-XU-5 ..... FN FS6090 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 777,042 . 102.8031 .................783,640 .................762,273 .................783,640 ........... 6,698 .............. (99) .................0 .................0 ......6.500 ...... 6.013 MON ..... .................4,129 ......................0 ....11/30/2023 ... ....10/01/2053 ...
31410F-5M-3 ..... FN 888352 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 35,120 . 102.9773 .................. 34,285 .................. 33,294 .................. 34,285 .............. (85) .............. (46) .................0 .................0 ......5.500 ...... 4.416 MON ..... ................... 153 .................1,831 ....03/18/2010 ... ....05/01/2037 ...
31410F-UF-0 ..... FN 888082 - RMBS ........................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 136,456 . 102.0550 .................137,122 .................134,361 .................137,122 ............... 11 ........... 1,310 .................0 .................0 ......5.771 ...... 4.515 MON ..... ................... 646 .................5,930 ....11/30/2008 ... ....12/01/2035 ...
31410G-7L-1 ..... FN 889299 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 110,567 . 104.3460 .................111,538 .................106,893 .................111,538 .............. 562 ............... 13 .................0 .................0 ......6.000 ...... 5.283 MON ..... ................... 534 .................6,414 ....02/11/2009 ... ....04/01/2038 ...
31410G-AE-3 ..... FN 888405 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 41,408 . 101.6160 .................. 44,281 ..................43,576 ..................44,281 .............(333) .............. 112 .................0 .................0 ......5.000 ...... 6.054 MON ..... ................... 182 .................2,179 ....11/30/2008 ... ....12/01/2036 ...
31410G-HN-6 ..... FN 888637 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 325,531 . 104.3929 .................310,038 .................296,992 .................310,038 .............. (75) .............. 463 .................0 .................0 ......6.000 ...... 4.006 MON ..... .................1,485 ............... 17,819 ....09/03/2013 ... ....09/01/2037 ...
31410K-DE-1 ..... FN 889401 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 109,214 . 104.3322 .................113,520 ................ 108,806 .................113,520 .............. 437 ............... (3) .................0 .................0 ......6.000 ...... 5.910 MON ..... ................... 544 .................6,528 ....08/19/2008 ... ....03/01/2038 ...
31410K-RX-4 ..... FN 889802 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 96,727 . 101.6150 .................103,056 ................ 101,418 .................103,056 .............(285) .............. 159 .................0 .................0 ......5.000 ...... 5.986 MON ..... ................... 423 .................5,071 ....08/22/2008 ... ....07/01/2037 ...
31410L-FB-3 ..... FN 890362 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 162,934 ...99.8710 .................152,748 .................152,945 .................152,748 ........... 1,164 .............. (33) .................0 .................0 ......4.500 ...... 3.400 MON ..... ................... 574 .................6,883 ....07/10/2013 ... ....08/01/2041 ...
31410L-LK-6 ..... FN 890530 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................34,845 . 104.1184 .................. 33,332 ..................32,014 .................. 33,332 .............. 160 ............... 45 .................0 .................0 ......6.000 ...... 3.976 MON ..... ................... 160 .................1,921 ....07/03/2013 ... ....02/01/2041 ...
31410P-EU-3 ..... FN 893047 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 11,657 . 104.5082 .................. 11,745 ..................11,239 ..................11,745 .............. 104 .............. (42) .................0 .................0 ......6.500 ...... 5.762 MON ..... .................... 61 ................... 731 ....05/15/2008 ... ....11/01/2036 ...
31410T-VZ-5 ..... FN 897132 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 84,584 . 104.3322 .................. 87,953 ..................84,300 ..................87,953 .............. 339 ............... (3) .................0 .................0 ......6.000 ...... 5.916 MON ..... ................... 422 .................5,058 ....09/08/2006 ... ....09/01/2036 ...
31410W-PF-9 ..... FN 899622 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 11,796 . 102.9773 .................. 12,534 ..................12,172 .................. 12,534 .............. (74) ............... 26 .................0 .................0 ......5.500 ...... 6.092 MON ..... .................... 56 ................... 669 ....07/22/2008 ... ....07/01/2037 ...
31411H-RZ-5 ..... FN 908704 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................33,573 ...99.1560 .................. 33,733 ..................34,020 .................. 33,733 .............. (88) ............... 27 .................0 .................0 ......5.500 ...... 5.723 MON ..... ................... 156 ................ 1,871 ....01/09/2007 ... ....01/01/2037 ...
31411J-DB-9 ..... FN 909198 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 242,145 . 104.3460 .................247,980 .................237,651 .................247,980 .............. 505 .............. 773 .................0 .................0 ......6.000 ...... 5.548 MON ..... ................ 1,188 ............... 14,259 ....11/07/2008 ... ....06/01/2038 ...
31411K-LT-8 ..... FN 910338 - RMBS ........................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 346,000 ...99.9550 .................327,039 .................327,187 .................327,039 ........... 5,081 .............. 832 .................0 .................0 ......4.530 ...... 3.944 MON ..... .................1,235 ............... 13,186 ....09/20/2016 ... ....03/01/2037 ...
31412B-FY-3 ..... FN 920083 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,917 . 104.3322 ................... 4,755 ................... 4,558 ................... 4,755 ............... 27 ............... (9) .................0 .................0 ......6.000 ...... 4.566 MON ..... .....................23 ................... 273 ....08/13/2010 ... ....12/01/2036 ...
31412D-6L-7 ..... FN 922575 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................93,894 . 104.3322 .................. 90,725 ..................86,958 ..................90,725 .............. 543 .............(196) .................0 .................0 ......6.000 ...... 4.709 MON ..... ................... 435 .................5,217 ....12/16/2010 ... ....12/01/2036 ...
31412M-CN-6 ..... FN 928977 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 17,226 . 103.4038 .................. 16,964 ..................16,405 ..................16,964 .............(173) ............... 10 .................0 .................0 ......7.500 ...... 5.939 MON ..... ................... 103 .................1,230 ....01/04/2008 ... ....12/01/2037 ...
31412M-EV-6 ..... FN 929048 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 21,890 . 103.4038 .................. 21,557 ..................20,847 ..................21,557 .............(171) .............. (36) .................0 .................0 ......7.500 ...... 6.234 MON ..... ................... 130 .................1,564 ....01/04/2008 ... ....01/01/2038 ...
31412P-5Q-0 ..... FN 931555 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,261 ...99.8331 ................... 1,141 ................... 1,142 ................... 1,141 .................4 .................4 .................0 .................0 ......4.500 ...... 2.819 MON ..... ......................4 .................... 51 ....03/30/2015 ... ....07/01/2039 ...
31412P-E2-3 ..... FN 930853 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,042 ...99.5008 ................... 2,758 ................... 2,772 ................... 2,758 ............... 27 .................0 .................0 .................0 ......4.500 ...... 2.772 MON ..... .................... 10 ................... 125 ....05/17/2017 ... ....04/01/2039 ...
31412P-SQ-5 ..... FN 931227 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,592 ...99.8331 ................... 2,345 ................... 2,349 ................... 2,345 ............... 25 ............... (7) .................0 .................0 ......4.500 ...... 2.857 MON ..... ......................9 ................... 106 ....03/30/2015 ... ....05/01/2039 ...
31412Q-7C-7 ..... FN 932491 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................12,323 ...99.8331 ..................11,146 ..................11,165 ..................11,146 .............. 134 .............. (50) .................0 .................0 ......4.500 ...... 2.671 MON ..... .....................42 ................... 502 ....03/30/2015 ... ....02/01/2040 ...
31412R-HS-9 ..... FN 932741 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 416,627 ...99.8710 .................385,715 .................386,213 .................385,715 ........... 2,615 .............. 235 .................0 .................0 ......4.500 ...... 3.255 MON ..... .................1,448 ............... 17,380 ....03/12/2012 ... ....04/01/2040 ...
31412U-2D-1 ..... FN 935572 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,922 ...99.4450 ................... 1,846 ................... 1,856 ................... 1,846 .................3 ............... (9) .................0 .................0 ......4.500 ...... 3.346 MON ..... ......................7 .................... 84 ....01/12/2010 ... ....09/01/2024 ...
31412U-DW-7 ..... FN 934917 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 331 ...99.4450 ......................316 ......................318 ......................316 .................1 ............... (2) .................0 .................0 ......4.500 ...... 3.450 MON ..... ......................1 .................... 14 ....03/10/2010 ... ....08/01/2024 ...
31412U-HQ-6 ..... FN 935039 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................2,043 ...99.8331 ................... 1,847 ................... 1,851 ................... 1,847 ............... 14 .................0 .................0 .................0 ......4.500 ...... 2.765 MON ..... ......................7 .................... 83 ....03/30/2015 ... ....03/01/2039 ...
31412U-Y6-1 ..... FN 935533 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 11,964 ...99.8213 .................. 10,894 ..................10,914 ..................10,894 .............. 137 .............. (53) .................0 .................0 ......4.500 ...... 2.945 MON ..... .................... 41 ................... 491 ....02/14/2013 ... ....08/01/2039 ...
31413X-6Z-1 ..... FN 959088 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 80,202 . 103.1710 ..................79,706 ..................77,256 ..................79,706 ............2,355 .............(212) .................0 .................0 ......7.000 ...... 6.135 MON ..... ................... 451 .................5,408 ....12/17/2007 ... ....11/01/2037 ...
31415R-JG-0 ..... FN 986863 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 10,053 . 104.4420 .................. 10,245 ................... 9,809 ..................10,245 .............. 223 .............. (28) .................0 .................0 ......6.500 ...... 5.955 MON ..... .....................53 ................... 638 ....11/30/2008 ... ....08/01/2038 ...
31415U-Y9-2 ..... FN 990036 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 134,834 . 104.3460 .................128,012 .................122,681 .................128,012 .............. 694 .............. (34) .................0 .................0 ......6.000 ...... 4.163 MON ..... ................... 613 .................7,361 ....06/11/2012 ... ....09/01/2038 ...
31415Y-XR-5 ..... FN 993588 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 282,299 ...99.8213 .................260,243 .................260,709 .................260,243 ........... 1,921 ............... 91 .................0 .................0 ......4.500 ...... 3.143 MON ..... ................... 978 ............... 11,732 ....06/18/2013 ... ....05/01/2039 ...
31416B-K7-2 ..... FN 995018 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 168,354 . 102.9773 .................155,224 .................150,737 .................155,224 .............. (67) .............(527) .................0 .................0 ......5.500 ...... 3.133 MON ..... ................... 691 .................8,291 ....10/09/2015 ... ....06/01/2038 ...
31416C-KF-2 ..... FN 995894 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 17,550 . 104.3929 .................. 16,832 ..................16,124 ..................16,832 .............. (18) ............... 40 .................0 .................0 ......6.000 ...... 4.031 MON ..... .................... 81 ................... 967 ....07/03/2013 ... ....04/01/2039 ...
31416C-LU-8 ..... FN 995939 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 173,646 . 102.9773 .................163,442 ................ 158,717 .................163,442 .............(486) .............(139) .................0 .................0 ......5.500 ...... 3.674 MON ..... ................... 727 .................8,729 ....03/21/2012 ... ....06/01/2039 ...
31416J-BK-6 ..... FN AA0941 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 65,908 . 102.8424 ..................62,171 ..................60,453 ..................62,171 .............(154) .............(118) .................0 .................0 ......5.500 ...... 4.018 MON ..... ................... 277 .................3,325 ....03/29/2012 ... ....12/01/2038 ...

 E
1
0
.5

6



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

CUSIP 
Identification Description

C
o
d
e

F
o
r
e
i
g
n

Bond
Char

NAIC
Desig-
nation,
NAIC
Desig-
nation

Modifier
and
SVO

Admini-
strative 
Symbol

Actual
Cost

Rate 
Used to 
Obtain 

Fair 
Value

Fair
Value

Par
Value

Book/
Adjusted
Carrying

Value

Unrealized
Valuation
Increase/

(Decrease)

Current
Year's
(Amor-

tization)/
Accretion

Current
Year's
Other-
Than-

Temporary
Impairment
Recognized

Total
Foreign

Exchange
Change

in
Book/

Adjusted
Carrying 

Value
Rate

of

Effective
Rate

of
When
Paid

Admitted
Amount
Due and
Accrued

Amount 
Received 

During Year Acquired

Stated
Contractual

Maturity
Date

31416L-JS-6 ..... FN AA2972 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,518 ...99.5008 ................... 3,204 ................... 3,221 ................... 3,204 ............... 52 .............. (21) .................0 .................0 ......4.500 ...... 3.174 MON ..... .................... 12 ................... 145 ....01/12/2016 ... ....03/01/2039 ...
31416N-FG-2 ..... FN AA4666 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 182,774 ...99.8213 .................171,826 .................172,134 ................ 171,826 ........... 1,760 .............(432) .................0 .................0 ......4.500 ...... 3.384 MON ..... ................... 646 .................7,746 ....10/02/2014 ... ....05/01/2039 ...
31416Q-VR-3 ..... FN AA6923 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ........................45 ...99.4450 ....................... 42 ....................... 42 ....................... 42 .................0 .................0 .................0 .................0 ......4.500 ...... 1.733 MON ..... ......................0 ......................2 ....10/02/2014 ... ....07/01/2024 ...
31416R-BV-4 ..... FN AA7251 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 40,709 . 100.2160 .................. 37,173 ..................37,093 ..................37,173 ........... 1,047 .............(237) .................0 .................0 ......4.500 ...... 1.614 MON ..... ................... 139 .................1,669 ....05/17/2017 ... ....10/01/2033 ...
31416R-H6-3 ..... FN AA7452 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,946 ...99.8213 ................... 4,518 ................... 4,526 ................... 4,518 ............... 64 .............. (29) .................0 .................0 ......4.500 ...... 3.155 MON ..... .................... 17 ................... 204 ....10/02/2014 ... ....05/01/2039 ...
31416R-QY-2 ..... FN AA7670 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................3,929 ...99.8710 ................... 3,736 ................... 3,741 ................... 3,736 ............... 48 .............. (10) .................0 .................0 ......4.500 ...... 3.743 MON ..... .................... 14 ................... 168 ....09/28/2010 ... ....06/01/2039 ...
31416S-FG-1 ..... FN AA8266 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,608 ...99.8213 ................... 5,123 ................... 5,132 ................... 5,123 ............... 46 ............... (7) .................0 .................0 ......4.500 ...... 3.000 MON ..... .................... 19 ................... 231 ....10/02/2014 ... ....06/01/2039 ...
31416S-RX-1 ..... FN AA8601 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 228,324 . 101.6218 .................217,770 .................214,295 ................ 217,770 .............. 604 .............. 332 .................0 .................0 ......5.000 ...... 3.909 MON ..... ................... 893 ............... 10,715 ....08/10/2010 ... ....07/01/2039 ...
31416T-EF-2 ..... FN AA9133 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 10,056 ...99.8213 ................... 8,985 ................... 9,002 ................... 8,985 ............... 59 ............... 11 .................0 .................0 ......4.500 ...... 2.549 MON ..... .....................34 ................... 405 ....10/02/2012 ... ....08/01/2039 ...
31416V-GN-8 ..... FN AB0204 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 244,447 . 102.9293 .................225,309 .................218,897 .................225,309 .............. 756 .......... (1,764) .................0 .................0 ......5.500 ...... 3.537 MON ..... .................1,003 ............... 12,039 ....10/09/2015 ... ....12/01/2038 ...
31416W-M8-2 ..... FN AB1282 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 370,558 ...99.8213 .................331,188 .................331,781 .................331,188 ........... 1,073 ........... 1,487 .................0 .................0 ......4.500 ...... 2.380 MON ..... .................1,244 ............... 14,930 ....10/02/2012 ... ....08/01/2040 ...
31416Y-T2-4 ..... FN AB3268 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,297,566 ...97.4323 .............. 1,199,583 .............. 1,231,196 .............. 1,199,583 .............(147) .......... (2,806) .................0 .................0 ......4.000 ...... 3.144 MON ..... .................4,104 ............... 49,248 ....11/07/2011 ... ....07/01/2041 ...
31416Y-T7-3 ..... FN AB3273 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 90,607 ...99.8710 .................. 82,393 .................. 82,499 .................. 82,393 .............. 861 .............(248) .................0 .................0 ......4.500 ...... 2.932 MON ..... ................... 309 .................3,712 ....02/22/2016 ... ....07/01/2041 ...
31417A-6U-8 ..... FN AB4482 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 293,964 ...97.2732 .................271,968 .................279,592 .................271,968 ............4,043 .......... (2,523) .................0 .................0 ......3.000 ...... 0.521 MON ..... ................... 699 .................8,388 ....09/13/2021 ... ....02/01/2027 ...
31417A-CS-6 ..... FN AB3680 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 479,352 ...94.6966 .................429,729 .................453,795 .................429,729 ............5,990 .......... (1,126) .................0 .................0 ......3.500 ...... 2.657 MON ..... .................1,324 ............... 15,883 ....04/09/2015 ... ....10/01/2041 ...
31417A-QB-8 ..... FN AB4049 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 189,211 ...97.3446 .................178,497 .................183,366 .................178,497 ........... 1,181 .............. (18) .................0 .................0 ......4.000 ...... 3.484 MON ..... ................... 611 .................7,335 ....07/08/2013 ... ....12/01/2041 ...
31417A-VT-3 ..... FN AB4225 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 15,896 ...94.6966 .................. 14,443 .................. 15,252 .................. 14,443 .............. 179 .............. (16) .................0 .................0 ......3.500 ...... 2.844 MON ..... .....................44 ................... 534 ....12/23/2014 ... ....01/01/2042 ...
31417B-6P-7 ..... FN AB5377 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,928,995 ...94.6100 .............. 1,733,473 .............. 1,832,230 .............. 1,733,473 .......... 21,294 .......... (2,990) .................0 .................0 ......3.500 ...... 2.757 MON ..... .................5,344 ............... 64,128 ....06/20/2012 ... ....06/01/2042 ...
31417B-DX-2 ..... FN AB4617 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 120,900 ...97.2730 .................108,829 ................ 111,880 .................108,829 ............1,944 .............(575) .................0 .................0 ......4.000 ...... 2.819 MON ..... ................... 373 .................4,475 ....05/05/2016 ... ....03/01/2042 ...
31417B-FX-0 ..... FN AB4681 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 187,470 ...94.5112 .................166,416 ................ 176,080 ................ 166,416 ........... 1,699 .............. (87) .................0 .................0 ......3.500 ...... 2.529 MON ..... ................... 514 .................6,163 ....04/04/2013 ... ....03/01/2042 ...
31417B-QR-1 ..... FN AB4963 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 321,599 ...97.2740 .................294,300 .................302,548 .................294,300 ........... 5,603 .......... (1,540) .................0 .................0 ......4.000 ...... 2.964 MON ..... ................ 1,008 ............... 12,102 ....04/26/2012 ... ....04/01/2042 ...
31417B-VS-3 ..... FN AB5124 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................... 943 ...96.8646 ......................876 ......................904 ......................876 .............. (14) ............... 23 .................0 .................0 ......4.000 ...... 2.953 MON ..... ......................3 .................... 36 ....07/03/2019 ... ....05/01/2042 ...
31417C-3Z-6 ..... FN AB6215 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................23,912 ...92.1150 .................. 22,132 ..................24,026 .................. 22,132 .............. 267 .................2 .................0 .................0 ......3.000 ...... 3.060 MON ..... .................... 60 ................... 721 ....10/02/2014 ... ....09/01/2042 ...
31417D-FN-8 ..... FN AB6472 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 17,967 ...95.6140 .................. 17,221 ..................18,011 ..................17,221 .............. 170 .................2 .................0 .................0 ......2.000 ...... 2.042 MON ..... .................... 30 ................... 360 ....03/15/2016 ... ....10/01/2027 ...
31417D-K7-7 ..... FN AB6617 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,849 ...94.3170 ................... 4,405 ................... 4,671 ................... 4,405 ............... 46 .............. (11) .................0 .................0 ......3.500 ...... 2.910 MON ..... .................... 14 ................... 163 ....01/08/2016 ... ....10/01/2042 ...
31417D-VZ-3 ..... FN AB6931 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,084,565 ...94.3580 .................956,703 ..............1,013,908 .................956,703 ........... 8,438 .............(691) .................0 .................0 ......3.500 ...... 2.449 MON ..... .................2,957 ............... 35,487 ....01/25/2013 ... ....11/01/2042 ...
31417E-T5-0 ..... FN AB7771 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 118,489 ...94.5112 .................107,444 .................113,684 .................107,444 ........... 1,265 .............(224) .................0 .................0 ......3.500 ...... 2.911 MON ..... ................... 332 .................3,979 ....12/23/2014 ... ....02/01/2043 ...
31417E-UV-1 ..... FN AB7795 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 14,347 ...96.1171 .................. 13,651 ..................14,203 ..................13,651 .............. 154 .............. (16) .................0 .................0 ......2.500 ...... 2.188 MON ..... .................... 30 ................... 355 ....08/10/2015 ... ....02/01/2028 ...
31417F-U6-3 ..... FN AB8704 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 76,537 ...91.9317 .................. 70,453 ..................76,636 ..................70,453 .............. 728 ............... (1) .................0 .................0 ......3.000 ...... 3.007 MON ..... ................... 192 .................2,299 ....10/02/2014 ... ....03/01/2043 ...
31417F-Y6-9 ..... FN AB8832 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 21,770 ...91.9317 .................. 20,039 ..................21,798 ..................20,039 .............. 207 .................0 .................0 .................0 ......3.000 ...... 3.006 MON ..... .....................55 ................... 654 ....10/02/2014 ... ....03/01/2043 ...
31417F-ZR-2 ..... FN AB8851 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 229,350 ...94.3568 .................203,558 .................215,732 .................203,558 ........... 1,746 .............. (96) .................0 .................0 ......3.500 ...... 2.541 MON ..... ................... 629 .................7,551 ....04/02/2013 ... ....03/01/2043 ...
31417G-4E-3 ..... FN AB9820 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 144,294 ...91.9317 .................132,823 .................144,480 .................132,823 ........... 1,372 ............... (2) .................0 .................0 ......3.000 ...... 3.007 MON ..... ................... 361 .................4,334 ....10/02/2014 ... ....07/01/2043 ...
31417G-5A-0 ..... FN AB9840 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 38,637 ...94.2233 .................. 34,921 ..................37,062 .................. 34,921 .............. 324 .............. (56) .................0 .................0 ......3.500 ...... 2.876 MON ..... ................... 108 .................1,297 ....01/25/2016 ... ....07/01/2043 ...
31417G-6M-3 ..... FN AB9875 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 57,496 ...94.2193 .................. 51,975 ..................55,164 ..................51,975 .............. 297 ............... 76 .................0 .................0 ......3.500 ...... 2.830 MON ..... ................... 161 .................1,931 ....12/23/2014 ... ....07/01/2043 ...
31417G-AX-4 ..... FN AB9021 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 94,041 ...91.9317 .................. 86,565 ..................94,163 ..................86,565 .............. 895 ............... (2) .................0 .................0 ......3.000 ...... 3.007 MON ..... ................... 235 .................2,825 ....10/02/2014 ... ....04/01/2043 ...
31417G-EW-2 ..... FN AB9148 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 24,281 ...94.2233 .................. 22,062 .................. 23,415 ..................22,062 .............. 190 .............. (21) .................0 .................0 ......3.500 ...... 2.957 MON ..... .................... 68 ................... 820 ....12/02/2015 ... ....04/01/2043 ...
31417G-EX-0 ..... FN AB9149 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 223,883 ...94.2233 .................202,350 .................214,756 .................202,350 ........... 1,780 .............(229) .................0 .................0 ......3.500 ...... 2.876 MON ..... ................... 626 .................7,516 ....01/25/2016 ... ....04/01/2043 ...
31417G-FQ-4 ..... FN AB9174 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 47,105 ...91.9317 .................. 43,361 ..................47,166 ..................43,361 .............. 448 .................0 .................0 .................0 ......3.000 ...... 3.007 MON ..... ................... 118 .................1,415 ....10/02/2014 ... ....05/01/2043 ...
31417G-L2-0 ..... FN AB9344 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 50,860 ...91.9317 ..................46,817 .................. 50,925 ..................46,817 .............. 484 ............... (1) .................0 .................0 ......3.000 ...... 3.007 MON ..... ................... 127 .................1,528 ....10/02/2014 ... ....05/01/2043 ...
31417G-MA-1 ..... FN AB9352 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,621 ...91.9317 ................... 5,207 ................... 5,664 ................... 5,207 ............... 54 .................0 .................0 .................0 ......3.000 ...... 3.096 MON ..... .................... 14 ................... 170 ....10/02/2014 ... ....05/01/2043 ...
31417G-QT-6 ..... FN AB9465 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,366 ...94.3568 ................... 1,315 ................... 1,394 ................... 1,315 ............... 10 .................1 .................0 .................0 ......3.500 ...... 3.814 MON ..... ......................4 .....................49 ....08/24/2022 ... ....05/01/2043 ...
31417G-W7-7 ..... FN AB9669 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 181,459 ...94.2193 .................164,036 ................ 174,100 .................164,036 ........... 1,158 ............... 21 .................0 .................0 ......3.500 ...... 2.857 MON ..... ................... 508 .................6,094 ....12/23/2014 ... ....06/01/2043 ...
31417H-B8-6 ..... FN AB9962 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 834,851 ...97.2720 .................782,665 .................804,615 .................782,665 .......... (3,730) .............. 519 .................0 .................0 ......4.000 ...... 3.348 MON ..... .................2,682 ............... 32,185 ....07/10/2013 ... ....07/01/2043 ...
31417H-BY-9 ..... FN AB9954 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 15,616 ...94.2233 .................. 14,114 ..................14,980 ..................14,114 .............. 116 ............... (7) .................0 .................0 ......3.500 ...... 2.853 MON ..... .....................44 ................... 524 ....01/25/2016 ... ....07/01/2043 ...
31417K-GB-7 ..... FN AC1093 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 111,352 ...99.8213 .................. 99,494 ..................99,672 .................. 99,494 .............. 805 .............. (36) .................0 .................0 ......4.500 ...... 2.593 MON ..... ................... 374 .................4,485 ....10/02/2012 ... ....07/01/2039 ...
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31417K-MC-8 ..... FN AC1254 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 15,905 ...97.5210 .................. 14,995 ..................15,377 .................. 14,995 .............. 218 ............... 10 .................0 .................0 ......4.000 ...... 3.328 MON ..... .................... 51 ................... 615 ....05/29/2018 ... ....08/01/2039 ...
31417K-VN-4 ..... FN AC1520 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ........................92 ...98.8910 ....................... 85 ....................... 86 ....................... 85 .................1 ............... (1) .................0 .................0 ......4.000 ...... 1.334 MON ..... ......................0 ......................3 ....09/10/2012 ... ....09/01/2024 ...
31417M-FB-4 ..... FN AC2861 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................8,096 ...99.8213 ................... 7,234 ................... 7,246 ................... 7,234 ............... 55 .................1 .................0 .................0 ......4.500 ...... 2.517 MON ..... .................... 27 ................... 326 ....10/02/2012 ... ....08/01/2039 ...
31417T-P5-1 ..... FN AC6743 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 459,638 . 101.6218 .................449,871 .................442,691 .................449,871 ........... 2,619 .............(686) .................0 .................0 ......5.000 ...... 4.324 MON ..... .................1,845 ............... 22,135 ....01/20/2010 ... ....12/01/2039 ...
31417V-QF-3 ..... FN AC8553 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 384,633 . 101.6218 .................362,547 .................356,761 .................362,547 ........... 3,418 .......... (1,861) .................0 .................0 ......5.000 ...... 3.495 MON ..... .................1,487 ............... 17,838 ....11/10/2011 ... ....01/01/2040 ...
31418A-FC-7 ..... FN MA1062 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 12,903 ...97.1564 .................. 11,923 ..................12,272 ..................11,923 .............. 197 .............(117) .................0 .................0 ......3.000 ...... 0.632 MON ..... .................... 31 ................... 368 ....09/13/2021 ... ....05/01/2027 ...
31418A-JX-7 ..... FN MA1177 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 15,286 ...93.9460 .................. 13,831 ..................14,722 ..................13,831 .............. 104 .............. (21) .................0 .................0 ......3.500 ...... 2.838 MON ..... .....................43 ................... 515 ....12/23/2014 ... ....09/01/2042 ...
31418A-L9-7 ..... FN MA1251 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................8,263 ...93.9460 ................... 7,477 ................... 7,959 ................... 7,477 ............... 53 .............. (10) .................0 .................0 ......3.500 ...... 2.774 MON ..... .....................23 ................... 279 ....12/23/2014 ... ....11/01/2042 ...
31418A-MB-1 ..... FN MA1253 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 128,843 ...97.0260 .................118,494 .................122,126 .................118,494 ........... 1,504 .............. (23) .................0 .................0 ......4.000 ...... 3.065 MON ..... ................... 407 .................4,885 ....01/05/2017 ... ....11/01/2042 ...
31418A-VA-3 ..... FN MA1508 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 470,127 ...94.0050 .................424,117 .................451,164 .................424,117 ........... 2,702 ............... 46 .................0 .................0 ......3.500 ...... 2.820 MON ..... .................1,316 ............... 15,791 ....12/22/2014 ... ....07/01/2043 ...
31418B-6G-6 ..... FN MA2670 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 74,028 ...90.7743 .................. 69,310 ..................76,354 ..................69,310 .............. 826 ............... 30 .................0 .................0 ......3.000 ...... 3.448 MON ..... ................... 191 .................2,291 ....07/06/2018 ... ....07/01/2046 ...
31418B-PB-6 ..... FN MA2217 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 124,833 ...96.4261 .................112,662 ................ 116,837 .................112,662 .............. 593 .............. 156 .................0 .................0 ......4.000 ...... 2.901 MON ..... ................... 389 .................4,673 ....11/09/2016 ... ....03/01/2045 ...
31418B-SK-3 ..... FN MA2321 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 564,962 ...95.9520 .................502,956 .................524,175 .................502,956 ........... 4,897 .......... (3,036) .................0 .................0 ......3.500 ...... 1.828 MON ..... .................1,529 ............... 18,346 ....10/22/2020 ... ....07/01/2035 ...
31418B-ZY-5 ..... FN MA2558 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 57,589 ...96.4051 .................. 52,961 .................. 54,936 ..................52,961 .............. 413 .............(108) .................0 .................0 ......4.000 ...... 3.235 MON ..... ................... 183 .................2,197 ....11/06/2017 ... ....03/01/2046 ...
31418C-3Y-8 ..... FN MA3514 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 35,772 ...97.8020 .................. 33,168 .................. 33,913 ..................33,168 .............. 969 .............(259) .................0 .................0 ......3.500 ...... 1.374 MON ..... .....................99 ................ 1,187 ....10/15/2020 ... ....11/01/2028 ...
31418C-4G-6 ..... FN MA3522 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 554,687 ...98.4953 .................507,781 .................515,538 ................ 507,781 ........... 1,446 ........... 1,300 .................0 .................0 ......4.500 ...... 3.052 MON ..... .................1,933 ............... 23,199 ....08/10/2021 ... ....11/01/2048 ...
31418C-AF-1 ..... FN MA2705 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 124,677 ...90.7743 .................113,918 .................125,495 .................113,918 ........... 1,398 .................9 .................0 .................0 ......3.000 ...... 3.085 MON ..... ................... 314 .................3,765 ....01/09/2018 ... ....08/01/2046 ...
31418C-AY-0 ..... FN MA2722 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................20,423 ...96.6935 ..................18,838 ..................19,482 ..................18,838 .............. 188 .............. (37) .................0 .................0 ......4.000 ...... 3.325 MON ..... .................... 65 ................... 779 ....11/06/2017 ... ....08/01/2046 ...
31418C-CH-5 ..... FN MA2771 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 78,372 ...90.7743 .................. 73,378 ..................80,835 ..................73,378 .............. 862 ............... 44 .................0 .................0 ......3.000 ...... 3.442 MON ..... ................... 202 .................2,425 ....07/06/2018 ... ....10/01/2046 ...
31418C-CW-2 ..... FN MA2784 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 23,978 ...96.6935 .................. 22,117 ..................22,873 ..................22,117 .............. 177 .................0 .................0 .................0 ......4.000 ...... 3.203 MON ..... .................... 76 ................... 915 ....11/06/2017 ... ....10/01/2046 ...
31418C-DL-5 ..... FN MA2806 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 346,701 ...90.7743 .................327,438 ................ 360,717 .................327,438 ............3,792 .............. 253 .................0 .................0 ......3.000 ...... 3.564 MON ..... ................... 902 ............... 10,822 ....11/07/2018 ... ....11/01/2046 ...
31418C-EF-7 ..... FN MA2833 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 233,217 ...90.7743 .................215,779 .................237,709 .................215,779 ........... 2,587 ............... 78 .................0 .................0 ......3.000 ...... 3.262 MON ..... ................... 594 .................7,131 ....11/07/2018 ... ....12/01/2046 ...
31418C-FD-1 ..... FN MA2863 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 395,966 ...90.7743 .................374,290 .................412,330 .................374,290 ........... 4,287 .............. 337 .................0 .................0 ......3.000 ...... 3.574 MON ..... .................1,031 ............... 12,370 ....07/06/2018 ... ....01/01/2047 ...
31418C-GF-5 ..... FN MA2897 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 257,296 ...93.0724 .................226,987 .................243,882 .................226,987 ........... 1,476 .............(744) .................0 .................0 ......3.000 ...... 1.938 MON ..... ................... 610 .................7,316 ....10/22/2020 ... ....02/01/2037 ...
31418C-JA-3 ..... FN MA2956 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 408,953 ...90.7743 .................382,798 .................421,703 .................382,798 ........... 4,561 .............. 167 .................0 .................0 ......3.000 ...... 3.417 MON ..... .................1,054 ............... 12,651 ....09/10/2018 ... ....04/01/2047 ...
31418C-M8-4 ..... FN MA3082 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 447,055 ...90.1983 .................415,807 .................460,992 .................415,807 ........... 4,716 .............. 275 .................0 .................0 ......3.000 ...... 3.439 MON ..... .................1,152 ............... 13,830 ....09/10/2018 ... ....07/01/2047 ...
31418C-SG-0 ..... FN MA3218 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................6,185 ...95.4375 ................... 5,614 ................... 5,883 ................... 5,614 ............... 44 .............. (19) .................0 .................0 ......3.000 ...... 1.652 MON ..... .................... 15 ................... 176 ....09/13/2021 ... ....12/01/2032 ...
31418C-U8-5 ..... FN MA3306 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................5,992 ...96.3430 ................... 5,530 ................... 5,740 ................... 5,530 ............... 56 ............... (1) .................0 .................0 ......4.000 ...... 3.274 MON ..... .................... 19 ................... 230 ....07/02/2019 ... ....03/01/2048 ...
31418C-V5-0 ..... FN MA3335 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 144,799 ...92.5952 .................139,301 .................150,441 .................139,301 .............(161) .............. 294 .................0 .................0 ......3.000 ...... 3.700 MON ..... ................... 376 .................4,513 ....11/20/2018 ... ....04/01/2038 ...
31418C-VC-5 ..... FN MA3310 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 375,755 ...97.2306 .................338,972 .................348,627 .................338,972 ........... 6,909 .......... (1,332) .................0 .................0 ......4.000 ...... 2.313 MON ..... .................1,162 ............... 13,945 ....10/22/2020 ... ....03/01/2038 ...
31418C-WV-2 ..... FN MA3359 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 57,730 ...92.5952 .................. 55,538 .................. 59,979 .................. 55,538 ............... (2) ............... 55 .................0 .................0 ......3.000 ...... 3.675 MON ..... ................... 150 .................1,799 ....11/20/2018 ... ....04/01/2038 ...
31418C-XP-4 ..... FN MA3385 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 571,345 ...98.4953 .................523,031 .................531,021 .................523,031 ............2,214 .............. 614 .................0 .................0 ......4.500 ...... 3.134 MON ..... .................1,991 ............... 23,896 ....08/10/2021 ... ....06/01/2048 ...
31418C-YK-4 ..... FN MA3413 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 510,252 ...97.2306 .................482,330 .................496,068 .................482,330 ........... 8,126 .............(190) .................0 .................0 ......4.000 ...... 3.376 MON ..... .................1,654 ............... 19,843 ....06/29/2018 ... ....07/01/2038 ...
31418C-Z7-2 ..... FN MA3465 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 279,702 ...97.2306 .................265,566 .................273,130 .................265,566 ............4,599 .............(230) .................0 .................0 ......4.000 ...... 3.486 MON ..... ................... 910 ............... 10,925 ....09/07/2018 ... ....09/01/2038 ...
31418D-2P-6 ..... FN MA4381 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 571,514 ...92.2200 .................501,691 .................544,016 .................501,691 ............5,473 .............. 386 .................0 .................0 ......3.500 ...... 2.672 MON ..... .................1,587 ............... 19,041 ....12/07/2021 ... ....07/01/2051 ...
31418D-5J-7 ..... FN MA4448 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,570,004 ...91.5550 .............. 1,614,509 .............. 1,763,430 .............. 1,614,509 .......... 30,464 .......... 14,041 .................0 .................0 ......1.500 ...... 4.903 MON ..... .................2,204 ............... 19,839 ....03/09/2023 ... ....10/01/2031 ...
31418D-BH-4 ..... FN MA3639 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 504,832 ...98.3401 .................461,413 .................469,202 .................461,413 ........... 1,664 .............. 916 .................0 .................0 ......4.500 ...... 3.032 MON ..... ................ 1,760 ............... 21,114 ....08/10/2021 ... ....04/01/2049 ...
31418D-C2-6 ..... FN MA3688 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 541,203 ...98.3401 .................494,657 .................503,006 .................494,657 ........... 1,371 ............1,394 .................0 .................0 ......4.500 ...... 2.975 MON ..... ................ 1,886 ............... 22,635 ....08/10/2021 ... ....06/01/2049 ...
31418D-CY-6 ..... FN MA3686 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 810,263 ...92.6451 .................762,706 .................823,255 ................ 762,706 .......... 11,526 .............. (24) .................0 .................0 ......3.500 ...... 3.718 MON ..... .................2,401 ............... 28,814 ....08/12/2022 ... ....06/01/2049 ...
31418D-EV-0 ..... FN MA3747 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 210,466 ...98.3401 .................191,766 .................195,003 ................ 191,766 ........... 1,012 ............... 59 .................0 .................0 ......4.500 ...... 2.953 MON ..... ................... 731 .................8,775 ....11/09/2020 ... ....08/01/2049 ...
31418D-GY-2 ..... FN MA3814 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 199,402 ...95.5980 .................181,224 .................189,569 .................181,224 ........... 4,508 .............(703) .................0 .................0 ......3.500 ...... 2.500 MON ..... ................... 553 .................6,635 ....12/08/2021 ... ....10/01/2039 ...
31418D-PR-7 ..... FN MA4031 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,845,785 ...98.1835 .............. 1,787,406 .............. 1,820,475 ..............1,787,406 .............. 257 .......... (1,237) .................0 .................0 ......4.500 ...... 4.162 MON ..... .................6,827 ............... 67,878 ....03/21/2023 ... ....05/01/2050 ...
31418D-Q8-8 ..... FN MA4078 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............6,320,924 ...85.6791 .............. 6,373,771 .............. 7,439,116 ..............6,373,771 ............4,459 .......... 23,660 .................0 .................0 ......2.500 ...... 4.606 MON ..... ............... 15,498 .............. 185,978 ....11/18/2022 ... ....07/01/2050 ...
31418D-R4-6 ..... FN MA4106 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 767,334 ...87.3881 .................778,305 .................890,630 .................778,305 ............4,373 ........... 6,598 .................0 .................0 ......1.500 ...... 4.778 MON ..... .................1,113 ............... 10,020 ....03/08/2023 ... ....07/01/2035 ...
31418D-RW-4 ..... FN MA4100 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 298,308 ...82.0312 .................321,766 .................392,249 .................321,766 .......... 23,285 .............. 173 .................0 .................0 ......2.000 ...... 5.639 MON ..... ................... 654 ................... 654 ....11/09/2023 ... ....08/01/2050 ...
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31418D-SH-6 ..... FN MA4119 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 73,876 ...82.0312 ..................79,686 ..................97,141 ..................79,686 ........... 5,772 ............... 38 .................0 .................0 ......2.000 ...... 5.657 MON ..... ................... 162 ................... 162 ....11/09/2023 ... ....09/01/2050 ...
31418D-SL-7 ..... FN MA4122 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,245,212 ...87.3881 .............. 1,263,015 .............. 1,445,295 .............. 1,263,015 ........... 7,557 .......... 10,246 .................0 .................0 ......1.500 ...... 4.774 MON ..... ................ 1,807 ............... 16,260 ....03/08/2023 ... ....09/01/2035 ...
31418D-TP-7 ..... FN MA4157 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 145,240 ...78.0190 .................146,449 ................ 187,709 .................146,449 .............(214) ........... 1,637 .................0 .................0 ......1.500 ...... 4.745 MON ..... ................... 235 .................2,816 ....10/03/2022 ... ....10/01/2050 ...
31418D-UD-2 ..... FN MA4179 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,219,736 ...90.0220 .............. 1,058,024 .............. 1,175,295 .............. 1,058,024 .......... 12,620 .......... (2,900) .................0 .................0 ......2.000 ...... 1.286 MON ..... .................1,959 ............... 23,506 ....10/26/2020 ... ....11/01/2035 ...
31418D-UJ-9 ..... FN MA4184 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 809,355 ...88.9331 .................680,848 .................765,574 ................ 680,848 ........... 6,721 .............. (68) .................0 .................0 ......3.000 ...... 2.246 MON ..... .................1,914 ............... 22,967 ....10/22/2020 ... ....11/01/2050 ...
31418D-UV-2 ..... FN MA4195 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 26,145 ...98.1835 .................. 24,653 ..................25,109 .................. 24,653 .............. 244 .............. (88) .................0 .................0 ......4.500 ...... 3.882 MON ..... .....................94 .................1,130 ....04/11/2022 ... ....10/01/2050 ...
31418D-VC-3 ..... FN MA4210 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............3,232,862 ...85.6791 .............. 3,189,078 .............. 3,722,117 ..............3,189,078 .........(52,885) ........... 9,101 .................0 .................0 ......2.500 ...... 4.299 MON ..... .................7,754 ............... 85,299 ....12/12/2022 ... ....12/01/2050 ...
31418D-WB-4 ..... FN MA4241 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 26,188 ...98.1835 .................. 24,693 ..................25,150 .................. 24,693 .............. 224 .............. (68) .................0 .................0 ......4.500 ...... 3.748 MON ..... .....................94 .................1,132 ....03/21/2022 ... ....12/01/2050 ...
31418D-WR-9 ..... FN MA4255 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,190,737 ...82.2453 .................949,973 .............. 1,155,048 .................949,973 ........... 6,162 .............(810) .................0 .................0 ......2.000 ...... 1.657 MON ..... .................1,925 ............... 23,101 ....01/15/2021 ... ....02/01/2051 ...
31418D-YC-0 ..... FN MA4306 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 667,888 ...85.2908 .................617,347 .................723,814 .................617,347 .............. 495 ........... 1,319 .................0 .................0 ......2.500 ...... 3.504 MON ..... .................1,508 ............... 18,095 ....08/12/2022 ... ....04/01/2051 ...
31418D-YX-4 ..... FN MA4325 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 520,679 ...81.8359 .................453,776 .................554,494 .................453,776 .............. 872 .............. 815 .................0 .................0 ......2.000 ...... 2.719 MON ..... ................... 924 ............... 11,090 ....03/31/2022 ... ....05/01/2051 ...
31418D-ZV-7 ..... FN MA4355 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 3,178,506 ...81.8359 .............. 3,097,267 .............. 3,784,727 .............. 3,097,267 .........(99,005) .......... 17,767 .................0 .................0 ......2.000 ...... 4.108 MON ..... .................6,308 ............... 69,387 ....01/09/2023 ... ....06/01/2051 ...
31418E-ER-7 ..... FN MA4643 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 170,148 ...91.2245 .................163,925 .................179,694 .................163,925 ........... 2,907 .............. 500 .................0 .................0 ......3.000 ...... 3.864 MON ..... ................... 449 .................5,391 ....08/26/2022 ... ....05/01/2042 ...
31418E-FA-3 ..... FN MA4660 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 302,692 ...91.2245 .................291,617 .................319,669 .................291,617 ........... 5,163 .............. 897 .................0 .................0 ......3.000 ...... 3.863 MON ..... ................... 799 .................9,590 ....08/26/2022 ... ....07/01/2042 ...
31418E-JL-5 ..... FN MA4766 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................97,243 ...98.5400 .................. 98,596 ................ 100,057 ..................98,596 ............1,394 .............. (40) .................0 .................0 ......4.500 ...... 5.044 MON ..... ................... 375 .................2,626 ....05/19/2023 ... ....09/01/2042 ...
31418E-JN-1 ..... FN MA4768 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,463,269 ...85.0472 .............. 1,523,161 .............. 1,790,959 .............. 1,523,161 .......... (5,507) .......... 11,648 .................0 .................0 ......2.500 ...... 5.035 MON ..... .................3,731 ............... 44,774 ....11/09/2022 ... ....09/01/2052 ...
31418E-KU-3 ..... FN MA4806 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 932,979 ...98.9499 .................945,414 .................955,447 .................945,414 .......... 12,015 .............. 419 .................0 .................0 ......5.000 ...... 5.363 MON ..... .................3,981 ............... 31,848 ....03/07/2023 ... ....11/01/2052 ...
31418E-LD-0 ..... FN MA4823 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 291,523 ...99.4493 .................306,689 .................308,388 .................306,689 .......... 15,264 .............. (98) .................0 .................0 ......4.500 ...... 5.795 MON ..... .................1,156 .................2,313 ....10/26/2023 ... ....10/01/2037 ...
31418E-SB-7 ..... FN MA5013 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 594,576 ...99.4450 .................626,207 .................629,702 .................626,207 .......... 31,766 .............(135) .................0 .................0 ......4.500 ...... 5.734 MON ..... .................2,361 .................4,723 ....10/26/2023 ... ....05/01/2038 ...
31418E-TR-1 ..... FN MA5059 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,317,677 ...98.9760 .............. 1,341,727 .............. 1,355,608 .............. 1,341,727 .......... 22,836 ........... 1,214 .................0 .................0 ......4.500 ...... 4.986 MON ..... .................5,084 ............... 33,712 ....05/24/2023 ... ....06/01/2043 ...
31418E-UX-6 ..... FN MA5097 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...............1,049,719 ...98.5130 .............. 1,064,567 ..............1,080,636 ..............1,064,567 .......... 14,140 .............. 708 .................0 .................0 ......4.500 ...... 4.993 MON ..... .................4,052 ............... 24,314 ....06/05/2023 ... ....07/01/2043 ...
31418M-UK-6 ..... FN AD0585 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................4,219 ...99.5008 ................... 3,825 ................... 3,845 ................... 3,825 ............... 40 ............... (4) .................0 .................0 ......4.500 ...... 2.712 MON ..... .................... 14 ................... 173 ....05/17/2017 ... ....12/01/2039 ...
31418M-UL-4 ..... FN AD0586 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 132,226 ...99.8213 .................118,144 .................118,356 .................118,144 .............. 767 .............. 146 .................0 .................0 ......4.500 ...... 2.336 MON ..... ................... 444 .................5,326 ....10/02/2012 ... ....12/01/2039 ...
31418U-V8-4 ..... FN AD6938 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 12,639 ...99.8710 .................. 11,436 ..................11,451 ..................11,436 .............. 129 .............. (44) .................0 .................0 ......4.500 ...... 2.861 MON ..... .....................43 ................... 515 ....03/30/2015 ... ....06/01/2040 ...
31418U-WH-3 ..... FN AD6947 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 775,000 . 102.9853 .................741,805 .................720,302 .................741,805 .............. 186 .......... (4,042) .................0 .................0 ......5.500 ...... 4.045 MON ..... .................3,301 ............... 39,617 ....01/18/2011 ... ....06/01/2040 ...
31418X-U4-8 ..... FN AD9602 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 333,506 ...99.8710 .................317,073 .................317,483 .................317,073 ........... 3,460 .............. 307 .................0 .................0 ......4.500 ...... 3.605 MON ..... .................1,191 ............... 14,287 ....09/28/2010 ... ....08/01/2040 ...
31418X-VR-6 ..... FN AD9623 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 471,597 ...99.8710 .................448,361 .................448,940 .................448,361 ........... 6,897 .......... (1,569) .................0 .................0 ......4.500 ...... 3.829 MON ..... .................1,684 ............... 20,202 ....09/28/2010 ... ....08/01/2040 ...
31419A-DG-9 ..... FN AE0102 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 119,486 . 103.9008 .................110,599 .................106,446 .................110,599 .............. 607 .............. (71) .................0 .................0 ......6.000 ...... 3.332 MON ..... ................... 532 .................6,387 ....01/18/2012 ... ....07/01/2036 ...
31419A-NB-9 ..... FN AE0385 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 124,066 ...97.4788 .................112,779 .................115,696 .................112,779 ............1,932 .............(262) .................0 .................0 ......4.000 ...... 2.806 MON ..... ................... 386 .................4,628 ....05/05/2016 ... ....09/01/2040 ...
31419A-VH-7 ..... FN AE0615 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ....................1,389 . 104.3929 ................... 1,317 ................... 1,261 ................... 1,317 .................0 .................1 .................0 .................0 ......6.000 ...... 3.978 MON ..... ......................6 .................... 76 ....11/30/2011 ... ....11/01/2038 ...
31419D-MT-5 ..... FN AE3069 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 72,870 ...98.7097 .................. 68,251 ..................69,143 ..................68,251 ........... 1,163 .............(394) .................0 .................0 ......4.000 ...... 2.327 MON ..... ................... 230 .................2,766 ....10/06/2010 ... ....09/01/2025 ...
31419E-ZQ-5 ..... FN AE4350 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ...................35,347 ...97.5210 .................. 32,992 ..................33,830 .................. 32,992 .............. (75) ............... 24 .................0 .................0 ......4.000 ...... 3.234 MON ..... ................... 113 .................1,353 ....07/16/2013 ... ....10/01/2040 ...
31419J-3Z-9 ..... FN AE8015 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... .................. 16,201 ...98.9750 .................. 14,353 ..................14,502 .................. 14,353 .............. 116 .............. (12) .................0 .................0 ......4.500 ...... 2.691 MON ..... .....................54 ................... 653 ....10/02/2012 ... ....11/01/2040 ...
3142GQ-AJ-1 ..... FH RJ0008 - RMBS ........................................... ... ... ....... 4 ......... .... 1.A .... ................. 765,085 . 102.8031 .................771,582 .................750,543 .................771,582 ............6,595 .............. (98) .................0 .................0 ......6.500 ...... 6.014 MON ..... .................4,065 ......................0 ....11/30/2023 ... ....10/01/2053 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 783,668,399 XXX 739,474,582 815,900,201 741,974,323 7,837,994 2,208,567 0 0 XXX XXX XXX 2,339,489 22,738,604 XXX XXX

3132XG-WY-8 ..... FH WN2462 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 216,270 ...93.5310 .................233,828 .................250,000 .................216,994 .................0 .............. 725 .................0 .................0 ......3.890 ...... 6.175 MON ..... ................... 837 .................1,648 ....10/17/2023 ... ....07/01/2033 ...
3136B8-M9-7 ..... FNA 2020-M08 A2 - CMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 502,020 ...86.1465 .................424,008 .................492,194 .................424,008 .......... 12,582 .............(944) .................0 .................0 ......1.821 ...... 1.577 MON ..... ................... 747 .................8,963 ....03/10/2020 ... ....02/25/2030 ...
3137FB-U7-9 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .. 1.A FE .. ...............7,404,863 ...96.0000 .............. 6,715,229 .............. 6,995,000 .............. 6,715,229 .......... 83,021 .................0 .................0 .................0 ......3.187 ......1.000 MTLY .... ............... 18,578 .............. 222,931 ....03/01/2022 ... ....09/25/2027 ...
3132XG-MZ-6 ..... FH WN2175 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ...................95,332 .. 88.8780 .................. 98,366 ................ 110,675 ..................98,366 ........... 2,366 .............. 668 .................0 .................0 ......3.050 ...... 5.381 MON ..... ................... 291 .................1,144 ....08/11/2023 ... ....03/01/2032 ...
3136BL-W2-2 ..... FNA 2022-M3 A2 - CMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 271,954 ...82.0322 .................246,096 ................ 300,000 .................246,096 ........... 7,061 ........... 3,002 .................0 .................0 ......1.707 ...... 3.006 MON ..... ................... 427 .................5,193 ....03/16/2022 ... ....11/25/2031 ...
3137FH-QB-2 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .... 1.A .... ................. 988,631 ...99.7000 .................991,708 .................994,695 .................991,708 .......... (1,136) .................0 .................0 .................0 ......6.021 ......1.000 MTLY .... .................4,991 ............... 43,016 ....09/19/2018 ... ....10/25/2047 ...
3132Y6-DU-8 ..... FEDERAL HOME LOAN MORTGAGE CORPORATION - ............ ... ... ....... 4 ......... .... 1.A .... ................. 240,171 ...88.7270 .................217,941 .................245,631 .................240,864 .................0 .............. 405 .................0 .................0 ......3.350 ...... 3.634 MON ..... ................... 686 .................8,229 ....04/13/2022 ... ....01/01/2039 ...
3136BP-HK-0 ..... FNA 2022-M2S A2 - CMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 137,020 ...95.2504 .................142,876 ................ 150,000 .................142,876 .............. 102 ........... 1,489 .................0 .................0 ......3.751 ...... 5.231 MON ..... ................... 469 .................6,173 ....10/27/2022 ... ....09/25/2032 ...
3137FM-U6-7 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .... 1.A .... ...............1,957,339 ...96.2930 .............. 1,829,985 .............. 1,900,440 .............. 1,829,985 .......... 30,936 .................0 .................0 .................0 ......2.862 ...... 2.862 MTLY .... .................4,533 ............... 54,019 ....07/17/2019 ... ....05/25/2026 ...
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3132XG-UJ-3 ..... FH WN2384 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ...................39,793 ...98.8070 .................. 40,692 ..................41,183 ..................40,692 .............. 798 .............. 100 .................0 .................0 ......4.400 ...... 5.162 MON ..... ................... 156 ................... 614 ....08/01/2023 ... ....06/01/2030 ...
3137B7-YY-9 ..... FHMS K-037 A2 - CMBS ..................................... ... ... ....... 4 ......... .... 1.A .... ....................3,297 ...99.6167 ................... 3,204 ................... 3,216 ................... 3,204 ............... 43 ............... (7) .................0 .................0 ......3.490 ...... 2.982 MON ..... ......................9 ................... 112 ....02/14/2018 ... ....01/25/2024 ...
3137HB-3G-7 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .... 1.A .... ...............1,136,725 . 102.1870 .............. 1,164,935 ..............1,140,000 .............. 1,164,935 .......... 28,210 .................0 .................0 .................0 ......4.860 ...... 4.860 MTLY .... .................4,617 ......................0 ....11/28/2023 ... ....10/25/2028 ...
3132YB-XA-9 ..... FH WE6073 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 912,923 ...93.3300 .................926,436 .................992,645 .................916,798 .................0 ........... 3,874 .................0 .................0 ......3.850 ...... 5.056 MON ..... .................3,185 ............... 22,718 ....05/16/2023 ... ....05/01/2039 ...
3137BL-MZ-8 ..... FHMS K-049 A2 - CMBS ...................................... ... ... ....... 4 ......... .... 1.A .... ................. 596,578 ...97.2417 .................534,829 .................550,000 .................534,829 .......... 15,934 .......... (9,151) .................0 .................0 ......3.010 ...... 1.307 MON ..... .................1,380 ............... 16,555 ....03/05/2020 ... ....07/25/2025 ...
3140HT-NY-1 ..... FNMA POOL BL2206 ........................................... ... ... .......  .......... .... 1.A .... ...............2,433,336 ...98.9110 .............. 2,398,591 .............. 2,425,000 .............. 2,398,591 .......... 44,109 .................0 .................0 .................0 ......2.800 ...... 2.800 MTLY .... .................5,847 ............... 68,843 ....03/21/2019 ... ....04/01/2024 ...
3136AR-P3-6 ..... FNA 2016-M4 AL - CMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 175,566 ...92.3146 .................158,897 .................172,125 .................158,897 ............3,256 .............(427) .................0 .................0 ......3.273 ...... 2.764 MON ..... ................... 469 .................5,634 ....04/12/2016 ... ....01/25/2039 ...
3137FB-TA-4 ..... FHMS K-728 A2 - CMBS ..................................... ... ... ....... 4 ......... .... 1.A .... ................. 321,406 ...98.4562 .................316,877 .................321,846 ................ 316,877 ............3,952 .............. (80) .................0 .................0 ......3.064 ...... 3.055 MON ..... ................... 822 .................9,861 ....02/14/2018 ... ....08/25/2024 ...
3140HW-Q6-2 ..... FNMA POOL BL4976 ........................................... ... ... .......  .......... .... 1.A .... ...............4,331,802 ...97.7270 .............. 4,161,788 .............. 4,258,607 ..............4,161,788 .......... 78,248 .................0 .................0 .................0 ......2.540 ...... 2.540 MTLY .... .................9,315 ..............108,848 ....01/03/2020 ... ....10/01/2024 ...
3137BG-K2-4 ..... FHMS K-043 A2 - CMBS ...................................... ... ... ....... 4 ......... .... 1.A .... ................. 478,677 ...98.0237 .................483,067 .................492,806 .................483,676 .................0 ............4,999 .................0 .................0 ......3.062 ...... 4.953 MON ..... .................1,257 .................8,802 ....05/19/2023 ... ....12/25/2024 ...
3137FB-U6-1 ..... FHMS K-069 A1 - CMBS ..................................... ... ... ....... 4 ......... .... 1.A .... ................. 134,234 ...98.9879 .................134,563 .................135,939 .................134,563 .......... (2,351) ........... 3,878 .................0 .................0 ......2.892 ...... 9.140 MON ..... ................... 328 .................3,931 ....02/14/2018 ... ....06/25/2027 ...
3140HX-KK-5 ..... FNMA POOL BL5697 ........................................... ... ... .......  .......... .... 1.A .... ...............1,479,704 ...99.2140 .............. 1,468,366 ..............1,480,000 ..............1,468,366 .........(11,338) .................0 .................0 .................0 ......6.095 ......1.000 MTLY .... ................ 7,768 ......................0 ....12/11/2023 ... ....02/01/2030 ...
3137F4-CZ-3 ..... FHMS K-BX1 A2 - CMBS ..................................... ... ... ....... 4 ......... .... 1.A .... ................. 769,875 ...97.2995 .................778,396 ................ 800,000 .................778,396 .......... (1,362) ........... 9,883 .................0 .................0 ......2.920 ...... 4.769 MON ..... .................1,947 ............... 15,573 ....03/30/2023 ... ....01/25/2026 ...
3137FC-JK-1 ..... FHMS K-070 A2 - CMBS ..................................... ... ... ....... 4 ......... .... 1.A .... ................. 429,017 ...96.4529 .................441,754 .................458,000 .................441,754 .......... 11,867 .............. 870 .................0 .................0 ......3.303 ...... 5.082 MON ..... .................1,261 .................1,261 ....11/08/2023 ... ....11/25/2027 ...
3140HX-SM-3 ..... FNMA POOL BL5923 ........................................... ... ... .......  .......... .... 1.A .... ...............2,120,863 ...96.1800 .............. 2,028,445 ..............2,109,000 .............. 2,028,445 .......... 45,612 .................0 .................0 .................0 ......1.920 ...... 1.920 MTLY .... .................3,487 ............... 41,055 ....01/31/2020 ... ....03/01/2025 ...
3137FE-UA-6 ..... FHMS K-730 A2 - CMBS ..................................... ... ... ....... 4 ......... .... 1.A .... ................. 232,213 ...98.4065 .................233,960 .................237,748 .................233,954 .................0 ........... 1,741 .................0 .................0 ......3.590 ...... 5.146 MON ..... ................... 711 .................4,268 ....06/15/2023 ... ....01/25/2025 ...
3137FM-TY-8 ..... FHMS K-094 A2 - CMBS ...................................... ... ... ....... 4 ......... .... 1.A .... ................. 226,587 ...93.0685 .................204,751 .................220,000 .................204,751 ........... 4,916 .............(692) .................0 .................0 ......2.903 ...... 2.551 MON ..... ................... 532 .................6,387 ....07/09/2019 ... ....06/25/2029 ...
3140JA-VB-1 ..... FNMA POOL BM6009 ........................................... ... ... .......  .......... .... 1.A .... ................. 160,905 ...98.7010 .................155,612 ................ 157,661 .................155,612 .......... 66,306 .................0 .................0 .................0 ......3.220 ......1.000 MTLY .... ................... 437 .................3,113 ....05/24/2019 ... ....06/01/2024 ...
3137F6-GV-3 ..... FHMS K-119 X1 - CMBS ..................................... ... ... ....... 3 ......... .. 1.A FE .. ................. 664,245 ....4.8586 .................419,320 ........................ 0 .................419,320 .......... 11,932 .........(60,896) .................0 .................0 ......0.929 ...... 5.012 MON ..... ................ 6,678 ............... 83,794 ....11/03/2020 ... ....09/25/2030 ...
3137H1-YS-9 ..... FHMS K-130 A2 - CMBS ..................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 175,087 ...83.2583 .................141,539 ................ 170,000 .................141,539 ........... 4,886 .............(521) .................0 .................0 ......1.723 ...... 1.385 MON ..... ................... 244 .................2,929 ....08/04/2021 ... ....06/25/2031 ...
3140JA-VC-9 ..... FNMA POOL BM6010 ........................................... ... ... .......  .......... .... 1.A .... ...............3,015,109 ...97.6640 .............. 2,877,160 .............. 2,945,973 ..............2,877,160 .......... 34,577 .................0 .................0 .................0 ......3.001 ......1.000 MTLY .... .................7,613 ............... 89,202 ....05/24/2019 ... ....09/01/2025 ...
3137HA-MK-9 ..... FRETE ML-17 A - CMBS ..................................... ... ... ....... 4 ......... .. 1.B FE .. ...............1,381,625 ...84.0430 .............. 1,468,726 .............. 1,747,589 ..............1,386,066 .................0 ............4,441 .................0 .................0 ......2.990 ...... 5.214 MON ..... .................4,354 ............... 13,199 ....09/12/2023 ... ....04/25/2043 ...
3138NJ-BJ-6 ..... FN FN0040 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 175,064 ...94.1484 .................161,082 .................171,094 ................ 161,082 .............(118) .............(226) .................0 .................0 ......3.019 ...... 2.637 MON ..... ................... 445 .................5,241 ....03/02/2016 ... ....06/01/2027 ...
3140LD-MJ-5 ..... FNMA POOL BS3060 ........................................... ... ... .......  .......... .... 1.A .... ...............1,183,134 ...86.8730 .............. 1,025,099 ..............1,180,000 .............. 1,025,099 .......... 33,312 .................0 .................0 .................0 ......1.390 ...... 1.390 MTLY .... .................1,412 ............... 16,630 ....08/13/2021 ... ....11/01/2028 ...
3137F7-2D-6 ..... FHMS K-740 X1 - CMBS ..................................... ... ... ....... 4 ......... .... 1.A .... ................. 135,589 .... 2.3369 .................. 69,237 ........................ 0 ..................69,237 .............. 902 .........(17,962) .................0 .................0 ......0.743 ...... 7.222 MON ..... .................1,835 ............... 23,376 ....11/13/2020 ... ....09/25/2027 ...
3140LD-MQ-9 ..... FNMA POOL BS3066 ........................................... ... ... .......  .......... .... 1.A .... ...............1,042,763 ...86.8730 .................903,477 ..............1,040,000 .................903,477 .......... 25,974 .................0 .................0 .................0 ......1.390 ...... 1.390 MTLY .... .................1,245 ............... 14,657 ....08/13/2021 ... ....11/01/2028 ...
3138LH-7K-4 ..... FN AN5397 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 780,968 ...79.3950 .................787,598 .................992,000 .................797,358 .................0 .......... 16,390 .................0 .................0 ......3.490 ......7.177 MON ..... .................2,981 ............... 26,446 ....03/16/2023 ... ....07/01/2047 ...
3140LH-X4-7 ..... FNMA POOL BS6998 ........................................... ... ... .......  .......... .... 1.A .... .............. 1,661,038 . 100.8000 .............. 1,673,279 ..............1,660,000 .............. 1,673,279 .............. 210 .................0 .................0 .................0 ......4.730 ...... 4.730 MTLY .... ................ 6,761 ............... 79,609 ....09/30/2022 ... ....07/01/2027 ...
3137F8-ZX-4 ..... FH-K123-X1 - CMBS ......................................... ... ... ....... 3 ......... .. 1.A FE .. ................. 161,903 ....4.1740 .................101,500 ........................ 0 ................ 101,500 ........... 6,187 .........(17,358) .................0 .................0 ......0.772 ...... 2.068 MON ..... .................1,564 ............... 19,745 ....01/21/2021 ... ....12/25/2030 ...
3140LH-X6-2 ..... FNMA POOL BS7000 ........................................... ... ... .......  .......... .... 1.A .... ................. 902,798 . 100.9120 .................910,462 .................902,234 .................910,462 ............... 17 .................0 .................0 .................0 ......4.770 ...... 4.770 MTLY .... .................3,706 ............... 43,478 ....09/30/2022 ... ....07/01/2027 ...
3140HS-2H-3 ..... FN BL1675 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 506,406 ...86.3920 .................431,960 ................ 500,000 .................504,800 .................0 .............(544) .................0 .................0 ......4.170 ...... 4.040 MON ..... .................1,795 ............... 21,140 ....01/28/2019 ... ....02/01/2049 ...
3140LJ-2T-2 ..... FNMA POOL BS7985 ........................................... ... ... .......  .......... .... 1.A .... ...............2,636,829 . 100.7480 .............. 2,679,902 ..............2,660,000 .............. 2,679,902 .......... 43,073 .................0 .................0 .................0 ......4.790 ...... 4.790 MTLY .... ............... 10,972 ............... 43,179 ....07/27/2023 ... ....03/01/2028 ...
3137F9-YZ-8 ..... FHMS K-124 X1 - CMBS ..................................... ... ... ....... 3 ......... .. 1.A FE .. ................. 176,781 .... 3.9796 .................111,317 ........................ 0 ................ 111,317 ........... 6,807 .........(18,811) .................0 .................0 ......0.719 ...... 1.985 MON ..... .................1,675 ............... 21,209 ....02/03/2021 ... ....12/25/2030 ...
3140LJ-5H-5 ..... FNMA POOL BS8047 ........................................... ... ... .......  .......... .... 1.A .... ...............3,737,497 . 103.1050 .............. 3,797,783 .............. 3,683,397 .............. 3,797,783 .......... 60,286 .................0 .................0 .................0 ......5.050 ...... 5.050 MTLY .... ............... 16,018 .............. 125,756 ....02/28/2023 ... ....02/01/2029 ...
3140HS-HC-8 ..... FN BL1126 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 934,667 ...97.5690 .................911,376 .................934,083 .................934,083 .................0 .................0 .................0 .................0 ......4.000 ...... 3.912 MON ..... .................3,217 ............... 37,882 ....12/03/2018 ... ....01/01/2029 ...
3140LL-MG-3 ..... FNMA POOL BS9358 ........................................... ... ... .......  .......... .... 1.A .... ...............2,357,473 . 102.4160 .............. 2,412,916 .............. 2,356,000 .............. 2,412,916 .......... 55,443 .................0 .................0 .................0 ......4.870 ...... 4.870 MTLY .... .................9,880 ............... 38,883 ....07/24/2023 ... ....12/01/2028 ...
3137FE-UA-6 ..... FHMS K-730 A2 - CMBS ..................................... ... ... ....... 4 ......... .... 1.A .... ...............7,921,136 ...98.4065 .............. 7,954,623 .............. 8,083,436 .............. 7,954,623 .........(28,419) .......... 61,906 .................0 .................0 ......3.590 ...... 4.744 MON ..... ............... 24,183 .............. 217,647 ....03/28/2023 ... ....01/25/2025 ...
3137FG-6X-8 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .... 1.A .... ................. 498,030 ...97.9720 .................475,166 .................485,000 .................475,166 ........... 3,084 .................0 .................0 .................0 ......3.850 ......1.000 MTLY .... .................1,556 ............... 18,672 ....06/14/2018 ... ....05/25/2028 ...
3140HT-F2-0 ..... FN BL1984 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 260,163 ...92.1590 .................239,613 ................ 260,000 .................259,746 .................0 .............(149) .................0 .................0 ......3.590 ...... 3.548 MON ..... ................... 804 .................9,606 ....05/15/2019 ... ....05/01/2034 ...
3137FJ-XV-6 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .... 1.A .... ................. 600,782 ...98.6410 .................581,982 .................590,000 .................581,982 ............4,228 .................0 .................0 .................0 ......4.050 ......1.000 MTLY .... .................1,991 ............... 23,895 ....10/31/2018 ... ....09/25/2028 ...
3137FG-R3-1 ..... FHMS K-078 A2 - CMBS ..................................... ... ... ....... 4 ......... .... 1.A .... ................. 361,582 ...97.9069 .................367,151 .................375,000 .................367,151 ............4,597 .............. 972 .................0 .................0 ......3.854 ...... 4.678 MON ..... .................1,204 .................4,818 ....07/31/2023 ... ....06/25/2028 ...
3137FJ-Z9-3 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .... 1.A .... ................. 405,024 ...97.4230 .................394,561 .................405,000 .................394,561 ........... 4,857 .................0 .................0 .................0 ......3.780 ......1.000 MTLY .... .................1,276 ............... 15,309 ....11/15/2018 ... ....10/25/2028 ...
3140HT-F3-8 ..... FN BL1985 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 280,175 ...92.1590 .................258,045 ................ 280,000 .................279,727 .................0 .............(161) .................0 .................0 ......3.590 ...... 3.548 MON ..... ................... 866 .................9,892 ....05/15/2019 ... ....05/01/2034 ...
3137FP-J5-5 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .... 1.A .... ................. 496,376 ...95.4420 .................464,486 .................486,669 .................464,486 .......... 13,399 .................0 .................0 .................0 ......2.606 ...... 2.606 MTLY .... .................1,057 ............... 11,809 ....10/16/2019 ... ....07/25/2027 ...
3137FJ-F5-3 ..... FHMS K-L03 ALN - CMBS .................................... ... ... ....... 4 ......... .... 1.A .... .............. 2,507,680 ...97.7016 .............. 2,540,241 ..............2,600,000 .............. 2,540,241 .......... 19,817 .......... 12,744 .................0 .................0 ......3.318 ...... 5.680 MON ..... .................7,190 ............... 14,677 ....10/02/2023 ... ....04/25/2025 ...
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3137FU-ZR-8 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .... 1.A .... .................. 82,763 ...99.5000 .................. 82,349 ..................82,763 .................. 82,349 ........... 1,427 .................0 .................0 .................0 ......5.805 ......1.000 MTLY .... .....................93 .................3,857 ....07/21/2020 ... ....06/25/2027 ...
3140HT-F4-6 ..... FN BL1986 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 240,150 ...92.1590 .................221,182 .................240,000 .................239,766 .................0 .............(138) .................0 .................0 ......3.590 ...... 3.548 MON ..... ................... 742 .................8,736 ....05/15/2019 ... ....05/01/2034 ...
3137FU-ZS-6 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .... 1.A .... .................. 62,072 ...99.2310 .................. 61,595 ..................62,072 ..................61,595 .............. 487 .................0 .................0 .................0 ......5.731 ......1.000 MTLY .... .................... 69 .................2,802 ....07/21/2020 ... ....06/25/2027 ...
3137FK-ZZ-2 ..... FHMS K-088 A2 - CMBS ..................................... ... ... ....... 4 ......... .... 1.A .... ................. 428,871 ...97.0434 .................436,695 .................450,000 .................436,695 ........... 6,458 ........... 1,366 .................0 .................0 ......3.690 ...... 4.673 MON ..... .................1,384 .................5,535 ....07/31/2023 ... ....01/25/2029 ...
3136BG-3C-3 ..... FANNIEMAE ACES ............................................. ... ... .......  .......... .... 1.A .... ................. 978,545 ...81.3370 .................813,366 ..............1,000,000 .................813,366 .......... 27,453 .................0 .................0 .................0 ......1.245 ......1.000 MTLY .... .................1,038 ............... 12,627 ....09/21/2021 ... ....01/25/2031 ...
3140HT-FB-0 ..... FN BL1961 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 252,656 ...92.2850 .................230,713 .................250,000 .................251,554 .................0 .............(295) .................0 .................0 ......3.620 ...... 3.491 MON ..... ................... 779 .................9,176 ....04/25/2019 ... ....04/01/2034 ...
3137F8-4R-1 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .... 1.A .... ................. 436,151 ...88.1090 .................384,307 .................436,172 .................384,307 .......... 15,805 .................0 .................0 .................0 ......0.845 ...... 0.845 MTLY .... ................... 307 .................3,669 ....12/11/2020 ... ....06/25/2030 ...
3137FT-G2-7 ..... FHMS K-109 X1 - CMBS ..................................... ... ... ....... 3 ......... .... 1.A .... ................. 774,201 ....7.8022 .................476,827 ........................ 0 .................476,827 .......... 24,253 .........(78,049) .................0 .................0 ......1.579 ...... 3.764 MON ..... .................8,043 ............... 99,878 ....02/08/2021 ... ....04/25/2030 ...
3137H2-NN-0 ..... FREDDIE MAC MULTICLASS CERTIFI ......................... ... ... .......  .......... .... 1.A .... ................. 331,541 ...88.8040 .................294,434 .................331,554 .................294,434 .......... 23,162 .................0 .................0 .................0 ......1.204 ...... 1.204 MTLY .... ................... 333 .................3,723 ....09/16/2021 ... ....09/25/2031 ...
3140HT-FX-2 ..... FN BL1981 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 370,231 ...91.7790 .................339,582 ................ 370,000 .................369,639 .................0 .............(213) .................0 .................0 ......3.590 ...... 3.548 MON ..... .................1,144 ............... 13,468 ....05/15/2019 ... ....05/01/2034 ...
3137H4-S8-4 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .... 1.A .... ................. 920,291 ...84.6640 .................761,975 ................ 900,000 .................761,975 .......... 16,846 .................0 .................0 .................0 ......2.091 ......1.000 MTLY .... .................1,568 ............... 18,819 ....12/07/2021 ... ....11/25/2031 ...
3137FU-ZX-5 ..... FHMS K-112 X1 - CMBS ..................................... ... ... ....... 3 ......... .... 1.A .... ................. 760,379 ....7.3077 .................472,117 ........................ 0 .................472,117 .......... 18,957 .........(73,844) .................0 .................0 ......1.433 ...... 4.054 MON ..... .................7,715 ............... 95,562 ....02/08/2021 ... ....05/28/2030 ...
3137HA-ST-4 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .... 1.A .... ................. 580,870 . 101.8290 .................610,975 ................ 600,000 .................610,975 .......... 30,105 .................0 .................0 .................0 ......4.850 ...... 4.850 MTLY .... .................2,425 .................4,850 ....10/25/2023 ... ....09/25/2028 ...
3140HT-FY-0 ..... FN BL1982 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 260,163 ...92.1590 .................239,613 ................ 260,000 .................259,746 .................0 .............(149) .................0 .................0 ......3.590 ...... 3.548 MON ..... ................... 804 .................9,620 ....05/15/2019 ... ....05/01/2034 ...
3137F6-4P-9 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .. 1.A FE .. ................. 360,484 ...90.3750 .................316,312 .................350,000 .................316,312 .......... 10,771 .................0 .................0 .................0 ......1.336 ...... 1.336 MTLY .... ................... 390 .................4,676 ....10/27/2020 ... ....09/25/2027 ...
3137H7-3P-6 ..... FHMS K-142 A2 - CMBS ...................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 763,530 ...86.2058 .................668,095 ................ 775,000 .................668,095 .......... 14,246 .............. 961 .................0 .................0 ......2.400 ...... 2.568 MON ..... .................1,550 ............... 18,600 ....06/17/2022 ... ....04/25/2054 ...
3137FQ-XJ-7 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .... 1.A .... ................. 823,963 ...95.0430 .................760,347 ................ 800,000 .................760,347 .......... 16,159 .................0 .................0 .................0 ......2.525 ...... 2.525 MTLY .... .................1,683 ............... 20,200 ....01/22/2020 ... ....10/25/2026 ...
3140HT-YC-7 ..... FN BL2506 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 298,872 ...84.9440 .................250,585 .................295,000 .................297,860 .................0 .............(361) .................0 .................0 ......3.830 ...... 3.685 MON ..... ................... 973 ............... 11,455 ....05/30/2019 ... ....05/01/2049 ...
3137HB-3G-7 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .... 1.A .... ................. 179,483 . 102.1870 .................183,937 ................ 180,000 .................183,937 ............4,454 .................0 .................0 .................0 ......4.860 ...... 4.860 MTLY .... ................... 729 ......................0 ....11/28/2023 ... ....10/25/2028 ...
3137H8-U9-0 ..... FHMS K-148 A2 - CMBS ..................................... ... ... ....... 4 ......... .. 1.A FE .. .............. 1,157,063 ...93.3400 .............. 1,120,080 ..............1,200,000 ..............1,120,080 .........(40,404) ............3,421 .................0 .................0 ......3.500 ...... 3.958 MON ..... .................3,500 ............... 38,500 ....01/13/2023 ... ....07/25/2032 ...
3140HW-5S-7 ..... FNMA POOL BL5356 ........................................... ... ... .......  .......... .... 1.A .... ................. 528,473 ...93.3650 .................490,800 .................525,681 .................490,800 .......... 11,545 .................0 .................0 .................0 ......2.110 ...... 2.110 MTLY .... ................... 955 ............... 11,130 ....01/23/2020 ... ....02/01/2027 ...
3140HT-YD-5 ..... FN BL2507 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 633,203 ...84.9440 .................530,900 .................625,000 ................ 631,060 .................0 .............(766) .................0 .................0 ......3.830 ...... 3.685 MON ..... .................2,061 ............... 24,270 ....05/28/2019 ... ....05/01/2049 ...
3140HW-5U-2 ..... FNMA POOL BL5358 ........................................... ... ... .......  .......... .... 1.A .... ................. 794,396 ...93.2870 .................737,383 .................790,444 .................737,383 .......... 16,849 .................0 .................0 .................0 ......2.110 ...... 2.110 MTLY .... .................1,436 ............... 16,754 ....01/23/2020 ... ....02/01/2027 ...
3137H9-M8-9 ..... FHMS K-152 A2 - CMBS ...................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 878,801 ...95.1765 .................856,588 ................ 900,000 .................856,588 ......... (23,296) ........... 1,083 .................0 .................0 ......3.780 ...... 4.083 MON ..... .................2,835 ............... 19,845 ....05/03/2023 ... ....11/25/2032 ...
3140HW-6B-3 ..... FNMA POOL BL5365 ........................................... ... ... .......  .......... .... 1.A .... ................. 454,302 ...93.3110 .................421,674 .................451,901 .................421,674 ........... 9,682 .................0 .................0 .................0 ......2.110 ...... 2.110 MTLY .... ................... 821 .................9,568 ....01/23/2020 ... ....02/01/2027 ...
3140HV-Z8-0 ..... FN BL4366 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 237,472 ...86.6500 .................202,791 .................234,035 .................236,410 .................0 .............(300) .................0 .................0 ......2.810 ...... 2.637 MON ..... ................... 566 ................ 6,668 ....01/09/2020 ... ....01/01/2035 ...
3140HW-6C-1 ..... FNMA POOL BL5366 ........................................... ... ... .......  .......... .... 1.A .... ................. 406,886 ...93.2870 .................377,684 .................404,861 .................377,684 ........... 8,630 .................0 .................0 .................0 ......2.110 ...... 2.110 MTLY .... ................... 736 .................8,581 ....01/23/2020 ... ....02/01/2027 ...
3137H9-PB-9 ..... FHMS K-153 A2 - CMBS ...................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 357,979 ...95.3651 .................357,619 .................375,000 .................357,619 .......... (1,000) .............. 640 .................0 .................0 ......3.820 ...... 4.420 MON ..... .................1,194 .................5,969 ....07/13/2023 ... ....12/25/2032 ...
3140HW-6H-0 ..... FNMA POOL BL5371 ........................................... ... ... .......  .......... .... 1.A .... ................. 416,573 ...93.2870 .................386,676 .................414,501 ................ 386,676 ........... 8,835 .................0 .................0 .................0 ......2.110 ...... 2.110 MTLY .... ................... 753 ................ 8,786 ....01/23/2020 ... ....02/01/2027 ...
3140HW-SB-9 ..... FN BL5013 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 888,254 ...89.0980 .................771,643 ................ 866,061 .................880,303 .................0 .......... (2,046) .................0 .................0 ......2.820 ...... 2.507 MON ..... .................2,103 ............... 24,762 ....10/29/2019 ... ....11/01/2031 ...
3140HX-JQ-4 ..... FNMA POOL BL5670 ........................................... ... ... .......  .......... .... 1.A .... ................. 376,573 ...96.5300 .................363,279 .................376,337 .................363,279 ........... 7,618 .................0 .................0 .................0 ......2.140 ...... 2.140 MTLY .... ................... 694 ................ 8,101 ....01/03/2020 ... ....04/01/2025 ...
3137H9-PP-8 ..... FHMS K-F150 AS - CMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 500,000 ...99.5606 .................497,803 ................ 500,000 .................497,803 .......... (2,197) .................0 .................0 .................0 ......5.891 ...... 5.970 MON ..... ................... 573 ............... 24,198 ....02/02/2023 ... ....12/25/2032 ...
3140HX-KK-5 ..... FNMA POOL BL5697 ........................................... ... ... .......  .......... .... 1.A .... ................. 399,920 ...99.2140 .................396,856 ................ 400,000 .................396,856 .......... (3,064) .................0 .................0 .................0 ......6.095 ......1.000 MTLY .... .................2,099 ......................0 ....12/11/2023 ... ....02/01/2030 ...
3140HW-UD-2 ..... FN BL5079 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 432,088 .. 87.8770 .................378,877 .................431,145 .................431,753 .................0 .............. (90) .................0 .................0 ......2.940 ...... 2.911 MON ..... .................1,056 ............... 12,676 ....02/18/2020 ... ....02/01/2040 ...
3140HX-SM-3 ..... FNMA POOL BL5923 ........................................... ... ... .......  .......... .... 1.A .... ................. 854,781 ...96.1800 .................817,534 ................ 850,000 .................817,534 .......... 18,383 .................0 .................0 .................0 ......1.920 ...... 1.920 MTLY .... .................1,405 ............... 16,547 ....01/31/2020 ... ....03/01/2025 ...
3137H9-QW-2 ..... FHMS K-F151 AS - CMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 691,935 ...99.3047 .................687,124 .................691,935 .................687,124 .......... (4,811) .................0 .................0 .................0 ......5.841 ...... 5.923 MON ..... ................... 786 ............... 31,977 ....02/14/2023 ... ....12/25/2032 ...
3140HY-DC-9 ..... FNMA POOL BL6398 ........................................... ... ... .......  .......... .... 1.A .... ................. 337,130 ...92.1350 .................302,761 .................328,606 .................302,761 ........... 7,207 .................0 .................0 .................0 ......2.030 ...... 2.030 MTLY .... ................... 574 ................ 6,706 ....03/09/2020 ... ....07/01/2027 ...
3140HX-3M-0 ..... FN BL6203 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... .................. 96,551 ...92.1120 ..................87,567 ..................95,065 .................. 95,755 .................0 .............(221) .................0 .................0 ......2.195 ...... 1.930 MON ..... ................... 180 .................2,116 ....03/13/2020 ... ....11/01/2027 ...
3140J2-PG-5 ..... FNMA POOL BL9422 ........................................... ... ... .......  .......... .... 1.A .... ................. 433,783 ...88.2420 .................378,869 .................429,355 .................378,869 .......... 14,999 .................0 .................0 .................0 ......1.030 ...... 1.030 MTLY .... ................... 381 .................4,435 ....10/27/2020 ... ....12/01/2027 ...
3137H9-Y9-4 ..... FHMS K-F153 AS - CMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 500,000 ...99.9008 .................499,504 ................ 500,000 .................499,504 .............(496) .................0 .................0 .................0 ......6.011 ...... 6.093 MON ..... ................... 584 ............... 20,318 ....04/04/2023 ... ....02/25/2033 ...
3140LD-MH-9 ..... FNMA POOL BS3059 ........................................... ... ... .......  .......... .... 1.A .... ................. 365,970 ...86.8730 .................317,086 .................365,000 ................ 317,086 .......... 10,304 .................0 .................0 .................0 ......1.390 ...... 1.390 MTLY .... ................... 437 .................5,144 ....08/13/2021 ... ....11/01/2028 ...
3140HX-BY-5 ..... FN BL5454 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... .............. 1,081,418 ...86.4770 .................931,684 ..............1,077,377 ..............1,079,381 .................0 .............(683) .................0 .................0 ......2.770 ...... 2.699 MON ..... .................2,570 ............... 30,258 ....12/19/2019 ... ....01/01/2035 ...
3140LJ-2T-2 ..... FNMA POOL BS7985 ........................................... ... ... .......  .......... .... 1.A .... ................. 307,300 . 100.7480 .................312,319 ................ 310,000 .................312,319 ........... 5,020 .................0 .................0 .................0 ......4.790 ...... 4.790 MTLY .... .................1,279 .................5,032 ....07/27/2023 ... ....03/01/2028 ...
3137HA-2B-1 ..... FHMS K-156 A2 - CMBS ..................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 512,584 ...99.8057 .................499,029 ................ 500,000 .................499,029 .........(12,768) .............(788) .................0 .................0 ......4.430 ...... 4.113 MON ..... .................1,846 ............... 12,921 ....04/25/2023 ... ....02/25/2033 ...
3140LJ-2W-5 ..... FNMA POOL BS7988 ........................................... ... ... .......  .......... .... 1.A .... ................. 877,250 . 101.3170 .................891,592 ................ 880,000 .................891,592 .......... 14,342 .................0 .................0 .................0 ......4.710 ...... 4.710 MTLY .... .................3,569 ............... 14,046 ....08/08/2023 ... ....03/01/2028 ...
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3140HX-FF-2 ..... FN BL5565 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 350,656 ...80.6470 .................282,265 .................350,000 .................350,174 .................0 .............(191) .................0 .................0 ......2.990 ...... 2.943 MON ..... ................... 901 ............... 10,610 ....12/19/2019 ... ....01/01/2040 ...
3140LL-5Y-3 ..... FNMA POOL BS9862 ........................................... ... ... .......  .......... .... 1.A .... ................. 170,525 . 104.3330 .................177,366 ................ 170,000 ................ 177,366 ........... 6,841 .................0 .................0 .................0 ......5.330 ...... 5.330 MTLY .... ................... 780 ......................0 ....10/10/2023 ... ....12/01/2028 ...
3137HA-MP-8 ..... FHMS K-J47 A2 - CMBS ...................................... ... ... ....... 4 ......... .... 1.A .... ...............1,199,999 . 103.3229 .............. 1,239,874 ..............1,200,000 .............. 1,239,874 .......... 40,013 .............(137) .................0 .................0 ......5.430 ...... 5.421 MON ..... .................5,430 ............... 16,290 ....09/19/2023 ... ....06/25/2031 ...
3140LL-RC-7 ..... FNMA POOL BS9482 ........................................... ... ... .......  .......... .... 1.A .... ................. 316,050 . 101.8410 .................325,890 .................320,000 .................325,890 ........... 9,840 .................0 .................0 .................0 ......4.795 ...... 4.795 MTLY .... .................1,321 .................3,879 ....08/17/2023 ... ....09/01/2028 ...
3140HY-A2-4 ..... FN BL6324 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 927,072 ...80.5120 .................731,320 .................908,337 .................921,806 .................0 .......... (1,498) .................0 .................0 ......2.060 ...... 1.846 MON ..... ................ 1,611 ............... 18,972 ....03/04/2020 ... ....04/01/2035 ...
3140LL-TV-3 ..... FNMA POOL BS9563 ........................................... ... ... .......  .......... .... 1.A .... ................. 276,694 . 104.2010 .................286,082 .................274,549 .................286,082 ........... 9,388 .................0 .................0 .................0 ......5.345 ...... 5.345 MTLY .... .................1,264 .................3,707 ....08/25/2023 ... ....06/01/2029 ...
3137HA-SK-3 ..... FHMS K-160 A2 - CMBS ..................................... ... ... ....... 4 ......... .. 1.A FE .. ...............1,185,257 . 100.4835 .............. 1,306,285 ..............1,300,000 .............. 1,306,285 .........119,448 ........... 1,580 .................0 .................0 ......4.500 ...... 5.713 MON ..... .................4,875 .................9,750 ....10/18/2023 ... ....08/25/2033 ...
3140LL-XA-4 ..... FNMA POOL BS9672 ........................................... ... ... .......  .......... .... 1.A .... ................. 594,375 . 102.5200 .................615,119 ................ 600,000 .................615,119 .......... 20,744 .................0 .................0 .................0 ......4.920 ...... 4.920 MTLY .... .................2,542 .................5,002 ....09/05/2023 ... ....01/01/2029 ...
3140J1-RM-2 ..... FN BL8591 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 240,678 .. 71.0770 .................166,792 .................234,664 .................239,864 .................0 .............(302) .................0 .................0 ......2.160 ...... 1.941 MON ..... ................... 436 .................5,139 ....09/11/2020 ... ....10/01/2050 ...
3140LL-Z8-7 ..... FNMA POOL BS9766 ........................................... ... ... .......  .......... .... 1.A .... ................. 251,279 . 104.0910 .................260,228 .................250,000 .................260,228 ........... 8,948 .................0 .................0 .................0 ......5.380 ...... 5.380 MTLY .... .................1,158 .................2,279 ....10/10/2023 ... ....10/01/2028 ...
3138L8-N9-1 ..... FN AM7615 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 241,859 ...95.6770 .................207,770 .................217,157 ................ 207,770 ............4,226 .......... (2,560) .................0 .................0 ......3.630 ...... 1.646 MON ..... ................... 679 .................7,992 ....12/22/2021 ... ....12/01/2034 ...
3137FB-U7-9 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .. 1.A FE .. ................. 836,289 ...96.0000 .................758,403 ................ 790,000 .................758,403 ........... 9,376 .................0 .................0 .................0 ......3.187 ......1.000 MTLY .... .................2,028 ............... 25,177 ....03/01/2022 ... ....09/25/2027 ...
3140J1-RZ-3 ..... FN BL8603 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 479,701 ...70.0370 .................329,179 ................ 470,007 .................478,349 .................0 .............(513) .................0 .................0 ......2.070 ...... 1.890 MON ..... ................... 838 .................9,864 ....09/14/2020 ... ....10/01/2050 ...
3137HA-ST-4 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .... 1.A .... ................. 561,508 . 101.8290 .................590,610 ................ 580,000 .................590,610 .......... 29,102 .................0 .................0 .................0 ......4.850 ...... 4.850 MTLY .... .................2,266 .................4,688 ....10/25/2023 ... ....09/25/2028 ...
3138LC-W3-5 ..... FN AN0665 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 199,211 ...96.9640 .................183,965 .................189,725 .................183,965 ........... 5,260 .......... (1,790) .................0 .................0 ......3.070 ...... 1.961 MON ..... ................... 502 .................5,905 ....04/15/2020 ... ....02/01/2026 ...
3137HB-3G-7 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .... 1.A .... ................. 179,483 . 102.1870 .................183,937 ................ 180,000 .................183,937 ............4,454 .................0 .................0 .................0 ......4.860 ...... 4.860 MTLY .... ................... 705 ......................0 ....11/28/2023 ... ....10/25/2028 ...
3140LA-JV-8 ..... FN BS0275 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 241,870 ...71.8470 .................170,264 .................236,982 .................241,215 .................0 .............(265) .................0 .................0 ......2.300 ...... 2.116 MON ..... ................... 469 .................5,526 ....01/19/2021 ... ....01/01/2051 ...
3140HU-E6-9 ..... FNMA POOL BL2856 ........................................... ... ... .......  .......... .... 1.A .... ................. 392,895 ...95.7810 .................398,717 .................416,278 .................398,717 ............5,822 .................0 .................0 .................0 ......2.780 ...... 2.780 MTLY .... ................... 932 ................... 964 ....11/21/2023 ... ....06/01/2026 ...
3138LH-W9-1 ..... FN AN5171 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 465,898 ...96.3450 .................481,725 ................ 500,000 .................481,725 .......... 13,583 ............2,244 .................0 .................0 ......3.290 ...... 5.339 MON ..... .................1,417 .................4,158 ....09/21/2023 ... ....04/01/2027 ...
3140HX-KK-5 ..... FNMA POOL BL5697 ........................................... ... ... .......  .......... .... 1.A .... ................. 389,922 ...99.2140 .................386,934 .................390,000 .................386,934 .......... (2,988) .................0 .................0 .................0 ......6.095 ......1.000 MTLY .... .................1,915 ......................0 ....12/11/2023 ... ....02/01/2030 ...
3140LC-3D-1 ..... FN BS2595 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ...............4,271,250 ...87.7930 .............. 3,731,203 .............. 4,250,000 .............. 4,261,508 .................0 .......... (4,174) .................0 .................0 ......1.490 ...... 1.387 MON ..... .................5,453 ............... 64,205 ....06/25/2021 ... ....07/01/2028 ...
3140JA-VD-7 ..... FNMA POOL BM6011 ........................................... ... ... .......  .......... .... 1.A .... ................. 117,810 ...97.1790 .................110,185 .................113,383 ................ 110,185 ............3,450 .................0 .................0 .................0 ......3.284 ......1.000 MTLY .... ................... 300 .................3,153 ....05/24/2019 ... ....11/01/2026 ...
3138LM-SA-2 ..... FN AN8612 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 275,977 ...95.6210 .................286,863 ................ 300,000 .................286,863 ............9,465 ............1,422 .................0 .................0 ......3.290 ...... 5.588 MON ..... ................... 850 .................2,495 ....09/21/2023 ... ....03/01/2028 ...
3140LD-MH-9 ..... FNMA POOL BS3059 ........................................... ... ... .......  .......... .... 1.A .... ................. 350,930 ...86.8730 .................304,055 .................350,000 .................304,055 ........... 9,881 .................0 .................0 .................0 ......1.390 ...... 1.390 MTLY .... ................... 392 .................4,933 ....08/13/2021 ... ....11/01/2028 ...
3140LC-CY-5 ..... FN BS1886 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 501,784 ...89.6560 .................443,931 .................495,149 .................499,020 .................0 .......... (1,085) .................0 .................0 ......1.810 ...... 1.567 MON ..... ................... 772 .................9,087 ....05/28/2021 ... ....05/01/2028 ...
3140LH-X4-7 ..... FNMA POOL BS6998 ........................................... ... ... .......  .......... .... 1.A .... ................. 200,125 . 100.8000 .................201,600 ................ 200,000 ................ 201,600 ............... 25 .................0 .................0 .................0 ......4.730 ...... 4.730 MTLY .... ................... 762 .................9,591 ....09/30/2022 ... ....07/01/2027 ...
3138LM-VK-6 ..... FN AN8717 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... .................. 91,258 ...94.5820 .................. 94,582 ................ 100,000 .................. 94,582 ........... 2,804 .............. 520 .................0 .................0 ......3.020 ...... 5.538 MON ..... ................... 260 ................... 763 ....09/21/2023 ... ....03/01/2028 ...
3140LH-X6-2 ..... FNMA POOL BS7000 ........................................... ... ... .......  .......... .... 1.A .... ................. 109,129 . 100.9120 .................110,056 ................ 109,061 ................ 110,056 .................2 .................0 .................0 .................0 ......4.770 ...... 4.770 MTLY .... ................... 419 .................5,256 ....09/30/2022 ... ....07/01/2027 ...
3140LD-EF-2 ..... FN BS2833 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 244,229 ...73.8250 .................177,092 .................239,881 .................243,702 .................0 .............(247) .................0 .................0 ......2.570 ...... 2.400 MON ..... ................... 531 .................6,251 ....08/25/2021 ... ....08/01/2051 ...
3140LJ-2T-2 ..... FNMA POOL BS7985 ........................................... ... ... .......  .......... .... 1.A .... ................. 346,951 . 100.7480 .................352,619 .................350,000 .................352,619 ........... 5,667 .................0 .................0 .................0 ......4.790 ...... 4.790 MTLY .... .................1,351 .................5,681 ....07/27/2023 ... ....03/01/2028 ...
3138LN-GZ-8 ..... FN AN9215 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ...................92,414 ...96.0860 ..................96,086 ................ 100,000 ..................96,086 ............3,244 .............. 428 .................0 .................0 ......3.430 ...... 5.520 MON ..... ................... 295 ................... 867 ....09/21/2023 ... ....05/01/2028 ...
3140LJ-5H-5 ..... FNMA POOL BS8047 ........................................... ... ... .......  .......... .... 1.A .... ................. 519,517 . 103.1050 .................527,897 .................511,997 .................527,897 ........... 8,380 .................0 .................0 .................0 ......5.050 ...... 5.050 MTLY .... .................2,083 ............... 17,480 ....02/28/2023 ... ....02/01/2029 ...
3140LE-S5-7 ..... FN BS4139 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 759,609 ...89.1820 .................668,865 ................ 750,000 .................755,537 .................0 .......... (1,968) .................0 .................0 ......2.030 ...... 1.740 MON ..... .................1,311 ............... 15,436 ....01/01/2022 ... ....12/01/2028 ...
3140LJ-MY-9 ..... FNMA POOL BS7574 ........................................... ... ... .......  .......... .... 1.A .... ................. 500,781 ...99.4580 .................497,290 ................ 500,000 .................497,290 .......... (3,491) .................0 .................0 .................0 ......4.210 ...... 4.210 MTLY .... .................1,696 ............... 17,717 ....12/16/2022 ... ....02/01/2028 ...
3140HU-YR-1 ..... FN BL3419 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ...............1,265,948 ...89.4230 .............. 1,026,511 .............. 1,147,927 ..............1,026,511 .......... 23,329 .......... (8,016) .................0 .................0 ......3.160 ...... 2.073 MON ..... .................3,124 ............... 36,778 ....12/27/2021 ... ....12/01/2035 ...
3140LJ-YN-0 ..... FNMA POOL BS7916 ........................................... ... ... .......  .......... .... 1.A .... ................. 333,771 ...98.5940 .................345,078 .................350,000 .................345,078 .......... 11,306 .................0 .................0 .................0 ......4.020 ...... 4.020 MTLY .... .................1,133 .................1,173 ....11/15/2023 ... ....04/01/2028 ...
3140LE-T2-3 ..... FN BS4168 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 503,125 ...88.4560 .................442,280 ................ 500,000 .................501,726 .................0 .............(686) .................0 .................0 ......2.020 ...... 1.873 MON ..... ................... 870 ............... 10,240 ....01/01/2022 ... ....07/01/2029 ...
3140NU-CW-7 ..... FNMA POOL BZ0084 ........................................... ... ... .......  .......... .... 1.A .... ................. 426,152 . 103.4170 .................434,351 .................420,000 .................434,351 ........... 8,198 .................0 .................0 .................0 ......5.090 ...... 5.090 MTLY .... .................1,722 ......................0 ....12/06/2023 ... ....01/01/2029 ...
3140HV-CG-7 ..... FN BL3670 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 501,456 ...93.5390 .................467,695 ................ 500,000 .................467,695 .......... 11,550 .............(540) .................0 .................0 ......2.080 ...... 1.969 MON ..... ................... 896 ............... 10,544 ....11/01/2021 ... ....10/01/2026 ...
3140NU-CX-5 ..... FNMA POOL BZ0085 ........................................... ... ... .......  .......... .... 1.A .... ................. 110,309 . 103.8260 .................114,209 ................ 110,000 .................114,209 ............3,899 .................0 .................0 .................0 ......5.179 ...... 5.180 MTLY .... ................... 459 ......................0 ....11/14/2023 ... ....12/01/2028 ...
3140LG-VC-3 ..... FN BS6010 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... .................. 89,926 ...91.7780 .................. 90,571 ..................98,685 ..................90,208 .................0 .............. 281 .................0 .................0 ......4.230 ...... 5.313 MON ..... ................... 359 .................2,122 ....06/08/2023 ... ....07/01/2039 ...
902VHK-II-1 ..... GFWD609 ...................................................... ... ... .......  .......... .... 1.A .... ................. 415,013 ...98.8130 .................415,013 .................420,000 .................415,013 .................0 .................0 .................0 .................0 ......4.280 ...... 4.280 MTLY .... .................1,148 ......................0 ....12/22/2023 ... ....01/01/2054 ...
3140JB-7B-6 ..... FN BM7189 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ...............2,295,879 ...96.8990 .............. 2,327,798 .............. 2,402,293 .............. 2,327,798 .......... 16,460 .......... 15,459 .................0 .................0 ......2.915 ...... 5.954 MON ..... .................5,836 ............... 17,718 ....09/06/2023 ... ....10/01/2025 ...
3140LJ-JX-5 ..... FN BS7477 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ...............1,252,539 ...98.2790 .............. 1,228,488 ..............1,250,000 .............. 1,251,576 .................0 .............(963) .................0 .................0 ......4.740 ...... 4.638 MON ..... .................5,102 ............... 40,158 ....04/11/2023 ... ....01/01/2033 ...
3140LJ-7J-9 ..... FN BS8096 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 192,825 . 100.7090 .................189,333 ................ 188,000 .................189,333 .......... (3,098) .............(394) .................0 .................0 ......4.700 ...... 4.306 MON ..... ................... 761 .................5,989 ....04/13/2023 ... ....04/01/2033 ...
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3140LK-G5-6 ..... FN BS8319 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 501,563 ...99.2200 .................496,100 ................ 500,000 .................501,130 .................0 .............(432) .................0 .................0 ......4.490 ...... 4.336 MON ..... .................1,933 ............... 13,345 ....03/24/2023 ... ....05/01/2028 ...
3140LJ-7K-6 ..... FN BS8097 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 127,182 . 100.7090 .................124,879 .................124,000 .................124,879 .......... (2,047) .............(256) .................0 .................0 ......4.700 ...... 4.311 MON ..... ................... 502 .................3,950 ....04/13/2023 ... ....04/01/2033 ...
3140LK-ZM-8 ..... FEDERAL NATIONAL MORTGAGE ASSOCIATION - ............. ... ... ....... 4 ......... .... 1.A .... ................. 203,125 . 104.6670 .................209,334 ................ 200,000 .................202,923 .................0 .............(202) .................0 .................0 ......5.320 ...... 5.051 MON ..... ................... 916 .................5,409 ....05/31/2023 ... ....06/01/2033 ...
3140LJ-F4-3 ..... FN BS7386 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... .................. 44,217 . 100.7530 .................. 45,271 .................. 44,933 ..................45,271 ........... 1,020 ............... 34 .................0 .................0 ......4.770 ...... 5.041 MON ..... ................... 185 ................... 726 ....08/01/2023 ... ....12/01/2029 ...
3140LL-E7-2 ..... FN BS9157 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 233,384 . 100.6310 .................244,533 .................243,000 .................233,685 .................0 .............. 300 .................0 .................0 ......4.940 ...... 5.804 MON ..... .................1,034 .................2,034 ....10/19/2023 ... ....08/01/2028 ...
3140LK-CN-1 ..... FN BS8176 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 331,352 ...99.2200 .................329,410 .................332,000 .................329,410 .......... (1,836) .............(105) .................0 .................0 ......4.385 ...... 4.358 MON ..... .................1,254 .................9,867 ....03/15/2023 ... ....04/01/2033 ...
3140LK-D9-1 ..... FN BS8227 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 678,794 . 100.7760 .................675,199 ................ 670,000 .................675,199 .......... (2,992) .............(603) .................0 .................0 ......4.590 ...... 4.356 MON ..... .................2,648 ............... 15,633 ....03/15/2023 ... ....06/01/2033 ...
3140LK-DG-5 ..... FN BS8202 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 308,588 ...99.1320 .................309,292 .................312,000 .................309,292 .............. 431 .............. 273 .................0 .................0 ......4.140 ...... 4.323 MON ..... .................1,112 .................8,755 ....03/15/2023 ... ....04/01/2028 ...
3140LK-DW-0 ..... FN BS8216 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 503,750 . 100.0020 .................500,010 ................ 500,000 ................ 500,010 .......... (3,295) .............(445) .................0 .................0 ......4.490 ...... 4.337 MON ..... .................1,933 ............... 15,216 ....03/17/2023 ... ....04/01/2033 ...
3140LK-S4-6 ..... FN BS8638 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ...............1,020,625 . 101.8040 .............. 1,018,040 ..............1,000,000 ..............1,018,040 .......... (1,329) .......... (1,256) .................0 .................0 ......4.720 ...... 4.396 MON ..... .................4,064 ............... 23,993 ....05/01/2023 ... ....06/01/2033 ...
3140LK-SV-6 ..... FN BS8631 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ...............1,019,354 . 101.1480 .............. 1,005,295 .................993,886 .............. 1,005,295 .........(12,704) .......... (1,355) .................0 .................0 ......4.650 ...... 4.236 MON ..... .................3,980 ............... 23,493 ....05/02/2023 ... ....06/01/2033 ...
3140LK-V7-5 ..... FN BS8737 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 196,000 ...98.7200 .................197,440 ................ 200,000 .................197,440 ........... 1,326 .............. 114 .................0 .................0 ......4.320 ...... 4.528 MON ..... ................... 744 .................4,392 ....05/22/2023 ... ....06/01/2033 ...
3140LK-WD-1 ..... FN BS8743 - CMBS/RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 724,145 . 100.5440 .................743,892 .................739,867 .................743,892 .......... 19,145 .............. 603 .................0 .................0 ......4.680 ...... 4.988 MON ..... .................2,982 ............... 11,734 ....08/01/2023 ... ....06/01/2030 ...
0839999999. Subtotal - Bonds - U.S. Special Revenues - Commercial Mortgage-
Backed Securities 117,344,929 XXX 111,580,600 115,040,514 113,590,412 1,376,992 (157,041) 0 0 XXX XXX XXX 357,610 2,984,218 XXX XXX

452281-JD-1 ..... ILSSTD 2010-1 A3 - ABS ................................... ... ... ....... 4,5 ....... .. 1.B FE .. ................. 317,262 ...99.7430 .................316,605 .................317,420 .................316,605 .......... (4,907) ........... 6,202 .................0 .................0 ......6.496 ...... 5.053 JAJO .... .................3,895 ............... 18,784 ....01/18/2017 ... ....07/25/2045 ...
26833R-AB-4 ..... ECMC GROUP STUDENT LOAN TRUST .......................... ... ... .......  .......... .. 1.B FE .. ................. 878,321 ...97.7090 .................858,199 .................878,321 .................858,199 .......... 31,288 .................0 .................0 .................0 ......6.022 ......1.000 MTLY .... .................1,028 ............... 44,847 ....09/14/2021 ... ....11/25/2070 ...
28108Q-AA-2 ..... EDLINC STUDENT LOAN FUNDING TR ......................... ... ... .......  .......... .. 1.B FE .. .................. 21,996 ...99.9650 .................. 21,855 ..................21,862 ..................21,855 .............. 749 .................0 .................0 .................0 ......6.452 ......1.000 MTLY .... .....................24 ................... 812 ....05/04/2018 ... ....09/25/2030 ...
28137Q-AA-7 ..... EDUCATIONAL SERVICES OF AMERIC ......................... ... ... .......  .......... .. 1.B FE .. ................. 604,360 ...99.5750 .................600,197 .................602,759 ................ 600,197 ............9,893 .................0 .................0 .................0 ......6.182 ......1.000 MTLY .... ................... 621 ............... 28,243 ....04/27/2018 ... ....04/25/2039 ...
28148W-AB-9 ..... EDUCATIONAL FUNDING OF THE SOU ......................... ... ... .......  .......... .. 1.A FE .. ................. 118,393 ...99.9170 .................118,166 .................118,264 ................ 118,166 ............3,294 .................0 .................0 .................0 ......6.246 ......1.000 JAJO .... .................1,395 .................4,280 ....05/11/2018 ... ....04/25/2035 ...
38021E-AA-2 ..... GOAL CAPITAL FUNDING TRUST .............................. ... ... .......  .......... .. 1.A FE .. .................. 77,217 ...99.2330 .................. 76,625 ..................77,217 ..................76,625 ........... 1,804 .................0 .................0 .................0 ......6.341 ......1.000 FMAN .... ................... 476 .................3,741 ....05/04/2018 ... ....08/25/2048 ...
63942N-AB-4 ..... NAVIENT STUDENT LOAN TRUST .............................. ... ... .......  .......... .. 1.A FE .. ................. 616,689 ...98.2890 .................606,140 ................ 616,689 ................ 606,140 .......... 21,583 .................0 .................0 .................0 ......6.052 ......1.000 MTLY .... ................... 622 ............... 32,284 ....02/08/2021 ... ....12/26/2069 ...
66705E-AA-6 ..... NORTHSTAR EDUCATION FINANCE I .......................... ... ... .......  .......... .. 1.B FE .. .................. 21,119 ...99.8440 .................. 21,034 ..................21,067 ..................21,034 .............. 339 .................0 .................0 .................0 ......6.152 ......1.000 MTLY .... .....................22 ................... 851 ....05/04/2018 ... ....12/26/2031 ...
69338Q-AA-8 ..... PENNSYLVANIA HIGHER EDUCATION .......................... ... ... .......  .......... .. 1.B FE .. ................. 848,063 ...99.1800 .................837,376 .................844,303 .................837,376 .......... 15,624 .................0 .................0 .................0 ......6.202 ......1.000 MTLY .... ................... 873 ............... 44,232 ....05/10/2018 ... ....11/25/2042 ...
69343F-AA-5 ..... PENNSYLVANIA HIGHER EDUCATION .......................... ... ... .......  .......... .. 1.B FE .. ................. 894,863 . 100.1520 .................881,562 .................880,223 .................881,562 .......... 17,078 .................0 .................0 .................0 ......6.602 ......1.000 MTLY .... ................... 969 ............... 49,196 ....05/25/2018 ... ....09/25/2065 ...
69343V-AA-0 ..... PENNSYLVANIA HIGHER EDUCATION .......................... ... ... .......  .......... .. 1.B FE .. ................. 534,043 ...99.0740 .................522,970 .................527,857 .................522,970 ........... 1,987 .................0 .................0 .................0 ......6.402 ......1.000 MTLY .... ................... 563 ............... 28,987 ....05/10/2018 ... ....11/25/2065 ...
78442G-JH-0 ..... SLM STUDENT LOAN TRUST ................................... ... ... .......  .......... .. 1.B FE .. ...............1,369,564 ...98.3290 .............. 1,346,677 .............. 1,369,564 ..............1,346,677 .......... 28,384 .................0 .................0 .................0 ......6.283 ......1.000 MJSD .... .................4,063 ............... 75,665 ....05/27/2021 ... ....12/17/2068 ...
10620W-AF-5 ..... BRAZOS EDUCATION LOAN AUTHORIT ......................... ... ... .......  .......... .. 1.B FE .. ................. 211,155 ...97.9570 .................206,840 .................211,155 .................206,840 ............2,223 .................0 .................0 .................0 ......6.050 ......1.000 MTLY .... ................... 213 ............... 11,071 ....09/21/2021 ... ....11/25/2071 ...
10620W-AJ-7 ..... BRAZOS EDUCATION LOAN AUTHORIT ......................... ... ... .......  .......... .. 1.B FE .. ................. 110,291 ...98.1340 .................108,232 .................110,291 .................108,232 .............. 942 .................0 .................0 .................0 ......6.170 ......1.000 MTLY .... ................... 113 .................5,820 ....11/17/2021 ... ....01/25/2072 ...
26833R-AB-4 ..... ECMC GROUP STUDENT LOAN TRUST .......................... ... ... .......  .......... .. 1.B FE .. .................. 98,478 ...97.7090 .................. 96,222 ..................98,478 .................. 96,222 ........... 3,508 .................0 .................0 .................0 ......6.022 ......1.000 MTLY .... ................... 115 .................5,028 ....09/14/2021 ... ....11/25/2070 ...
49130N-FC-8 ..... KENTUCKY HIGHER EDUCATION STUD ......................... ... ... .......  .......... .. 1.B FE .. ................. 223,175 ...98.7720 .................220,434 .................223,175 .................220,434 ............6,399 .................0 .................0 .................0 ......6.192 ......1.000 MTLY .... ................... 230 ............... 11,751 ....03/18/2021 ... ....03/25/2051 ...
606072-LG-9 ..... MISSOURI HIGHER EDUCATION LOAN ......................... ... ... .......  .......... .. 1.B FE .. ................. 180,910 ...96.9620 .................175,414 ................ 180,910 .................175,414 ........... 6,366 .................0 .................0 .................0 ......5.720 ......1.000 MTLY .... ................... 172 .................9,419 ....04/13/2021 ... ....03/25/2061 ...
606072-LK-0 ..... MISSOURI HIGHER EDUCATION LOAN ......................... ... ... .......  .......... .. 1.B FE .. .................. 61,962 ...96.2110 .................. 59,614 ..................61,962 ..................59,614 ........... 2,190 .................0 .................0 .................0 ......5.590 ......1.000 MTLY .... .................... 58 .................3,146 ....09/10/2021 ... ....08/25/2061 ...
662826-FP-6 ..... NORTH TEXAS HIGHER EDUCATION A ......................... ... ... .......  .......... .. 1.B FE .. ................. 144,680 ...97.3510 .................140,847 .................144,680 .................140,847 ........... 5,085 .................0 .................0 .................0 ......5.586 ......1.000 MTLY .... ................... 135 .................7,836 ....10/20/2021 ... ....10/25/2061 ...
66286V-AB-3 ..... NORTH TEXAS HIGHER EDUCATION A ......................... ... ... .......  .......... .. 1.B FE .. ................. 112,126 ...98.1310 .................110,030 .................112,126 ................ 110,030 ........... 2,658 .................0 .................0 .................0 ......6.040 ......1.000 MTLY .... ................... 113 .................5,428 ....09/16/2021 ... ....09/25/2061 ...
78442G-JH-0 ..... SLM STUDENT LOAN TRUST ................................... ... ... .......  .......... .. 1.B FE .. ................. 219,121 ...98.3290 .................215,191 .................218,848 .................215,191 ........... 4,588 .................0 .................0 .................0 ......6.283 ......1.000 MJSD .... ................... 649 ............... 12,091 ....04/21/2021 ... ....12/17/2068 ...
26833R-AB-4 ..... ECMC GROUP STUDENT LOAN TRUST .......................... ... ... .......  .......... .. 1.B FE .. ...................90,494 ...97.7090 .................. 88,421 .................. 90,494 ..................88,421 ............3,224 .................0 .................0 .................0 ......6.022 ......1.000 MTLY .... .................... 76 .................4,621 ....09/14/2021 ... ....11/25/2070 ...
606072-LD-6 ..... MISSOURI HIGHER EDUCATION LOAN ......................... ... ... .......  .......... .. 1.B FE .. .................. 98,913 ...97.3300 .................. 96,273 ..................98,913 ..................96,273 ............3,462 .................0 .................0 .................0 ......5.770 ......1.000 MTLY .... .................... 63 .................5,145 ....02/11/2021 ... ....01/25/2061 ...
63942N-AB-4 ..... NAVIENT STUDENT LOAN TRUST .............................. ... ... .......  .......... .. 1.A FE .. ................. 138,440 ...98.2890 .................136,072 .................138,440 .................136,072 ............4,845 .................0 .................0 .................0 ......6.052 ......1.000 MTLY .... .....................93 .................7,247 ....02/08/2021 ... ....12/26/2069 ...
78442G-JH-0 ..... SLM STUDENT LOAN TRUST ................................... ... ... .......  .......... .. 1.B FE .. ................. 148,252 ...98.3290 .................145,774 .................148,252 .................145,774 ........... 3,073 .................0 .................0 .................0 ......6.283 ......1.000 MJSD .... ................... 388 .................8,191 ....05/27/2021 ... ....12/17/2068 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and 
Structured Securities 8,139,887 XXX 8,006,770 8,113,270 8,006,770 175,679 6,202 0 0 XXX XXX XXX 16,969 428,716 XXX XXX

0909999999. Total - U.S. Special Revenues Bonds 1,111,823,810 XXX 1,039,191,828 1,148,169,208 1,063,036,750 11,530,585 2,302,761 0 0 XXX XXX XXX 4,351,121 30,290,762 XXX XXX

001055-AF-9 ..... AFLAC INC .................................................... ... ... ....... 1 ......... .. 1.G FE .. ...............1,492,485 . 110.1850 .............. 1,652,775 ..............1,500,000 .............. 1,494,258 .................0 .............. 188 .................0 .................0 ......6.450 ...... 6.488 FA ...... ............... 36,550 ............... 96,750 ....08/04/2010 ... ....08/15/2040 ...
007973-AD-2 ..... ADVANCED ENERGY INDUSTRIES INC ......................... ... ... .......  .......... .. 3.B IF .. ...............1,425,000 . 105.5940 .............. 1,504,715 .............. 1,425,000 .............. 1,504,715 .......... 79,715 .................0 .................0 .................0 ......2.500 ...... 2.500 MS ...... ............... 10,786 ......................0 ....09/08/2023 ... ....09/15/2028 ...
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01400E-AD-5 ..... ALCON FINANCE CORP ........................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 998,430 ...86.6830 .................866,830 ..............1,000,000 ................ 866,830 .......... 17,361 .............. 149 .................0 .................0 ......2.600 ...... 2.618 MN ...... .................2,456 ............... 26,000 ....05/18/2020 ... ....05/27/2030 ...
00109L-AA-1 ..... ADT SECURITY CORP .......................................... ... ... ....... 1,2 ....... .. 3.B FE .. ................. 202,000 ...92.0250 .................185,891 .................202,000 .................185,891 .......... 14,098 .................0 .................0 .................0 ......4.125 ...... 4.125 FA ...... .................3,472 .................8,333 ....07/15/2021 ... ....08/01/2029 ...
00217G-AB-9 ..... APTIV PLC / APTIV CORP ................................... ... ... .......  .......... .. 2.B FE .. ................. 266,928 ...88.5230 .................237,241 ................ 268,000 .................237,241 .......... 23,628 ............... 86 .................0 .................0 ......3.250 ...... 3.250 MS ...... .................2,903 .................7,856 ....02/09/2022 ... ....03/01/2032 ...
00138C-AN-8 ..... COREBRIDGE GLOBAL FUNDING ............................... ... ... .......  .......... .. 1.F FE .. ................. 398,488 ...92.8220 .................371,288 ................ 400,000 .................371,288 .......... 13,884 .............. 308 .................0 .................0 ......0.900 ...... 0.979 MS ...... ................... 990 .................3,600 ....10/23/2020 ... ....09/22/2025 ...
009066-AB-7 ..... AIRBNB INC .................................................. ...@.. .......  .......... ... 4.B Z .. ............. 57,111,733 ...89.7614 .............57,102,612 .............63,616,000 .............57,102,612 .......2,234,599 ...... 1,513,860 .................0 .................0 ......0.000 ...... 3.406 N/A ..... ......................0 ......................0 ....10/25/2023 ... ....03/15/2026 ...
052769-AD-8 ..... AUTODESK INC ................................................ ... ... ....... 1,2 ....... .. 2.A FE .. ................. 497,525 ...99.0670 .................495,335 ................ 500,000 .................495,335 ........... 1,160 .............. 395 .................0 .................0 ......4.375 ...... 4.462 JD ....... ................... 972 ............... 21,875 ....11/13/2018 ... ....06/15/2025 ...
00130H-CC-7 ..... AES CORP ..................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 214,134 ...92.5000 .................198,875 .................215,000 .................198,875 ........... 8,957 ............... 77 .................0 .................0 ......3.950 ...... 3.998 JJ ....... .................3,916 .................8,493 ....05/15/2020 ... ....07/15/2030 ...
002824-BQ-2 ..... ABBOTT LABORATORIES ....................................... ... ... .......  .......... .. 1.D FE .. ................. 192,206 ...84.7380 .................165,238 .................195,000 .................165,238 .......... 14,863 .............. 246 .................0 .................0 ......1.400 ...... 1.400 JD ....... .................1,373 .................1,261 ....06/22/2020 ... ....06/30/2030 ...
001055-BJ-0 ..... AFLAC INC .................................................... ... ... ....... 1,2 ....... .. 1.G FE .. .............. 3,116,710 ...94.4190 .............. 2,549,313 ..............2,700,000 .............. 2,987,314 .................0 ......... (45,022) .................0 .................0 ......3.600 ...... 1.725 AO ...... ............... 24,300 ............... 97,200 ....02/16/2021 ... ....04/01/2030 ...
00971T-AM-3 ..... AKAMAI TECHNOLOGIES INC .................................. ... ... .......  .......... .... 2.B .... ............. 11,873,458 . 108.3170 .............12,862,644 .............11,875,000 .............12,862,644 .........989,086 .............. 100 .................0 .................0 ......1.125 ...... 1.127 FA ...... ............... 49,355 ......................0 ....08/16/2023 ... ....02/15/2029 ...
11135F-AL-5 ..... BROADCOM INC ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. .............. 1,084,138 ...97.6350 .............. 1,027,120 ..............1,052,000 ..............1,027,120 .......... 52,677 .......... (3,917) .................0 .................0 ......4.110 ...... 3.660 MS ...... ............... 12,731 ............... 43,237 ....08/07/2020 ... ....09/15/2028 ...
00130H-CG-8 ..... AES CORP ..................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 414,855 ...83.8873 .................348,132 .................415,000 .................348,132 .......... 17,939 ............... 14 .................0 .................0 ......2.450 ...... 2.454 JJ ....... .................4,688 ............... 10,168 ....08/18/2021 ... ....01/15/2031 ...
00287Y-AY-5 ..... ABBVIE INC .................................................. ... ... .......  .......... .. 1.G FE .. ................. 278,529 ...96.8940 .................260,644 .................269,000 .................260,644 ............9,496 .......... (1,328) .................0 .................0 ......3.200 ...... 3.200 MN ...... .................1,124 ................ 7,767 ....09/23/2019 ... ....05/14/2026 ...
00206R-CP-5 ..... AT&T INC ..................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 301,749 ...94.7220 .................241,541 .................255,000 .................241,541 .......... 12,805 .......... (3,071) .................0 .................0 ......4.500 ...... 2.829 MN ...... .................1,466 ............... 11,475 ....08/18/2021 ... ....05/15/2035 ...
011642-AB-1 ..... ALARM.COM HOLDINGS INC ................................... ...@.. .......  .......... ... 3.B Z .. ...............5,510,674 ...89.0834 .............. 5,523,171 ..............6,200,000 .............. 5,523,171 .........311,531 ......... 164,934 .................0 .................0 ......0.000 ...... 3.115 N/A ..... ......................0 ......................0 ....04/12/2022 ... ....01/15/2026 ...
136385-AV-3 ..... CANADIAN NATURAL RESOURCES LTD ......................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 990,930 ...98.3620 .................983,620 ..............1,000,000 .................983,620 .......... 10,435 ............1,255 .................0 .................0 ......3.900 ...... 4.035 FA ...... ............... 16,250 ............... 39,000 ....03/10/2017 ... ....02/01/2025 ...
00135T-AD-6 ..... AIB GROUP PLC ............................................... ... ... C...... 2,5 ....... .. 2.B FE .. ................. 200,000 . 105.1916 .................210,383 ................ 200,000 .................210,383 .......... 10,383 .................0 .................0 .................0 ......6.608 ...... 6.612 MS ...... .................3,965 ......................0 ....09/06/2023 ... ....09/13/2029 ...
00287Y-BV-0 ..... ABBVIE INC .................................................. ... ... .......  .......... .. 1.G FE .. ................. 555,245 ...95.9380 .................524,784 .................547,000 .................524,784 .......... 22,083 .......... (1,190) .................0 .................0 ......2.950 ...... 2.950 MN ...... .................1,793 ............... 14,546 ....11/12/2019 ... ....11/21/2026 ...
00108W-AH-3 ..... AEP TEXAS INC ............................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 581,945 ...96.2140 .................481,070 ................ 500,000 .................549,313 .................0 .........(11,383) .................0 .................0 ......3.950 ...... 1.499 JD ....... .................1,646 ............... 19,750 ....02/03/2021 ... ....06/01/2028 ...
018802-AB-4 ..... ALLIANT ENERGY CORP ....................................... ... ... .......  .......... .. 2.A FE .. ............. 20,171,687 ...99.2500 .............20,016,740 .............20,168,000 .............20,016,740 ........(135,882) .........(19,065) .................0 .................0 ......3.875 ...... 3.906 MS ...... .............. 230,111 .............. 305,059 ....12/05/2023 ... ....03/15/2026 ...
172062-AE-1 ..... CINCINNATI FINANCIAL CORP ............................... ... ... ....... 1 ......... .. 1.G FE .. ................. 199,263 . 104.6770 .................198,886 ................ 190,000 ................ 198,886 ............3,629 .............(399) .................0 .................0 ......6.125 ...... 5.721 MN ...... .................1,940 ............... 11,638 ....12/19/2013 ... ....11/01/2034 ...
00217G-AB-9 ..... APTIV PLC .................................................... ... ... C...... 1,2 ....... .. 2.B FE .. ................. 125,496 ...88.3400 .................111,308 ................ 126,000 ................ 111,308 ........... 7,756 ............... 44 .................0 .................0 ......3.250 ...... 3.297 MS ...... .................1,365 .................4,095 ....02/09/2022 ... ....03/01/2032 ...
00287Y-CX-5 ..... ABBVIE INC .................................................. ... ... .......  .......... .. 2.C FE .. ................. 420,866 ...98.6680 .................386,780 .................392,000 ................ 386,780 .......... 14,597 .......... (6,143) .................0 .................0 ......3.800 ...... 3.800 MS ...... .................4,386 ............... 13,430 ....05/12/2020 ... ....03/15/2025 ...
00206R-HW-5 ..... AT&T INC ..................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 395,178 ...97.5940 .................341,579 .................350,000 .................341,579 .......... 14,988 .......... (7,425) .................0 .................0 ......3.800 ...... 1.556 FA ...... .................5,024 ............... 13,300 ....10/23/2020 ... ....02/15/2027 ...
02043Q-AB-3 ..... ALNYLAM PHARMACEUTICALS INC ............................. ... ... .......  .......... .... 4.C .... ................. 630,497 ...98.6925 .................690,848 ................ 700,000 .................690,848 .......... 56,850 ........... 3,500 .................0 .................0 ......1.000 ...... 3.752 MS ...... .................2,061 ......................0 ....10/18/2023 ... ....09/15/2027 ...
670346-AS-4 ..... NUCOR CORP ................................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 997,210 ...90.5280 .................905,280 ..............1,000,000 .................905,280 .......... 57,007 .............. 263 .................0 .................0 ......2.700 ...... 2.732 JD ....... .................2,250 ............... 27,000 ....05/20/2020 ... ....06/01/2030 ...
00287Y-AY-5 ..... ABBVIE INC .................................................. ... ... ....... 1,2 ....... .. 1.G FE .. .................. 76,534 ...96.9180 .................. 75,596 ..................78,000 ..................75,596 .............. 431 .............. 452 .................0 .................0 ......3.200 ...... 3.903 MN ...... ................... 326 .................2,496 ....01/19/2023 ... ....05/14/2026 ...
007903-BF-3 ..... ADVANCED MICRO DEVICES ................................... ... ... .......  .......... .. 1.G FE .. ................. 903,000 ...96.8960 .................874,971 .................903,000 .................874,971 .......... 42,003 .................0 .................0 .................0 ......3.924 ...... 3.924 JD ....... .................2,953 ............... 31,942 ....06/07/2022 ... ....06/01/2032 ...
00130H-CB-9 ..... AES CORP ..................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 249,930 ...96.3120 .................240,780 .................250,000 .................249,981 .................0 ............... 12 .................0 .................0 ......3.300 ...... 3.305 JJ ....... .................3,804 .................8,250 ....05/15/2020 ... ....07/15/2025 ...
021369-AC-7 ..... ALTAIR ENGINEERING INC ................................... ... ... .......  .......... ... 3.C Z .. .............. 7,618,730 . 129.0420 .............. 9,303,928 ..............7,210,000 .............. 9,303,928 ...... 1,715,934 .........(30,736) .................0 .................0 ......1.750 ...... 0.217 JD ....... .................5,608 ............... 63,088 ....11/08/2023 ... ....06/15/2027 ...
785592-AM-8 ..... SABINE PASS LIQUEFACTION LLC ........................... ... ... ....... 1,2 ....... .. 2.A FE .. .............. 1,089,730 . 100.1910 .............. 1,001,910 ..............1,000,000 ..............1,001,910 .......... 13,277 .........(12,777) .................0 .................0 ......5.625 ...... 4.252 MS ...... ............... 18,750 ............... 56,250 ....03/02/2017 ... ....03/01/2025 ...
00774M-AL-9 ..... AERCAP IRELAND CAPITAL DAC .............................. ... ... C...... 1,2 ....... .. 2.B FE .. ................. 310,857 ...98.1910 .................294,573 ................ 300,000 .................294,573 .......... 10,419 .......... (2,713) .................0 .................0 ......4.450 ...... 3.452 AO ...... .................3,263 ............... 13,350 ....03/03/2022 ... ....04/03/2026 ...
01400E-AE-3 ..... ALCON FINANCE CORP ........................................ ... ... .......  .......... .. 2.B FE .. ...............1,138,794 . 103.3570 .............. 1,183,443 ..............1,145,000 .............. 1,183,443 .......... 26,411 .............. 483 .................0 .................0 ......5.375 ...... 5.375 JD ....... .................4,274 ............... 61,544 ....11/29/2022 ... ....12/06/2032 ...
00206R-ML-3 ..... AT&T INC ..................................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 98,021 ...93.5580 .................. 93,558 ................ 100,000 .................. 93,558 ............2,972 .............. 466 .................0 .................0 ......1.700 ...... 2.198 MS ...... ................... 453 ................ 1,700 ....01/18/2022 ... ....03/25/2026 ...
02376R-AF-9 ..... AMERICAN AIRLINES GROUP INC ............................. ... ... .......  .......... ... 3.C Z .. ............. 33,287,171 . 111.0400 .............26,001,126 .............23,416,000 .............26,001,126 ...... 4,098,384 ..... (2,815,109) .................0 .................0 ......6.500 .....(4.526) JJ ....... ..............761,020 ............1,495,228 ....05/02/2023 ... ....07/01/2025 ...
91324P-EA-6 ..... UNITEDHEALTH GROUP INC ................................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 973,450 ...71.0540 .................710,540 ..............1,000,000 .................710,540 .......... 32,350 .............. 360 .................0 .................0 ......3.125 ...... 3.244 MN ...... .................3,993 ............... 31,250 ....05/13/2020 ... ....05/15/2060 ...
00774M-AW-5 ..... AERCAP IRELAND CAPITAL DAC .............................. ... ... C...... 1,2 ....... .. 2.B FE .. ................. 772,729 ...91.2990 .................744,087 ................ 815,000 .................744,087 .......... 48,118 ........... 4,971 .................0 .................0 ......3.000 ...... 4.014 AO ...... .................4,211 ............... 22,200 ....04/28/2023 ... ....10/29/2028 ...
01959E-AC-2 ..... ALLIED WORLD ASSURANCE ................................... ... ... .......  .......... .. 2.B FE .. ................. 812,593 ...97.3850 .................739,154 .................759,000 .................739,154 .......... 35,247 .........(12,738) .................0 .................0 ......4.350 ...... 4.350 AO ...... .................5,686 ............... 29,772 ....01/06/2022 ... ....10/29/2025 ...
00138C-AU-2 ..... COREBRIDGE GLOBAL FUNDING ............................... ... ... .......  .......... .. 1.F FE .. ................. 249,750 . 101.2700 .................253,175 .................250,000 .................249,788 .................0 ............... 38 .................0 .................0 ......5.750 ...... 5.787 JJ ....... ................ 7,108 ......................0 ....06/28/2023 ... ....07/02/2026 ...
03040W-BB-0 ..... AMERICAN WATER CAPITAL CORP ............................. ... ... .......  .......... .. 2.A FE .. ...............9,757,427 ...99.8500 .............. 9,827,237 .............. 9,842,000 .............. 9,827,237 .......... 63,245 ........... 6,565 .................0 .................0 ......3.625 ...... 3.965 JD ....... ............... 15,857 .............. 164,512 ....12/06/2023 ... ....06/15/2026 ...
00774M-AX-3 ..... AERCAP IRELAND CAPITAL DAC .............................. ... ... C...... 1,2 ....... .. 2.B FE .. ................. 721,954 ...87.0330 .................657,099 .................755,000 .................657,099 .......... 64,518 .............. 930 .................0 .................0 ......3.300 ...... 2.789 JJ ....... ............... 10,450 ............... 19,965 ....09/27/2023 ... ....01/30/2032 ...
02005N-BH-2 ..... ALLY FINANCIAL INC ........................................ ... ... .......  .......... .. 2.C FE .. ................. 838,188 ...99.1340 .................758,373 ................ 765,000 .................758,373 .......... 42,398 .........(20,006) .................0 .................0 ......3.875 ...... 3.875 MN ...... .................3,294 ............... 26,737 ....01/06/2021 ... ....05/21/2024 ...
00217G-AB-9 ..... APTIV PLC .................................................... ... ... C...... 1,2 ....... .. 2.B FE .. .................. 22,908 ...88.3400 .................. 20,318 ..................23,000 ..................20,318 ........... 1,416 .................8 .................0 .................0 ......3.250 ...... 3.297 MS ...... ................... 249 ................... 748 ....02/09/2022 ... ....03/01/2032 ...
03209R-AA-1 ..... AMPHASTAR PHARMACEUTICALS INC .......................... ... ... .......  .......... ... 3.B Z .. ...............5,433,354 . 121.2480 .............. 6,638,328 .............. 5,475,000 .............. 6,638,328 ...... 1,203,446 ............1,529 .................0 .................0 ......2.000 ...... 2.149 MS ...... ............... 32,242 ......................0 ....10/13/2023 ... ....03/15/2029 ...
00774M-AY-1 ..... AERCAP IRELAND CAPITAL DAC .............................. ... ... C...... 1,2 ....... .. 2.B FE .. ................. 378,842 ...85.6878 .................394,164 ................ 460,000 .................394,164 .......... 14,570 .............. 752 .................0 .................0 ......3.400 ...... 5.747 AO ...... .................2,694 .................2,550 ....12/18/2023 ... ....10/29/2033 ...
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031162-CZ-1 ..... AMGEN INC .................................................... ... ... .......  .......... .. 2.A FE .. ................. 175,684 ...82.1470 .................148,687 ................ 181,000 ................ 148,687 .......... 11,266 .............. 444 .................0 .................0 ......2.000 ...... 2.000 JJ ....... .................1,669 .................3,488 ....12/20/2021 ... ....01/15/2032 ...
002824-BF-6 ..... ABBOTT LABORATORIES ....................................... ... ... ....... 1,2 ....... .. 1.D FE .. ................. 623,881 ...98.5240 .................611,834 ................ 621,000 .................621,946 .................0 .............(323) .................0 .................0 ......3.750 ...... 3.691 MN ...... .................2,005 ............... 23,288 ....04/10/2017 ... ....11/30/2026 ...
03236M-AJ-0 ..... AMYRIS INC .................................................. ... ... .......  .......... ... 5.A Z .. ...............5,325,173 ....2.5000 .................244,375 ..............9,775,000 .................244,375 ..... (3,411,173) .........613,927 .................0 .................0 ......1.500 ......0.000 MN ...... ......................0 ............... 73,313 ....04/13/2023 ... ....11/15/2026 ...
00774M-BE-4 ..... AERCAP IRELAND CAPITAL DAC .............................. ... ... C...... 1,2 ....... .. 2.B FE .. ................. 273,270 . 104.8882 .................288,443 .................275,000 .................288,443 .......... 15,117 ............... 56 .................0 .................0 ......6.150 ...... 6.262 MS ...... .................4,510 ......................0 ....09/18/2023 ... ....09/30/2030 ...
031162-DP-2 ..... AMGEN INC .................................................... ... ... .......  .......... .. 2.A FE .. ................. 219,617 . 102.3060 .................225,074 .................220,000 .................225,074 ........... 5,400 ............... 56 .................0 .................0 ......5.150 ...... 5.150 MS ...... .................3,745 .................5,372 ....02/15/2023 ... ....03/02/2028 ...
00287Y-AY-5 ..... ABBVIE INC .................................................. ... ... ....... 1,2 ....... .. 1.G FE .. .................. 67,770 ...96.9180 .................. 67,843 ..................70,000 ..................67,843 ............1,325 .............. 240 .................0 .................0 ......3.200 ...... 3.586 MN ...... ................... 292 .................2,240 ....09/23/2019 ... ....05/14/2026 ...
038923-BA-5 ..... ARBOR REALTY TRUST INC ................................... ... ... .......  .......... ... 1.F Z .. ............. 16,266,533 . 101.5180 .............16,735,242 .............16,485,000 .............16,735,242 ......... 459,638 .......... 56,431 .................0 .................0 ......7.500 ...... 8.131 FA ...... .............. 515,156 .............. 852,625 ....10/25/2023 ... ....08/01/2025 ...
007903-BF-3 ..... ADVANCED MICRO DEVICES INC .............................. ... ... ....... 1,2 ....... .. 1.G FE .. ................. 195,000 ...96.7130 .................188,590 .................195,000 .................188,590 ........... 7,410 .................0 .................0 .................0 ......3.924 ...... 3.924 JD ....... ................... 638 .................7,652 ....06/07/2022 ... ....06/01/2032 ...
032095-AJ-0 ..... AMPHENOL CORP ............................................... ... ... .......  .......... .. 1.G FE .. ................. 219,761 ...91.1920 .................200,623 .................220,000 .................200,623 .......... 16,727 ............... 20 .................0 .................0 ......2.800 ...... 2.800 FA ...... .................2,327 .................5,780 ....09/04/2019 ... ....02/15/2030 ...
00287Y-CX-5 ..... ABBVIE INC .................................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 306,886 ...98.6350 .................297,878 .................302,000 .................303,213 .................0 .......... (1,219) .................0 .................0 ......3.800 ...... 3.372 MS ...... .................3,379 ............... 11,476 ....11/17/2020 ... ....03/15/2025 ...
06051G-FF-1 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ............(18,122,172) ...99.6497 ............(17,548,312) ........... (17,610,000) ........... (17,548,312) ........(216,865) .......... 63,940 .................0 .................0 ......4.000 ...... 3.623 AO ...... .............(176,100) .............(704,400) ....08/25/2015 ... ....04/01/2024 ...
00912X-BF-0 ..... AIR LEASE CORP ............................................. ... ... ....... 1,2 ....... .. 2.B FE .. ....................4,750 ...97.7464 ................... 4,887 ................... 5,000 ................... 4,887 .............. 172 ............... 28 .................0 .................0 ......4.625 ...... 5.379 AO ...... .................... 58 ................... 231 ....06/11/2020 ... ....10/01/2028 ...
035240-AQ-3 ..... ANHEUSER BUSCH INBEV WOR ................................. ... ... .......  .......... .. 1.G FE .. ................. 490,827 . 101.6430 .................463,493 .................456,000 .................463,493 .......... 18,595 .......... (3,279) .................0 .................0 ......4.750 ...... 4.750 JJ ....... .................9,506 ............... 20,309 ....02/28/2019 ... ....01/23/2029 ...
00287Y-CX-5 ..... ABBVIE INC .................................................. ... ... ....... 1,2 ....... .. 2.C FE .. ...................92,536 ...98.6350 .................. 90,744 ..................92,000 ..................90,744 ........... 1,216 .............(136) .................0 .................0 ......3.800 ...... 3.643 MS ...... .................1,029 .................3,496 ....11/17/2020 ... ....03/15/2025 ...
06051G-FQ-7 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ............. (7,699,461) ...91.8636 .............(5,305,123) .............(5,775,000) .............(5,305,123) ........(364,413) .......... 58,203 .................0 .................0 ......4.750 ...... 2.862 AO ...... .............. (53,339) .............(274,313) ....07/15/2020 ... ....04/21/2045 ...
00914A-AE-2 ..... AIR LEASE CORP ............................................. ... ... ....... 1,2 ....... .. 2.B FE .. .................. 46,512 ...90.2807 .................. 45,140 ..................50,000 ..................45,140 ........... 2,086 .............. 344 .................0 .................0 ......3.250 ...... 4.152 AO ...... ................... 406 .................1,625 ....07/08/2020 ... ....10/01/2029 ...
036752-AN-3 ..... ELEVANCE HEALTH INC ....................................... ... ... .......  .......... .. 2.B FE .. ................. 358,650 ...86.7890 .................312,441 ................ 360,000 .................312,441 .......... 21,221 .............. 118 .................0 .................0 ......2.250 ...... 2.250 MN ...... .................1,035 .................7,310 ....04/30/2020 ... ....05/15/2030 ...
00287Y-DB-2 ..... ABBVIE INC .................................................. ... ... ....... 1,2 ....... .. 1.G FE .. ...............2,946,913 ...96.1820 .............. 2,794,087 .............. 2,905,000 .............. 2,943,816 .................0 .......... (1,098) .................0 .................0 ......4.750 ...... 4.649 MS ...... ............... 40,630 .............. 137,988 ....11/17/2020 ... ....03/15/2045 ...
06051G-HD-4 ..... BANK OF AMERICA CORP ...................................... ... ... ....... 1,2,5 .... .. 1.E FE .. ............. (2,691,805) ...94.1930 .............(2,631,752) .............(2,794,000) .............(2,631,752) ......... (92,142) .......... (9,559) .................0 .................0 ......3.419 ...... 3.844 JD ....... ............... (2,919) .............(143,290) ....05/24/2018 ... ....12/20/2028 ...
00914A-AG-7 ..... AIR LEASE CORP ............................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 110,748 .. 88.7170 .................110,896 .................125,000 ................ 110,896 ............4,904 ........... 1,340 .................0 .................0 ......3.000 ...... 4.461 FA ...... .................1,563 .................3,750 ....07/28/2020 ... ....02/01/2030 ...
03938L-BE-3 ..... ARCELORMITTAL SA ........................................... ... ... .......  .......... .. 2.C FE .. ................. 587,459 . 105.0760 .................617,845 ................ 588,000 .................617,845 .......... 26,363 ............... 87 .................0 .................0 ......6.550 ...... 6.550 MN ...... .................3,423 ............... 34,697 ....11/21/2022 ... ....11/29/2027 ...
00724P-AC-3 ..... ADOBE INC .................................................... ... ... ....... 1,2 ....... .. 1.E FE .. .................. 30,980 ...93.8350 .................. 29,089 ..................31,000 ..................29,089 .............. 873 .................3 .................0 .................0 ......2.150 ...... 2.160 FA ...... ................... 278 ................... 667 ....01/22/2020 ... ....02/01/2027 ...
06051G-JS-9 ..... BANK OF AMERICA CORP ...................................... ... ... ....... 1,2 ....... .. 1.G FE .. ............. (1,232,962) ...91.7033 .............(1,132,536) .............(1,235,000) .............(1,132,536) .........(47,054) ............1,232 .................0 .................0 ......1.734 ...... 1.838 JJ ....... ............... (9,458) .............. (21,415) ....10/14/2021 ... ....07/22/2027 ...
00914A-AH-5 ..... AIR LEASE CORP ............................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 539,414 ...96.7481 .................527,277 .................545,000 .................527,277 .......... 11,826 ........... 1,131 .................0 .................0 ......3.375 ...... 3.600 JJ ....... .................9,197 ............... 18,394 ....06/17/2020 ... ....07/01/2025 ...
042735-BG-4 ..... ARROW ELECTRONICS INC .................................... ... ... .......  .......... .. 2.C FE .. ................. 997,671 ...98.1910 .............. 1,017,262 ..............1,036,000 ..............1,017,262 .......... 18,300 ........... 5,737 .................0 .................0 ......3.250 ...... 3.250 MS ...... ............... 10,569 ............... 30,363 ....04/23/2018 ... ....09/08/2024 ...
017175-AE-0 ..... ALLEGHANY CORP ............................................. ... ... ....... 1,2 ....... .. 1.E FE .. .............. 1,667,779 ...94.4840 .............. 1,577,883 ..............1,670,000 ..............1,668,490 .................0 .............. 207 .................0 .................0 ......3.625 ...... 3.641 MN ...... .................7,735 ............... 60,538 ....05/13/2020 ... ....05/15/2030 ...
09239B-AD-1 ..... BLACKLINE INC ............................................... ...@.. .......  .......... ... 4.B Z .. ............. 11,245,026 ...87.8366 .............. 9,929,928 .............11,305,000 .............. 9,929,928 .........260,902 .......... 44,318 .................0 .................0 ......0.000 ...... 0.424 N/A ..... ......................0 ......................0 ....10/23/2023 ... ....03/15/2026 ...
00914A-AK-8 ..... AIR LEASE CORP ............................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 372,043 ...87.4650 .................332,367 ................ 380,000 .................332,367 .......... 16,350 .............. 729 .................0 .................0 ......3.125 ...... 3.373 JD ....... ................... 990 ............... 11,875 ....11/17/2020 ... ....12/01/2030 ...
045054-AQ-6 ..... ASHTEAD CAPITAL INC ....................................... ... ... .......  .......... .. 2.C FE .. ................. 400,066 ...99.1650 .................397,652 ................ 401,000 .................397,652 .......... (2,477) ............... 63 .................0 .................0 ......5.550 ...... 5.550 MN ...... .................1,916 ............... 18,546 ....01/24/2023 ... ....05/30/2033 ...
00774M-AW-5 ..... AERCAP IRELAND CAPITAL DAC .............................. ... ... C...... 1,2 ....... .. 2.B FE .. ................. 284,481 ...91.2990 .................260,202 .................285,000 .................260,202 .......... 20,881 ............... 70 .................0 .................0 ......3.000 ...... 3.029 AO ...... .................1,473 .................8,550 ....10/21/2021 ... ....10/29/2028 ...
093712-AJ-6 ..... BLOOM ENERGY CORP .......................................... ... ... .......  .......... .. 4.C IF .. ...............4,652,541 . 107.6100 .............. 5,003,865 ..............4,650,000 .............. 5,003,865 .........351,820 .............(495) .................0 .................0 ......3.000 ...... 2.988 JD ....... ............... 11,625 ............... 75,563 ....10/25/2023 ... ....06/01/2028 ...
00928Q-AX-9 ..... AIRCASTLE LTD ............................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 544,233 . 101.4993 .................553,171 .................545,000 .................553,171 ........... 8,878 ............... 61 .................0 .................0 ......6.500 ...... 6.534 JJ ....... ............... 16,040 ......................0 ....07/20/2023 ... ....07/18/2028 ...
046353-AT-5 ..... ASTRAZENECA PLC ............................................ ... ... .......  .......... .. 1.G FE .. ................. 867,017 ...98.8120 .................835,953 ................ 846,000 .................835,953 .......... 26,830 .......... (2,261) .................0 .................0 ......4.000 ...... 4.000 JJ ....... ............... 15,416 ............... 32,595 ....11/14/2018 ... ....01/17/2029 ...
020002-AT-8 ..... ALLSTATE CORP ............................................... ... ... ....... 1 ......... .. 2.A FE .. ................. 959,790 . 106.6250 .............. 1,066,250 ..............1,000,000 .................974,671 .................0 ............1,342 .................0 .................0 ......5.950 ...... 6.249 AO ...... ............... 14,875 ............... 59,500 ....08/15/2006 ... ....04/01/2036 ...
10316T-AB-0 ..... BOX INC ...................................................... ...@.. .......  .......... .... 5.A .... ...............2,020,646 . 111.6880 .............. 1,766,904 ..............1,582,000 ..............1,766,904 .........184,904 ........(438,646) .................0 .................0 ......0.000 ......0.000 N/A ..... ......................0 ......................0 ....09/06/2023 ... ....01/15/2026 ...
00973R-AF-0 ..... AKER BP ASA ................................................. ... ... C...... 1,2 ....... .. 2.B FE .. ................. 844,545 ...91.6656 .................811,241 ................ 885,000 .................811,241 .......... 30,444 ............3,575 .................0 .................0 ......3.750 ...... 4.313 JJ ....... ............... 15,303 ............... 33,188 ....03/09/2020 ... ....01/15/2030 ...
05369A-AH-4 ..... AVIATION CAPITAL GROUP ................................... ... ... .......  .......... .. 2.C FE .. ................. 689,550 ...99.4380 .................691,093 .................695,000 .................691,093 ........... 9,128 ........... 1,179 .................0 .................0 ......5.500 ...... 5.500 JD ....... .................1,699 ............... 34,441 ....07/07/2020 ... ....12/15/2024 ...
007903-BF-3 ..... ADVANCED MICRO DEVICES INC .............................. ... ... ....... 1,2 ....... .. 1.G FE .. .................. 75,000 ...96.7130 .................. 72,535 ..................75,000 .................. 72,535 ........... 2,850 .................0 .................0 .................0 ......3.924 ...... 3.924 JD ....... ................... 245 .................2,943 ....06/07/2022 ... ....06/01/2032 ...
125896-BW-9 ..... CMS ENERGY CORP ............................................ ... ... .......  .......... .. 2.B FE .. ............. 26,711,139 ...98.9000 .............27,414,091 .............27,719,000 .............27,414,091 .........663,305 .......... 39,647 .................0 .................0 ......3.375 ...... 4.265 MN ...... .............. 155,919 ..............177,689 ....12/06/2023 ... ....05/01/2028 ...
00973R-AJ-2 ..... AKER BP ASA ................................................. ... ... C...... 1,2 ....... .. 2.B FE .. ................. 752,516 ...91.9462 .................698,791 ................ 760,000 .................698,791 .......... 30,269 .............. 658 .................0 .................0 ......4.000 ...... 4.119 JJ ....... ............... 14,018 ............... 30,506 ....09/29/2020 ... ....01/15/2031 ...
05369A-AK-7 ..... AVIATION CAPITAL GROUP ................................... ... ... .......  .......... .. 2.C FE .. ................. 273,361 ...92.7150 .................255,893 ................ 276,000 .................255,893 .......... 19,481 .............. 477 .................0 .................0 ......1.950 ...... 1.950 JJ ....... .................2,257 .................5,049 ....01/12/2021 ... ....01/30/2026 ...
02079K-AG-2 ..... ALPHABET INC ................................................ ... ... ....... 1,2 ....... .. 1.C FE .. ................. 485,982 .. 61.8660 .................371,196 ................ 600,000 .................490,297 .................0 ........... 1,598 .................0 .................0 ......2.250 ...... 3.087 FA ...... .................5,100 ............... 13,500 ....03/23/2021 ... ....08/15/2060 ...
12685J-AE-5 ..... CABLE ONE INC ............................................... ...@.. .......  .......... .... 4.B .... ...............5,086,995 ...84.9764 .............. 4,461,261 .............. 5,250,000 .............. 4,461,261 .........301,431 .......... 27,979 .................0 .................0 ......0.000 ...... 0.981 N/A ..... ......................0 ......................0 ....11/13/2023 ... ....03/15/2026 ...
012873-AH-8 ..... OVINTIV INC ................................................. ... ... ....... 1 ......... .. 2.C FE .. .................. 40,125 . 112.4970 .................. 33,749 ..................30,000 .................. 33,749 ........... 1,717 .............(975) .................0 .................0 ......8.125 ...... 3.813 MS ...... ................... 718 .................2,438 ....04/22/2021 ... ....09/15/2030 ...
05401A-AK-7 ..... AVOLON HOLDINGS FNDG LTD ................................. ... ... .......  .......... .. 2.C FE .. ................. 753,419 ...99.3840 .................749,352 .................754,000 .................749,352 .......... 36,710 .............. 100 .................0 .................0 ......5.500 ...... 5.500 JJ ....... ............... 19,122 ............... 39,949 ....09/24/2020 ... ....01/15/2026 ...
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010392-FU-7 ..... ALABAMA POWER CO ........................................... ... ... ....... 1,2 ....... .. 1.E FE .. ................. 223,128 ...80.7040 .................181,584 .................225,000 .................181,584 ........... 6,204 .............. 186 .................0 .................0 ......1.450 ...... 1.543 MS ...... ................... 961 .................3,263 ....01/15/2021 ... ....09/15/2030 ...
12685J-AG-0 ..... CABLE ONE INC ............................................... ... ... .......  .......... .... 4.B .... .............. 4,817,677 ...75.3610 .............. 3,997,147 .............. 5,304,000 .............. 3,997,147 .......... 44,100 .......... 45,120 .................0 .................0 ......1.125 ...... 3.001 MS ...... ............... 17,570 ............... 49,826 ....11/21/2023 ... ....03/15/2028 ...
012873-AK-1 ..... OVINTIV INC ................................................. ... ... ....... 1 ......... .. 2.C FE .. .................. 91,951 . 110.1590 ..................77,111 ..................70,000 ..................77,111 ............4,499 .......... (1,961) .................0 .................0 ......7.375 ...... 3.575 MN ...... ................... 860 .................5,163 ....01/31/2022 ... ....11/01/2031 ...
054989-AB-4 ..... BAT CAPITAL CORP ........................................... ... ... .......  .......... .. 2.B FE .. ................. 592,622 . 104.9560 .................637,083 ................ 607,000 .................637,083 .......... 44,197 .............. 265 .................0 .................0 ......6.421 ...... 6.421 FA ...... ............... 16,132 ......................0 ....09/25/2023 ... ....08/02/2033 ...
023135-BJ-4 ..... AMAZON.COM INC ............................................. ... ... ....... 1,2 ....... .. 1.E FE .. ...............1,175,975 ...90.1620 .............. 1,127,025 ..............1,250,000 .............. 1,183,464 .................0 ........... 1,573 .................0 .................0 ......4.050 ...... 4.415 FA ...... ............... 18,141 ............... 50,625 ....11/01/2018 ... ....08/22/2047 ...
15189T-BC-0 ..... CENTERPOINT ENERGY INC ................................... ... ... .......  .......... .. 2.B FE .. ............. 22,612,515 . 100.4500 .............23,014,100 .............22,911,000 .............23,014,100 ......... 375,752 .......... 25,832 .................0 .................0 ......4.250 ...... 4.736 FA ...... .............. 397,601 ......................0 ....12/06/2023 ... ....08/15/2026 ...
013822-AC-5 ..... ALCOA NEDERLAND HOLDING BV .............................. ... ... C...... 1,2 ....... .. 2.C FE .. ................. 195,000 ...99.9338 .................199,868 ................ 200,000 .................199,868 ........... 1,124 .............. 744 .................0 .................0 ......6.125 ...... 6.645 MN ...... .................1,565 ............... 12,250 ....06/30/2022 ... ....05/15/2028 ...
056752-AM-0 ..... BAIDU INC .................................................... ... ... .......  .......... .. 1.G FE .. ................. 361,283 ...99.5790 .................360,476 .................362,000 .................360,476 ............4,257 .............. 141 .................0 .................0 ......4.375 ...... 4.375 MN ...... .................2,068 ............... 15,838 ....11/08/2018 ... ....05/14/2024 ...
017175-AE-0 ..... ALLEGHANY CORP ............................................. ... ... ....... 1,2 ....... .. 1.E FE .. ................. 142,124 ...94.4840 .................150,230 .................159,000 .................150,230 .............. 879 ........... 1,888 .................0 .................0 ......3.625 ...... 5.356 MN ...... ................... 736 .................5,764 ....11/02/2022 ... ....05/15/2030 ...
15677J-AD-0 ..... CERIDIAN HCM HOLDING INC ................................. ... ... .......  .......... ... 4.C Z .. ............. 14,374,606 ...89.5904 ............. 13,440,352 .............15,002,000 .............13,440,352 .........138,112 .........108,469 .................0 .................0 ......0.250 ...... 1.748 MS ...... ............... 11,043 ............... 31,443 ....10/20/2023 ... ....03/15/2026 ...
01400E-AE-3 ..... ALCON FINANCE CORP ........................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 203,889 . 103.1430 .................211,443 .................205,000 .................211,443 ............5,315 ............... 87 .................0 .................0 ......5.375 ...... 5.446 JD ....... ................... 765 ............... 11,019 ....11/29/2022 ... ....12/06/2032 ...
06051G-GZ-6 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ...............1,489,703 ...97.6770 .............. 1,457,348 .............. 1,492,000 .............. 1,457,348 .......... 38,579 ........... 1,950 .................0 .................0 ......3.366 ......1.000 JJ ....... ............... 22,041 ............... 47,148 ....04/26/2019 ... ....01/23/2026 ...
023135-BU-9 ..... AMAZON.COM INC ............................................. ... ... ....... 1,2 ....... .. 1.D FE .. ................. 483,445 ...66.1200 .................363,660 .................550,000 .................485,908 .................0 .............. 910 .................0 .................0 ......2.700 ...... 3.248 JD ....... .................1,155 ............... 14,850 ....03/23/2021 ... ....06/03/2060 ...
163072-AA-9 ..... CHEESECAKE FACTORY INC ................................... ... ... .......  .......... ... 3.C Z .. ...............7,661,299 ...85.8962 .............. 7,693,723 ..............8,957,000 .............. 7,693,723 .......... 28,254 ......... 292,128 .................0 .................0 ......0.375 ...... 4.141 JD ....... .................1,493 ............... 33,589 ....06/29/2022 ... ....06/15/2026 ...
01741R-AH-5 ..... ATI INC ...................................................... ... ... ....... 1,2 ....... .. 4.A FE .. .................. 70,975 ...98.3750 .................. 83,619 ..................85,000 ..................83,619 .............. 628 ........... 1,706 .................0 .................0 ......5.875 ......8.886 JD ....... ................... 416 .................4,994 ....03/31/2020 ... ....12/01/2027 ...
06051G-HZ-5 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.E FE .. .............. 1,762,197 ...85.9900 .............. 1,598,560 ..............1,859,000 .............. 1,598,560 .........129,301 ............8,399 .................0 .................0 ......2.496 ......1.000 FA ...... ............... 17,787 ............... 43,554 ....07/22/2020 ... ....02/13/2031 ...
02005N-BA-7 ..... ALLY FINANCIAL INC ........................................ ... ... .......  .......... .. 2.C FE .. ................. 115,254 ...98.6680 .................101,628 ................ 103,000 ................ 101,628 ............4,321 .......... (3,386) .................0 .................0 ......4.625 ...... 1.250 MS ...... .................1,204 .................4,764 ....08/16/2021 ... ....03/30/2025 ...
163086-AE-1 ..... CHEFS' WAREHOUSE INC ...................................... ... ... .......  .......... ... 4.C Z .. ...............7,780,532 ...94.4243 .............. 8,301,787 ..............8,792,000 ..............8,301,787 .........492,118 .......... 29,407 .................0 .................0 ......2.375 ...... 4.844 JD ....... .................9,280 .............. 140,930 ....11/20/2023 ... ....12/15/2028 ...
019736-AG-2 ..... ALLISON TRANSMISSION INC ................................. ... ... ....... 1,2 ....... .. 3.B FE .. ................. 160,000 ...87.5000 .................140,000 ................ 160,000 ................ 140,000 ........... 8,400 .................0 .................0 .................0 ......3.750 ...... 3.750 JJ ....... .................2,517 ................ 6,000 ....11/09/2020 ... ....01/30/2031 ...
06051G-LH-0 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.E FE .. ................. 244,863 . 100.5280 .................249,309 .................248,000 .................249,309 ............4,309 .............. 133 .................0 .................0 ......5.288 ......1.000 AO ...... .................2,404 .................6,207 ....05/09/2023 ... ....04/25/2034 ...
02343U-AJ-4 ..... AMCOR FINANCE (USA) INC .................................. ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,732,885 . 103.9710 .............. 1,819,493 ..............1,750,000 ..............1,733,661 .................0 .............. 776 .................0 .................0 ......5.625 ...... 5.755 MN ...... .................9,570 ............... 49,219 ....05/17/2023 ... ....05/26/2033 ...
163092-AF-6 ..... CHEGG INC .................................................... ...@.. .......  .......... .. 4.B FE .. ...............1,387,203 ...82.1141 .............. 1,580,696 .............. 1,925,000 ..............1,580,696 .........112,267 .......... 81,226 .................0 .................0 ......0.000 .....11.660 N/A ..... ......................0 ......................0 ....05/02/2023 ... ....09/01/2026 ...
02005N-BP-4 ..... ALLY FINANCIAL INC ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 300,858 ...84.9176 .................258,999 .................305,000 .................258,999 .......... 19,950 .............. 565 .................0 .................0 ......2.200 ...... 2.412 MN ...... ................ 1,100 ................ 6,710 ....10/26/2021 ... ....11/02/2028 ...
06738E-CC-7 ..... BARCLAYS PLC ................................................ ... ... .......  .......... .. 2.A FE .. ...............1,342,333 . 103.3110 .............. 1,368,865 .............. 1,325,000 ..............1,368,865 .......... (1,916) .......... (4,088) .................0 .................0 ......7.325 ......1.000 MN ...... ............... 15,906 ............... 97,056 ....10/27/2022 ... ....11/02/2026 ...
02209S-BC-6 ..... ALTRIA GROUP INC ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 210,012 ...99.0650 .................180,298 ................ 182,000 .................180,298 ............7,594 .......... (5,467) .................0 .................0 ......4.400 ...... 1.290 FA ...... .................3,047 ................ 8,008 ....10/23/2020 ... ....02/14/2026 ...
17243V-AB-8 ..... CINEMARK HOLDINGS INC .................................... ... ... .......  .......... ... 4.C Z .. ..............22,355,459 . 120.8810 ............. 19,326,454 .............15,988,000 .............19,326,454 ...... 5,271,685 ..... (1,723,267) .................0 .................0 ......4.500 .....(5.440) FA ...... .............. 271,796 .............. 695,835 ....05/02/2023 ... ....08/15/2025 ...
02364W-BE-4 ..... AMERICA MOVIL SAB DE CV .................................. ... ... C...... 1 ......... .. 2.A FE .. ................. 441,116 ...90.1170 .................404,625 .................449,000 .................404,625 .......... 21,284 .............. 204 .................0 .................0 ......4.375 ...... 4.482 JJ ....... .................9,003 ............... 19,644 ....07/09/2012 ... ....07/16/2042 ...
096630-AH-1 ..... BOARDWALK PIPELINES LP ................................... ... ... .......  .......... .. 2.C FE .. ................. 271,690 ...89.5940 .................243,696 .................272,000 .................243,696 .......... 21,705 ............... 25 .................0 .................0 ......3.400 ...... 3.400 FA ...... .................3,494 ................ 8,668 ....08/04/2020 ... ....02/15/2031 ...
025816-BF-5 ..... AMERICAN EXPRESS CO ....................................... ... ... .......  .......... .. 1.F FE .. ................. 467,600 ...89.8560 .................449,280 ................ 500,000 .................471,971 .................0 .............. 924 .................0 .................0 ......4.050 ...... 4.493 JD ....... .................1,575 ............... 20,250 ....11/01/2018 ... ....12/03/2042 ...
194014-AA-4 ..... ENOVIS CORP ................................................. ... ... .......  .......... ... 4.B Z .. .............. 2,750,000 . 119.7250 .............. 3,292,438 ..............2,750,000 .............. 3,292,438 ......... 542,438 .................0 .................0 .................0 ......3.875 ...... 3.875 AO ...... ............... 19,832 ......................0 ....10/20/2023 ... ....10/15/2028 ...
02666T-AC-1 ..... AMERICAN HOMES 4 RENT LP ................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 108,364 ...82.4890 .................. 90,738 ................ 110,000 ..................90,738 ........... 5,741 .............. 151 .................0 .................0 ......2.375 ...... 2.544 JJ ....... .................1,205 .................2,613 ....06/30/2021 ... ....07/15/2031 ...
097023-CY-9 ..... BOEING CO .................................................... ... ... .......  .......... .. 2.C FE .. .............. 1,110,000 . 101.9340 .............. 1,131,465 ..............1,110,000 .............. 1,131,465 .......... 48,904 .................0 .................0 .................0 ......5.150 ...... 5.150 MN ...... .................9,528 ............... 51,561 ....04/30/2020 ... ....05/01/2030 ...
02209S-BD-4 ..... ALTRIA GROUP INC ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 302,484 ...99.6810 .................259,171 ................ 260,000 .................259,171 .......... 15,325 .......... (5,632) .................0 .................0 ......4.800 ...... 2.332 FA ...... .................4,749 ............... 12,480 ....08/18/2021 ... ....02/14/2029 ...
22410J-AB-2 ..... CRACKER BARREL OLD COUNTRY STORE INC ................. ... ... .......  .......... .... 3.B .... ...............8,594,552 ...86.4779 .............. 8,282,853 ..............9,578,000 .............. 8,282,853 ........(172,345) ......... 239,856 .................0 .................0 ......0.625 ...... 3.454 JD ....... .................2,661 ............... 59,863 ....02/13/2023 ... ....06/15/2026 ...
03027X-CF-5 ..... AMERICAN TOWER CORP ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 996,490 . 105.8943 .............. 1,058,943 ..............1,000,000 .............. 1,058,943 .......... 62,298 .............. 155 .................0 .................0 ......5.900 ...... 5.944 MN ...... ............... 17,372 ......................0 ....09/12/2023 ... ....11/15/2033 ...
110122-DZ-8 ..... BRISTOL MYERS SQUIBB CO .................................. ... ... .......  .......... .. 1.F FE .. ................. 299,304 . 109.1600 .................327,481 ................ 300,000 .................327,481 .......... 28,170 .................7 .................0 .................0 ......5.900 ...... 5.900 MN ...... .................2,360 ......................0 ....10/30/2023 ... ....11/15/2033 ...
025816-CS-6 ..... AMERICAN EXPRESS CO ....................................... ... ... ....... 2 ......... .. 1.F FE .. ...............2,997,210 ...93.6820 .............. 2,810,460 ..............3,000,000 .............. 2,998,189 .................0 .............. 540 .................0 .................0 ......2.550 ...... 2.570 MS ...... ............... 24,863 ............... 76,500 ....03/01/2022 ... ....03/04/2027 ...
236272-AA-8 ..... DANIMER SCIENTIFIC INC ................................... ... ... .......  .......... ... 4.C Z .. ............. 11,508,483 ...17.0410 .............. 2,581,712 .............15,150,000 .............. 2,581,712 ..... (3,768,375) .........682,839 .................0 .................0 ......3.250 .....10.159 JD ....... ............... 21,883 .............. 492,375 ....09/08/2022 ... ....12/15/2026 ...
031162-DA-5 ..... AMGEN INC .................................................... ... ... ....... 1,2 ....... .. 2.A FE .. ...................62,459 ...72.7110 .................. 73,438 ................ 101,000 ..................73,438 .......... 10,765 .............. 214 .................0 .................0 ......2.800 ...... 6.430 FA ...... ................ 1,068 ......................0 ....10/25/2023 ... ....08/15/2041 ...
11135E-AA-2 ..... BROADSTONE NET LEASE LLC ................................ ... ... .......  .......... .. 2.B FE .. ................. 593,286 ...77.6940 .................463,833 .................597,000 .................463,833 .......... 35,069 .............. 302 .................0 .................0 ......2.600 ...... 2.600 MS ...... .................4,570 ............... 14,004 ....09/10/2021 ... ....09/15/2031 ...
023135-CH-7 ..... AMAZON.COM INC ............................................. ... ... ....... 1,2 ....... .. 1.D FE .. ................. 199,634 ...95.2570 .................190,514 ................ 200,000 .................190,514 ........... 7,456 ............... 32 .................0 .................0 ......3.600 ...... 3.622 AO ...... .................1,560 .................7,200 ....04/11/2022 ... ....04/13/2032 ...
252131-AL-1 ..... DEXCOM INC ................................................... ... ... .......  .......... .. 2.C FE .. ............. 32,319,986 . 102.3570 .............33,061,311 .............32,300,000 .............33,061,311 ......... 759,303 .........(17,977) .................0 .................0 ......0.375 ...... 0.358 MN ...... ............... 15,477 ............... 63,927 ....08/24/2023 ... ....05/15/2028 ...
031162-DS-6 ..... AMGEN INC .................................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 103,419 . 103.3310 .................107,464 ................ 104,000 .................107,464 ............4,032 ............... 14 .................0 .................0 ......5.600 ...... 5.647 MS ...... .................1,925 .................2,912 ....02/15/2023 ... ....03/02/2043 ...
11135F-BE-0 ..... BROADCOM INC ................................................ ... ... .......  .......... .. 2.C FE .. ................. 174,550 ...89.8110 .................157,169 ................ 175,000 .................157,169 .......... 12,793 ............... 57 .................0 .................0 ......1.950 ...... 1.950 FA ...... .................1,289 .................3,207 ....01/04/2021 ... ....02/15/2028 ...
025932-AP-9 ..... AMERICAN FINANCIAL GROUP INC ........................... ... ... ....... 1,2 ....... .. 2.A FE .. ...............1,365,566 . 100.1950 .............. 1,102,145 ..............1,100,000 .............. 1,282,128 .................0 .........(27,968) .................0 .................0 ......5.250 ...... 2.282 AO ...... ............... 14,277 ............... 57,750 ....01/13/2021 ... ....04/02/2030 ...
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25402D-AB-8 ..... DIGITALOCEAN HOLDINGS INC ............................... ...@.. .......  .......... ... 4.B Z .. ............. 12,196,441 ...81.9612 .............10,532,014 .............12,850,000 .............10,532,014 .........700,595 .........193,018 .................0 .................0 ......0.000 ...... 1.841 N/A ..... ......................0 ......................0 ....04/26/2022 ... ....12/01/2026 ...
034863-AU-4 ..... ANGLO AMERICAN CAPITAL PLC .............................. ... ... C...... 1,2 ....... .. 2.A FE .. ................. 183,696 ...97.0720 .................194,144 ................ 200,000 .................194,144 ........... 1,686 ............2,645 .................0 .................0 ......4.500 ...... 6.297 MS ...... .................2,650 .................9,000 ....10/11/2022 ... ....03/15/2028 ...
120568-BC-3 ..... BUNGE LTD FINANCE CORP ................................... ... ... .......  .......... .. 2.B FE .. ................. 477,754 ...87.2100 .................412,503 .................473,000 .................412,503 .......... 35,915 .............(416) .................0 .................0 ......2.750 ...... 2.750 MN ...... .................1,698 ............... 11,719 ....10/08/2021 ... ....05/14/2031 ...
02343U-AJ-4 ..... AMCOR FINANCE (USA) INC .................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 237,653 . 103.9710 .................249,530 .................240,000 .................249,530 .......... 11,771 .............. 106 .................0 .................0 ......5.625 ...... 5.755 MN ...... .................1,313 .................6,750 ....05/17/2023 ... ....05/26/2033 ...
25470M-AF-6 ..... DISH NETWORK CORP .......................................... ...@.. .......  .......... .. 5.B FE .. .............. 3,666,627 ...62.0519 .............. 2,295,920 ..............3,700,000 .............. 2,295,920 .........(80,107) ........... 9,797 .................0 .................0 ......0.000 ...... 0.270 N/A ..... ......................0 ......................0 ....01/04/2022 ... ....12/15/2025 ...
034863-BD-1 ..... ANGLO AMERICAN CAPITAL PLC .............................. ... ... C...... 1,2 ....... .. 2.A FE .. ................. 726,175 . 100.7398 .................735,401 ................ 730,000 .................735,401 ........... 9,031 .............. 195 .................0 .................0 ......5.500 ...... 5.569 MN ...... .................6,580 ............... 20,075 ....04/27/2023 ... ....05/02/2033 ...
12592B-AQ-7 ..... CNH INDUSTRIAL CAP LLC ................................... ... ... .......  .......... .. 2.A FE .. ................. 401,359 ...98.7380 .................400,875 ................ 406,000 .................400,875 .......... (1,094) .............. 590 .................0 .................0 ......4.550 ...... 4.550 AO ...... .................4,156 .................8,762 ....04/04/2023 ... ....04/10/2028 ...
026874-DA-2 ..... AMERICAN INTERNATIONAL GROUP INC ...................... ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,225,770 ...90.2120 .............. 1,262,968 ..............1,400,000 .............. 1,251,647 .................0 ............3,893 .................0 .................0 ......4.500 ...... 5.357 JJ ....... ............... 28,875 ............... 63,000 ....02/01/2016 ... ....07/16/2044 ...
26210C-AC-8 ..... DROPBOX INC ................................................. ...@.. .......  .......... ... 3.B Z .. ...............8,015,419 ...98.0100 .............. 8,061,323 .............. 8,225,000 .............. 8,061,323 ......... 448,989 .......... 25,514 .................0 .................0 ......0.000 ...... 1.025 N/A ..... ......................0 ......................0 ....09/27/2023 ... ....03/01/2026 ...
03523T-BT-4 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC .................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 154,535 ...92.0540 .................139,002 ................ 151,000 .................139,002 .......... 10,127 .............. (84) .................0 .................0 ......4.439 ...... 4.297 AO ...... .................1,583 .................6,703 ....10/11/2018 ... ....10/06/2048 ...
12661P-AB-5 ..... CSL FINANCE PLC ............................................ ... ... .......  .......... .. 1.G FE .. ................. 518,903 ...97.2990 .................505,952 .................520,000 .................505,952 .......... 18,453 .............. 130 .................0 .................0 ......4.050 ...... 4.050 AO ...... .................3,744 ............... 19,014 ....04/20/2022 ... ....04/27/2029 ...
025816-DH-9 ..... AMERICAN EXPRESS CO ....................................... ... ... ....... 2,5 ....... .. 1.F FE .. ................. 394,942 . 102.0760 .................403,200 .................395,000 .................403,200 ........... 8,250 .................8 .................0 .................0 ......5.282 ...... 5.287 JJ ....... ................ 8,867 ......................0 ....07/25/2023 ... ....07/27/2029 ...
26441C-BX-2 ..... DUKE ENERGY CORP ........................................... ... ... .......  .......... .. 2.B FE .. ............. 49,408,029 . 100.2500 .............50,533,018 .............50,407,000 .............50,533,018 ...... 1,025,985 .......... 99,004 .................0 .................0 ......4.125 ...... 4.960 AO ...... .............. 438,961 .............. 669,331 ....12/05/2023 ... ....04/15/2026 ...
03666H-AD-3 ..... ANTARES HOLDINGS LP ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 809,352 ...88.7278 .................723,132 ................ 815,000 .................723,132 .......... 69,089 ........... 1,009 .................0 .................0 ......2.750 ...... 2.888 JJ ....... ............... 10,335 ............... 22,413 ....07/21/2021 ... ....01/15/2027 ...
126650-CW-8 ..... CVS HEALTH CORP ............................................ ... ... .......  .......... .. 2.B FE .. ................. 181,914 ...98.9760 .................162,321 ................ 164,000 .................162,321 ........... 5,609 .......... (3,374) .................0 .................0 ......4.100 ...... 4.100 MS ...... .................1,793 .................6,091 ....04/20/2020 ... ....03/25/2025 ...
03027X-AD-2 ..... AMERICAN TOWER CORP ....................................... ... ... ....... 1 ......... .. 2.C FE .. ...............2,034,396 ...99.8720 .............. 1,797,696 ..............1,800,000 ..............1,809,577 .................0 .........(78,138) .................0 .................0 ......5.000 ...... 0.635 FA ...... ............... 34,000 ............... 90,000 ....02/05/2021 ... ....02/15/2024 ...
29404K-AG-1 ..... ENVESTNET INC ............................................... ... ... .......  .......... .. 4.B FE .. ............. 12,637,134 ...98.4353 ............. 12,239,445 .............12,434,000 .............12,239,445 ........(466,679) .........(64,501) .................0 .................0 ......2.625 ...... 2.260 JD ....... ............... 27,199 .............. 292,277 ....11/16/2023 ... ....12/01/2027 ...
03666H-AE-1 ..... ANTARES HOLDINGS LP ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 915,806 ...90.1808 .................834,172 .................925,000 .................834,172 .......... 81,108 ........... 1,596 .................0 .................0 ......3.750 ...... 3.954 JJ ....... ............... 15,995 ............... 34,688 ....01/21/2022 ... ....07/15/2027 ...
126650-DX-5 ..... CVS HEALTH CORP ............................................ ... ... .......  .......... .. 2.B FE .. ................. 185,336 . 102.6940 .................191,011 ................ 186,000 ................ 191,011 ............5,634 ............... 40 .................0 .................0 ......5.250 ...... 5.250 JJ ....... .................5,669 ......................0 ....05/30/2023 ... ....01/30/2031 ...
03027X-AR-1 ..... AMERICAN TOWER CORP ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 533,487 ...95.2490 .................452,433 .................475,000 .................452,433 .......... 24,217 .......... (8,347) .................0 .................0 ......3.600 ...... 1.702 JJ ....... .................7,885 ............... 17,100 ....01/15/2021 ... ....01/15/2028 ...
29415F-AC-8 ..... ENVISTA HOLDINGS CORP .................................... ... ... .......  .......... .. 2.C FE .. ...............3,102,220 ...91.0000 .............. 2,934,750 .............. 3,225,000 .............. 2,934,750 ........(170,829) ............3,359 .................0 .................0 ......1.750 ...... 2.564 FA ...... ............... 22,105 ......................0 ....11/07/2023 ... ....08/15/2028 ...
036752-AN-3 ..... ELEVANCE HEALTH INC ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 133,498 ...86.5800 .................116,017 .................134,000 ................ 116,017 ........... 5,119 ............... 48 .................0 .................0 ......2.250 ...... 2.292 MN ...... ................... 385 .................3,015 ....04/30/2020 ... ....05/15/2030 ...
141781-BN-3 ..... CARGILL INC ................................................. ... ... .......  .......... .. 1.F FE .. ................. 546,126 ...92.4210 .................506,469 .................548,000 .................506,469 .......... 29,035 .............. 342 .................0 .................0 ......0.750 ...... 0.750 FA ...... ................ 1,701 .................3,857 ....01/28/2021 ... ....02/02/2026 ...
03027X-BK-5 ..... AMERICAN TOWER CORP ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 989,300 ...66.6450 .................666,450 ..............1,000,000 .................990,055 .................0 .............. 236 .................0 .................0 ......2.950 ...... 3.004 JJ ....... ............... 13,603 ............... 29,500 ....11/17/2020 ... ....01/15/2051 ...
29786A-AN-6 ..... ETSY INC ..................................................... ... ... .......  .......... .. 3.A FE .. .............. 6,396,776 ...79.8282 .............. 6,238,574 ..............7,815,000 .............. 6,238,574 ........(344,398) .........186,196 .................0 .................0 ......0.250 ...... 4.156 JD ....... ................... 868 ............... 19,038 ....10/17/2023 ... ....06/15/2028 ...
037735-CU-9 ..... APPALACHIAN POWER CO ...................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 169,730 ...97.6850 .................167,041 ................ 171,000 ................ 167,041 ........... 2,073 .............. 191 .................0 .................0 ......3.400 ...... 3.521 JD ....... ................... 485 .................5,814 ....10/15/2018 ... ....06/01/2025 ...
141781-BZ-6 ..... CARGILL INC ................................................. ... ... .......  .......... .. 1.F FE .. ................. 286,644 . 102.8450 .................295,166 ................ 287,000 .................295,166 ........... 6,659 ............... 26 .................0 .................0 ......5.125 ...... 5.125 AO ...... .................3,269 ............... 13,251 ....10/05/2022 ... ....10/11/2032 ...
03027X-AU-4 ..... AMERICAN TOWER CORP ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 297,847 ...95.4180 .................252,858 .................265,000 .................252,858 .......... 12,875 .......... (4,310) .................0 .................0 ......3.950 ...... 2.113 MS ...... .................3,082 ............... 10,468 ....08/18/2021 ... ....03/15/2029 ...
29975E-AD-1 ..... EVENTBRITE INC ............................................. ... ... .......  .......... ... 5.B Z .. ...............3,511,234 ...84.5608 .............. 3,319,011 .............. 3,925,000 .............. 3,319,011 .........528,858 .......... 88,965 .................0 .................0 ......0.750 ...... 3.291 MS ...... ................ 8,668 ............... 29,438 ....03/16/2022 ... ....09/15/2026 ...
03938L-BE-3 ..... ARCELORMITTAL SA ........................................... ... ... C...... 1,2 ....... .. 2.C FE .. ................. 217,799 . 104.9970 .................228,893 ................ 218,000 .................228,893 ........... 9,782 ............... 35 .................0 .................0 ......6.550 ...... 6.572 MN ...... .................1,269 ............... 14,279 ....11/21/2022 ... ....11/29/2027 ...
142339-AH-3 ..... CARLISLE COS INC ........................................... ... ... .......  .......... .. 2.B FE .. ................. 434,367 ...95.8090 .................399,523 ................ 417,000 .................399,523 .......... 18,416 .......... (1,962) .................0 .................0 ......3.750 ...... 3.750 JD ....... .................1,303 ............... 14,107 ....10/24/2019 ... ....12/01/2027 ...
03040W-AT-2 ..... AMERICAN WATER CAPITAL CORP ............................. ... ... ....... 1,2 ....... .. 2.A FE .. ...............1,659,175 ...86.9930 .............. 1,522,378 ..............1,750,000 ..............1,667,742 .................0 ........... 1,785 .................0 .................0 ......4.200 ...... 4.518 MS ...... ............... 24,500 ............... 73,500 ....11/07/2018 ... ....09/01/2048 ...
30034W-AC-0 ..... EVERGY INC .................................................. ... ... .......  .......... .. 2.B FE .. ............. 33,037,201 . 102.3820 .............33,709,274 .............32,925,000 .............33,709,274 .........673,761 .......... (1,688) .................0 .................0 ......4.500 ...... 4.406 JD ....... ............... 98,775 ......................0 ....12/06/2023 ... ....12/15/2027 ...
03938L-BF-0 ..... ARCELORMITTAL SA ........................................... ... ... C...... 1,2 ....... .. 2.C FE .. ................. 939,779 . 108.3427 .................975,084 ................ 900,000 .................975,084 .......... 37,451 .......... (2,145) .................0 .................0 ......6.800 ......6.170 MN ...... .................5,440 ............... 61,200 ....05/01/2023 ... ....11/29/2032 ...
14448C-AY-0 ..... CARRIER GLOBAL CORP ....................................... ... ... .......  .......... .. 2.B FE .. ................. 257,595 . 108.4160 .................279,713 .................258,000 .................279,713 .......... 22,116 .................3 .................0 .................0 ......5.900 ...... 5.900 MS ...... .................1,311 ......................0 ....11/15/2023 ... ....03/15/2034 ...
03040W-AW-5 ..... AMERICAN WATER CAPITAL CORP ............................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 441,014 ...89.4790 .................429,499 ................ 480,000 .................429,499 .......... 10,027 ............4,445 .................0 .................0 ......2.800 ...... 4.029 MN ...... .................2,240 ............... 13,440 ....07/27/2022 ... ....05/01/2030 ...
30063P-AB-1 ..... EXACT SCIENCES CORP ....................................... ... ... .......  .......... .. 5.A FE .. ...............6,584,722 ...97.0509 .............. 6,866,351 ..............7,075,000 ..............6,866,351 ......... 248,905 .......... 32,724 .................0 .................0 ......0.375 ...... 2.453 MS ...... .................7,812 .................5,297 ....10/31/2023 ... ....03/15/2027 ...
04273W-AC-5 ..... ARROW ELECTRONICS INC .................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 188,216 ...84.5230 .................167,356 ................ 198,000 .................167,356 ........... 7,601 .............. 819 .................0 .................0 ......2.950 ...... 3.565 FA ...... .................2,207 .................5,841 ....01/19/2023 ... ....02/15/2032 ...
15089Q-AY-0 ..... CELANESE US HOLDINGS LLC ................................. ... ... .......  .......... .. 2.C FE .. ................. 351,972 . 108.8690 .................383,219 .................352,000 .................383,219 .......... 31,246 .................1 .................0 .................0 ......6.700 ......6.700 MN ...... .................3,014 .................5,306 ....08/10/2023 ... ....11/15/2033 ...
03060N-AD-2 ..... AMERICO LIFE INC ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 249,330 ...78.2930 .................195,733 .................250,000 .................249,490 .................0 ............... 60 .................0 .................0 ......3.450 ...... 3.482 AO ...... .................1,821 .................8,625 ....04/08/2021 ... ....04/15/2031 ...
30063P-AC-9 ..... EXACT SCIENCES CORP ....................................... ... ... .......  .......... .. 5.A FE .. ............. 10,829,277 ...93.3633 .............. 9,919,851 .............10,625,000 .............. 9,919,851 ........(895,448) .......... (8,222) .................0 .................0 ......0.375 .....(0.148) MS ...... ............... 13,281 ............... 21,797 ....07/19/2023 ... ....03/01/2028 ...
043436-AW-4 ..... ASBURY AUTOMOTIVE GROUP INC ............................. ... ... ....... 1,2 ....... .. 3.B FE .. .................. 33,900 ...92.6250 .................. 37,050 ..................40,000 ..................37,050 ............2,969 .............. 181 .................0 .................0 ......4.625 ......7.817 MN ...... ................... 236 ................... 925 ....10/06/2023 ... ....11/15/2029 ...
15135B-AV-3 ..... CENTENE CORP ................................................ ... ... .......  .......... .. 2.C FE .. ................. 868,231 ...89.6810 .................895,913 .................999,000 .................895,913 .......... 39,432 .......... 14,034 .................0 .................0 ......3.375 ...... 3.375 FA ...... ............... 12,737 ............... 31,631 ....12/16/2022 ... ....02/15/2030 ...
03073E-AT-2 ..... CENCORA INC ................................................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 470,880 ...87.7050 .................420,984 ................ 480,000 .................420,984 .......... 21,660 .............. 905 .................0 .................0 ......2.700 ...... 2.938 MS ...... .................3,816 ............... 12,960 ....01/19/2022 ... ....03/15/2031 ...
31188V-AB-6 ..... FASTLY INC .................................................. ...@.. .......  .......... ... 4.C Z .. ...............3,000,464 ...86.5429 .............. 3,656,438 .............. 4,225,000 .............. 3,656,438 .........300,738 ......... 292,476 .................0 .................0 ......0.000 .....12.241 N/A ..... ......................0 ......................0 ....12/06/2022 ... ....03/15/2026 ...
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045054-AQ-6 ..... ASHTEAD CAPITAL INC ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 795,854 ...98.9450 .................791,560 ................ 800,000 .................791,560 .......... (4,350) ............... 56 .................0 .................0 ......5.550 ...... 5.620 MN ...... .................3,823 ............... 27,750 ....12/18/2023 ... ....05/30/2033 ...
161175-AY-0 ..... CHARTER COMM OPT LLC/CAP ................................. ... ... .......  .......... .. 2.C FE .. ...............1,105,042 ...99.0670 .................944,107 .................953,000 .................944,107 .......... 57,063 .........(30,363) .................0 .................0 ......4.908 ...... 4.908 JJ ....... ............... 20,528 ............... 43,909 ....12/17/2020 ... ....07/23/2025 ...
03115A-AA-1 ..... AMFAM HOLDINGS INC ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. .............. 1,000,000 ...76.5980 .................765,980 ..............1,000,000 ..............1,000,000 .................0 .................0 .................0 .................0 ......2.805 ...... 2.805 MS ...... .................8,571 ............... 28,050 ....03/08/2021 ... ....03/11/2031 ...
337932-AQ-0 ..... FIRSTENERGY CORP ........................................... ... ... .......  .......... .. 3.A IF .. ............. 15,522,125 ...98.8425 .............15,473,793 .............15,655,000 .............15,473,793 .........(56,251) ........... 7,920 .................0 .................0 ......4.000 ...... 4.362 MN ...... .............. 104,367 .............. 152,023 ....12/01/2023 ... ....05/01/2026 ...
045054-AR-4 ..... ASHTEAD CAPITAL INC ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 394,198 . 101.8800 .................407,520 ................ 400,000 .................407,520 .......... 13,208 .............. 114 .................0 .................0 ......5.950 ...... 6.145 AO ...... .................5,024 .................5,157 ....08/25/2023 ... ....10/15/2033 ...
166756-AS-5 ..... CHEVRON USA INC ............................................ ... ... .......  .......... .. 1.D FE .. ................. 311,848 ...95.0960 .................261,515 .................275,000 .................261,515 .......... 19,989 .......... (3,714) .................0 .................0 ......3.250 ...... 3.250 AO ...... ................ 1,887 .................8,055 ....01/04/2021 ... ....10/15/2029 ...
031162-CQ-1 ..... AMGEN INC .................................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 111,784 ...95.5280 .................. 95,528 ................ 100,000 .................. 95,528 ........... 4,665 .......... (1,723) .................0 .................0 ......3.200 ...... 1.370 MN ...... ................... 524 .................3,200 ....10/23/2020 ... ....11/02/2027 ...
343412-AH-5 ..... FLUOR CORP ................................................... ... ... .......  .......... .. 4.B FE .. ............. 10,543,354 . 108.6800 .............11,384,230 .............10,475,000 .............11,384,230 ......... 845,337 .......... (4,461) .................0 .................0 ......1.125 ...... 1.012 FA ...... ............... 46,155 ......................0 ....08/17/2023 ... ....08/15/2029 ...
04505A-AA-7 ..... ASHTEAD CAPITAL INC ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 198,018 ...98.7140 .................197,428 ................ 200,000 .................197,428 ........... 5,064 .............. 156 .................0 .................0 ......5.500 ...... 5.631 FA ...... .................4,278 ............... 11,000 ....08/04/2022 ... ....08/11/2032 ...
172967-MF-5 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. ................. 745,649 ...99.2390 .................728,416 .................734,000 .................728,416 .......... 22,802 .......... (2,064) .................0 .................0 ......3.352 ......1.000 AO ...... .................4,579 ............... 22,179 ....04/16/2019 ... ....04/24/2025 ...
03115A-AC-7 ..... AMFAM HOLDINGS INC ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 500,410 ...60.7830 .................303,915 ................ 500,000 .................500,388 .................0 ............... (8) .................0 .................0 ......3.833 ...... 3.828 MS ...... .................5,856 ............... 19,165 ....03/09/2021 ... ....03/11/2051 ...
345370-CZ-1 ..... FORD MOTOR CO ............................................... ...@.. .......  .......... .. 2.C FE .. ............. 44,222,391 ...99.5000 ............. 43,655,625 .............43,875,000 .............43,655,625 .............(917) ........(565,849) .................0 .................0 ......0.000 ...... 0.227 N/A ..... ......................0 ......................0 ....10/26/2023 ... ....03/15/2026 ...
04685A-2R-1 ..... ATHENE GLOBAL FUNDING .................................... ... ... .......  .......... .. 1.E FE .. ................. 144,899 ...82.6016 .................119,772 .................145,000 .................119,772 ............7,233 ............... 10 .................0 .................0 ......2.550 ...... 2.558 MN ...... ................... 431 .................3,698 ....11/16/2020 ... ....11/19/2030 ...
17327C-AR-4 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 2.B FE .. ................. 486,000 . 103.6630 .................503,801 ................ 486,000 .................503,801 .......... 17,801 .................0 .................0 .................0 ......6.174 ......1.000 MN ...... .................3,001 .................9,324 ....05/22/2023 ... ....05/25/2034 ...
031162-CZ-1 ..... AMGEN INC .................................................... ... ... ....... 1,2 ....... .. 2.A FE .. ...................48,532 ...81.9960 .................. 40,998 ..................50,000 ..................40,998 ........... 1,789 .............. 134 .................0 .................0 ......2.000 ...... 2.329 JJ ....... ................... 461 ................ 1,000 ....12/20/2021 ... ....01/15/2032 ...
36166W-AB-9 ..... GEO CORRECTIONS HOLDINGS INC ............................ ... ... .......  .......... ... 5.B Z .. ............. 18,407,507 . 138.6730 .............28,192,221 .............20,330,000 .............28,192,221 ...... 8,822,912 ......... 349,744 .................0 .................0 ......6.500 ...... 8.906 MS ...... .............. 440,483 ........... 1,491,263 ....05/11/2023 ... ....02/23/2026 ...
04685A-2Z-3 ..... ATHENE GLOBAL FUNDING .................................... ... ... .......  .......... .. 1.E FE .. ................. 780,000 ...90.4112 .................705,207 ................ 780,000 .................705,207 .......... 29,083 .................0 .................0 .................0 ......1.608 ......1.608 JD ....... .................... 70 ............... 12,542 ....06/24/2021 ... ....06/29/2026 ...
20030N-EE-7 ..... COMCAST CORP ................................................ ... ... .......  .......... .. 1.G FE .. ................. 613,106 . 101.4310 .................623,801 ................ 615,000 .................623,801 .......... 10,598 ............... 93 .................0 .................0 ......4.800 ...... 4.800 MN ...... .................3,772 ............... 14,453 ....05/01/2023 ... ....05/15/2033 ...
031162-BE-9 ..... AMGEN INC .................................................... ... ... ....... 1 ......... .. 2.A FE .. ...............1,712,215 ...95.4710 .............. 1,761,440 ..............1,845,000 .............. 1,744,321 .................0 ............3,302 .................0 .................0 ......4.950 ...... 5.433 AO ...... ............... 22,832 ............... 91,328 ....12/07/2010 ... ....10/01/2041 ...
387328-AB-3 ..... GRANITE CONSTRUCTION INC ................................. ... ... .......  .......... ... 4.C Z .. ...............6,356,514 . 165.7050 .............. 9,514,781 .............. 5,742,000 .............. 9,514,781 ...... 3,547,744 ........(256,690) .................0 .................0 ......2.750 .....(1.842) MN ...... .............. 105,270 ............... 78,953 ....02/10/2023 ... ....11/01/2024 ...
04686J-AA-9 ..... ATHENE HOLDING LTD ........................................ ... ... C...... 1,2 ....... .. 2.A FE .. ...............1,198,152 ...95.4370 .............. 1,145,244 ..............1,200,000 .............. 1,145,244 .......... 39,309 .............. 187 .................0 .................0 ......4.125 ...... 4.144 JJ ....... ............... 23,238 ............... 49,500 ....01/09/2018 ... ....01/12/2028 ...
21036P-AQ-1 ..... CONSTELLATION BRANDS INC ................................. ... ... .......  .......... .. 2.B FE .. ................. 217,691 ...97.4610 .................213,439 .................219,000 .................213,439 ........... 5,831 ............... 65 .................0 .................0 ......3.700 ...... 3.700 JD ....... ................... 563 .................7,293 ....04/24/2018 ... ....12/06/2026 ...
031162-DQ-0 ..... AMGEN INC .................................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 411,563 . 102.8000 .................421,480 ................ 410,000 .................421,480 .......... 10,078 .............(161) .................0 .................0 ......5.250 ...... 5.183 MS ...... .................7,115 ............... 10,763 ....02/16/2023 ... ....03/02/2030 ...
387328-AC-1 ..... GRANITE CONSTRUCTION INC ................................. ... ... .......  .......... ... 4.C Z .. ............. 10,884,595 . 127.0510 .............13,563,965 ............ 10,676,000 .............13,563,965 ...... 2,704,093 ......... (24,724) .................0 .................0 ......3.750 ...... 3.319 MN ...... ............... 51,156 .............. 204,623 ....05/22/2023 ... ....05/15/2028 ...
04686J-AC-5 ..... ATHENE HOLDING LTD ........................................ ... ... C...... 1,2 ....... .. 2.A FE .. ................. 241,411 ...87.9951 .................215,588 .................245,000 .................215,588 .......... 13,356 .............. 319 .................0 .................0 ......3.500 ...... 3.673 JJ ....... .................3,954 .................8,575 ....10/06/2020 ... ....01/15/2031 ...
21871X-AB-5 ..... COREBRIDGE FINANCIAL INC ................................ ... ... .......  .......... .. 2.A FE .. ................. 760,315 ...97.5010 .................741,983 ................ 761,000 .................741,983 .........(18,549) .............. 208 .................0 .................0 ......3.500 ...... 3.500 AO ...... .................6,437 ............... 12,621 ....03/31/2022 ... ....04/04/2025 ...
031162-BZ-2 ..... AMGEN INC .................................................... ... ... ....... 1,2 ....... .. 2.A FE .. .............. 1,287,381 ...88.7550 .............. 1,092,574 ..............1,231,000 ..............1,277,826 .................0 .......... (1,454) .................0 .................0 ......4.400 ...... 4.122 MN ...... .................9,027 ............... 54,164 ....03/01/2017 ... ....05/01/2045 ...
40416E-AD-5 ..... HCI GROUP INC ............................................... ... ... ....... 2 ......... ... 4.C Z .. ...............5,959,812 . 144.3710 .............. 7,520,285 .............. 5,209,000 .............. 7,520,285 ...... 3,338,595 ............4,143 .................0 .................0 ......4.250 ...... 4.376 MS ...... ............... 73,794 .............. 218,004 ....05/03/2023 ... ....03/01/2037 ...
05329W-AQ-5 ..... AUTONATION INC ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 114,401 ...96.1878 .................110,616 ................ 115,000 ................ 110,616 ........... 7,693 ............... 54 .................0 .................0 ......4.750 ...... 4.816 JD ....... ................... 455 .................5,463 ....05/19/2020 ... ....06/01/2030 ...
22003B-AL-0 ..... CORPORATE OFFICE PROP LP ................................. ... ... .......  .......... .. 2.C FE .. ................. 207,779 ...93.2670 .................194,929 .................209,000 .................194,929 .......... 14,862 .............. 202 .................0 .................0 ......2.250 ...... 2.250 MS ...... .................1,385 .................4,230 ....09/10/2020 ... ....03/15/2026 ...
031162-DS-6 ..... AMGEN INC .................................................... ... ... ....... 1,2 ....... .. 2.A FE .. .................. 55,687 . 103.3310 .................. 57,865 ..................56,000 ..................57,865 ........... 2,171 .................7 .................0 .................0 ......5.600 ...... 5.647 MS ...... .................1,037 .................1,568 ....02/15/2023 ... ....03/02/2043 ...
40416E-AF-0 ..... HCI GROUP INC ............................................... ... ... ....... 2 ......... ... 4.C Z .. ...............6,645,925 . 122.8390 .............. 8,168,794 ..............6,650,000 ..............8,168,794 ...... 3,043,788 .............. 233 .................0 .................0 ......4.750 ...... 4.767 JD ....... ............... 26,323 .............. 309,344 ....10/17/2023 ... ....06/01/2042 ...
05369A-AH-4 ..... AVIATION CAPITAL GROUP LLC .............................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 705,375 ...99.4460 .................708,056 ................ 712,000 ................ 708,056 ........... 7,143 ........... 1,564 .................0 .................0 ......5.500 ...... 5.742 JD ....... .................1,740 ............... 39,160 ....07/07/2020 ... ....12/15/2024 ...
225401-AM-0 ..... UBS GROUP AG ................................................ ... ... .......  .......... .. 1.G FE .. ...............1,803,557 ...97.8340 .............. 1,751,235 ..............1,790,000 .............. 1,751,235 .........168,975 .............(909) .................0 .................0 ......2.593 ......1.000 MS ...... ............... 14,182 ............... 46,415 ....10/28/2021 ... ....09/11/2025 ...
032654-AU-9 ..... ANALOG DEVICES INC ........................................ ... ... ....... 1,2 ....... .. 1.F FE .. ...............1,242,563 ...88.6830 .............. 1,108,538 ..............1,250,000 .............. 1,244,846 .................0 ........... 1,030 .................0 .................0 ......1.700 ...... 1.791 AO ...... .................5,313 ............... 21,250 ....09/28/2021 ... ....10/01/2028 ...
40637H-AD-1 ..... HALOZYME THERAPEUTICS INC ............................... ... ... .......  .......... .. 3.A FE .. ............. 18,955,302 ...86.1391 .............18,034,943 .............20,937,000 .............18,034,943 .....(1,518,480) ......... 321,256 .................0 .................0 ......0.250 ...... 2.625 MS ...... ............... 17,448 ............... 42,968 ....05/22/2023 ... ....03/01/2027 ...
05369A-AK-7 ..... AVIATION CAPITAL GROUP LLC .............................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 525,331 ...92.6840 .................516,250 .................557,000 .................516,250 .......... 22,601 ............8,595 .................0 .................0 ......1.950 ...... 3.705 JJ ....... .................4,556 ............... 10,862 ....10/14/2022 ... ....01/30/2026 ...
24703T-AD-8 ..... DELL INT LLC / EMC CORP .................................. ... ... .......  .......... .. 2.B FE .. ................. 357,305 . 102.3640 .................343,942 .................336,000 .................343,942 ........... 8,288 .......... (2,626) .................0 .................0 ......6.020 ...... 6.020 JD ....... ................... 899 ............... 13,999 ....04/23/2018 ... ....06/15/2026 ...
032654-AU-9 ..... ANALOG DEVICES INC ........................................ ... ... ....... 1,2 ....... .. 1.F FE .. ................. 223,661 ...88.6830 .................199,537 .................225,000 .................199,537 ........... 8,704 .............. 185 .................0 .................0 ......1.700 ...... 1.791 AO ...... ................... 956 .................3,825 ....09/28/2021 ... ....10/01/2028 ...
40637H-AF-6 ..... HALOZYME THERAPEUTICS INC ............................... ... ... .......  .......... ... 3.B Z .. ...............5,142,634 ...92.8804 .............. 4,307,793 ..............4,638,000 .............. 4,307,793 ........(749,234) .........(85,607) .................0 .................0 ......1.000 .....(0.908) FA ...... ............... 17,521 ............... 50,357 ....01/24/2023 ... ....08/15/2028 ...
05369A-AN-1 ..... AVIATION CAPITAL GROUP LLC .............................. ... ... ....... 1,2 ....... .. 2.C FE .. .................. 14,880 . 101.9028 .................. 15,285 ..................15,000 ..................15,285 .............. 390 ............... 16 .................0 .................0 ......6.250 ...... 6.438 AO ...... ................... 198 ................... 500 ....03/29/2023 ... ....04/15/2028 ...
251526-CB-3 ..... DEUTSCHE BANK NY ........................................... ... ... .......  .......... .. 2.A FE .. ................. 872,509 ...98.3710 .................860,746 ................ 875,000 ................ 860,746 .......... 21,165 ............3,042 .................0 .................0 ......3.961 ......1.000 MN ...... .................3,370 ............... 34,659 ....07/27/2021 ... ....11/26/2025 ...
035240-AF-7 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC .................... ... ... ....... 1 ......... .. 1.G FE .. ...............2,348,971 . 108.9000 .............. 2,733,390 ..............2,510,000 .............. 2,382,789 .................0 ........... 6,151 .................0 .................0 ......5.875 ...... 6.464 JD ....... .................6,554 .............. 147,463 ....12/13/2016 ... ....06/15/2035 ...
42703M-AE-3 ..... HERBALIFE LTD .............................................. ... ... .......  .......... ... 3.C Z .. ............. 18,796,900 . 115.3610 .............21,112,217 .............18,301,000 .............21,112,217 ...... 1,376,007 .........(73,815) .................0 .................0 ......4.250 ...... 3.646 JD ....... ............... 34,569 .............. 790,184 ....10/19/2023 ... ....06/15/2028 ...
05369A-AP-6 ..... AVIATION CAPITAL GROUP LLC .............................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 505,527 . 103.9852 .................530,325 ................ 510,000 .................530,325 .......... 24,602 .............. 196 .................0 .................0 ......6.750 ...... 6.957 AO ...... .................8,224 ......................0 ....10/02/2023 ... ....10/25/2028 ...
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251526-CT-4 ..... DEUTSCHE BANK NY ........................................... ... ... .......  .......... .. 2.C FE .. ................. 493,839 . 102.9870 .................507,727 .................493,000 .................507,727 .......... 13,935 .............. (59) .................0 .................0 ......7.079 ......1.000 FA ...... ............... 13,669 ............... 10,303 ....02/06/2023 ... ....02/10/2034 ...
032654-BA-2 ..... ANALOG DEVICES INC ........................................ ... ... ....... 1,2 ....... .. 1.G FE .. ................. 507,788 ...97.0390 .................514,307 .................530,000 .................514,307 ............1,953 ........... 4,566 .................0 .................0 ......3.450 ...... 4.502 JD ....... ................... 813 ............... 18,285 ....01/09/2023 ... ....06/15/2027 ...
45781M-AB-7 ..... INNOVIVA INC ................................................ ... ... .......  .......... .. 1.D FE .. ............. 35,527,804 . 108.4930 .............32,150,816 .............29,634,000 .............32,150,816 ...... 3,397,647 ..... (1,445,600) .................0 .................0 ......2.500 .....(2.144) FA ...... .............. 279,877 .............. 740,850 ....02/15/2022 ... ....08/15/2025 ...
05401A-AH-4 ..... AVOLON HOLDINGS FUNDING LTD ............................. ... ... C...... 1,2 ....... .. 2.C FE .. ................. 270,027 ...96.4530 .................275,856 ................ 286,000 .................275,856 ........... 6,139 ............5,644 .................0 .................0 ......2.875 ...... 5.041 FA ...... .................3,106 .................8,223 ....04/27/2022 ... ....02/15/2025 ...
25278X-AR-0 ..... DIAMONDBACK ENERGY INC ................................... ... ... .......  .......... .. 2.B FE .. ................. 869,026 ...89.0010 .................776,091 ................ 872,000 ................ 776,091 .......... 71,705 .............. 248 .................0 .................0 ......3.125 ...... 3.125 MS ...... .................7,342 ............... 24,577 ....03/18/2021 ... ....03/24/2031 ...
036752-AG-8 ..... ELEVANCE HEALTH INC ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,465,575 ...98.5340 .............. 1,231,675 ..............1,250,000 ..............1,376,185 .................0 .........(31,052) .................0 .................0 ......4.101 ...... 1.440 MS ...... ............... 17,088 ............... 51,263 ....02/01/2021 ... ....03/01/2028 ...
45867G-AD-3 ..... INTERDIGITAL INC ........................................... ... ... .......  .......... ... 3.B Z .. ............. 22,776,815 . 146.7700 .............32,117,679 .............21,883,000 .............32,117,679 ...... 9,522,272 ....... (181,407) .................0 .................0 ......3.500 ...... 2.476 JD ....... ............... 63,825 .............. 765,905 ....05/04/2023 ... ....06/01/2027 ...
05401A-AK-7 ..... AVOLON HOLDINGS FUNDING LTD ............................. ... ... C...... 1,2 ....... .. 2.C FE .. ................. 142,206 ...99.3530 .................135,120 ................ 136,000 .................135,120 ............7,229 .......... (1,536) .................0 .................0 ......5.500 ...... 4.251 JJ ....... .................3,449 .................7,480 ....12/14/2021 ... ....01/15/2026 ...
25746U-DB-2 ..... DOMINION ENERGY INC ....................................... ... ... .......  .......... .. 2.B FE .. ................. 618,180 ...98.3400 .................615,612 ................ 626,000 .................615,612 ............4,122 ........... 7,663 .................0 .................0 ......3.071 ......1.000 FA ...... .................7,263 ............... 18,028 ....06/24/2019 ... ....08/15/2024 ...
03523T-BT-4 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC .................... ... ... ....... 1,2 ....... .. 1.G FE .. ...................97,549 ...92.0540 .................100,339 ................ 109,000 .................100,339 ........... 7,035 .............. 214 .................0 .................0 ......4.439 ...... 5.151 AO ...... .................1,142 .................4,839 ....12/20/2022 ... ....10/06/2048 ...
462222-AD-2 ..... IONIS PHARMACEUTICALS INC ............................... ...@.. .......  .......... .... 4.C .... ...............6,574,954 . 105.3430 .............. 7,347,674 ..............6,975,000 .............. 7,347,674 .........714,158 .......... 58,561 .................0 .................0 ......0.000 ...... 2.288 N/A ..... ......................0 ......................0 ....10/20/2023 ... ....04/01/2026 ...
054989-AB-4 ..... BAT CAPITAL CORP ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 204,054 . 104.6290 .................218,675 .................209,000 .................218,675 .......... 14,513 .............. 108 .................0 .................0 ......6.421 ...... 6.752 FA ...... .................5,554 ......................0 ....09/28/2023 ... ....08/02/2033 ...
26441C-BW-4 ..... DUKE ENERGY CORP ........................................... ... ... .......  .......... .. 2.B FE .. ................. 195,792 . 101.1430 .................198,240 ................ 196,000 .................198,240 ........... 3,101 ............... 32 .................0 .................0 ......5.000 ...... 5.000 JD ....... ................... 626 ................ 8,816 ....12/05/2022 ... ....12/08/2027 ...
036752-AS-2 ..... ELEVANCE HEALTH INC ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 249,090 ...78.3520 .................195,880 .................250,000 .................249,139 .................0 ............... 18 .................0 .................0 ......3.600 ...... 3.620 MS ...... .................2,650 .................9,000 ....03/08/2021 ... ....03/15/2051 ...
462222-AE-0 ..... IONIS PHARMACEUTICALS INC ............................... ... ... .......  .......... ... 4.C Z .. ...............4,544,003 . 114.8520 .............. 5,197,053 .............. 4,525,000 .............. 5,197,053 .........654,571 .......... (1,522) .................0 .................0 ......1.750 ...... 1.655 JD ....... .................3,519 ............... 40,254 ....10/17/2023 ... ....06/15/2028 ...
05533U-AH-1 ..... BBVA BANCOMER SA (HOUSTON BRANCH) ..................... ... ... C...... 1 ......... .. 2.B FE .. ................. 198,184 ...93.9443 .................187,889 ................ 200,000 ................ 187,889 ........... 4,667 .............. 365 .................0 .................0 ......1.875 ...... 2.067 MS ...... .................1,073 .................3,750 ....09/15/2020 ... ....09/18/2025 ...
26884T-AR-3 ..... ERAC USA FINANCE LLC ...................................... ... ... .......  .......... .. 2.A FE .. ................. 432,927 ...95.7910 .................403,282 .................421,000 .................403,282 .......... 19,434 .......... (1,581) .................0 .................0 ......3.300 ...... 3.300 JD ....... .................1,158 ............... 12,544 ....11/26/2019 ... ....12/01/2026 ...
036752-AN-3 ..... ELEVANCE HEALTH INC ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 397,412 ...86.5800 .................363,636 .................420,000 .................363,636 .......... 13,572 ............2,624 .................0 .................0 ......2.250 ...... 3.048 MN ...... .................1,208 .................9,450 ....12/20/2022 ... ....05/15/2030 ...
46333X-AH-1 ..... IRONWOOD PHARMACEUTICALS INC ............................ ... ... .......  .......... .. 2.B FE .. ............. 16,028,058 . 108.1790 .............16,827,243 .............15,555,000 .............16,827,243 .........216,177 .........(98,280) .................0 .................0 ......1.500 ...... 0.799 JD ....... ............... 10,370 .............. 232,575 ....10/17/2023 ... ....06/15/2026 ...
05565E-AH-8 ..... BMW US CAPITAL LLC ........................................ ... ... ....... 1,2 ....... .. 1.F FE .. ................. 157,111 ...96.0230 .................152,677 .................159,000 .................152,677 ........... 3,878 .............. 258 .................0 .................0 ......2.800 ...... 2.979 AO ...... ................... 989 .................4,452 ....10/11/2018 ... ....04/11/2026 ...
286181-AH-5 ..... ELEMENT FLEET MANAGEMENT ................................ ... ... .......  .......... .. 2.A FE .. ................. 735,000 . 101.8940 .................748,921 .................735,000 .................748,921 .......... 13,921 .................0 .................0 .................0 ......6.271 ...... 6.271 JD ....... ................... 640 ............... 21,828 ....06/21/2023 ... ....06/26/2026 ...
037389-BE-2 ..... AON CORP ..................................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 920,638 ...88.6650 .................815,718 .................920,000 .................920,420 .................0 .............. (62) .................0 .................0 ......2.800 ...... 2.792 MN ...... .................3,292 ............... 25,760 ....05/12/2020 ... ....05/15/2030 ...
477839-AB-0 ..... JOHN BEAN TECHNOLOGIES CORP ............................. ... ... .......  .......... .. 1.G FE .. ............. 14,228,407 ...89.8427 .............14,001,086 .............15,584,000 .............14,001,086 .......... 94,143 ......... 320,799 .................0 .................0 ......0.250 ...... 2.858 MN ...... .................4,978 ............... 35,580 ....10/24/2023 ... ....05/15/2026 ...
056752-AM-0 ..... BAIDU INC .................................................... ... ... C...... 1,2 ....... .. 1.G FE .. ................. 399,208 ...99.5250 .................398,100 ................ 400,000 .................398,100 ............5,448 .............. 156 .................0 .................0 ......4.375 ...... 4.416 MN ...... .................2,285 ............... 17,500 ....11/08/2018 ... ....05/14/2024 ...
29273V-AP-5 ..... ENERGY TRANSFER LP ........................................ ... ... .......  .......... .. 2.C FE .. ................. 621,838 . 102.0090 .................634,493 .................622,000 .................634,493 .......... 19,410 ............... 26 .................0 .................0 ......5.550 ...... 5.550 FA ...... ............... 13,041 ............... 20,303 ....12/05/2022 ... ....02/15/2028 ...
037389-BE-2 ..... AON CORP ..................................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 302,815 ...88.6650 .................252,695 .................285,000 .................252,695 .......... 11,639 .......... (2,001) .................0 .................0 ......2.800 ...... 1.995 MN ...... .................1,020 .................7,980 ....08/19/2021 ... ....05/15/2030 ...
48123V-AE-2 ..... ZIFF DAVIS INC ............................................. ... ... .......  .......... .. 3.C FE .. ............. 10,282,251 ...93.9829 .............. 9,398,290 ............ 10,000,000 .............. 9,398,290 ........(814,044) .........(92,188) .................0 .................0 ......1.750 ...... 0.977 MN ...... ............... 29,167 .............. 392,817 ....03/01/2023 ... ....11/01/2026 ...
05971K-AG-4 ..... BANCO SANTANDER SA ........................................ ... ... C......  .......... .. 2.B FE .. ................. 400,000 ...83.0100 .................332,040 ................ 400,000 .................332,040 .......... 22,865 .................0 .................0 .................0 ......2.749 ...... 2.749 JD ....... ................... 855 ............... 10,996 ....11/30/2020 ... ....12/03/2030 ...
29273V-AU-4 ..... ENERGY TRANSFER LP ........................................ ... ... .......  .......... .. 2.C FE .. ................. 438,500 . 108.5380 .................476,482 .................439,000 .................476,482 .......... 37,974 .................8 .................0 .................0 ......6.550 ...... 6.550 JD ....... .................2,396 .................3,834 ....10/10/2023 ... ....12/01/2033 ...
03740L-AF-9 ..... AON CORP ..................................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 249,805 ...99.8560 .................249,640 .................250,000 .................249,825 .................0 ............... 16 .................0 .................0 ......5.000 ...... 5.010 MS ...... .................3,785 ............... 12,500 ....09/07/2022 ... ....09/12/2032 ...
49803X-AB-9 ..... KITE REALTY GROUP LP ..................................... ... ... .......  .......... .. 2.C FE .. .............. 4,287,868 ...99.5000 .............. 4,358,100 ..............4,380,000 .............. 4,358,100 .......... 67,907 ............2,324 .................0 .................0 ......0.750 ...... 1.374 AO ...... .................8,213 .................9,563 ....12/06/2023 ... ....04/01/2027 ...
06051G-KC-2 ..... BANK OF AMERICA CORP ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 308,298 ...79.2070 .................324,749 ................ 410,000 .................324,749 .......... 17,209 ........... 6,288 .................0 .................0 ......2.482 ...... 4.910 MS ...... .................2,827 ............... 10,176 ....10/11/2022 ... ....09/21/2036 ...
294429-AQ-8 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. ................. 299,330 ...97.3610 .................291,111 .................299,000 .................291,111 ........... 7,363 .............. (66) .................0 .................0 ......2.600 ...... 2.600 JD ....... ................... 648 ................ 7,010 ....11/15/2019 ... ....12/01/2024 ...
03740L-AC-6 ..... AON CORP ..................................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 478,928 ...84.7950 .................402,776 .................475,000 .................402,776 .......... 15,446 .............(369) .................0 .................0 ......2.600 ...... 2.504 JD ....... ................... 995 ............... 12,350 ....11/30/2021 ... ....12/02/2031 ...
501812-AB-7 ..... LCI INDUSTRIES ............................................. ... ... .......  .......... ... 3.B Z .. ...............7,142,133 ...98.2199 .............. 7,562,932 ..............7,700,000 .............. 7,562,932 .........284,637 .........136,162 .................0 .................0 ......1.125 ...... 3.554 MN ...... ............... 11,069 ............... 86,625 ....05/03/2023 ... ....05/15/2026 ...
06051G-LH-0 ..... BANK OF AMERICA CORP ...................................... ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 641,325 . 100.2300 .................649,490 ................ 648,000 .................649,490 ........... 7,926 .............. 239 .................0 .................0 ......5.288 ...... 5.416 AO ...... .................6,282 ............... 17,133 ....08/23/2023 ... ....04/25/2034 ...
294429-AV-7 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. ................. 447,583 . 101.0040 .................452,497 .................448,000 .................452,497 .......... 10,156 ............... 66 .................0 .................0 ......5.100 ...... 5.100 JD ....... .................1,015 ............... 26,036 ....09/07/2022 ... ....12/15/2027 ...
03765H-AB-7 ..... APOLLO MANAGEMENT HOLDINGS LP .......................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 750,506 ...97.9640 .................685,748 ................ 700,000 .................721,366 .................0 .......... (9,856) .................0 .................0 ......4.400 ...... 2.892 MN ...... .................2,909 ............... 30,800 ....12/11/2020 ... ....05/27/2026 ...
516544-AB-9 ..... LANTHEUS HOLDINGS INC .................................... ... ... .......  .......... .... 3.C .... .............. 4,750,000 . 111.9440 .............. 5,317,340 ..............4,750,000 .............. 5,317,340 ......... 541,379 .................0 .................0 .................0 ......2.625 ...... 2.625 JD ....... .................5,542 .............. 127,112 ....12/06/2022 ... ....12/15/2027 ...
06051G-LU-1 ..... BANK OF AMERICA CORP ...................................... ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 980,000 . 104.6770 .............. 1,025,835 ................ 980,000 .............. 1,025,835 .......... 45,835 .................0 .................0 .................0 ......5.872 ...... 5.873 MS ...... ............... 16,944 ......................0 ....09/12/2023 ... ....09/15/2034 ...
29444U-BL-9 ..... EQUINIX INC ................................................. ... ... .......  .......... .. 2.B FE .. ................. 515,530 ...87.8250 .................453,175 ................ 516,000 .................453,175 .......... 38,139 ............... 57 .................0 .................0 ......1.550 ...... 1.550 MS ...... .................2,355 .................7,216 ....09/23/2020 ... ....03/15/2028 ...
037833-DK-3 ..... APPLE INC .................................................... ... ... ....... 1,2 ....... .. 1.B FE .. ................. 107,541 ...95.9630 .................110,357 ................ 115,000 .................110,357 ............2,202 .............. 826 .................0 .................0 ......3.000 ...... 3.857 MN ...... ................... 460 .................3,450 ....10/31/2018 ... ....11/13/2027 ...
538034-AZ-2 ..... LIVE NATION ENTERTAINMENT INC .......................... ... ... .......  .......... .... 4.B .... ...............9,475,658 . 112.9840 .............10,620,496 ..............9,400,000 .............10,620,496 ...... 1,156,233 .........(11,394) .................0 .................0 ......3.125 ...... 2.977 JJ ....... .............. 135,451 .............. 149,323 ....01/10/2023 ... ....01/15/2029 ...
06738E-BP-9 ..... BARCLAYS PLC ................................................ ... ... C...... 2 ......... .. 2.A FE .. ...............1,174,424 ...85.2511 .............. 1,027,276 ..............1,205,000 ..............1,027,276 .......... 89,725 .............. 122 .................0 .................0 ......3.564 ...... 3.818 MS ...... ............... 11,691 ............... 35,818 ....12/18/2023 ... ....09/23/2035 ...
29452E-AC-5 ..... EQUITABLE HOLDINGS INC ................................... ... ... .......  .......... .. 2.A FE .. ................. 740,000 . 103.1540 .................763,342 ................ 740,000 .................763,342 .......... 23,342 .................0 .................0 .................0 ......5.594 ...... 5.594 JJ ....... ............... 19,548 ............... 19,176 ....01/04/2023 ... ....01/11/2033 ...
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03765H-AF-8 ..... APOLLO MANAGEMENT HOLDINGS LP .......................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 598,920 ...86.4850 .................518,910 ................ 600,000 .................599,130 .................0 .............. 107 .................0 .................0 ......2.650 ...... 2.672 JD ....... .................1,148 ............... 15,900 ....03/17/2021 ... ....06/05/2030 ...
55024U-AD-1 ..... LUMENTUM HOLDINGS INC .................................... ... ... .......  .......... .. 3.C YE .. ............. 16,548,822 ...88.5387 .............13,534,026 .............15,286,000 .............13,534,026 .........615,211 ........(222,173) .................0 .................0 ......0.500 .....(0.922) JD ....... .................3,397 ............... 76,430 ....10/06/2022 ... ....12/15/2026 ...
06738E-BU-8 ..... BARCLAYS PLC ................................................ ... ... C...... 1,2 ....... .. 2.A FE .. .............. 1,090,000 ...91.5837 .................998,262 ..............1,090,000 .................998,262 .......... 53,839 .................0 .................0 .................0 ......2.279 ...... 2.279 MN ...... .................2,553 ............... 24,841 ....11/17/2021 ... ....11/24/2027 ...
30034W-AA-4 ..... EVERGY INC .................................................. ... ... .......  .......... .. 2.B FE .. ...............1,064,257 ...97.7240 .................991,903 ..............1,015,000 .................991,903 .......... 52,434 .........(12,538) .................0 .................0 ......2.450 ...... 2.450 MS ...... .................7,322 ............... 22,428 ....12/22/2020 ... ....09/15/2024 ...
03938L-BE-3 ..... ARCELORMITTAL SA ........................................... ... ... C...... 1,2 ....... .. 2.C FE .. .................. 46,957 . 104.9970 .................. 49,349 ..................47,000 .................. 49,349 ........... 2,109 .................8 .................0 .................0 ......6.550 ...... 6.572 MN ...... ................... 274 .................3,079 ....11/21/2022 ... ....11/29/2027 ...
55024U-AF-6 ..... LUMENTUM HOLDINGS INC .................................... ... ... .......  .......... .... 4.A .... ...............1,394,614 ...78.5607 .............. 1,571,214 ..............2,000,000 .............. 1,571,214 ......... 159,272 .......... 17,328 .................0 .................0 ......0.500 ...... 8.583 JD ....... ................... 444 .................5,000 ....11/09/2023 ... ....06/15/2028 ...
06738E-CC-7 ..... BARCLAYS PLC ................................................ ... ... C...... 1,2 ....... .. 2.A FE .. ................. 203,000 . 103.2920 .................209,683 .................203,000 .................209,683 .............(958) .................0 .................0 .................0 ......7.325 ...... 7.319 MN ...... .................2,437 ............... 14,870 ....10/27/2022 ... ....11/02/2026 ...
30225V-AR-8 ..... EXTRA SPACE STORAGE LP ................................... ... ... .......  .......... .. 2.B FE .. ................. 635,165 . 104.5130 .................665,745 ................ 637,000 .................665,745 .......... 30,562 ............... 18 .................0 .................0 ......5.900 ...... 5.900 JJ ....... .................3,132 ......................0 ....11/27/2023 ... ....01/15/2031 ...
037833-AT-7 ..... APPLE INC .................................................... ... ... ....... 1 ......... .. 1.B FE .. ...............1,391,209 ...97.0830 .............. 1,323,241 ..............1,363,000 .............. 1,386,659 .................0 .............(716) .................0 .................0 ......4.450 ...... 4.321 MN ...... .................9,267 ............... 60,654 ....12/14/2016 ... ....05/06/2044 ...
55024U-AG-4 ..... LUMENTUM HOLDINGS INC .................................... ... ... .......  .......... .... 4.A .... ...............2,485,955 ...99.7316 .............. 2,593,022 ..............2,600,000 .............. 2,593,022 .........102,667 ........... 4,400 .................0 .................0 ......1.500 ...... 2.245 JD ....... .................1,733 ............... 19,392 ....11/29/2023 ... ....12/15/2029 ...
06759L-AC-7 ..... BARINGS BDC INC ............................................ ... ... ....... 1,2 ....... .... 2.C .... ................. 376,535 ...91.2311 .................346,678 ................ 380,000 .................346,678 .......... 25,305 .............. 671 .................0 .................0 ......3.300 ...... 3.500 MN ...... .................1,324 ............... 12,540 ....11/30/2021 ... ....11/23/2026 ...
302491-AX-3 ..... FMC CORP ..................................................... ... ... .......  .......... .. 2.C FE .. ................. 270,959 ...99.4980 .................269,640 ................ 271,000 .................269,640 .......... (1,321) .................2 .................0 .................0 ......5.650 ...... 5.650 MN ...... .................1,829 .................7,229 ....05/15/2023 ... ....05/18/2033 ...
040555-DG-6 ..... ARIZONA PUBLIC SERVICE CO ............................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 369,961 . 103.3250 .................391,602 .................379,000 .................391,602 .......... 21,351 .............. 290 .................0 .................0 ......5.550 ...... 3.621 FA ...... ............... 10,576 ......................0 ....08/22/2023 ... ....08/01/2033 ...
550424-AA-3 ..... LUMINAR TECHNOLOGIES INC ................................. ... ... .......  .......... ... 4.C Z .. .............. 6,266,166 ...45.8786 .............. 4,828,723 .............10,525,000 .............. 4,828,723 .....(1,906,847) .........791,665 .................0 .................0 ......1.250 .....13.784 JD ....... .................5,847 .............. 131,563 ....03/02/2023 ... ....12/15/2026 ...
071734-AN-7 ..... BAUSCH HEALTH COMPANIES INC ............................. ... ... ....... 1,2 ....... .. 5.A FE .. ................. 263,663 ...59.5000 .................229,075 .................385,000 .................229,075 ......... (14,399) .......... 10,444 .................0 .................0 ......4.875 .....13.358 JD ....... .................1,564 ............... 15,478 ....11/01/2023 ... ....06/01/2028 ...
30303M-8N-5 ..... META PLATFORMS INC ........................................ ... ... .......  .......... .. 1.E FE .. ................. 475,767 . 103.4440 .................492,395 ................ 476,000 .................492,395 .......... 16,616 ............... 12 .................0 .................0 ......4.950 ...... 4.950 MN ...... .................3,011 ............... 11,892 ....05/01/2023 ... ....05/15/2033 ...
037833-CD-0 ..... APPLE INC .................................................... ... ... ....... 1,2 ....... .. 1.B FE .. ................. 689,078 .. 86.8760 .................651,570 ................ 750,000 .................695,684 .................0 ........... 1,391 .................0 .................0 ......3.850 ...... 4.357 FA ...... ............... 11,791 ............... 28,875 ....11/01/2018 ... ....08/04/2046 ...
553368-AA-9 ..... MP MATERIALS CORP ......................................... ... ... .......  .......... .... 3.C .... ............. 12,411,067 ...88.2127 .............11,140,382 .............12,629,000 .............11,140,382 .........208,021 .........(23,156) .................0 .................0 ......0.250 ......1.167 AO ...... .................7,893 ............... 24,219 ....11/28/2023 ... ....04/01/2026 ...
09061G-AH-4 ..... BIOMARIN PHARMACEUTICAL INC ............................. ... ... .......  .......... .. 3.B FE .. ................. 323,964 ...98.3186 .................304,788 ................ 310,000 .................304,788 ......... (25,302) .......... (2,519) .................0 .................0 ......0.599 .....(0.206) FA ...... ................... 774 .................1,857 ....11/25/2019 ... ....08/01/2024 ...
316773-DK-3 ..... FIFTH THIRD BANCORP ....................................... ... ... .......  .......... .. 2.A FE .. ................. 134,000 . 104.2080 .................139,639 .................134,000 .................139,639 ............5,639 .................0 .................0 .................0 ......6.339 ......1.000 JJ ....... .................3,634 ......................0 ....07/24/2023 ... ....07/27/2029 ...
042735-BG-4 ..... ARROW ELECTRONICS INC .................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 84,479 ...98.1950 .................. 83,466 ..................85,000 ..................83,466 ........... 1,710 ............... 80 .................0 .................0 ......3.250 ...... 3.349 MS ...... ................... 867 .................2,763 ....09/05/2017 ... ....09/08/2024 ...
57164Y-AF-4 ..... MARRIOTT VACATIONS WORLDWIDE CORP ..................... ... ... .......  .......... .... 4.A .... ............. 12,133,100 ...89.0439 .............12,132,231 .............13,625,000 .............12,132,231 .........(45,146) .......... 71,391 .................0 .................0 ......3.250 ...... 6.228 JD ....... ............... 19,681 .............. 259,391 ....11/22/2023 ... ....12/15/2027 ...
09061G-AK-7 ..... BIOMARIN PHARMACEUTICAL INC ............................. ... ... .......  .......... .. 3.B FE .. ...............1,113,142 . 102.5600 .............. 1,133,288 ..............1,105,000 .............. 1,133,288 .........(58,766) .......... (1,374) .................0 .................0 ......1.250 ...... 1.121 MN ...... .................1,765 ............... 13,813 ....05/19/2021 ... ....05/15/2027 ...
337738-BD-9 ..... FISERV INC .................................................. ... ... .......  .......... .. 2.B FE .. ................. 411,523 . 103.0690 .................424,644 .................412,000 .................424,644 .......... 13,051 ............... 68 .................0 .................0 ......5.450 ...... 5.450 MS ...... .................7,422 ............... 10,633 ....02/27/2023 ... ....03/02/2028 ...
037833-EF-3 ..... APPLE INC .................................................... ... ... ....... 1,2 ....... .. 1.B FE .. ................. 495,523 ...68.4590 .................376,525 .................550,000 .................498,713 .................0 ........... 1,181 .................0 .................0 ......2.650 ...... 3.165 FA ...... .................5,790 ............... 14,575 ....03/23/2021 ... ....02/08/2051 ...
596278-AB-7 ..... MIDDLEBY CORP ............................................... ... ... .......  .......... .... 3.B .... ...............4,764,937 . 122.0590 .............. 3,936,403 .............. 3,225,000 .............. 3,936,403 ......... 557,744 ........(437,269) .................0 .................0 ......1.000 ... (10.443) MS ...... ............... 10,750 ............... 29,125 ....05/02/2023 ... ....09/01/2025 ...
09261X-AD-4 ..... BLACKSTONE SECURED LENDING FUND ........................ ... ... ....... 1,2 ....... .. 2.C FE .. .............. 1,783,286 ...88.0501 .............. 1,589,304 ..............1,805,000 .............. 1,589,304 .......... 92,299 ........... 3,820 .................0 .................0 ......2.125 ...... 2.357 FA ...... ............... 14,490 ............... 38,356 ....07/20/2021 ... ....02/15/2027 ...
349553-AM-9 ..... FORTIS INC ................................................... ... ... .......  .......... .. 2.C FE .. ................. 837,481 ...94.7720 .................721,214 ................ 761,000 .................721,214 .......... 42,298 .........(12,017) .................0 .................0 ......3.055 ...... 3.055 AO ...... .................5,618 ............... 20,959 ....12/22/2020 ... ....10/04/2026 ...
045054-AQ-6 ..... ASHTEAD CAPITAL INC ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 199,534 ...98.9450 .................197,890 ................ 200,000 .................197,890 .......... (1,660) ............... 16 .................0 .................0 ......5.550 ...... 5.581 MN ...... ................... 956 .................9,250 ....01/24/2023 ... ....05/30/2033 ...
607525-AC-6 ..... MODEL N INC ................................................. ... ... .......  .......... ... 4.C Z .. .............. 4,850,000 ...95.2555 .............. 4,619,892 ..............4,850,000 .............. 4,619,892 ........(230,108) .................0 .................0 .................0 ......1.875 ...... 1.875 MS ...... ............... 26,776 ............... 45,974 ....03/09/2023 ... ....03/15/2028 ...
093645-AJ-8 ..... BLOCK COMMUNICATIONS INC ................................. ... ... ....... 1,2 ....... .. 4.B FE .. .................. 73,638 ...87.5000 ..................70,000 ..................80,000 ..................70,000 .............(558) .............. 758 .................0 .................0 ......4.875 ...... 6.158 MS ...... .................1,300 .................3,900 ....04/17/2020 ... ....03/01/2028 ...
361841-AN-9 ..... GLP CAPITAL LP / FIN II ................................. ... ... .......  .......... .. 2.C FE .. ................. 349,245 ...98.6880 .................349,356 .................354,000 .................349,356 .......... 11,874 .............. 992 .................0 .................0 ......3.350 ...... 3.350 MS ...... .................3,953 ............... 10,685 ....08/15/2019 ... ....09/01/2024 ...
03939C-AB-9 ..... ARCH CAPITAL FINANCE LLC ................................ ... ... ....... 1,2 ....... .. 2.A FE .. ...............1,482,039 ...92.6320 .............. 1,204,216 ..............1,300,000 .............. 1,458,297 .................0 .......... (4,182) .................0 .................0 ......5.031 ...... 4.189 JD ....... .................2,907 ............... 65,403 ....08/23/2017 ... ....12/15/2046 ...
62886H-BK-6 ..... NCL CORPORATION LTD ....................................... ... ... .......  .......... ... 4.C Z .. ...............1,048,654 ...93.5339 .............. 1,229,971 ..............1,315,000 .............. 1,229,971 .........150,870 .......... 30,447 .................0 .................0 ......2.500 ...... 9.247 FA ...... ............... 12,419 .................8,313 ....10/25/2023 ... ....02/15/2027 ...
09659W-2T-0 ..... BNP PARIBAS SA ............................................. ... ... C...... 2,5 ....... .. 1.G FE .. ................. 480,000 ...92.5050 .................444,024 ................ 480,000 .................444,024 .......... 21,187 .................0 .................0 .................0 ......2.591 ...... 2.592 JJ ....... .................5,562 ............... 12,437 ....01/12/2022 ... ....01/20/2028 ...
36262G-AD-3 ..... GXO LOGISTICS INC ......................................... ... ... .......  .......... .. 2.C FE .. ................. 822,579 ...82.1470 .................676,068 .................823,000 ................ 676,068 .......... 96,260 ............... 41 .................0 .................0 ......2.650 ...... 2.650 JJ ....... ............... 10,057 ............... 21,008 ....06/17/2021 ... ....07/15/2031 ...
045054-AR-4 ..... ASHTEAD CAPITAL INC ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 199,824 . 101.8800 .................203,760 ................ 200,000 .................203,760 ............3,951 .............. (15) .................0 .................0 ......5.950 ...... 5.958 AO ...... .................2,512 .................2,578 ....07/24/2023 ... ....10/15/2033 ...
629377-CG-5 ..... NRG ENERGY INC ............................................. ... ... ....... 2 ......... .. 2.C FE .. ............. 32,846,291 . 128.7690 ............. 39,954,445 .............31,028,000 ............. 39,954,445 ...... 7,981,972 ........(356,983) .................0 .................0 ......2.750 .....(0.533) JD ....... ............... 71,106 .............. 614,226 ....11/29/2023 ... ....06/01/2048 ...
096630-AH-1 ..... BOARDWALK PIPELINES LP ................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 133,847 ...89.3600 .................119,742 .................134,000 .................119,742 ........... 7,652 ............... 13 .................0 .................0 ......3.400 ...... 3.413 FA ...... .................1,721 .................4,556 ....08/04/2020 ... ....02/15/2031 ...
36264F-AK-7 ..... HALEON US CAPITAL LLC .................................... ... ... .......  .......... .. 2.B FE .. ................. 292,430 ...96.2770 .................282,091 .................293,000 .................282,091 .......... 34,881 ............... 58 .................0 .................0 ......3.375 ...... 3.375 MS ...... .................2,664 .................4,199 ....03/21/2022 ... ....03/24/2027 ...
039483-AU-6 ..... ARCHER-DANIELS-MIDLAND CO ............................... ... ... ....... 1 ......... .. 1.F FE .. ...............3,409,148 . 106.9610 .............. 3,676,250 .............. 3,437,000 .............. 3,422,123 .................0 .............. 836 .................0 .................0 ......5.375 ...... 5.424 MS ...... ............... 54,395 .............. 184,739 ....11/23/2010 ... ....09/15/2035 ...
64049M-AB-6 ..... NEOGENOMICS INC ............................................ ... ... .......  .......... ... 4.C Z .. ...............1,426,991 ...75.3087 .............. 1,637,964 ..............2,175,000 .............. 1,637,964 .......... 89,986 .........120,987 .................0 .................0 ......0.250 ...... 8.908 JJ ....... .................2,507 .................5,438 ....01/09/2023 ... ....01/15/2028 ...
097023-CE-3 ..... BOEING CO .................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 275,369 ...79.4920 .................228,937 ................ 288,000 .................228,937 .......... 20,912 .............. 492 .................0 .................0 ......3.500 ...... 3.815 MS ...... .................3,360 ............... 10,080 ....01/26/2021 ... ....03/01/2039 ...
36267V-AH-6 ..... GE HEALTHCARE TECH INC ................................... ... ... .......  .......... .. 2.B FE .. ................. 240,995 . 105.1720 .................253,465 .................241,000 .................253,465 .......... 12,470 .................0 .................0 .................0 ......5.857 ...... 5.857 MS ...... .................4,156 .................7,058 ....11/09/2022 ... ....03/15/2030 ...
04621X-AN-8 ..... ASSURANT INC ................................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 438,057 ...80.7490 .................476,419 .................590,000 .................476,419 .......... 27,396 .......... 12,653 .................0 .................0 ......2.650 ...... 6.367 JJ ....... .................7,209 ............... 15,635 ....09/30/2022 ... ....01/15/2032 ...

 E
1
0
.7

0



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

CUSIP 
Identification Description

C
o
d
e

F
o
r
e
i
g
n

Bond
Char

NAIC
Desig-
nation,
NAIC
Desig-
nation

Modifier
and
SVO

Admini-
strative 
Symbol

Actual
Cost

Rate 
Used to 
Obtain 

Fair 
Value

Fair
Value

Par
Value

Book/
Adjusted
Carrying

Value

Unrealized
Valuation
Increase/

(Decrease)

Current
Year's
(Amor-

tization)/
Accretion

Current
Year's
Other-
Than-

Temporary
Impairment
Recognized

Total
Foreign

Exchange
Change

in
Book/

Adjusted
Carrying 

Value
Rate

of

Effective
Rate

of
When
Paid

Admitted
Amount
Due and
Accrued

Amount 
Received 

During Year Acquired

Stated
Contractual

Maturity
Date

67059N-AH-1 ..... NUTANIX INC ................................................. ... ... .......  .......... ... 5.B Z .. ............. 16,082,615 . 104.0790 .............19,150,536 .............18,400,000 .............19,150,536 ...... 2,856,997 ......... 210,925 .................0 .................0 ......0.250 ...... 3.532 AO ...... ............... 11,500 ............... 32,668 ....11/02/2023 ... ....10/01/2027 ...
097023-CX-1 ..... BOEING CO .................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ...................34,396 . 103.5490 .................. 37,278 ..................36,000 ..................37,278 ........... 2,874 .................8 .................0 .................0 ......5.930 ...... 6.240 MN ...... ................... 356 ................ 1,067 ....08/28/2023 ... ....05/01/2060 ...
37045X-DR-4 ..... GENERAL MOTORS FINL CO ................................... ... ... .......  .......... .. 2.B FE .. ................. 639,373 ...92.1100 .................589,505 ................ 640,000 .................589,505 .......... 40,870 .............. 109 .................0 .................0 ......2.350 ...... 2.350 FA ...... .................5,222 ............... 13,557 ....01/06/2022 ... ....02/26/2027 ...
04015K-AB-6 ..... ARES FINANCE CO II LLC ................................... ... ... ....... 1,2 ....... .. 2.A FE .. .............. 1,796,741 ...88.3100 .............. 1,563,087 ..............1,770,000 ..............1,788,838 .................0 .......... (2,781) .................0 .................0 ......3.250 ...... 3.057 JD ....... .................2,557 ............... 57,525 ....04/28/2021 ... ....06/15/2030 ...
679295-AF-2 ..... OKTA INC ..................................................... ... ... .......  .......... ... 4.B Z .. ............. 17,434,124 ...88.0586 .............15,652,416 .............17,775,000 .............15,652,416 .........635,907 .......... 74,153 .................0 .................0 ......0.375 ...... 0.899 JD ....... .................2,963 ............... 66,047 ....11/02/2023 ... ....06/15/2026 ...
097023-CY-9 ..... BOEING CO .................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 140,000 . 101.8010 .................142,521 ................ 140,000 .................142,521 ............4,303 .............. (28) .................0 .................0 ......5.150 ...... 5.152 MN ...... .................1,202 .................4,584 ....12/04/2023 ... ....05/01/2030 ...
378272-BG-2 ..... GLENCORE FUNDING LLC ...................................... ... ... .......  .......... .. 2.A FE .. ................. 503,328 ...85.0000 .................447,100 .................526,000 .................447,100 .......... 34,776 ........... 1,731 .................0 .................0 ......2.625 ...... 2.625 MS ...... .................3,759 ............... 12,450 ....09/15/2021 ... ....09/23/2031 ...
046353-AT-5 ..... ASTRAZENECA PLC ............................................ ... ... C...... 1,2 ....... .. 1.G FE .. ................. 124,597 ...98.7130 .................127,340 .................129,000 .................127,340 ........... 2,840 .............. 421 .................0 .................0 ......4.000 ...... 4.420 JJ ....... .................2,351 .................5,160 ....11/14/2018 ... ....01/17/2029 ...
682189-AT-2 ..... ON SEMICONDUCTOR CORP ..................................... ... ... .......  .......... .... 3.B .... ............. 16,937,387 . 105.2270 .............16,678,480 .............15,850,000 .............16,678,480 ........(184,933) .........(73,975) .................0 .................0 ......0.500 .....(0.734) MS ...... ............... 26,417 ............... 40,285 ....08/17/2023 ... ....03/01/2029 ...
10554T-AD-7 ..... BRASKEM NETHERLANDS FINANCE BV ......................... ... ... C...... 1,2 ....... .. 3.A FE .. ................. 442,000 ...77.2500 .................463,500 ................ 600,000 .................463,500 .........(61,615) .......... 13,615 .................0 .................0 ......4.500 ...... 8.510 JJ ....... ............... 11,325 ............... 27,000 ....04/09/2020 ... ....01/31/2030 ...
37959G-AD-9 ..... GLOBAL ATLANTIC FIN CO ................................... ... ... .......  .......... .. 2.B FE .. ................. 731,048 . 111.0140 .................814,840 .................734,000 .................814,840 .......... 83,711 ............... 77 .................0 .................0 ......7.950 ...... 7.950 JD ....... .................2,593 ............... 27,776 ....06/14/2023 ... ....06/15/2033 ...
04621W-AD-2 ..... ASSURED GUARANTY US HOLDINGS INC ...................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 530,210 ...88.6380 .................443,190 ................ 500,000 .................523,431 .................0 .......... (2,939) .................0 .................0 ......3.150 ...... 2.437 JD ....... ................... 700 ............... 15,750 ....08/24/2021 ... ....06/15/2031 ...
686688-AB-8 ..... ORMAT TECHNOLOGIES INC ................................... ... ... .......  .......... ... 4.B Z .. ...............4,617,528 . 103.1140 .............. 4,676,220 .............. 4,535,000 .............. 4,676,220 ........(563,021) ......... (13,243) .................0 .................0 ......2.500 ...... 2.061 JJ ....... ............... 52,278 .............. 112,031 ....07/07/2023 ... ....07/15/2027 ...
10554T-AE-5 ..... BRASKEM NETHERLANDS FINANCE BV ......................... ... ... C...... 1,2 ....... .. 3.A FE .. ................. 417,100 ...69.5000 .................278,000 ................ 400,000 ................ 278,000 .........(31,217) .............(283) .................0 .................0 ......5.875 ...... 5.574 JJ ....... .................9,857 ............... 23,500 ....01/06/2021 ... ....01/31/2050 ...
38141G-VR-2 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 2.B FE .. ................. 675,705 ...98.1670 .................651,826 ................ 664,000 .................651,826 ........... 7,012 .......... (2,003) .................0 .................0 ......4.250 ...... 4.250 AO ...... .................5,487 ............... 25,461 ....04/24/2018 ... ....10/21/2025 ...
04685A-2V-2 ..... ATHENE GLOBAL FUNDING .................................... ... ... .......  .......... .. 1.E FE .. ................. 300,971 ...88.7450 .................257,361 .................290,000 .................257,361 .......... 17,329 .......... (1,617) .................0 .................0 ......2.500 ......1.887 MS ...... .................1,953 .................7,250 ....08/18/2021 ... ....03/24/2028 ...
69352P-AR-4 ..... PPL CAPITAL FUNDING INC .................................. ... ... .......  .......... .. 2.A FE .. ............. 51,028,189 ...96.8500 .............51,719,837 .............53,402,000 .............51,719,837 .........577,475 .........114,173 .................0 .................0 ......2.875 ...... 3.966 MS ...... .............. 452,063 .............. 512,094 ....12/06/2023 ... ....03/15/2028 ...
10554T-AH-8 ..... BRASKEM NETHERLANDS FINANCE BV ......................... ... ... C...... 1,2 ....... .. 3.A FE .. ................. 197,374 ...92.7500 .................185,500 ................ 200,000 .................185,500 .........(11,919) ............... 45 .................0 .................0 ......8.500 ...... 8.750 JJ ....... .................5,147 ......................0 ....09/07/2023 ... ....01/12/2031 ...
38141G-WB-6 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 2.A FE .. ...............1,533,895 ...97.2750 .............. 1,466,909 ..............1,508,000 .............. 1,466,909 .......... 61,931 .......... (3,783) .................0 .................0 ......3.850 ...... 3.850 JJ ....... ............... 24,997 ............... 53,293 ....07/22/2020 ... ....01/26/2027 ...
04621X-AJ-7 ..... ASSURANT INC ................................................ ... ... ....... 1,2 ....... .. 2.B FE .. .............. 1,572,117 ...98.8750 .............. 1,334,813 ..............1,350,000 .............. 1,481,565 .................0 .........(31,099) .................0 .................0 ......4.900 ...... 2.326 MS ...... ............... 17,273 ............... 66,150 ....02/10/2021 ... ....03/27/2028 ...
69553P-AC-4 ..... PAGERDUTY INC ............................................... ... ... .......  .......... ... 5.A Z .. ............. 10,456,569 . 108.8430 .............11,265,251 .............10,350,000 .............11,265,251 .........813,215 .......... (4,534) .................0 .................0 ......1.500 ...... 1.286 AO ...... ............... 33,638 ......................0 ....10/11/2023 ... ....10/15/2028 ...
110122-EC-8 ..... BRISTOL-MYERS SQUIBB CO .................................. ... ... ....... 1,2 ....... .. 1.F FE .. .................. 28,996 . 115.8560 .................. 33,598 ..................29,000 .................. 33,598 ........... 4,603 .................0 .................0 .................0 ......6.400 ...... 6.401 MN ...... ................... 247 ......................0 ....10/30/2023 ... ....11/15/2063 ...
38869P-AP-9 ..... GRAPHIC PACKAGING INTERN ................................ ... ... .......  .......... .. 2.C FE .. ................. 868,000 ...90.7780 .................787,957 ................ 868,000 .................787,957 .......... 47,055 .................0 .................0 .................0 ......1.512 ...... 1.512 AO ...... .................2,771 ............... 11,832 ....03/01/2021 ... ....04/15/2026 ...
049560-AZ-8 ..... ATMOS ENERGY CORP .......................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 442,842 . 108.4940 .................482,798 .................445,000 .................482,798 .......... 39,905 ............... 52 .................0 .................0 ......5.900 ...... 5.963 MN ...... .................5,907 ......................0 ....10/06/2023 ... ....11/15/2033 ...
698884-AC-7 ..... PAR TECHNOLOGY CORP ....................................... ... ... .......  .......... ... 4.C Z .. ...............7,975,643 . 121.3820 .............10,226,434 .............. 8,425,000 .............10,226,434 ...... 2,357,841 .......... 59,804 .................0 .................0 ......2.875 ...... 3.951 AO ...... ............... 51,135 .............. 242,219 ....11/03/2021 ... ....04/15/2026 ...
11120V-AC-7 ..... BRIXMOR OPERATING PARTNERSHIP LP ...................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 834,355 ...96.7503 .................812,703 ................ 840,000 .................812,703 .......... 21,938 .............. 610 .................0 .................0 ......4.125 ...... 4.208 JD ....... .................1,540 ............... 34,650 ....06/02/2016 ... ....06/15/2026 ...
404119-BQ-1 ..... HCA INC ...................................................... ... ... .......  .......... .. 2.C FE .. ................. 354,417 ...99.8960 .................329,658 .................330,000 .................329,658 ........... 7,185 .......... (4,080) .................0 .................0 ......5.250 ...... 5.250 AO ...... .................3,658 ............... 15,602 ....02/12/2019 ... ....04/15/2025 ...
04621X-AN-8 ..... ASSURANT INC ................................................ ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,098,262 ...80.7490 .................888,239 ..............1,100,000 .............. 1,098,652 .................0 .............. 149 .................0 .................0 ......2.650 ...... 2.667 JJ ....... ............... 13,441 ............... 29,150 ....06/10/2021 ... ....01/15/2032 ...
698884-AE-3 ..... PAR TECHNOLOGY CORP ....................................... ... ... .......  .......... ... 5.A Z .. ...............2,510,127 ...88.6594 .............. 2,808,730 ..............3,168,000 ..............2,808,730 .........346,172 .........100,112 .................0 .................0 ......1.500 ...... 6.551 AO ...... ............... 10,032 ............... 39,645 ....05/03/2023 ... ....10/15/2027 ...
11120V-AJ-2 ..... BRIXMOR OPERATING PARTNERSHIP LP ...................... ... ... ....... 1,2 ....... .. 2.B FE .. ....................9,978 ...93.7658 ................... 9,377 ..................10,000 ................... 9,377 .............. 602 .................2 .................0 .................0 ......4.050 ...... 4.077 JJ ....... ................... 203 ................... 405 ....06/08/2020 ... ....07/01/2030 ...
422806-AB-5 ..... HEICO CORP ................................................... ... ... .......  .......... .. 2.B FE .. ................. 646,186 . 102.7110 .................677,895 ................ 660,000 .................677,895 .......... 31,420 .............. 288 .................0 .................0 ......5.350 ...... 5.350 FA ...... ............... 15,105 ......................0 ....07/19/2023 ... ....08/01/2033 ...
053332-AV-4 ..... AUTOZONE INC ................................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 398,332 ...97.0850 .................339,798 .................350,000 .................339,798 .......... 13,552 .......... (7,557) .................0 .................0 ......3.750 ...... 1.463 JD ....... .................1,094 ............... 13,125 ....10/23/2020 ... ....06/01/2027 ...
703343-AG-8 ..... PATRICK INDUSTRIES INC ................................... ... ... .......  .......... .. 3.A FE .. ...............7,056,034 . 113.5410 .............. 8,199,931 .............. 7,222,000 .............. 8,199,931 ...... 1,136,741 ........... 7,156 .................0 .................0 ......1.750 ...... 2.217 JD ....... ............... 10,532 ............... 63,193 ....11/16/2023 ... ....12/01/2028 ...
11135E-AA-2 ..... BROADSTONE NET LEASE LLC ................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 159,052 ...77.4830 .................125,522 ................ 162,000 .................125,522 ............3,855 .............. 271 .................0 .................0 ......2.600 ...... 2.814 MS ...... .................1,240 .................4,212 ....03/29/2022 ... ....09/15/2031 ...
431282-AQ-5 ..... HIGHWOODS REALTY LP ....................................... ... ... .......  .......... .. 2.B FE .. ................. 239,786 ...92.1910 .................252,604 .................274,000 .................252,604 ........... 8,615 ............4,054 .................0 .................0 ......4.125 ...... 4.125 MS ...... .................3,328 .................5,339 ....04/18/2023 ... ....03/15/2028 ...
049560-AM-7 ..... ATMOS ENERGY CORP .......................................... ... ... ....... 1,2 ....... .. 1.E FE .. ................. 713,910 ...88.4980 .................663,735 ................ 750,000 .................718,244 .................0 .............. 914 .................0 .................0 ......4.125 ...... 4.439 AO ...... .................6,531 ............... 46,406 ....11/01/2018 ... ....10/15/2044 ...
70509V-AA-8 ..... PEBBLEBROOK HOTEL TRUST .................................. ... ... .......  .......... .... 4.A .... ............. 18,168,248 ...89.3995 .............15,396,382 .............17,222,000 .............15,396,382 ...... 1,347,740 ........(208,227) .................0 .................0 ......1.750 ...... 0.797 JD ....... ............... 13,395 .............. 295,916 ....10/24/2023 ... ....12/15/2026 ...
11135F-AQ-4 ..... BROADCOM INC ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 444,830 ...95.5180 .................442,248 .................463,000 .................442,248 .......... 25,274 ........... 1,874 .................0 .................0 ......4.150 ...... 4.748 MN ...... .................2,455 ............... 19,215 ....09/07/2022 ... ....11/15/2030 ...
431282-AU-6 ..... HIGHWOODS REALTY LP ....................................... ... ... .......  .......... .. 2.B FE .. ................. 183,530 . 108.0810 .................201,030 ................ 186,000 .................201,030 .......... 17,482 ............... 18 .................0 .................0 ......7.650 ...... 7.650 FA ...... .................1,581 ......................0 ....11/14/2023 ... ....02/01/2034 ...
05369A-AK-7 ..... AVIATION CAPITAL GROUP LLC .............................. ... ... ....... 1,2 ....... .. 2.C FE .. .................. 45,897 ...92.6840 .................. 42,635 ..................46,000 .................. 42,635 ........... 2,566 ............... 22 .................0 .................0 ......1.950 ...... 2.001 JJ ....... ................... 376 ................... 897 ....06/14/2021 ... ....01/30/2026 ...
71375U-AF-8 ..... PERFICIENT INC ............................................. ... ... .......  .......... ... 3.B Z .. ...............8,825,727 ...82.6827 .............. 8,880,949 .............10,741,000 .............. 8,880,949 .........168,043 ......... 413,654 .................0 .................0 ......0.125 ...... 4.727 MN ...... ................ 1,716 ............... 13,426 ....05/03/2023 ... ....11/15/2026 ...
11135F-AS-0 ..... BROADCOM INC ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 249,675 ...95.8766 .................239,692 .................250,000 .................239,692 .......... 17,831 ............... 22 .................0 .................0 ......4.300 ...... 4.313 MN ...... .................1,374 ............... 10,750 ....08/07/2020 ... ....11/15/2032 ...
446413-AZ-9 ..... HUNTINGTON INGALLS INDUS ................................. ... ... .......  .......... .. 2.C FE .. ................. 555,000 ...87.9780 .................488,277 .................555,000 .................488,277 .......... 43,352 .................0 .................0 .................0 ......2.043 ...... 2.043 FA ...... .................4,252 ............... 10,648 ....08/09/2021 ... ....08/16/2028 ...
049560-AR-6 ..... ATMOS ENERGY CORP .......................................... ... ... ....... 1,2 ....... .. 1.G FE .. ...............1,519,950 ...91.0510 .............. 1,365,765 ..............1,500,000 .............. 1,515,032 .................0 .......... (2,539) .................0 .................0 ......2.625 ...... 2.428 MS ...... ............... 11,594 ............... 39,375 ....01/11/2022 ... ....09/15/2029 ...
737446-AT-1 ..... POST HOLDINGS INC .......................................... ... ... .......  .......... .. 4.B YE .. ...............4,309,620 . 101.8240 .............. 4,388,614 ..............4,310,000 .............. 4,388,614 .......... 79,143 .............(148) .................0 .................0 ......2.500 ...... 2.503 FA ...... ............... 40,706 ............... 32,500 ....09/08/2023 ... ....08/15/2027 ...
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11135F-BF-7 ..... BROADCOM INC ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 131,662 ...82.3850 .................140,055 ................ 170,000 .................140,055 ........... 7,219 ........... 1,174 .................0 .................0 ......2.600 ...... 5.708 FA ...... ................ 1,670 .................1,040 ....08/29/2023 ... ....02/15/2033 ...
45674C-AA-1 ..... INFOR INC .................................................... ... ... .......  .......... .. 2.B FE .. ................. 395,533 ...94.2920 .................373,395 .................396,000 .................373,395 .......... 20,520 ............... 84 .................0 .................0 ......1.750 ...... 1.750 JJ ....... .................3,196 ................ 6,676 ....06/02/2020 ... ....07/15/2025 ...
05401A-AK-7 ..... AVOLON HOLDINGS FUNDING LTD ............................. ... ... C...... 1,2 ....... .. 2.C FE .. ................. 146,080 ...99.3530 .................152,010 .................153,000 .................152,010 ........... 4,301 ........... 2,104 .................0 .................0 ......5.500 ......7.170 JJ ....... .................3,880 .................8,415 ....12/21/2022 ... ....01/15/2026 ...
753422-AG-9 ..... RAPID7 INC ................................................... ... ... .......  .......... ... 4.C Z .. ...............7,119,312 . 111.2420 .............. 7,898,182 ..............7,100,000 ..............7,898,182 .........778,936 .............. (66) .................0 .................0 ......1.250 ......1.186 MS ...... ............... 27,858 ......................0 ....11/29/2023 ... ....03/15/2029 ...
11135F-BH-3 ..... BROADCOM INC ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 157,935 ...85.5060 .................166,737 .................195,000 ................ 166,737 ........... 7,048 ........... 1,753 .................0 .................0 ......2.450 ...... 5.565 FA ...... .................1,805 .................2,389 ....07/21/2023 ... ....02/15/2031 ...
456837-BH-5 ..... ING GROEP NV ................................................ ... ... .......  .......... .. 1.G FE .. ...............1,214,491 . 105.0260 .............. 1,272,917 ..............1,212,000 .............. 1,272,917 .......... 58,476 .............. (50) .................0 .................0 ......6.114 ......1.000 MS ...... ............... 22,642 ......................0 ....09/05/2023 ... ....09/11/2034 ...
053015-AG-8 ..... AUTOMATIC DATA PROCESSING INC .......................... ... ... ....... 1,2 ....... .. 1.D FE .. ...............1,993,960 ...90.2000 .............. 1,804,000 ..............2,000,000 .............. 1,996,145 .................0 .............. 841 .................0 .................0 ......1.700 ...... 1.746 MN ...... .................4,344 ............... 34,000 ....05/11/2021 ... ....05/15/2028 ...
81180W-BK-6 ..... SEAGATE HDD CAYMAN ........................................ ... ... C......  .......... ... 3.B Z .. .............. 6,775,000 . 120.0720 .............. 8,134,878 ..............6,775,000 ..............8,134,878 ...... 1,359,878 .................0 .................0 .................0 ......3.500 ...... 3.501 MS ...... ............... 71,138 ......................0 ....09/08/2023 ... ....06/01/2028 ...
11135F-BK-6 ..... BROADCOM INC ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 259,921 ...87.9576 .................277,066 .................315,000 ................ 277,066 .......... 15,526 ........... 1,619 .................0 .................0 ......3.419 ...... 5.809 AO ...... .................2,274 .................5,385 ....09/07/2023 ... ....04/15/2033 ...
458140-CD-0 ..... INTEL CORP ................................................... ... ... .......  .......... .. 1.F FE .. ................. 310,000 . 100.7760 .................312,406 ................ 310,000 .................312,406 ........... 2,406 .................0 .................0 .................0 ......4.875 ...... 4.875 FA ...... .................5,919 .................6,636 ....02/07/2023 ... ....02/10/2026 ...
054561-AJ-4 ..... EQUITABLE HOLDINGS INC ................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 299,445 ...96.5510 .................251,033 ................ 260,000 .................251,033 ............9,304 .......... (5,989) .................0 .................0 ......4.350 ...... 1.833 AO ...... .................2,231 ............... 11,310 ....08/18/2021 ... ....04/20/2028 ...
816850-AF-8 ..... SEMTECH CORP ................................................ ... ... .......  .......... ... 1.G Z .. ...............2,938,832 ...85.5256 .............. 2,394,717 ..............2,800,000 .............. 2,394,717 ........(537,700) .......... (6,416) .................0 .................0 ......1.625 ...... 0.381 MN ...... .................7,583 ............... 22,750 ....10/24/2023 ... ....11/01/2027 ...
11135F-BL-4 ..... BROADCOM INC ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 372,636 ...87.0655 .................404,855 .................465,000 .................404,855 .......... 30,103 ........... 2,115 .................0 .................0 ......3.469 ...... 6.027 AO ...... .................3,405 .................5,897 ....10/12/2023 ... ....04/15/2034 ...
46115H-BU-0 ..... INTESA SANPAOLO SPA ....................................... ... ... .......  .......... .. 2.B FE .. ...............1,371,448 . 102.4710 .............. 1,381,313 ..............1,348,000 .............. 1,381,313 .......... 12,865 .......... (7,555) .................0 .................0 ......7.000 ......7.000 MN ...... ............... 10,484 ............... 69,826 ....11/14/2022 ... ....11/21/2025 ...
05329W-AR-3 ..... AUTONATION INC ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. .............. 1,746,588 ...85.9860 .............. 1,504,755 ..............1,750,000 ..............1,747,715 .................0 .............. 472 .................0 .................0 ......1.950 ...... 1.980 FA ...... ............... 14,219 ............... 34,125 ....07/26/2021 ... ....08/01/2028 ...
819047-AB-7 ..... SHAKE SHACK INC ............................................ ...@.. .......  .......... ... 4.B Z .. ...............7,935,326 ...81.1415 .............. 7,935,639 ..............9,780,000 .............. 7,935,639 ......... 956,337 .........178,420 .................0 .................0 ......0.000 ...... 4.449 N/A ..... ......................0 ......................0 ....10/10/2023 ... ....03/01/2028 ...
11135F-BP-5 ..... BROADCOM INC ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 490,362 ...82.0980 .................567,297 ................ 691,000 .................567,297 .......... 56,755 ........... 6,023 .................0 .................0 ......3.137 ...... 6.571 MN ...... .................2,770 ............... 15,622 ....10/25/2023 ... ....11/15/2035 ...
46625H-RY-8 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.F FE .. .............. 1,266,179 ...96.6620 .............. 1,250,805 .............. 1,294,000 .............. 1,250,805 .........105,775 ............3,449 .................0 .................0 ......3.782 ......1.000 FA ...... ............... 20,391 ............... 45,935 ....05/12/2022 ... ....02/01/2028 ...
054989-AB-4 ..... BAT CAPITAL CORP ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 87,869 . 104.6290 .................. 94,166 ..................90,000 ..................94,166 ........... 6,251 ............... 47 .................0 .................0 ......6.421 ...... 6.753 FA ...... .................2,392 ......................0 ....09/28/2023 ... ....08/02/2033 ...
82452J-AD-1 ..... SHIFT4 PAYMENTS INC ....................................... ... ... .......  .......... ... 4.B Z .. ...............2,691,371 ...93.3054 .............. 3,275,020 ..............3,510,000 .............. 3,275,020 .........177,523 .........143,757 .................0 .................0 ......0.500 ...... 5.778 FA ...... .................7,313 ............... 17,550 ....06/24/2022 ... ....08/01/2027 ...
11135F-BQ-3 ..... BROADCOM INC ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 481,041 ...80.9474 .................390,166 .................482,000 .................390,166 .......... 42,309 ............... 34 .................0 .................0 ......3.187 ...... 3.199 MN ...... .................1,963 ............... 15,361 ....09/24/2021 ... ....11/15/2036 ...
46647P-DR-4 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ...............1,305,738 . 101.5260 .............. 1,344,198 .............. 1,324,000 .............. 1,344,198 .......... 38,033 .............. 427 .................0 .................0 ......5.350 ......1.000 JD ....... .................5,903 ............... 29,452 ....08/23/2023 ... ....06/01/2034 ...
053484-AB-7 ..... AVALONBAY COMMUNITIES INC ............................... ... ... ....... 1,2 ....... .. 1.G FE .. ...............1,498,215 ...83.7480 .............. 1,256,220 ..............1,500,000 .............. 1,498,566 .................0 .............. 162 .................0 .................0 ......2.050 ...... 2.063 JJ ....... ............... 14,179 ............... 30,750 ....09/08/2021 ... ....01/15/2032 ...
82452T-AA-5 ..... SHIFT TECHNOLOGIES INC ................................... ... ... .......  .......... ... 4.C Z .. ...............8,983,559 ....0.6000 .................. 53,310 ..............8,885,000 ..................53,310 ..... (1,203,794) .........(18,307) .................0 .................0 ......4.750 ......0.000 MN ...... ......................0 .............. 423,015 ....01/14/2022 ... ....05/15/2026 ...
11135F-BT-7 ..... BROADCOM INC ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 135,741 ...93.9324 .................140,899 ................ 150,000 .................140,899 ............4,593 .............. 564 .................0 .................0 ......4.150 ...... 5.539 AO ...... .................1,314 .................3,113 ....07/26/2023 ... ....04/15/2032 ...
482480-AG-5 ..... KLA CORP ..................................................... ... ... .......  .......... .. 1.F FE .. ................. 365,275 ...99.6040 .................352,598 .................354,000 .................352,598 .......... 12,903 .......... (1,080) .................0 .................0 ......4.100 ...... 4.100 MS ...... .................4,274 ............... 13,077 ....03/13/2019 ... ....03/15/2029 ...
054989-AD-0 ..... BAT CAPITAL CORP ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ...................29,655 . 106.9060 .................. 32,072 ..................30,000 ..................32,072 ............2,413 .................4 .................0 .................0 ......7.081 ...... 7.174 FA ...... ................... 879 ......................0 ....09/22/2023 ... ....08/02/2053 ...
82509L-AA-5 ..... SHOPIFY INC ................................................. ... ... .......  .......... ... 3.A Z .. ............. 15,210,035 ...94.2503 .............16,917,929 .............17,950,000 .............16,917,929 ......... 654,343 .........777,597 .................0 .................0 ......0.125 ...... 5.874 MN ...... .................3,740 ............... 19,813 ....08/04/2023 ... ....11/01/2025 ...
11135F-BV-2 ..... BROADCOM INC ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. .................. 96,327 ...95.5180 .................. 80,235 ..................84,000 ..................80,235 ........... 7,314 .............(557) .................0 .................0 ......4.926 ...... 3.806 MN ...... ................... 529 .................4,138 ....09/16/2020 ... ....05/15/2037 ...
49177J-AB-8 ..... KENVUE INC .................................................. ... ... .......  .......... .. 1.F FE .. ................. 294,922 . 100.8350 .................297,464 .................295,000 .................297,464 ............2,532 ............... 10 .................0 .................0 ......5.500 ...... 5.500 MS ...... .................4,462 ......................0 ....03/08/2023 ... ....03/22/2025 ...
05351W-AC-7 ..... AVANGRID INC ................................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 918,813 ...97.1300 .................893,596 .................920,000 .................919,678 .................0 .............. 241 .................0 .................0 ......3.200 ...... 3.228 AO ...... .................6,215 ............... 29,440 ....04/07/2020 ... ....04/15/2025 ...
83304A-AF-3 ..... SNAP INC ..................................................... ...@.. .......  .......... ... 5.B Z .. ............. 21,060,168 .. 80.1007 .............20,305,527 .............25,350,000 .............20,305,527 ...... 1,890,660 ......... 762,942 .................0 .................0 ......0.000 ...... 4.077 N/A ..... ......................0 ......................0 ....10/03/2022 ... ....05/01/2027 ...
120568-BC-3 ..... BUNGE LIMITED FINANCE CORP .............................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 230,291 ...87.0370 .................198,444 .................228,000 .................198,444 .......... 11,546 .............(226) .................0 .................0 ......2.750 ...... 2.628 MN ...... ................... 819 .................6,270 ....10/08/2021 ... ....05/14/2031 ...
49271V-AJ-9 ..... KEURIG DR PEPPER INC ...................................... ... ... .......  .......... .. 2.B FE .. ................. 334,936 ...92.0690 .................304,750 .................331,000 .................304,750 .......... 21,768 .............(324) .................0 .................0 ......3.200 ...... 3.200 MN ...... .................1,765 .................9,541 ....04/07/2020 ... ....05/01/2030 ...
05523R-AF-4 ..... BAE SYSTEMS PLC ............................................ ... ... C...... 1,2 ....... .. 2.A FE .. ................. 428,324 ...82.1880 .................369,846 .................450,000 .................369,846 .......... 17,694 ........... 2,082 .................0 .................0 ......1.900 ...... 2.461 FA ...... .................3,230 .................8,550 ....05/28/2021 ... ....02/15/2031 ...
83417M-AD-6 ..... SOLAREDGE TECHNOLOGIES INC .............................. ...@.. C......  .......... .... 2.C .... ...............4,632,400 ...91.1988 .............. 4,892,816 .............. 5,365,000 .............. 4,892,816 .........208,166 .......... 52,249 .................0 .................0 ......0.000 ...... 8.515 N/A ..... ......................0 ......................0 ....11/06/2023 ... ....09/15/2025 ...
1248EP-CB-7 ..... CCO HOLDINGS LLC ........................................... ... ... ....... 1,2 ....... .. 3.C FE .. .................. 26,850 ...94.2590 .................. 28,278 ..................30,000 ..................28,278 .............. 953 .............. 308 .................0 .................0 ......5.375 ...... 6.938 JD ....... ................... 134 .................1,613 ....03/20/2020 ... ....06/01/2029 ...
49338L-AE-3 ..... KEYSIGHT TECHNOLOGIES .................................... ... ... .......  .......... .. 2.B FE .. ................. 291,737 ...99.7000 .................275,172 ................ 276,000 .................275,172 ............9,291 .......... (1,911) .................0 .................0 ......4.600 ...... 4.600 AO ...... .................2,998 ............... 11,447 ....04/17/2019 ... ....04/06/2027 ...
053611-AJ-8 ..... AVERY DENNISON CORP ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 746,250 . 101.3460 .................760,095 ................ 750,000 .................747,924 .................0 .............. 364 .................0 .................0 ......4.875 ...... 4.939 JD ....... .................2,539 ............... 36,563 ....11/29/2018 ... ....12/06/2028 ...
842587-DN-4 ..... SOUTHERN CO ................................................. ... ... .......  .......... .. 2.B FE .. ............. 19,904,907 . 100.0500 .............20,149,070 .............20,139,000 .............20,149,070 .........211,275 .......... 32,888 .................0 .................0 ......3.875 ...... 4.419 JD ....... ............... 34,684 .............. 390,193 ....12/06/2023 ... ....12/15/2025 ...
1248EP-CE-1 ..... CCO HOLDINGS LLC ........................................... ... ... ....... 1,2 ....... .. 3.C FE .. ................. 148,600 ...90.1480 .................144,237 ................ 160,000 .................144,237 .......... 11,084 .............. 968 .................0 .................0 ......4.500 ...... 5.402 FA ...... .................2,720 .................7,200 ....03/27/2020 ... ....08/15/2030 ...
501889-AF-6 ..... LKQ CORP ..................................................... ... ... .......  .......... .. 2.C FE .. ................. 270,125 . 104.3680 .................283,881 .................272,000 .................283,881 .......... 13,731 ............... 25 .................0 .................0 ......6.250 ...... 6.250 JD ....... ................... 756 .................9,492 ....05/15/2023 ... ....06/15/2033 ...
05565E-AH-8 ..... BMW US CAPITAL LLC ........................................ ... ... ....... 1,2 ....... .. 1.F FE .. ...................58,959 ...96.0230 .................. 56,654 ..................59,000 ..................56,654 ........... 1,530 .................4 .................0 .................0 ......2.800 ...... 2.808 AO ...... ................... 367 .................1,652 ....04/04/2016 ... ....04/11/2026 ...
84921R-AB-6 ..... SPOTIFY USA INC ............................................ ...@.. .......  .......... .... 4.B .... ............. 36,720,350 ...88.3931 .............34,687,220 .............39,242,000 .............34,687,220 ...... 2,273,278 .........531,609 .................0 .................0 ......0.000 ...... 2.245 N/A ..... ......................0 ......................0 ....11/01/2023 ... ....03/15/2026 ...
1248EP-CP-6 ..... CCO HOLDINGS LLC ........................................... ... ... ....... 1,2 ....... .. 3.C FE .. .................. 25,000 ...81.2630 .................. 20,316 ..................25,000 ..................20,316 ........... 1,865 .................0 .................0 .................0 ......4.250 ...... 4.250 JJ ....... ................... 490 .................1,063 ....08/02/2021 ... ....01/15/2034 ...
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50540R-AV-4 ..... LABORATORY CORP OF AMER .................................. ... ... .......  .......... .. 2.B FE .. ................. 532,943 ...97.2480 .................515,415 .................530,000 .................515,415 .......... 18,567 .............(572) .................0 .................0 ......2.300 ...... 2.300 JD ....... ................ 1,016 ............... 10,999 ....11/18/2019 ... ....12/01/2024 ...
054561-AM-7 ..... EQUITABLE HOLDINGS INC ................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 296,425 ...92.8470 .................232,118 .................250,000 .................293,077 .................0 .......... (1,084) .................0 .................0 ......5.000 ...... 3.884 AO ...... .................2,465 ............... 12,500 ....10/08/2020 ... ....04/20/2048 ...
852234-AJ-2 ..... BLOCK INC .................................................... ...@.. .......  .......... .. 3.B FE .. ...............9,692,562 ...87.2339 .............10,659,110 .............12,219,000 .............10,659,110 .........178,961 .........581,370 .................0 .................0 ......0.000 ...... 6.946 N/A ..... ......................0 ......................0 ....06/05/2023 ... ....05/01/2026 ...
12513G-BD-0 ..... CDW LLC ...................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 147,031 ...96.0000 .................153,600 ................ 160,000 .................153,600 ............5,434 ........... 1,257 .................0 .................0 ......4.250 ...... 6.197 AO ...... ................ 1,700 .................4,888 ....09/18/2023 ... ....04/01/2028 ...
512807-AV-0 ..... LAM RESEARCH CORP .......................................... ... ... .......  .......... .. 1.G FE .. ................. 712,641 ...86.0940 .................615,570 ................ 715,000 .................615,570 .......... 49,059 .............. 205 .................0 .................0 ......1.900 ...... 1.900 JD ....... ................... 604 ............... 12,252 ....04/30/2020 ... ....06/15/2030 ...
05583J-AG-7 ..... BPCE SA ...................................................... ... ... C......  .......... .. 2.A FE .. ................. 283,300 ...96.6790 .................265,867 .................275,000 .................265,867 .......... 11,774 .......... (2,566) .................0 .................0 ......2.375 ...... 1.418 JJ ....... .................3,030 .................6,531 ....10/14/2021 ... ....01/14/2025 ...
852234-AK-9 ..... BLOCK INC .................................................... ... ... .......  .......... .. 3.B FE .. ................. 512,251 ...81.5080 .................550,179 ................ 675,000 .................550,179 .......... 26,284 .......... 11,644 .................0 .................0 ......0.250 ......7.016 MN ...... ................... 281 ................... 844 ....08/25/2023 ... ....11/01/2027 ...
12513G-BF-5 ..... CDW LLC ...................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 265,860 ...91.5000 .................279,075 .................305,000 .................279,075 .......... 13,415 ............3,241 .................0 .................0 ......3.250 ...... 5.846 FA ...... .................3,745 .................4,306 ....09/14/2023 ... ....02/15/2029 ...
548661-DR-5 ..... LOWE S COS INC ............................................. ... ... .......  .......... .. 2.A FE .. ................. 641,585 ...96.5040 .................603,151 .................625,000 .................603,151 .......... 33,396 .......... (1,570) .................0 .................0 ......3.650 ...... 3.650 AO ...... .................5,450 ............... 20,544 ....04/03/2019 ... ....04/05/2029 ...
05578D-AG-7 ..... BPCE SA ...................................................... ... ... C......  .......... .. 1.E FE .. ................. 684,542 ...99.5390 .................676,865 ................ 680,000 ................ 680,157 .................0 .............(535) .................0 .................0 ......4.000 ...... 3.918 AO ...... .................5,742 ............... 27,200 ....05/01/2014 ... ....04/15/2024 ...
86333M-AA-6 ..... STRIDE INC ................................................... ... ... .......  .......... .... 3.A .... ............. 23,794,497 . 127.1720 ............. 29,651,424 .............23,316,000 .............29,651,424 ...... 6,480,040 .........(15,911) .................0 .................0 ......1.125 ...... 0.454 MS ...... ............... 87,435 .............. 185,259 ....10/31/2023 ... ....09/01/2027 ...
12513G-BG-3 ..... CDW LLC ...................................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 80,191 ...93.6115 .................. 84,250 ..................90,000 ..................84,250 ........... 2,001 ........... 2,077 .................0 .................0 ......2.670 ...... 5.485 JD ....... ................... 200 .................2,403 ....07/15/2022 ... ....12/01/2026 ...
55903V-BC-6 ..... WARNERMEDIA HOLDINGS INC ................................. ... ... .......  .......... .. 2.C FE .. .............. 1,021,000 ...91.6420 .................935,665 ..............1,021,000 .................935,665 ......... (85,335) .................0 .................0 .................0 ......4.279 ...... 4.279 MS ...... ............... 12,864 ............... 20,670 ....03/09/2022 ... ....03/15/2032 ...
05583J-AH-5 ..... BPCE SA ...................................................... ... ... C...... 2,5 ....... .. 2.A FE .. ................. 301,842 ...93.0660 .................279,198 ................ 300,000 .................279,198 .......... 12,797 .............(445) .................0 .................0 ......1.652 ...... 1.498 AO ...... ................ 1,170 .................4,956 ....08/18/2021 ... ....10/06/2026 ...
866082-AA-8 ..... SUMMIT HOTEL PROPERTIES INC ............................. ... ... .......  .......... .. 3.B FE .. ...............3,682,657 ...89.2339 .............. 3,512,246 .............. 3,936,000 .............. 3,512,246 .........118,669 .......... 44,505 .................0 .................0 ......1.500 ...... 3.963 FA ...... ............... 22,304 ............... 46,635 ....11/17/2023 ... ....02/15/2026 ...
12513G-BH-1 ..... CDW LLC ...................................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 47,764 ...91.6690 .................. 50,418 ..................55,000 ..................50,418 ............2,473 .............. 181 .................0 .................0 ......3.276 ...... 6.356 JD ....... ................... 150 ................... 901 ....11/07/2023 ... ....12/01/2028 ...
58507L-BB-4 ..... MEDTRONIC GLOBAL HLDINGS ................................ ... ... .......  .......... .. 1.G FE .. ................. 705,826 ...99.6770 .................705,712 ................ 708,000 .................705,712 .............(415) .............. 290 .................0 .................0 ......4.250 ...... 4.250 MS ...... ................ 7,606 ............... 14,240 ....03/23/2023 ... ....03/30/2028 ...
059165-EN-6 ..... BALTIMORE GAS AND ELECTRIC CO .......................... ... ... ....... 1,2 ....... .. 1.F FE .. ...............1,497,330 ...85.1440 .............. 1,277,160 ..............1,500,000 .............. 1,497,958 .................0 .............. 249 .................0 .................0 ......2.250 ...... 2.270 JD ....... .................1,500 ............... 33,750 ....06/07/2021 ... ....06/15/2031 ...
87874R-AD-2 ..... TECHTARGET INC ............................................. ...@.. .......  .......... ... 4.B Z .. ...............1,545,193 ...83.0618 .............. 1,474,347 ..............1,775,000 .............. 1,474,347 ........(147,019) .......... 42,513 .................0 .................0 ......0.000 ...... 3.206 N/A ..... ......................0 ......................0 ....04/21/2022 ... ....12/15/2026 ...
12513G-BJ-7 ..... CDW LLC ...................................................... ... ... ....... 1,2 ....... .. 2.C FE .. .............. 1,465,666 ...88.5159 .............. 1,318,887 ..............1,490,000 ..............1,318,887 .......... 85,259 .............. 551 .................0 .................0 ......3.569 ...... 3.788 JD ....... .................4,432 ............... 50,680 ....11/03/2023 ... ....12/01/2031 ...
595017-BC-7 ..... MICROCHIP TECHNOLOGY INC ................................. ... ... .......  .......... .. 2.B FE .. ................. 379,000 ...96.8860 .................367,198 .................379,000 .................367,198 .......... 20,004 .................0 .................0 .................0 ......0.983 ...... 0.983 MS ...... .................1,242 .................3,359 ....05/18/2021 ... ....09/01/2024 ...
06051G-GL-7 ..... BANK OF AMERICA CORP ...................................... ... ... ....... 1,2,5 .... .. 1.G FE .. ...............1,029,327 ...95.4900 .................927,208 ................ 971,000 .................927,208 .......... 34,227 .........(11,617) .................0 .................0 ......3.705 ...... 2.600 AO ...... .................6,695 ............... 28,566 ....12/20/2023 ... ....04/24/2028 ...
87918A-AF-2 ..... TELADOC HEALTH INC ........................................ ... ... .......  .......... ... 2.C Z .. ...............3,078,893 ...81.5590 .............. 3,303,140 ..............4,050,000 .............. 3,303,140 .......... 14,423 .........171,694 .................0 .................0 ......1.250 ...... 7.228 JD ....... .................4,219 ............... 49,375 ....11/02/2023 ... ....06/01/2027 ...
12527G-AH-6 ..... CF INDUSTRIES INC .......................................... ... ... ....... 1 ......... .. 2.B FE .. ................. 635,590 ...98.4693 .................625,280 .................635,000 .................625,280 .......... 10,726 .............. (69) .................0 .................0 ......4.500 ...... 4.487 JD ....... .................2,381 ............... 28,575 ....02/14/2017 ... ....12/01/2026 ...
608190-AM-6 ..... MOHAWK INDUSTRIES INC .................................... ... ... .......  .......... .. 2.A FE .. ................. 269,965 . 103.7670 .................280,171 ................ 270,000 ................ 280,171 .......... 10,204 .................2 .................0 .................0 ......5.850 ...... 5.850 MS ...... .................4,519 ......................0 ....09/11/2023 ... ....09/18/2028 ...
06051G-EN-5 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ...............1,249,030 . 107.7780 .............. 1,120,891 ..............1,040,000 ..............1,200,587 .................0 .......... (5,583) .................0 .................0 ......5.875 ...... 4.608 FA ...... ............... 24,440 ............... 61,100 ....04/01/2013 ... ....02/07/2042 ...
88162G-AA-1 ..... TETRA TECH INC ............................................. ... ... .......  .......... .. 1.F FE .. ...............5,485,300 . 104.3350 .............. 5,634,090 ..............5,400,000 .............. 5,634,090 .........150,776 .......... (1,986) .................0 .................0 ......2.250 ...... 1.896 FA ...... ............... 43,538 ......................0 ....11/16/2023 ... ....08/15/2028 ...
125523-CL-2 ..... CIGNA GROUP ................................................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 156,736 ...87.5600 .................137,469 ................ 157,000 .................137,469 ............5,920 ............... 25 .................0 .................0 ......2.400 ...... 2.419 MS ...... .................1,109 .................3,768 ....03/04/2020 ... ....03/15/2030 ...
617446-8V-4 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 885,940 ...92.0300 .................870,600 .................946,000 ................ 870,600 .........118,328 ............5,996 .................0 .................0 ......0.985 ......1.000 JD ....... ................... 544 .................4,325 ....02/08/2022 ... ....12/10/2026 ...
06051G-GR-4 ..... BANK OF AMERICA CORP ...................................... ... ... ....... 1,2,5 .... .. 1.G FE .. ................. 377,329 ...94.8500 .................355,688 .................375,000 .................355,688 .......... 10,884 .............(417) .................0 .................0 ......3.593 ...... 3.464 JJ ....... .................5,988 ............... 13,474 ....03/16/2022 ... ....07/21/2028 ...
88554D-AD-8 ..... 3D SYSTEMS CORP ............................................ ...@.. .......  .......... ... 4.B Z .. .............. 1,860,283 ...75.3805 .............. 1,941,048 .............. 2,575,000 .............. 1,941,048 .........301,736 ......... 243,927 .................0 .................0 ......0.000 ...... 9.632 N/A ..... ......................0 ......................0 ....05/12/2023 ... ....11/15/2026 ...
125896-BN-9 ..... CMS ENERGY CORP ............................................ ... ... ....... 1,2 ....... .. 2.B FE .. .................. 88,920 ...95.0090 .................. 69,357 ..................73,000 ..................69,357 ........... 3,628 .............(485) .................0 .................0 ......4.875 ...... 3.518 MS ...... ................ 1,186 .................3,559 ....09/30/2019 ... ....03/01/2044 ...
61747Y-EA-9 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 568,323 ...97.7650 .................561,169 .................574,000 .................561,169 .......... 29,728 ........... 1,450 .................0 .................0 ......0.790 ......1.000 MN ...... ................... 390 .................4,085 ....11/03/2021 ... ....05/30/2025 ...
06406H-CS-6 ..... BANK OF NEW YORK MELLON CORP ........................... ... ... ....... 2 ......... .. 1.F FE .. ...............2,620,882 ...99.7920 .............. 2,591,598 .............. 2,597,000 .............. 2,596,980 .................0 .......... (4,083) .................0 .................0 ......3.650 ...... 3.490 FA ...... ............... 38,706 ............... 94,791 ....02/17/2017 ... ....02/04/2024 ...
896945-AD-4 ..... TRIPADVISOR INC ............................................ ... ... .......  .......... .... 4.A .... .............. 1,666,405 ...87.5497 .............. 1,729,107 ..............1,975,000 ..............1,729,107 .......... 24,231 .......... 38,471 .................0 .................0 ......0.250 ...... 6.929 AO ...... .................1,234 .................2,344 ....11/13/2023 ... ....04/01/2026 ...
12592B-AQ-7 ..... CNH INDUSTRIAL CAPITAL LLC .............................. ... ... ....... 1,2 ....... .. 2.A FE .. .................. 88,971 ...98.6480 ..................88,783 ..................90,000 ..................88,783 .............(323) .............. 135 .................0 .................0 ......4.550 ...... 4.810 AO ...... ................... 921 .................2,048 ....04/04/2023 ... ....04/10/2028 ...
61747Y-ER-2 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 200,214 ...97.8050 .................196,587 ................ 201,000 .................196,587 .......... 22,001 ............... 47 .................0 .................0 ......4.210 ......1.000 AO ...... .................1,669 .................2,977 ....04/21/2022 ... ....04/20/2028 ...
06051G-HQ-5 ..... BANK OF AMERICA CORP ...................................... ... ... ....... 1,2,5 .... .. 1.G FE .. ................. 498,545 ...94.6500 .................496,913 .................525,000 .................496,913 .......... (4,711) ........... 3,078 .................0 .................0 ......3.974 ...... 4.827 FA ...... .................8,345 ............... 20,864 ....01/18/2023 ... ....02/07/2030 ...
90353T-AL-4 ..... UBER TECHNOLOGIES INC .................................... ... ... .......  .......... ... 4.C Z .. ............. 27,472,378 . 108.9550 ............. 29,041,955 .............26,655,000 .............29,041,955 ...... 1,581,853 .........(12,276) .................0 .................0 ......0.875 ...... 0.249 JD ....... ............... 23,971 ......................0 ....12/06/2023 ... ....12/01/2028 ...
12621E-AL-7 ..... CNO FINANCIAL GROUP INC .................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 725,000 ...98.2500 .................712,313 .................725,000 .................712,313 .......... 25,585 .................0 .................0 .................0 ......5.250 ...... 5.249 MN ...... .................3,278 ............... 38,063 ....05/29/2019 ... ....05/30/2029 ...
61747Y-EY-7 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 456,595 . 108.0220 .................461,255 .................427,000 .................461,255 ........... 5,650 .............(937) .................0 .................0 ......6.342 ......1.000 AO ...... .................5,491 ............... 12,820 ....07/19/2023 ... ....10/18/2033 ...
06406R-AZ-0 ..... BANK OF NEW YORK MELLON CORP ........................... ... ... ....... 2 ......... .. 1.F FE .. ................. 249,850 ...88.4310 .................221,078 .................250,000 .................249,891 .................0 ............... 20 .................0 .................0 ......1.900 ...... 1.909 JJ ....... .................2,058 .................4,750 ....10/20/2021 ... ....01/25/2029 ...
91332U-AB-7 ..... UNITY SOFTWARE INC ........................................ ...@.. .......  .......... ... 4.A Z .. ............. 20,291,962 ...83.2276 .............20,400,749 .............24,512,000 .............20,400,749 ...... 1,263,809 .........836,643 .................0 .................0 ......0.000 ...... 4.833 N/A ..... ......................0 ......................0 ....12/06/2022 ... ....11/15/2026 ...
126307-BB-2 ..... CSC HOLDINGS LLC ........................................... ... ... ....... 1,2 ....... .. 4.B FE .. ................. 142,500 ...76.0750 .................152,150 ................ 200,000 .................152,150 ........... 5,878 ........... 3,772 .................0 .................0 ......4.125 ...... 9.517 JD ....... ................... 688 .................8,250 ....04/18/2023 ... ....12/01/2030 ...
61747Y-FG-5 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 423,603 . 101.6900 .................433,200 .................426,000 .................433,200 ............9,536 ............... 58 .................0 .................0 ......5.424 ......1.000 JJ ....... ............... 10,269 ......................0 ....07/19/2023 ... ....07/21/2034 ...
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06051G-HW-2 ..... BANK OF AMERICA CORP ...................................... ... ... ....... 1,2,5 .... .. 1.G FE .. ................. 277,497 ...97.3750 .................258,044 .................265,000 .................258,044 .......... 11,595 .......... (3,940) .................0 .................0 ......2.456 ...... 0.946 AO ...... .................1,247 .................6,508 ....08/16/2021 ... ....10/22/2025 ...
91688F-AB-0 ..... UPWORK INC ................................................... ... ... .......  .......... ... 4.B Z .. ...............8,321,439 ...85.7376 .............. 9,212,505 .............10,745,000 .............. 9,212,505 ......... 628,443 ......... 539,085 .................0 .................0 ......0.250 ...... 6.467 FA ...... ............... 10,148 ............... 26,863 ....09/20/2022 ... ....08/15/2026 ...
126307-BD-8 ..... CSC HOLDINGS LLC ........................................... ... ... ....... 1,2 ....... .. 5.B FE .. ...............1,804,305 ...60.2120 .............. 1,210,261 ..............2,010,000 ..............1,210,261 .......... 81,024 .......... 18,511 .................0 .................0 ......4.625 ...... 6.123 JD ....... .................7,747 ............... 92,963 ....06/27/2022 ... ....12/01/2030 ...
62954H-AY-4 ..... NXP BV/NXP FDG/NXP USA ................................... ... ... .......  .......... .. 2.A FE .. ................. 200,584 ...92.0330 .................184,987 ................ 201,000 .................184,987 .......... 10,749 ............... 47 .................0 .................0 ......3.400 ...... 3.400 MN ...... .................1,139 .................6,834 ....04/29/2020 ... ....05/01/2030 ...
06428C-AA-2 ..... BANK OF AMERICA NA ........................................ ... ... ....... 1,2 ....... .. 1.E FE .. ................. 250,000 . 101.8460 .................254,615 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......5.526 ...... 5.526 FA ...... .................5,104 ......................0 ....08/14/2023 ... ....08/18/2026 ...
92277G-AY-3 ..... VENTAS REALTY LP ........................................... ... ... .......  .......... .. 2.A FE .. ............. 23,984,654 . 105.5000 .............25,161,750 .............23,850,000 .............25,161,750 ...... 1,204,168 .........(27,071) .................0 .................0 ......3.750 ...... 3.550 JD ....... ............... 74,531 .............. 417,375 ....11/02/2023 ... ....06/01/2026 ...
126307-BF-3 ..... CSC HOLDINGS LLC ........................................... ... ... ....... 1,2 ....... .. 4.B FE .. ................. 275,188 ...72.5000 .................293,625 .................405,000 .................293,625 .......... 13,509 ............4,929 .................0 .................0 ......3.375 ...... 9.415 FA ...... .................5,164 .................3,375 ....08/21/2023 ... ....02/15/2031 ...
65480C-AF-2 ..... NISSAN MOTOR ACCEPTANCE .................................. ... ... .......  .......... .. 2.C FE .. ................. 535,626 . 105.4850 .................565,397 .................536,000 .................565,397 .......... 29,752 ............... 19 .................0 .................0 ......7.050 ...... 7.050 MS ...... ............... 11,126 ......................0 ....09/12/2023 ... ....09/15/2028 ...
06051G-KA-6 ..... BANK OF AMERICA CORP ...................................... ... ... ....... 1,2,5 .... .. 1.G FE .. ................. 625,000 ...81.6540 .................510,338 .................625,000 .................510,338 .......... 29,019 .................0 .................0 .................0 ......2.299 ...... 2.299 JJ ....... .................6,386 ............... 14,369 ....07/15/2021 ... ....07/21/2032 ...
928298-AQ-1 ..... VISHAY INTERTECHNOLOGY INC .............................. ... ... .......  .......... .. 3.A FE .. ............. 19,584,286 ...98.4918 ............. 19,353,639 .............19,650,000 .............19,353,639 ........(231,778) ........... 1,131 .................0 .................0 ......2.250 ...... 2.301 MS ...... .............. 133,866 ......................0 ....11/03/2023 ... ....09/15/2030 ...
126307-BH-9 ..... CSC HOLDINGS LLC ........................................... ... ... ....... 1,2 ....... .. 4.B FE .. ................. 138,000 ...75.6080 .................151,216 ................ 200,000 .................151,216 .......... 10,681 ............2,535 .................0 .................0 ......4.500 .....10.059 MN ...... .................1,150 .................4,500 ....06/23/2023 ... ....11/15/2031 ...
67066G-AF-1 ..... NVIDIA CORP ................................................. ... ... .......  .......... .. 1.E FE .. ................. 373,122 ...92.6330 .................338,110 .................365,000 .................338,110 .......... 26,486 .............(689) .................0 .................0 ......2.850 ...... 2.850 AO ...... .................2,601 .................9,377 ....03/26/2020 ... ....04/01/2030 ...
071813-BY-4 ..... BAXTER INTERNATIONAL INC ................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 249,157 ...94.7110 .................236,778 .................250,000 .................249,384 .................0 ............... 85 .................0 .................0 ......3.950 ...... 3.995 AO ...... .................2,469 .................9,875 ....05/11/2021 ... ....04/01/2030 ...
94419L-AF-8 ..... WAYFAIR INC ................................................. ... ... .......  .......... .... 4.C .... ...............4,937,505 ...87.8555 .............. 5,907,404 ..............6,724,000 .............. 5,907,404 .........800,553 ......... 332,208 .................0 .................0 ......1.000 .....10.271 FA ...... ............... 25,402 ............... 37,290 ....10/13/2023 ... ....08/15/2026 ...
12661P-AD-1 ..... CSL FINANCE PLC ............................................ ... ... C...... 2 ......... .. 1.G FE .. ................. 111,985 ...95.3040 .................106,740 ................ 112,000 ................ 106,740 ........... 5,518 .................0 .................0 .................0 ......4.625 ...... 4.626 AO ...... ................... 921 .................5,180 ....04/20/2022 ... ....04/27/2042 ...
67077M-AT-5 ..... NUTRIEN LTD ................................................. ... ... .......  .......... .. 2.B FE .. ................. 460,547 ...98.0680 .................437,384 .................446,000 .................437,384 .......... 22,536 .......... (1,376) .................0 .................0 ......4.200 ...... 4.200 AO ...... .................4,683 ............... 16,859 ....03/19/2019 ... ....04/01/2029 ...
06051G-KY-4 ..... BANK OF AMERICA CORP ...................................... ... ... ....... 1,2,5 .... .. 1.G FE .. ................. 594,963 ...98.9230 .................618,269 .................625,000 .................618,269 .......... 22,464 ............2,436 .................0 .................0 ......5.015 ...... 5.620 JJ ....... ............... 13,843 ............... 31,344 ....11/15/2022 ... ....07/22/2033 ...
94974B-GA-2 ..... WELLS FARGO & CO ........................................... ... ... .......  .......... .. 2.A FE .. ............. (2,783,454) ...98.6894 .............(2,689,286) .............(2,725,000) .............(2,689,286) .........(47,018) ........... 6,737 .................0 .................0 ......3.300 ...... 3.041 MS ...... .............. (27,977) .............. (89,925) ....01/16/2015 ... ....09/09/2024 ...
126650-DP-2 ..... CVS HEALTH CORP ............................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 129,940 ...71.2930 .................. 92,681 ................ 130,000 ..................92,681 ........... 2,865 .................2 .................0 .................0 ......2.700 ...... 2.703 FA ...... .................1,268 .................3,510 ....08/12/2020 ... ....08/21/2040 ...
674599-DC-6 ..... OCCIDENTAL PETROLEUM COR ................................. ... ... .......  .......... .. 2.C FE .. ................. 331,854 . 100.7230 .................299,147 .................297,000 .................299,147 ........... 9,816 .......... (5,317) .................0 .................0 ......5.550 ...... 5.550 MS ...... .................4,853 ............... 16,037 ....09/12/2019 ... ....03/15/2026 ...
07330M-AA-5 ..... TRUIST BANK ................................................. ... ... ....... 2 ......... .. 1.F FE .. ...............3,915,090 ...95.8140 .............. 3,725,248 ..............3,888,000 .............. 3,896,996 .................0 .......... (3,099) .................0 .................0 ......3.800 ...... 3.710 AO ...... ............... 25,034 .............. 147,744 ....02/17/2017 ... ....10/30/2026 ...
94974B-GK-0 ..... WELLS FARGO & CO ........................................... ... ... .......  .......... .. 2.A FE .. ............. (2,802,641) ...82.5898 .............(2,547,895) .............(3,085,000) .............(2,547,895) ........(147,085) .......... (6,936) .................0 .................0 ......3.900 ...... 4.501 MN ...... .............. (20,053) .............(120,315) ....05/20/2019 ... ....05/01/2045 ...
126650-DX-5 ..... CVS HEALTH CORP ............................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 186,332 . 102.5790 .................191,823 ................ 187,000 .................191,823 ............5,427 ............... 64 .................0 .................0 ......5.250 ...... 5.305 JJ ....... .................5,700 ......................0 ....05/30/2023 ... ....01/30/2031 ...
677415-CT-6 ..... OHIO POWER COMPANY ........................................ ... ... .......  .......... .. 1.G FE .. ...............1,115,246 ...81.3030 .................908,158 ..............1,117,000 .................908,158 .......... 75,486 .............. 153 .................0 .................0 ......1.625 ...... 1.625 JJ ....... .................8,370 ............... 17,481 ....01/05/2021 ... ....01/15/2031 ...
06051G-LH-0 ..... BANK OF AMERICA CORP ...................................... ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 306,000 . 100.2300 .................306,704 ................ 306,000 .................306,704 .............. 704 .................0 .................0 .................0 ......5.288 ...... 5.289 AO ...... .................2,967 .................8,091 ....04/19/2023 ... ....04/25/2034 ...
958102-AS-4 ..... WESTERN DIGITAL CORP ...................................... ... ... .......  .......... .. 3.A FE .. ............. 11,223,452 . 122.1890 ............. 13,532,432 .............11,075,000 .............13,532,432 ...... 2,311,858 .......... (2,878) .................0 .................0 ......3.000 ...... 2.700 MN ...... ............... 53,529 ......................0 ....12/04/2023 ... ....11/15/2028 ...
12665V-AA-0 ..... CVSPAS 14 A2 - CMBS ....................................... ... ... .......  .......... .. 2.B FE .. ................. 173,955 ...92.1919 .................160,576 .................174,175 ................ 160,576 ............5,952 ............... 12 .................0 .................0 ......4.163 ...... 4.180 MON ..... ................... 423 .................7,251 ....05/28/2019 ... ....08/11/2036 ...
682680-BG-7 ..... ONEOK INC .................................................... ... ... .......  .......... .. 2.B FE .. ................. 586,100 . 106.4510 .................622,741 .................585,000 .................622,741 .......... 34,110 .............. (82) .................0 .................0 ......6.100 ......6.100 MN ...... .................4,560 ............... 31,905 ....11/15/2022 ... ....11/15/2032 ...
080807-AA-8 ..... BELROSE FUNDING TRUST .................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 100,000 ...79.8660 ..................79,866 ................ 100,000 ................ 100,000 .................0 .................0 .................0 .................0 ......2.330 ...... 2.330 FA ...... ................... 880 .................2,330 ....08/11/2020 ... ....08/15/2030 ...
977852-AD-4 ..... WOLFSPEED INC ............................................... ... ... .......  .......... ... 4.B Z .. ............. 17,129,011 ...67.0964 .............13,972,825 .............20,825,000 .............13,972,825 ..... (2,230,549) ......... 140,325 .................0 .................0 ......1.875 ...... 4.901 JD ....... ............... 32,539 .............. 380,977 ....12/06/2023 ... ....12/01/2029 ...
12803R-AC-8 ..... CAIXABANK SA ................................................ ... ... C...... 2,5 ....... .. 2.B FE .. ................. 290,000 . 105.4156 .................305,705 .................290,000 .................305,705 .......... 15,705 .................0 .................0 .................0 ......6.840 ...... 6.840 MS ...... .................5,951 ......................0 ....09/06/2023 ... ....09/13/2034 ...
68389X-CH-6 ..... ORACLE CORP ................................................. ... ... .......  .......... .. 2.B FE .. ................. 588,440 . 107.7170 .................634,456 .................589,000 .................634,456 .......... 18,175 ............... 61 .................0 .................0 ......6.150 ...... 6.150 MN ...... .................5,232 ............... 32,639 ....11/07/2022 ... ....11/09/2029 ...
06368L-WU-6 ..... BANK OF MONTREAL ........................................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 444,663 . 103.6320 .................466,344 .................450,000 .................466,344 .......... 21,476 .............. 205 .................0 .................0 ......5.717 ...... 5.997 MS ...... ................ 6,860 ......................0 ....10/13/2023 ... ....09/25/2028 ...
98139A-AC-9 ..... WORKIVA INC ................................................. ... ... .......  .......... ... 4.B Z .. ............. 20,372,249 . 101.6640 .............20,724,206 .............20,385,000 .............20,724,206 ......... 351,273 .............. 684 .................0 .................0 ......1.250 ...... 1.262 FA ...... ............... 94,847 ......................0 ....10/26/2023 ... ....08/15/2028 ...
141781-BZ-6 ..... CARGILL INC ................................................. ... ... ....... 1,2 ....... .. 1.F FE .. ................. 113,859 . 102.6950 .................117,072 ................ 114,000 ................ 117,072 ........... 2,860 ............... 11 .................0 .................0 ......5.125 ...... 5.141 AO ...... .................1,298 .................5,843 ....10/05/2022 ... ....10/11/2032 ...
69047Q-AC-6 ..... OVINTIV INC ................................................. ... ... .......  .......... .. 2.C FE .. ................. 394,364 . 103.5640 .................409,076 .................395,000 .................409,076 .......... 14,686 ............... 26 .................0 .................0 ......6.250 ...... 6.250 JJ ....... ............... 14,401 ......................0 ....05/16/2023 ... ....07/15/2033 ...
084423-AV-4 ..... W R BERKLEY CORP ........................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 497,940 ...71.8250 .................359,125 ................ 500,000 .................498,053 .................0 ............... 39 .................0 .................0 ......3.550 ...... 3.572 MS ...... .................4,487 ............... 17,750 ....03/09/2021 ... ....03/30/2052 ...
98149G-AA-8 ..... WORLD KINECT CORPORATION ................................. ... ... .......  .......... .... 3.B .... ............. 10,862,996 . 101.1040 .............11,070,888 .............10,950,000 ............ 11,070,888 .........200,357 ............7,535 .................0 .................0 ......3.250 ...... 3.423 JJ ....... ..............182,880 ......................0 ....09/26/2023 ... ....07/01/2028 ...
142339-AH-3 ..... CARLISLE COMPANIES INC ................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 74,717 ...95.8170 ..................68,030 ..................71,000 ..................68,030 ........... 2,366 .............(469) .................0 .................0 ......3.750 ...... 2.996 JD ....... ................... 222 .................2,663 ....10/24/2019 ... ....12/01/2027 ...
693475-BL-8 ..... PNC FINANCIAL SERVICES ................................... ... ... .......  .......... .. 1.G FE .. ................. 911,000 ...99.2540 .................904,200 ................ 911,000 .................904,200 .......... (6,800) .................0 .................0 .................0 ......4.758 ......1.000 JJ ....... ............... 18,663 ............... 19,232 ....01/19/2023 ... ....01/26/2027 ...
06406R-AN-7 ..... BANK OF NEW YORK MELLON CORP ........................... ... ... ....... 2 ......... .. 1.F FE .. ................. 440,736 ...95.9730 .................446,274 .................465,000 .................446,274 ........... 5,488 ........... 8,713 .................0 .................0 ......1.600 ...... 3.620 AO ...... .................1,385 .................7,440 ....07/27/2022 ... ....04/24/2025 ...
98936J-AD-3 ..... ZENDESK INC ................................................. ... ... .......  .......... ... 4.B Z .. ............. (9,084,850) ....0.0000 ........................ 0 .............(9,125,000) ........................ 0 ...... 9,106,729 .........(15,948) .................0 .................0 ......0.625 ......0.000 JD ....... .............. (59,566) ......................0 ....12/12/2022 ... ....06/15/2025 ...
143658-BJ-0 ..... CARNIVAL CORP ............................................... ... ... ....... 1,2 ....... .. 3.C FE .. ................. 277,281 . 104.7500 .................282,825 ................ 270,000 .................282,825 ........... 6,775 .......... (1,231) .................0 .................0 ......9.875 ...... 9.127 FA ...... ............... 11,109 ............... 16,047 ....03/10/2023 ... ....08/01/2027 ...
694308-JG-3 ..... PACIFIC GAS + ELECTRIC ................................... ... ... .......  .......... .. 2.C FE .. ................. 385,599 ...82.6560 .................319,052 ................ 386,000 .................319,052 .......... 28,944 ............... 33 .................0 .................0 ......2.500 ...... 2.500 FA ...... .................4,021 .................9,067 ....06/16/2020 ... ....02/01/2031 ...
084664-CX-7 ..... BERKSHIRE HATHAWAY FINANCE CORP ....................... ... ... ....... 1,2 ....... .. 1.C FE .. .............. 1,971,316 ...65.3210 .............. 1,306,420 ..............2,000,000 .............. 1,973,265 .................0 .............. 675 .................0 .................0 ......2.500 ...... 2.569 JJ ....... ............... 23,056 ............... 50,000 ....01/06/2021 ... ....01/15/2051 ...
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143658-BN-1 ..... CARNIVAL CORP ............................................... ... ... ....... 1,2 ....... .. 4.C FE .. ................. 164,925 ...97.2500 .................160,463 ................ 165,000 .................160,463 .......... 42,634 ............... 12 .................0 .................0 ......5.750 ...... 5.757 MS ...... .................3,163 .................9,488 ....02/10/2021 ... ....03/01/2027 ...
716973-AC-6 ..... PFIZER INVESTMENT ENTER .................................. ... ... .......  .......... .. 1.F FE .. ................. 973,830 . 100.0500 .................975,488 .................975,000 .................975,488 ........... 1,527 .............. 126 .................0 .................0 ......4.450 ...... 4.450 MN ...... .................5,062 ............... 20,555 ....05/16/2023 ... ....05/19/2028 ...
06406R-BD-8 ..... BANK OF NEW YORK MELLON CORP ........................... ... ... .......  .......... .. 1.F FE .. ................. 209,796 ...96.9140 .................203,519 ................ 210,000 .................203,519 ........... 8,487 ............... 27 .................0 .................0 ......3.850 ...... 3.866 AO ...... .................1,460 .................8,085 ....04/19/2022 ... ....04/26/2029 ...
143658-BQ-4 ..... CARNIVAL CORP ............................................... ... ... ....... 1,2 ....... .. 3.B FE .. ................. 225,750 ...93.0000 .................241,800 ................ 260,000 .................241,800 .......... 14,774 ........... 1,276 .................0 .................0 ......4.000 ...... 7.305 FA ...... .................4,333 ......................0 ....11/08/2023 ... ....08/01/2028 ...
718172-CW-7 ..... PHILIP MORRIS INTL INC ................................... ... ... .......  .......... .. 1.F FE .. ................. 451,611 . 104.9740 .................474,484 .................452,000 .................474,484 .......... 13,368 ............... 43 .................0 .................0 ......5.625 ...... 5.625 MN ...... .................3,108 ............... 22,912 ....11/15/2022 ... ....11/17/2029 ...
08661U-AA-4 ..... BETH ISRAEL DEACONESS MEDICAL CENTER INC ............ ... ... ....... 1,2 ....... .. 1.G FE .. ................. 360,761 ...87.7560 .................351,024 ................ 400,000 .................368,367 .................0 ........... 6,053 .................0 .................0 ......2.220 ...... 4.121 JJ ....... .................4,440 ................ 8,880 ....09/22/2022 ... ....07/01/2028 ...
143658-BR-2 ..... CARNIVAL CORP ............................................... ... ... ....... 1,2 ....... .. 4.C FE .. .................. 25,000 ...96.2210 .................. 24,055 ..................25,000 .................. 24,055 ........... 7,396 .................0 .................0 .................0 ......6.000 ...... 5.998 MN ...... ................... 250 .................1,500 ....10/19/2021 ... ....05/01/2029 ...
71951Q-AC-6 ..... PHYSICIANS REALTY LP ...................................... ... ... .......  .......... .. 2.B FE .. ................. 469,008 ...82.4220 .................387,383 ................ 470,000 .................387,383 .......... 33,574 ............... 82 .................0 .................0 ......2.625 ...... 2.625 MN ...... .................2,056 ............... 11,108 ....10/07/2021 ... ....11/01/2031 ...
06406R-BJ-5 ..... BANK OF NEW YORK MELLON CORP ........................... ... ... ....... 2,5 ....... .. 1.F FE .. ................. 125,000 ...98.9370 .................123,671 .................125,000 .................123,671 .............. 576 .................0 .................0 .................0 ......4.414 ...... 4.417 JJ ....... .................2,406 .................5,487 ....07/19/2022 ... ....07/24/2026 ...
143658-BW-1 ..... CARNIVAL CORP ............................................... ... ... ....... 1,2 ....... .. 3.B FE .. .................. 90,000 . 104.4120 .................. 93,971 ..................90,000 ..................93,971 ........... 3,971 .................0 .................0 .................0 ......7.000 ......7.000 FA ...... .................2,503 ......................0 ....08/01/2023 ... ....08/15/2029 ...
72650R-BM-3 ..... PLAINS ALL AMER PIPELINE ................................ ... ... .......  .......... .. 2.B FE .. ................. 680,896 ...92.1730 .................624,009 ................ 677,000 .................624,009 .......... 48,040 .............(514) .................0 .................0 ......3.550 ...... 3.550 JD ....... ................ 1,068 ............... 21,696 ....09/09/2019 ... ....12/15/2029 ...
090572-AR-9 ..... BIO RAD LABORATORIES INC ................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 249,480 ...95.0130 .................237,533 .................250,000 .................249,661 .................0 ............... 99 .................0 .................0 ......3.300 ...... 3.345 MS ...... .................2,429 .................8,250 ....02/23/2022 ... ....03/15/2027 ...
14448C-AY-0 ..... CARRIER GLOBAL CORP ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 172,728 . 108.1590 .................187,115 ................ 173,000 ................ 187,115 .......... 14,390 ............... (4) .................0 .................0 ......5.900 ...... 5.922 MS ...... ................... 879 ......................0 ....11/15/2023 ... ....03/15/2034 ...
74005P-BT-0 ..... LINDE INC/CT ................................................ ... ... .......  .......... .. 1.F FE .. ................. 582,733 ...83.1480 .................485,583 .................584,000 .................485,583 .......... 55,399 .............. 113 .................0 .................0 ......1.100 ......1.100 FA ...... .................2,516 .................6,029 ....08/03/2020 ... ....08/10/2030 ...
06406R-BL-0 ..... BANK OF NEW YORK MELLON CORP ........................... ... ... ....... 1,2,5 .... .. 1.F FE .. ...................94,493 . 103.6780 .................. 93,310 ..................90,000 ..................93,310 ........... 1,086 .............(841) .................0 .................0 ......5.802 ...... 4.645 AO ...... ................... 957 .................5,222 ....12/07/2022 ... ....10/25/2028 ...
15089Q-AN-4 ..... CELANESE US HOLDINGS LLC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 168,717 . 104.5000 .................177,650 ................ 170,000 ................ 177,650 .......... 12,437 ............... 41 .................0 .................0 ......6.330 ...... 6.487 JJ ....... .................4,962 .................8,569 ....10/17/2023 ... ....07/15/2029 ...
747525-BN-2 ..... QUALCOMM INC ................................................ ... ... .......  .......... .. 1.F FE .. ................. 695,332 ...88.5820 .................655,504 ................ 740,000 .................655,504 .......... 32,121 ............5,435 .................0 .................0 ......1.300 ...... 1.300 MN ...... .................1,096 .................8,679 ....04/23/2018 ... ....05/20/2028 ...
09062X-AF-0 ..... BIOGEN INC .................................................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 863,766 ...98.3720 .................821,406 .................835,000 .................840,624 .................0 .......... (3,677) .................0 .................0 ......4.050 ...... 3.573 MS ...... .................9,957 ............... 33,818 ....01/05/2017 ... ....09/15/2025 ...
15089Q-AP-9 ..... CELANESE US HOLDINGS LLC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 100,000 . 105.8627 .................105,863 ................ 100,000 .................105,863 .......... 10,153 .................0 .................0 .................0 ......6.379 ...... 6.379 JJ ....... .................2,941 .................6,397 ....07/07/2022 ... ....07/15/2032 ...
74762E-AF-9 ..... QUANTA SERVICES INC ....................................... ... ... .......  .......... .. 2.C FE .. ................. 329,885 ...87.9910 .................291,249 .................331,000 .................291,249 .......... 26,271 ............... 95 .................0 .................0 ......2.900 ...... 2.900 AO ...... .................2,400 .................8,647 ....09/17/2020 ... ....10/01/2030 ...
064159-4B-9 ..... BANK OF NOVA SCOTIA ....................................... ... ... ....... 1 ......... .. 1.F FE .. ................. 365,846 ...82.9160 .................397,997 ................ 480,000 .................397,997 ........... 7,221 .......... 10,462 .................0 .................0 ......2.150 ...... 5.602 FA ...... .................4,300 ............... 10,320 ....09/30/2022 ... ....08/01/2031 ...
15089Q-AX-2 ..... CELANESE US HOLDINGS LLC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 201,631 . 105.9360 .................222,466 ................ 210,000 .................222,466 .......... 20,662 .............. 173 .................0 .................0 ......6.550 ...... 7.282 MN ...... .................1,758 .................3,095 ....10/25/2023 ... ....11/15/2030 ...
756109-BS-2 ..... REALTY INCOME CORP ........................................ ... ... .......  .......... .. 1.G FE .. ................. 626,347 . 100.6270 .................636,969 .................633,000 .................636,969 ........... 9,877 .............. 720 .................0 .................0 ......4.700 ...... 4.700 JD ....... .................1,322 ............... 18,845 ....04/05/2023 ... ....12/15/2028 ...
092113-AT-6 ..... BLACK HILLS CORP ........................................... ... ... ....... 1,2 ....... .. 2.A FE .. .................. 99,658 ...84.0350 .................. 84,035 ................ 100,000 ..................99,769 .................0 ............... 32 .................0 .................0 ......2.500 ...... 2.539 JD ....... ................... 111 .................2,500 ....06/12/2020 ... ....06/15/2030 ...
15089Q-AY-0 ..... CELANESE US HOLDINGS LLC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 896,909 . 108.4600 .............. 1,006,509 .................928,000 ..............1,006,509 ......... 109,223 .............. 376 .................0 .................0 ......6.700 ......7.171 MN ...... .................7,945 ............... 13,990 ....10/25/2023 ... ....11/15/2033 ...
759351-AN-9 ..... REINSURANCE GRP OF AMER .................................. ... ... .......  .......... .. 2.A FE .. ................. 743,474 ...95.1960 .................747,287 ................ 785,000 .................747,287 .......... 33,409 ............4,964 .................0 .................0 ......3.900 ...... 3.900 MN ...... .................3,912 ............... 27,605 ....06/20/2019 ... ....05/15/2029 ...
064159-VL-7 ..... BANK OF NOVA SCOTIA ....................................... ... ... .......  .......... .. 1.F FE .. ...................73,599 ...94.7540 ..................71,066 ..................75,000 ..................71,066 ............1,939 .............. 411 .................0 .................0 ......1.300 ......1.871 JD ....... .....................54 ................... 975 ....01/19/2022 ... ....06/11/2025 ...
151290-BV-4 ..... CEMEX SAB DE CV ............................................ ... ... C...... 2 ......... .. 3.A FE .. ................. 460,250 ...98.2500 .................589,500 ................ 600,000 .................589,500 ............1,293 .......... 12,207 .................0 .................0 ......5.450 ...... 9.130 MN ...... .................3,815 ............... 32,700 ....04/06/2020 ... ....11/19/2029 ...
760759-BC-3 ..... REPUBLIC SERVICES INC .................................... ... ... .......  .......... .. 2.A FE .. ................. 391,987 . 102.5770 .................404,154 .................394,000 .................404,154 .......... 12,061 .............. 103 .................0 .................0 ......5.000 ...... 5.000 AO ...... .................4,925 .................9,485 ....03/21/2023 ... ....04/01/2034 ...
09247X-AS-0 ..... BLACKROCK INC ............................................... ... ... ....... 1,2 ....... .. 1.D FE .. ...............1,982,200 ...83.5000 ..............1,670,000 ..............2,000,000 .............. 1,985,459 .................0 ........... 1,613 .................0 .................0 ......2.100 ...... 2.198 FA ...... ............... 14,700 ............... 42,000 ....12/01/2021 ... ....02/25/2032 ...
151290-BX-0 ..... CEMEX SAB DE CV ............................................ ... ... C...... 2 ......... .. 3.A FE .. ................. 315,000 ...96.0000 .................302,400 .................315,000 .................302,400 ............9,490 .................0 .................0 .................0 ......5.200 ...... 5.199 MS ...... .................4,732 ............... 16,380 ....09/14/2020 ... ....09/17/2030 ...
775109-CG-4 ..... ROGERS COMMUNICATIONS IN ................................. ... ... .......  .......... .. 2.C FE .. ................. 635,958 ...95.5070 .................607,423 ................ 636,000 .................607,423 ......... (28,539) .................5 .................0 .................0 ......3.200 ...... 3.200 MS ...... .................5,993 ............... 10,176 ....03/07/2022 ... ....03/15/2027 ...
06654D-AF-4 ..... BANNER HEALTH ............................................... ... ... ....... 1,2 ....... .. 1.D FE .. ................. 295,000 ...83.0490 .................244,995 .................295,000 .................244,995 ........... 8,897 .................0 .................0 .................0 ......2.480 ...... 2.480 JJ ....... .................3,658 .................7,316 ....10/21/2021 ... ....01/01/2032 ...
151290-BZ-5 ..... CEMEX SAB DE CV ............................................ ... ... C...... 1,2 ....... .. 3.A FE .. ................. 528,775 ...88.8750 .................466,594 .................525,000 .................466,594 .......... 23,204 .............(329) .................0 .................0 ......3.875 ...... 3.789 JJ ....... .................9,607 ............... 20,344 ....06/15/2021 ... ....07/11/2031 ...
78081B-AK-9 ..... ROYALTY PHARMA PLC ........................................ ... ... .......  .......... .. 2.C FE .. ................. 416,263 ...84.2550 .................358,084 .................425,000 .................358,084 .......... 35,570 .............. 822 .................0 .................0 ......2.200 ...... 2.200 MS ...... .................3,091 .................8,442 ....08/24/2020 ... ....09/02/2030 ...
09261B-AA-8 ..... BLACKSTONE HOLDINGS FINANCE CO LLC .................... ... ... ....... 1,2 ....... .. 1.E FE .. ................. 238,650 ...78.1290 .................195,323 .................250,000 .................241,346 .................0 ........... 1,093 .................0 .................0 ......1.600 ...... 2.118 MS ...... ................ 1,011 .................4,000 ....06/30/2021 ... ....03/30/2031 ...
15135B-AT-8 ..... CENTENE CORP ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 411,494 ...95.8730 .................441,016 ................ 460,000 .................441,016 .......... 24,571 ........... 2,084 .................0 .................0 ......4.625 ...... 6.625 JD ....... ................... 946 ............... 12,025 ....10/24/2023 ... ....12/15/2029 ...
785592-AU-0 ..... SABINE PASS LIQUEFACTION ................................ ... ... .......  .......... .. 2.A FE .. ................. 576,510 ...97.9630 .................577,005 .................589,000 .................577,005 .......... 24,693 ........... 1,186 .................0 .................0 ......4.200 ...... 4.200 MS ...... .................7,284 ............... 22,290 ....04/24/2018 ... ....03/15/2028 ...
06675D-CE-0 ..... BANQUE FEDERATIVE DU CREDIT MUTUEL SA ................ ... ... C......  .......... .. 1.D FE .. ................. 200,000 ...99.3140 .................198,628 ................ 200,000 .................198,628 ............3,596 .................0 .................0 .................0 ......4.753 ...... 4.753 JJ ....... .................4,436 .................9,508 ....07/06/2022 ... ....07/13/2027 ...
15135B-AV-3 ..... CENTENE CORP ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 427,760 ...89.7230 .................410,931 .................458,000 .................410,931 .......... 21,615 ........... 1,484 .................0 .................0 ......3.375 ...... 4.604 FA ...... .................5,840 .................9,551 ....10/25/2023 ... ....02/15/2030 ...
80685X-AC-5 ..... SCHLUMBERGER FIN CA ....................................... ... ... .......  .......... .. 1.F FE .. ................. 625,249 ...94.8270 .................593,615 ................ 626,000 .................593,615 .......... 26,944 .............. 138 .................0 .................0 ......1.400 ...... 1.400 MS ...... .................2,532 .................7,894 ....09/09/2020 ... ....09/17/2025 ...
09261B-AC-4 ..... BLACKSTONE HOLDINGS FINANCE CO LLC .................... ... ... ....... 1,2 ....... .. 1.E FE .. ...............2,991,510 ...87.0040 .............. 2,610,120 ..............3,000,000 .............. 2,994,317 .................0 ........... 1,181 .................0 .................0 ......1.625 ......1.668 FA ...... ............... 19,771 ............... 48,750 ....07/29/2021 ... ....08/05/2028 ...
15135B-AW-1 ..... CENTENE CORP ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 267,573 ...86.6040 .................246,821 .................285,000 .................246,821 .......... 14,886 .............. 420 .................0 .................0 ......3.000 ...... 3.937 AO ...... .................1,805 .................6,150 ....10/30/2023 ... ....10/15/2030 ...
808513-CE-3 ..... CHARLES SCHWAB CORP ....................................... ... ... .......  .......... .. 1.F FE .. ................. 830,325 . 103.3680 .................856,918 .................829,000 .................856,918 .......... 26,647 .............. (52) .................0 .................0 ......5.853 ......1.000 MN ...... .................5,661 ............... 22,959 ....05/17/2023 ... ....05/19/2034 ...
06675F-AT-4 ..... BANQUE FEDERATIVE DU CREDIT MUTUEL SA ................ ... ... C......  .......... .. 1.D FE .. ................. 397,669 ...97.4060 .................365,273 .................375,000 .................365,273 .......... 16,145 .......... (5,602) .................0 .................0 ......2.375 ...... 0.859 MN ...... ................... 990 .................8,910 ....10/23/2020 ... ....11/21/2024 ...
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15135B-AX-9 ..... CENTENE CORP ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. ...............1,129,184 ...83.5089 .................956,177 ..............1,145,000 .................956,177 .......... 57,409 ........... 1,016 .................0 .................0 ......2.500 ...... 2.669 MS ...... .................9,542 ............... 28,000 ....10/20/2023 ... ....03/01/2031 ...
817826-AC-4 ..... 7 ELEVEN INC ................................................ ... ... .......  .......... .. 2.B FE .. ................. 672,396 ...92.4600 .................623,178 ................ 674,000 .................623,178 .......... 43,502 .............. 293 .................0 .................0 ......0.950 ...... 0.950 FA ...... .................2,508 ................ 6,011 ....01/27/2021 ... ....02/10/2026 ...
09581J-AG-1 ..... BLUE OWL FINANCE LLC ..................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 246,913 ...87.2490 .................218,123 .................250,000 .................247,392 .................0 .............. 260 .................0 .................0 ......4.375 ...... 4.530 FA ...... .................4,132 ............... 10,938 ....02/10/2022 ... ....02/15/2032 ...
15135B-AY-7 ..... CENTENE CORP ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. .................. 21,039 ...88.7500 .................. 22,188 ..................25,000 ..................22,188 .............. 613 .............. 536 .................0 .................0 ......2.450 ...... 5.939 JJ ....... ................... 282 ................... 306 ....02/28/2023 ... ....07/15/2028 ...
822582-BX-9 ..... SHELL INTERNATIONAL FIN .................................. ... ... .......  .......... .. 1.D FE .. .............. 1,088,282 ...95.2280 .................988,470 ..............1,038,000 .................988,470 .......... 47,778 .......... (7,284) .................0 .................0 ......2.500 ...... 2.500 MS ...... .................7,857 ............... 23,397 ....12/22/2020 ... ....09/12/2026 ...
06738E-AE-5 ..... BARCLAYS PLC ................................................ ... ... C......  .......... .. 2.A FE .. ................. 589,569 ...97.7650 .................611,031 .................625,000 ................ 611,031 .......... (4,507) .......... 14,709 .................0 .................0 ......3.650 ...... 6.301 MS ...... .................6,654 ............... 22,813 ....11/15/2022 ... ....03/16/2025 ...
15135B-AZ-4 ..... CENTENE CORP ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 280,000 ...83.1250 .................232,750 ................ 280,000 .................232,750 .......... 13,479 .................0 .................0 .................0 ......2.625 ...... 2.625 FA ...... .................3,063 .................7,350 ....07/29/2021 ... ....08/01/2031 ...
828807-DW-4 ..... SIMON PROPERTY GROUP LP .................................. ... ... .......  .......... .. 1.G FE .. ................. 222,782 . 108.9240 .................245,079 .................225,000 .................245,079 .......... 22,275 ............... 23 .................0 .................0 ......6.250 ...... 6.250 JJ ....... .................2,031 ......................0 ....11/06/2023 ... ....01/15/2034 ...
097023-CT-0 ..... BOEING CO .................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 250,000 ...99.4990 .................248,748 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......4.875 ...... 4.873 MN ...... .................2,031 ............... 12,188 ....04/30/2020 ... ....05/01/2025 ...
161175-BA-1 ..... CHARTER COMMUNICATIONS OPERATING LLC ................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 245,000 ...98.2610 .................240,739 .................245,000 .................240,739 .......... 18,859 .................0 .................0 .................0 ......6.484 ...... 6.483 AO ...... .................3,001 ............... 15,886 ....12/01/2016 ... ....10/23/2045 ...
832696-AX-6 ..... JM SMUCKER CO ............................................... ... ... .......  .......... .. 2.B FE .. ................. 633,588 . 109.2980 .................692,948 .................634,000 .................692,948 .......... 59,354 .................6 .................0 .................0 ......6.200 ...... 6.200 MN ...... .................7,206 ......................0 ....10/11/2023 ... ....11/15/2033 ...
06738E-BD-6 ..... BARCLAYS PLC ................................................ ... ... C...... 1,2,5 .... .. 2.A FE .. ................. 642,615 ...98.1670 .................593,910 ................ 605,000 .................593,910 .......... 16,772 .......... (5,496) .................0 .................0 ......4.972 ...... 3.909 MN ...... .................3,760 ............... 30,081 ....01/31/2023 ... ....05/16/2029 ...
161175-BT-0 ..... CHARTER COMMUNICATIONS OPERATING LLC ................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 242,452 ...77.4070 .................183,455 .................237,000 .................183,455 .......... 11,289 .............(106) .................0 .................0 ......4.800 ...... 4.654 MS ...... .................3,792 ............... 11,376 ....04/07/2020 ... ....03/01/2050 ...
835495-AN-2 ..... SONOCO PRODUCTS CO ......................................... ... ... .......  .......... .. 2.B FE .. ................. 319,862 ...92.1540 .................294,891 .................320,000 .................294,891 .......... 14,836 ............... 24 .................0 .................0 ......2.250 ...... 2.250 FA ...... .................3,000 .................6,756 ....01/11/2022 ... ....02/01/2027 ...
097023-CV-5 ..... BOEING CO .................................................... ... ... ....... 1,2 ....... .. 2.C FE .. .............. 1,420,000 . 103.3940 .............. 1,468,195 ..............1,420,000 ..............1,420,000 .................0 .................0 .................0 .................0 ......5.705 ...... 5.704 MN ...... ............... 13,502 ............... 81,011 ....04/30/2020 ... ....05/01/2040 ...
161175-BU-7 ..... CHARTER COMMUNICATIONS OPERATING LLC ................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 243,880 ...84.2520 .................252,756 ................ 300,000 .................252,756 .......... 12,956 ............5,248 .................0 .................0 ......2.800 ...... 5.508 AO ...... .................2,100 .................8,400 ....06/27/2022 ... ....04/01/2031 ...
85855C-AD-2 ..... STELLANTIS FIN US INC .................................... ... ... .......  .......... .. 2.A FE .. ................. 692,520 . 103.6370 .................721,312 ................ 696,000 .................721,312 .......... 30,574 .............. 585 .................0 .................0 ......5.625 ...... 5.625 JJ ....... ............... 18,379 ............... 32,625 ....09/07/2022 ... ....01/12/2028 ...
06738E-CC-7 ..... BARCLAYS PLC ................................................ ... ... C...... 1,2 ....... .. 2.A FE .. ................. 208,046 . 103.2920 .................206,584 ................ 200,000 .................206,584 ........... 1,714 .......... (2,658) .................0 .................0 ......7.325 ...... 5.769 MN ...... .................2,401 ............... 14,650 ....12/21/2022 ... ....11/02/2026 ...
161175-BX-1 ..... CHARTER COMMUNICATIONS OPERATING LLC ................. ... ... ....... 1,2 ....... .. 2.C FE .. ...................45,633 ...79.6122 ..................47,767 ..................60,000 ..................47,767 ........... 2,127 ........... 1,204 .................0 .................0 ......2.300 ...... 5.559 FA ...... ................... 575 .................1,380 ....07/26/2022 ... ....02/01/2032 ...
871829-BC-0 ..... SYSCO CORPORATION .......................................... ... ... .......  .......... .. 2.B FE .. ................. 356,809 ...96.5660 .................354,396 ................ 367,000 .................354,396 ............8,292 ........... 1,305 .................0 .................0 ......3.300 ...... 3.300 JJ ....... .................5,585 ............... 11,663 ....02/04/2019 ... ....07/15/2026 ...
097023-DG-7 ..... BOEING CO .................................................... ... ... ....... 1,2 ....... .. 2.C FE .. .............. 1,000,000 ...94.4890 .................944,890 ..............1,000,000 ..............1,000,000 .................0 .................0 .................0 .................0 ......2.196 ...... 2.196 FA ...... .................8,967 ............... 21,960 ....02/02/2021 ... ....02/04/2026 ...
161175-CC-6 ..... CHARTER COMMUNICATIONS OPERATING LLC ................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 384,638 ...69.3085 .................266,838 .................385,000 .................266,838 .......... 18,500 .................4 .................0 .................0 ......4.400 ...... 4.405 JD ....... .................1,412 ............... 16,940 ....05/18/2021 ... ....12/01/2061 ...
87264A-BB-0 ..... T MOBILE USA INC ........................................... ... ... .......  .......... .. 2.B FE .. ................. 538,119 ...97.9020 .................520,840 .................532,000 .................520,840 .......... 13,236 .......... (1,383) .................0 .................0 ......3.500 ...... 3.500 AO ...... .................3,931 ............... 16,807 ....04/02/2020 ... ....04/15/2025 ...
07274E-AJ-2 ..... BAYER US FINANCE LLC ...................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 199,846 . 102.2250 .................204,450 ................ 200,000 .................204,450 ........... 4,615 .............. (11) .................0 .................0 ......6.250 ...... 6.270 JJ ....... .................1,389 ......................0 ....11/16/2023 ... ....01/21/2029 ...
161175-CG-7 ..... CHARTER COMMUNICATIONS OPERATING LLC ................. ... ... ....... 1,2 ....... .. 2.C FE .. ...............2,038,272 ...62.9637 .............. 1,293,904 .............. 2,055,000 .............. 1,293,904 .......... 76,811 .............. 174 .................0 .................0 ......3.950 ...... 3.990 JD ....... ............... 40,812 ............... 40,586 ....09/27/2021 ... ....06/30/2062 ...
87264A-CV-5 ..... T MOBILE USA INC ........................................... ... ... .......  .......... .. 2.B FE .. ................. 584,070 . 102.6430 .................600,460 .................585,000 ................ 600,460 .......... 18,548 ............... 65 .................0 .................0 ......5.200 ...... 5.200 JJ ....... ............... 14,027 ............... 24,233 ....09/12/2022 ... ....01/15/2033 ...
09857L-AR-9 ..... BOOKING HOLDINGS INC ...................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 591,323 . 100.7480 .................503,740 ................ 500,000 .................560,123 .................0 .......... (9,125) .................0 .................0 ......4.625 ...... 2.467 AO ...... .................5,010 ............... 23,125 ....06/26/2020 ... ....04/13/2030 ...
161175-CJ-1 ..... CHARTER COMMUNICATIONS OPERATING LLC ................. ... ... ....... 1,2 ....... .. 2.C FE .. .................. 74,845 ...92.2880 .................. 73,830 ..................80,000 ..................73,830 ........... 4,702 .............. 376 .................0 .................0 ......4.400 ...... 5.184 AO ...... ................... 880 .................3,520 ....06/01/2022 ... ....04/01/2033 ...
872882-AG-0 ..... TSMC GLOBAL LTD ............................................ ... ... .......  .......... .. 1.D FE .. ...............1,136,482 ...81.2340 .................931,754 ..............1,147,000 .................931,754 .......... 47,870 ........... 1,015 .................0 .................0 ......1.375 ...... 1.375 MS ...... .................4,074 ............... 15,771 ....09/23/2020 ... ....09/28/2030 ...
07274N-AL-7 ..... BAYER US FINANCE II LLC .................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 219,396 ...95.0240 .................190,048 ................ 200,000 .................190,048 ........... 4,476 .......... (2,172) .................0 .................0 ......4.375 ...... 3.091 JD ....... ................... 389 .................8,750 ....01/13/2020 ... ....12/15/2028 ...
16411Q-AG-6 ..... CHENIERE ENERGY PARTNERS LP ............................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 101,652 ...95.6250 .................105,188 ................ 110,000 ................ 105,188 ........... 2,714 .............. 822 .................0 .................0 ......4.500 ...... 5.922 AO ...... .................1,238 .................4,950 ....03/24/2023 ... ....10/01/2029 ...
874054-AF-6 ..... TAKE TWO INTERACTIVE SOF ................................ ... ... .......  .......... .. 2.B FE .. ................. 590,752 ...97.8770 .................578,450 .................591,000 .................578,450 .......... 12,235 ............... 75 .................0 .................0 ......3.550 ...... 3.550 AO ...... .................4,488 ............... 18,910 ....04/07/2022 ... ....04/14/2025 ...
099724-AL-0 ..... BORGWARNER INC ............................................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 715,178 ...92.7150 .................649,005 ................ 700,000 ................ 708,137 .................0 .......... (2,371) .................0 .................0 ......2.650 ...... 2.281 JJ ....... .................9,275 ............... 18,550 ....12/18/2020 ... ....07/01/2027 ...
16411Q-AK-7 ..... CHENIERE ENERGY PARTNERS LP ............................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 994,229 ...90.9140 .............. 1,027,328 ..............1,130,000 .............. 1,027,328 .......... 25,893 ........... 7,207 .................0 .................0 ......4.000 ...... 5.972 MS ...... ............... 15,067 ............... 18,100 ....12/05/2023 ... ....03/01/2031 ...
896239-AE-0 ..... TRIMBLE INC ................................................. ... ... .......  .......... .. 2.C FE .. ................. 405,363 . 106.9560 .................434,242 ................ 406,000 .................434,242 .......... 28,841 ............... 38 .................0 .................0 ......6.100 ......6.100 MS ...... .................7,292 ............... 12,138 ....02/23/2023 ... ....03/15/2033 ...
07330M-AA-5 ..... TRUIST BANK ................................................. ... ... ....... 2 ......... .. 1.F FE .. ................. 249,095 ...95.8140 .................239,535 .................250,000 .................239,535 ........... 3,026 .............. 111 .................0 .................0 ......3.800 ...... 3.851 AO ...... ................ 1,610 .................9,500 ....07/31/2018 ... ....10/30/2026 ...
16411Q-AN-1 ..... CHENIERE ENERGY PARTNERS LP ............................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 233,444 ...85.1250 .................242,606 .................285,000 .................242,606 ........... 7,046 ........... 2,116 .................0 .................0 ......3.250 ...... 5.984 JJ ....... .................3,885 .................3,006 ....11/13/2023 ... ....01/31/2032 ...
89681L-AA-0 ..... TRITON CONTAINER/TAL INT ................................ ... ... .......  .......... .. 2.C FE .. ................. 708,384 ...80.0580 .................732,531 .................915,000 .................732,531 ............9,995 .......... 13,738 .................0 .................0 ......3.250 ...... 3.250 MS ...... .................8,756 ............... 28,953 ....03/06/2023 ... ....03/15/2032 ...
10373Q-AT-7 ..... BP CAPITAL MARKETS AMERICA INC ......................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 780,000 ...96.7270 .................754,471 ................ 780,000 ................ 780,000 .................0 .................0 .................0 .................0 ......3.119 ...... 3.118 MN ...... .................3,852 ............... 24,328 ....12/12/2018 ... ....05/04/2026 ...
166756-AS-5 ..... CHEVRON USA INC ............................................ ... ... ....... 1,2 ....... .. 1.D FE .. ................. 122,977 ...94.9540 .................116,793 .................123,000 .................116,793 ............3,998 .................2 .................0 .................0 ......3.250 ...... 3.252 AO ...... ................... 844 .................3,998 ....01/06/2021 ... ....10/15/2029 ...
89788M-AK-8 ..... TRUIST FINANCIAL CORP .................................... ... ... .......  .......... .. 1.G FE .. ................. 249,520 . 103.9700 .................268,242 .................258,000 .................268,242 .......... 18,564 .............. 158 .................0 .................0 ......6.123 ......1.000 AO ...... .................2,765 .................7,899 ....09/26/2023 ... ....10/28/2033 ...
075887-BW-8 ..... BECTON DICKINSON AND CO .................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 510,512 ...96.9050 .................513,597 .................530,000 .................513,597 .............(911) ............3,995 .................0 .................0 ......3.700 ...... 4.632 JD ....... .................1,362 ............... 19,610 ....01/09/2023 ... ....06/06/2027 ...
172967-KU-4 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 2.B FE .. ................. 334,350 ...96.0260 .................340,892 .................355,000 .................340,892 ........... 8,202 ........... 2,114 .................0 .................0 ......4.125 ...... 4.895 JJ ....... .................6,346 ............... 14,644 ....01/08/2019 ... ....07/25/2028 ...
89788M-AM-4 ..... TRUIST FINANCIAL CORP .................................... ... ... .......  .......... .. 1.G FE .. ................. 475,000 ...97.2090 .................461,744 .................475,000 .................461,744 .........(13,256) .................0 .................0 .................0 ......5.122 ......1.000 JJ ....... ............... 10,475 ............... 10,666 ....01/23/2023 ... ....01/26/2034 ...
10373Q-BP-4 ..... BP CAPITAL MARKETS AMERICA INC ......................... ... ... ....... 1,2 ....... .. 1.F FE .. .............. 1,000,000 ...69.2680 .................692,680 ..............1,000,000 ..............1,000,000 .................0 .................0 .................0 .................0 ......2.939 ...... 2.939 JD ....... .................2,204 ............... 29,390 ....12/01/2020 ... ....06/04/2051 ...
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17327C-AR-4 ..... CITIGROUP INC ............................................... ... ... ....... 2,5 ....... .. 2.B FE .. ................. 170,639 . 103.4780 .................176,947 ................ 171,000 .................176,947 ........... 6,297 ............... 12 .................0 .................0 ......6.174 ...... 6.202 MN ...... .................1,056 .................5,279 ....09/08/2023 ... ....05/25/2034 ...
89788M-AQ-5 ..... TRUIST FINANCIAL CORP .................................... ... ... .......  .......... .. 1.G FE .. ................. 263,000 . 108.1160 .................284,345 .................263,000 .................284,345 .......... 21,345 .................0 .................0 .................0 ......7.161 ......1.000 AO ...... .................3,348 ......................0 ....10/25/2023 ... ....10/30/2029 ...
084664-CZ-2 ..... BERKSHIRE HATHAWAY FINANCE CORP ....................... ... ... ....... 1,2 ....... .. 1.C FE .. ................. 219,958 ...94.5800 .................208,076 .................220,000 ................ 208,076 ........... 4,966 .................8 .................0 .................0 ......2.300 ...... 2.304 MS ...... .................1,490 .................5,060 ....03/07/2022 ... ....03/15/2027 ...
17888H-AC-7 ..... CIVITAS RESOURCES INC .................................... ... ... ....... 1,2 ....... .. 3.C FE .. .................. 25,000 . 106.0720 .................. 26,518 ..................25,000 ..................26,518 ........... 1,518 .................0 .................0 .................0 ......8.625 ...... 8.624 MN ...... ................... 443 ......................0 ....10/10/2023 ... ....11/01/2030 ...
909319-AA-3 ..... UNITED AIR 2013 1 A PTT .................................. ... ... .......  .......... .. 2.C FE .. ................. 499,102 ...96.9100 .................475,034 .................490,181 .................475,034 .......... 29,149 .............(904) .................0 .................0 ......4.300 ...... 4.300 FA ...... .................7,963 ............... 19,402 ....05/03/2018 ... ....02/15/2027 ...
110122-AU-2 ..... BRISTOL-MYERS SQUIBB CO .................................. ... ... ....... 1 ......... .. 1.F FE .. ...............1,059,038 .. 77.1880 .................964,850 ..............1,250,000 ..............1,085,970 .................0 ........... 5,683 .................0 .................0 ......3.250 ...... 4.281 FA ...... ............... 16,927 ............... 40,625 ....11/01/2018 ... ....08/01/2042 ...
186108-CE-4 ..... CLEVELAND ELECTRIC ILLUMINATING CO ................... ... ... ....... 1 ......... .. 2.C FE .. .................. 50,282 . 102.3390 .................. 39,912 ..................39,000 .................. 39,912 ........... 1,764 .............(541) .................0 .................0 ......5.950 ...... 3.667 JD ....... ................... 103 .................2,321 ....09/30/2019 ... ....12/15/2036 ...
90932J-AA-0 ..... UNITED AIR 2019 2 AA PTT ................................ ... ... .......  .......... .. 1.E FE .. ................. 447,574 ...84.6690 .................378,957 .................447,574 .................378,957 .......... 34,967 .................0 .................0 .................0 ......2.700 ...... 2.700 MN ...... .................2,014 ............... 10,747 ....09/03/2019 ... ....11/01/2033 ...
08661U-AA-4 ..... BETH ISRAEL DEACONESS MEDICAL CENTER INC ............ ... ... ....... 1,2 ....... .. 1.G FE .. .................. 55,000 ...87.7560 .................. 48,266 ..................55,000 ..................48,266 ........... 1,654 .................0 .................0 .................0 ......2.220 ...... 2.220 JJ ....... ................... 611 .................1,221 ....11/02/2021 ... ....07/01/2028 ...
20030N-DT-5 ..... COMCAST CORP ................................................ ... ... ....... 1,2 ....... .. 1.G FE .. ...................42,512 ...65.7720 .................. 28,282 ..................43,000 ..................28,282 ........... 1,681 .................8 .................0 .................0 ......2.937 ...... 2.990 MN ...... ................... 210 .................1,263 ....08/19/2021 ... ....11/01/2056 ...
91159H-JN-1 ..... US BANCORP ................................................... ... ... .......  .......... .. 1.F FE .. ................. 361,121 . 103.3520 .................373,100 ................ 361,000 .................373,100 .......... 11,983 ............... (8) .................0 .................0 ......5.836 ......1.000 JD ....... .................1,112 .................9,966 ....06/07/2023 ... ....06/12/2034 ...
11134L-AH-2 ..... BROADCOM CORP ............................................... ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,561,330 ...97.5910 .............. 1,620,011 ..............1,660,000 ..............1,617,305 .................0 .......... 12,763 .................0 .................0 ......3.875 ...... 4.795 JJ ....... ............... 29,661 ............... 64,325 ....03/19/2019 ... ....01/15/2027 ...
20030N-DU-2 ..... COMCAST CORP ................................................ ... ... ....... 1,2 ....... .. 1.G FE .. .................. 25,705 ...65.7720 ..................17,101 ..................26,000 ..................17,101 ........... 1,017 .................5 .................0 .................0 ......2.937 ...... 2.989 MN ...... ................... 127 ................... 764 ....08/19/2021 ... ....11/01/2056 ...
91324P-EQ-1 ..... UNITEDHEALTH GROUP INC ................................... ... ... .......  .......... .. 1.F FE .. ................. 626,078 . 105.0000 .................656,888 ................ 627,000 ................ 656,888 ........... 6,137 ............... 98 .................0 .................0 ......5.000 ...... 5.000 FA ...... ............... 12,554 ............... 24,427 ....10/25/2022 ... ....02/15/2030 ...
08860H-AC-8 ..... BHARTI AIRTEL LTD ......................................... ... ... C...... 1,2 ....... .. 2.C FE .. ................. 359,669 .. 88.0610 .................317,020 ................ 360,000 .................317,020 .......... 13,729 ............... 30 .................0 .................0 ......3.250 ...... 3.261 JD ....... ................... 910 ............... 11,700 ....02/24/2021 ... ....06/03/2031 ...
203372-AV-9 ..... COMMSCOPE INC ............................................... ... ... ....... 1,2 ....... .. 5.C FE .. ................. 290,766 ...47.5000 .................137,750 .................290,000 .................137,750 .........(70,065) .............. (76) .................0 .................0 ......7.125 ......7.087 JJ ....... ............... 10,331 ............... 20,663 ....07/14/2020 ... ....07/01/2028 ...
918204-BA-5 ..... VF CORP ...................................................... ... ... .......  .......... .. 2.C FE .. ................. 684,813 ...95.5000 .................655,128 ................ 686,000 .................655,128 .......... 17,017 .............. 220 .................0 .................0 ......2.400 ...... 2.400 AO ...... .................3,110 ............... 14,853 ....04/21/2020 ... ....04/23/2025 ...
11135F-BH-3 ..... BROADCOM INC ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. .............. 2,111,648 ...85.5060 .............. 1,821,278 ..............2,130,000 .............. 2,116,330 .................0 ........... 1,697 .................0 .................0 ......2.450 ...... 2.548 FA ...... ............... 19,714 ............... 52,185 ....03/17/2021 ... ....02/15/2031 ...
203372-AX-5 ..... COMMSCOPE INC ............................................... ... ... ....... 1,2 ....... .. 5.A FE .. ................. 335,431 ...67.1410 .................248,422 ................ 370,000 .................248,422 .........(40,591) ........... 1,062 .................0 .................0 ......4.750 ...... 6.278 MS ...... .................5,858 ............... 11,756 ....10/17/2023 ... ....09/01/2029 ...
92277G-AJ-6 ..... VENTAS REALTY LP ........................................... ... ... .......  .......... .. 2.A FE .. ................. 445,815 ...94.7980 .................426,590 .................450,000 .................426,590 .......... 13,646 .............. 810 .................0 .................0 ......3.250 ...... 3.250 AO ...... .................3,088 ............... 13,174 ....03/29/2022 ... ....10/15/2026 ...
092113-AR-0 ..... BLACK HILLS CORP ........................................... ... ... ....... 1,2 ....... .. 2.A FE .. .................. 54,811 ...89.8390 .................. 49,411 ..................55,000 ..................49,411 ........... 2,741 ............... 18 .................0 .................0 ......3.050 ...... 3.090 AO ...... ................... 354 ................ 1,678 ....09/26/2019 ... ....10/15/2029 ...
20338H-AB-9 ..... COMMSCOPE TECHNOLOGIES LLC .............................. ... ... ....... 1,2 ....... .. 5.C FE .. ................. 133,288 ...42.5000 .................. 59,500 ................ 140,000 ..................59,500 .........(37,761) .............. 988 .................0 .................0 ......5.000 ...... 5.892 MS ...... .................2,061 ................ 7,000 ....12/10/2020 ... ....03/15/2027 ...
92338C-AE-3 ..... VERALTO CORP ................................................ ... ... .......  .......... .. 2.B FE .. ................. 405,759 . 103.6950 .................422,041 ................ 407,000 .................422,041 .......... 16,255 ............... 27 .................0 .................0 ......5.450 ...... 5.450 MS ...... .................6,346 ......................0 ....09/11/2023 ... ....09/18/2033 ...
114259-AX-2 ..... BROOKLYN UNION GAS CO .................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 200,000 . 104.3920 .................208,784 ................ 200,000 ................ 200,000 .................0 .................0 .................0 .................0 ......6.388 ...... 6.388 MS ...... .................3,762 ......................0 ....09/12/2023 ... ....09/15/2033 ...
21036P-AQ-1 ..... CONSTELLATION BRANDS INC ................................. ... ... ....... 1,2 ....... .. 2.B FE .. .................. 65,801 ...97.4020 .................. 65,259 ..................67,000 .................. 65,259 ............1,393 .............. 157 .................0 .................0 ......3.700 ...... 3.971 JD ....... ................... 172 .................2,479 ....03/18/2019 ... ....12/06/2026 ...
92343V-FX-7 ..... VERIZON COMMUNICATIONS ................................... ... ... .......  .......... .. 2.A FE .. ...............1,918,852 ...82.5200 .............. 1,574,477 ..............1,908,000 .............. 1,574,477 ......... 143,451 .......... (1,001) .................0 .................0 ......1.680 ......1.680 AO ...... .................5,431 ............... 28,902 ....04/04/2019 ... ....10/30/2030 ...
09261B-AJ-9 ..... BLACKSTONE HOLDINGS FINANCE CO LLC .................... ... ... ....... 1,2 ....... .. 1.E FE .. ................. 336,128 . 103.7500 .................337,188 .................325,000 .................337,188 ........... 2,683 .......... (1,624) .................0 .................0 ......5.900 ...... 5.036 MN ...... .................3,089 ............... 19,175 ....04/06/2023 ... ....11/03/2027 ...
21036P-BE-7 ..... CONSTELLATION BRANDS INC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. .................. 97,958 ...92.9370 ..................91,078 ..................98,000 ..................91,078 ........... 5,191 .................4 .................0 .................0 ......3.150 ...... 3.155 FA ...... .................1,286 .................3,087 ....07/24/2019 ... ....08/01/2029 ...
92556H-AD-9 ..... PARAMOUNT GLOBAL ........................................... ... ... .......  .......... .. 2.C FE .. ................. 282,286 ...89.4780 .................221,010 .................247,000 .................221,010 .......... 31,021 .......... (2,538) .................0 .................0 ......4.200 ...... 4.200 MN ...... .................1,210 .................9,359 ....09/30/2020 ... ....05/19/2032 ...
115236-AE-1 ..... BROWN & BROWN INC .......................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 996,440 ...91.2050 .................912,050 ..............1,000,000 .................996,972 .................0 .............. 302 .................0 .................0 ......4.200 ...... 4.244 MS ...... ............... 12,133 ............... 42,000 ....03/14/2022 ... ....03/17/2032 ...
212015-AS-0 ..... CONTINENTAL RESOURCES INC ............................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 45,890 ...96.6250 .................. 48,313 ..................50,000 ..................48,313 ............2,249 .............. 174 .................0 .................0 ......4.375 ...... 6.629 JJ ....... .................1,009 ......................0 ....10/17/2023 ... ....01/15/2028 ...
92556V-AC-0 ..... VIATRIS INC ................................................. ... ... .......  .......... .. 2.C FE .. ................. 195,928 ...90.7450 .................177,860 ................ 196,000 ................ 177,860 .......... 14,262 ............... 11 .................0 .................0 ......2.300 ...... 2.300 JD ....... ................... 113 .................4,055 ....06/17/2020 ... ....06/22/2027 ...
09659W-2F-0 ..... BNP PARIBAS SA ............................................. ... ... C......  .......... .. 1.G FE .. ................. 300,737 ...97.3950 .................253,227 ................ 260,000 .................253,227 .......... 12,201 .......... (5,645) .................0 .................0 ......4.400 ...... 1.986 FA ...... .................4,354 ............... 11,440 ....08/18/2021 ... ....08/14/2028 ...
212015-AT-8 ..... CONTINENTAL RESOURCES INC ............................... ... ... ....... 1,2 ....... .. 2.C FE .. .............. 1,763,900 ...99.0000 .............. 1,630,530 ..............1,647,000 .............. 1,630,530 .......... 99,224 .........(13,302) .................0 .................0 ......5.750 ...... 4.587 JJ ....... ............... 43,668 ............... 74,980 ....09/12/2023 ... ....01/15/2031 ...
925650-AC-7 ..... VICI PROPERTIES LP ........................................ ... ... .......  .......... .. 2.C FE .. ................. 618,070 ...96.7830 .................599,087 ................ 619,000 .................599,087 .......... 13,800 ............... 94 .................0 .................0 ......4.950 ...... 4.950 FA ...... ............... 11,575 ............... 28,772 ....04/20/2022 ... ....02/15/2030 ...
120568-BC-3 ..... BUNGE LIMITED FINANCE CORP .............................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 997,220 ...87.0370 .................870,370 ..............1,000,000 .................997,879 .................0 .............. 256 .................0 .................0 ......2.750 ...... 2.782 MN ...... .................3,590 ............... 27,500 ....05/07/2021 ... ....05/14/2031 ...
212015-AV-3 ..... CONTINENTAL RESOURCES INC ............................... ... ... ....... 1,2 ....... .. 2.C FE .. ...............1,375,225 ...81.5000 .............. 1,404,245 ..............1,723,000 .............. 1,404,245 .......... 79,494 .......... 26,366 .................0 .................0 ......2.875 ...... 5.683 AO ...... ............... 12,384 ............... 47,164 ....10/10/2023 ... ....04/01/2032 ...
92852L-AC-3 ..... VITERRA FINANCE BV ........................................ ... ... .......  .......... .. 2.C FE .. ................. 511,602 ...99.1390 .................520,478 .................525,000 .................520,478 .......... 23,227 ........... 2,628 .................0 .................0 ......4.900 ...... 4.900 AO ...... .................5,002 ............... 25,725 ....08/10/2022 ... ....04/21/2027 ...
09659W-2M-5 ..... BNP PARIBAS SA ............................................. ... ... C...... 2,5 ....... .. 1.G FE .. ................. 296,275 ...88.8350 .................310,923 .................350,000 .................310,923 .......... 11,953 ............2,694 .................0 .................0 ......1.904 ...... 5.477 MS ...... .................1,685 ......................0 ....10/10/2023 ... ....09/30/2028 ...
22003B-AL-0 ..... COPT DEFENSE PROPERTIES LP .............................. ... ... ....... 1,2 ....... .. 2.C FE .. .................. 68,597 ...93.2340 .................. 64,331 ..................69,000 ..................64,331 ........... 3,765 ............... 73 .................0 .................0 ......2.250 ...... 2.364 MS ...... ................... 457 .................1,553 ....09/10/2020 ... ....03/15/2026 ...
928668-BN-1 ..... VOLKSWAGEN GROUP AMERICA ................................ ... ... .......  .......... .. 2.A FE .. ................. 288,971 ...88.2490 .................255,921 .................290,000 .................255,921 .......... 12,498 .............. 145 .................0 .................0 ......1.625 ...... 1.625 MN ...... ................... 484 .................4,714 ....11/17/2020 ... ....11/24/2027 ...
12189L-BD-2 ..... BURLINGTON NORTHERN SANTA FE LLC ...................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 295,495 ...88.0130 .................220,033 .................250,000 .................292,359 .................0 .......... (1,136) .................0 .................0 ......4.150 ...... 3.151 JD ....... ................... 461 ............... 10,375 ....02/24/2021 ... ....12/15/2048 ...
22003B-AM-8 ..... COPT DEFENSE PROPERTIES LP .............................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 108,848 ...80.8290 .................. 88,912 ................ 110,000 ..................88,912 ........... 6,483 .............. 105 .................0 .................0 ......2.750 ...... 2.870 AO ...... ................... 639 .................3,025 ....03/03/2021 ... ....04/15/2031 ...
95000U-3A-9 ..... WELLS FARGO + COMPANY .................................... ... ... .......  .......... .. 2.A FE .. ...................... 954 ...99.3050 ...................... 993 ................... 1,000 ......................993 .........(39,040) .................1 .................0 .................0 ......4.808 ......1.000 JJ ....... .................... 21 .....................24 ....11/09/2022 ... ....07/25/2028 ...
09659W-2T-0 ..... BNP PARIBAS SA ............................................. ... ... C...... 2,5 ....... .. 1.G FE .. ................. 230,000 ...92.5050 .................212,762 .................230,000 .................212,762 .......... 10,152 .................0 .................0 .................0 ......2.591 ...... 2.592 JJ ....... .................2,665 .................5,959 ....01/12/2022 ... ....01/20/2028 ...
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225313-AK-1 ..... CREDIT AGRICOLE SA ........................................ ... ... C...... 2 ......... .. 2.A FE .. ...............1,937,930 ...92.5530 .............. 1,804,784 ..............1,950,000 ..............1,804,784 .........102,820 .............. 867 .................0 .................0 ......4.000 ...... 4.053 JJ ....... ............... 37,050 ............... 78,000 ....01/03/2018 ... ....01/10/2033 ...
95000U-3F-8 ..... WELLS FARGO + COMPANY .................................... ... ... .......  .......... .. 1.E FE .. ................. 962,000 . 102.0260 .................981,487 .................962,000 .................981,487 .......... 19,487 .................0 .................0 .................0 ......5.557 ......1.000 JJ ....... ............... 23,165 ......................0 ....07/18/2023 ... ....07/25/2034 ...
12541W-AA-8 ..... CH ROBINSON WORLDWIDE INC ............................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 596,412 ...96.9120 .................581,472 ................ 600,000 .................598,278 .................0 .............. 358 .................0 .................0 ......4.200 ...... 4.274 AO ...... .................5,320 ............... 25,200 ....04/09/2018 ... ....04/15/2028 ...
225401-AQ-1 ..... UBS GROUP AG ................................................ ... ... C...... 2,5 ....... .. 1.G FE .. ................. 205,673 ...95.3281 .................238,320 .................250,000 .................238,320 .......... 12,777 .......... 12,851 .................0 .................0 ......2.193 ...... 7.859 JD ....... ................... 396 .................5,483 ....10/05/2022 ... ....06/05/2026 ...
958667-AE-7 ..... WESTERN MIDSTREAM OPERAT ................................ ... ... .......  .......... .. 2.C FE .. ................. 401,904 . 103.9560 .................418,944 .................403,000 .................418,944 .......... 16,980 ............... 59 .................0 .................0 ......6.150 ...... 6.150 AO ...... .................6,196 ............... 11,555 ....03/30/2023 ... ....04/01/2033 ...
096630-AH-1 ..... BOARDWALK PIPELINES LP ................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 20,976 ...89.3600 ..................18,766 ..................21,000 ..................18,766 ........... 1,199 .................2 .................0 .................0 ......3.400 ...... 3.413 FA ...... ................... 270 ................... 714 ....08/04/2020 ... ....02/15/2031 ...
225401-AV-0 ..... UBS GROUP AG ................................................ ... ... C...... 1,2,5 .... .. 1.G FE .. ................. 670,000 . 103.8266 .................695,638 ................ 670,000 .................695,638 .......... 81,720 .................0 .................0 .................0 ......6.442 ...... 6.446 FA ...... ............... 16,785 ............... 43,042 ....08/08/2022 ... ....08/11/2028 ...
962166-BY-9 ..... WEYERHAEUSER CO ............................................ ... ... .......  .......... .. 2.B FE .. ................. 424,292 ...95.3720 .................400,564 .................420,000 .................400,564 .......... 21,851 .............(345) .................0 .................0 ......4.000 ...... 4.000 AO ...... .................3,547 ............... 15,166 ....03/26/2020 ... ....04/15/2030 ...
125523-CD-0 ..... CIGNA GROUP ................................................. ... ... ....... 1 ......... .. 2.A FE .. ...............1,746,313 . 109.4020 .............. 1,914,535 ..............1,750,000 ..............1,746,802 .................0 ............... 96 .................0 .................0 ......6.125 ...... 6.142 MN ...... ............... 13,696 ..............107,188 ....07/14/2020 ... ....11/15/2041 ...
225401-AY-4 ..... UBS GROUP AG ................................................ ... ... C...... 2,5 ....... .. 1.G FE .. ................. 425,000 . 101.0158 .................429,317 .................425,000 .................429,317 .......... 31,339 .................0 .................0 .................0 ......6.373 ...... 6.381 JJ ....... ............... 12,489 ............... 25,054 ....08/08/2022 ... ....07/15/2026 ...
98138H-AG-6 ..... WORKDAY INC ................................................. ... ... .......  .......... .. 2.B FE .. ................. 552,674 ...96.8280 .................535,462 .................553,000 .................535,462 .......... 22,600 ............... 57 .................0 .................0 ......3.500 ...... 3.500 AO ...... .................4,839 ............... 28,341 ....03/30/2022 ... ....04/01/2027 ...
097023-BA-2 ..... BOEING CO .................................................... ... ... ....... 1 ......... .. 2.C FE .. ................. 188,914 . 103.5110 .................181,144 ................ 175,000 .................181,144 .......... 13,551 .............(390) .................0 .................0 ......5.875 ...... 5.334 FA ...... .................3,884 ............... 10,281 ....12/07/2010 ... ....02/15/2040 ...
225401-AZ-1 ..... UBS GROUP AG ................................................ ... ... C...... 1,2,5 .... .. 1.G FE .. ................. 721,733 . 106.7160 .................813,176 ................ 762,000 ................ 813,176 .........122,104 ........... 2,518 .................0 .................0 ......6.537 ...... 7.245 FA ...... ............... 19,233 ............... 49,812 ....01/19/2023 ... ....08/12/2033 ...
00138C-AV-0 ..... COREBRIDGE GLOB FUNDING .................................. ... ... .......  .......... .. 1.F FE .. ................. 400,171 . 103.1200 .................412,479 ................ 400,000 .................412,479 .......... 12,316 ............... (9) .................0 .................0 ......5.900 ...... 5.900 MS ...... ................ 6,687 ......................0 ....09/14/2023 ... ....09/19/2028 ...
125523-CQ-1 ..... CIGNA GROUP ................................................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 497,290 ...73.9460 .................369,730 ................ 500,000 .................497,449 .................0 ............... 56 .................0 .................0 ......3.400 ...... 3.429 MS ...... .................5,006 ............... 17,000 ....03/01/2021 ... ....03/15/2051 ...
225401-BB-3 ..... UBS GROUP AG ................................................ ... ... C...... 1,2,5 .... .. 1.G FE .. ................. 500,000 . 122.6736 .................613,368 ................ 500,000 .................613,368 .......... 99,053 .................0 .................0 .................0 ......9.016 ...... 9.019 MN ...... .................5,760 ............... 45,205 ....11/09/2022 ... ....11/15/2033 ...
00206R-GD-8 ..... AT+T INC ..................................................... ... ... .......  .......... .. 2.B FE .. ................. 380,000 . 100.3470 .................381,319 ................ 380,000 .................381,319 .......... (1,397) .................0 .................0 .................0 ......6.808 ......1.000 MJSD .... .................1,437 ............... 24,873 ....08/16/2018 ... ....06/12/2024 ...
097023-CN-3 ..... BOEING CO .................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 264,485 ...90.0930 .................236,044 .................262,000 .................236,044 .......... 14,442 .............(292) .................0 .................0 ......2.950 ...... 2.816 FA ...... .................3,220 .................7,729 ....11/15/2021 ... ....02/01/2030 ...
22788C-AA-3 ..... CROWDSTRIKE HOLDINGS INC ................................. ... ... ....... 1,2 ....... .. 3.B FE .. .................. 42,000 ...90.3730 .................. 37,957 ..................42,000 ..................37,957 ........... 2,518 .................0 .................0 .................0 ......3.000 ...... 3.000 FA ...... ................... 476 .................1,260 ....01/12/2021 ... ....02/15/2029 ...
00206R-HV-7 ..... AT+T INC ..................................................... ... ... .......  .......... .. 2.B FE .. ................. 701,302 ...95.3440 .................638,802 ................ 670,000 .................638,802 .......... 19,663 .......... (5,024) .................0 .................0 ......2.950 ...... 2.950 JJ ....... .................9,114 ............... 19,765 ....04/16/2020 ... ....07/15/2026 ...
12592B-AJ-3 ..... CNH INDUSTRIAL CAPITAL LLC .............................. ... ... ....... 1 ......... .. 2.B FE .. ................. 660,348 ...99.9230 .................599,538 ................ 600,000 ................ 600,790 .................0 .........(20,713) .................0 .................0 ......4.200 ...... 0.728 JJ ....... ............... 11,620 ............... 25,200 ....02/05/2021 ... ....01/15/2024 ...
23311V-AH-0 ..... DCP MIDSTREAM OPERATING LP .............................. ... ... ....... 1,2 ....... .. 2.C FE .. .................. 50,600 ...99.8750 .................. 54,931 ..................55,000 .................. 54,931 ............1,453 .............. 541 .................0 .................0 ......5.125 ...... 6.589 MN ...... ................... 360 .................2,819 ....06/27/2022 ... ....05/15/2029 ...
00206R-JX-1 ..... AT+T INC ..................................................... ... ... .......  .......... .. 2.B FE .. ................. 269,600 ...92.9040 .................250,840 ................ 270,000 .................250,840 .......... 10,177 ............... 56 .................0 .................0 ......2.300 ...... 2.300 JD ....... ................... 518 .................6,210 ....05/21/2020 ... ....06/01/2027 ...
097023-CX-1 ..... BOEING CO .................................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 49,683 . 103.5490 .................. 53,845 ..................52,000 .................. 53,845 ............4,152 ............... 11 .................0 .................0 ......5.930 ...... 6.240 MN ...... ................... 514 .................1,542 ....08/28/2023 ... ....05/01/2060 ...
23311V-AK-3 ..... DCP MIDSTREAM OPERATING LP .............................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 163,689 ...86.6250 .................164,588 ................ 190,000 .................164,588 .............. 814 ............... 85 .................0 .................0 ......3.250 ...... 5.369 FA ...... .................2,333 ......................0 ....12/18/2023 ... ....02/15/2032 ...
00206R-MJ-8 ..... AT+T INC ..................................................... ... ... .......  .......... .. 2.B FE .. .............. 1,168,889 ...98.8980 .............. 1,157,102 ..............1,170,000 ..............1,157,102 .......... 45,326 .............. 372 .................0 .................0 ......0.900 ...... 0.900 MS ...... .................2,808 ............... 10,530 ....03/19/2021 ... ....03/25/2024 ...
12592B-AL-8 ..... CNH INDUSTRIAL CAPITAL LLC .............................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 150,944 ...93.7050 .................140,558 ................ 150,000 .................150,368 .................0 .............(183) .................0 .................0 ......1.875 ...... 1.747 JJ ....... .................1,297 .................2,813 ....10/16/2020 ... ....01/15/2026 ...
23317H-AF-9 ..... SITE CENTERS CORP .......................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 289,469 ...98.3154 .................285,115 .................290,000 .................285,115 .......... 11,849 ............... 55 .................0 .................0 ......4.700 ...... 4.723 JD ....... .................1,136 ............... 13,630 ....05/23/2017 ... ....06/01/2027 ...
00206R-ML-3 ..... AT+T INC ..................................................... ... ... .......  .......... .. 2.B FE .. ................. 321,159 ...93.5970 .................308,870 .................330,000 ................ 308,870 ........... 8,895 ........... 2,110 .................0 .................0 ......1.700 ......1.700 MS ...... .................1,496 .................5,610 ....02/09/2022 ... ....03/25/2026 ...
097023-DC-6 ..... BOEING CO .................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 618,379 ...92.8790 .................538,698 ................ 580,000 .................538,698 .......... 34,468 .......... (3,949) .................0 .................0 ......3.625 ...... 2.785 FA ...... ................ 8,760 ............... 21,025 ....11/12/2021 ... ....02/01/2031 ...
23338V-AD-8 ..... DTE ELECTRIC CO ............................................ ... ... ....... 1,2 ....... .. 1.E FE .. ................. 263,932 ...89.3010 .................233,969 .................262,000 .................233,969 ........... 8,930 .............. (53) .................0 .................0 ......4.300 ...... 4.252 JJ ....... .................5,633 ............... 11,266 ....10/11/2018 ... ....07/01/2044 ...
007589-AA-2 ..... ADVOCATE HEALTH CORP ...................................... ... ... .......  .......... .. 1.C FE .. ................. 749,513 ...97.2750 .................729,566 ................ 750,000 .................729,566 .......... 28,921 ............... 72 .................0 .................0 ......3.829 ...... 3.829 FA ...... ............... 10,849 ............... 28,718 ....04/25/2022 ... ....08/15/2028 ...
126650-CN-8 ..... CVS HEALTH CORP ............................................ ... ... ....... 1,2 ....... .. 2.B FE .. ...............2,989,050 ...94.6080 .............. 2,838,240 ..............3,000,000 .............. 2,990,684 .................0 .............. 232 .................0 .................0 ......5.125 ...... 5.149 JJ ....... ............... 68,760 .............. 153,750 ....07/13/2015 ... ....07/20/2045 ...
233853-AU-4 ..... DAIMLER TRUCK FINANCE NORTH AMERICA LLC ............. ... ... ....... 1 ......... .. 2.A FE .. ................. 293,254 . 101.8201 .................300,369 .................295,000 .................300,369 ........... 7,045 ............... 71 .................0 .................0 ......5.500 ...... 5.576 MS ...... .................6,400 ......................0 ....08/02/2023 ... ....09/20/2033 ...
012653-AD-3 ..... ALBEMARLE CORP ............................................. ... ... .......  .......... .. 2.B FE .. ................. 479,558 ...98.2530 .................471,613 ................ 480,000 .................471,613 ........... 2,612 ............... 82 .................0 .................0 ......4.650 ...... 4.650 JD ....... ................ 1,860 ............... 22,320 ....05/10/2022 ... ....06/01/2027 ...
09778P-AD-7 ..... BON SECOURS MERCY HEALTH INC ........................... ... ... ....... 1,2 ....... .. 1.E FE .. ................. 477,380 ...94.4340 .................448,562 .................475,000 .................448,562 .......... 16,706 .............(532) .................0 .................0 ......1.350 ...... 1.235 JD ....... ................... 534 .................6,413 ....10/30/2020 ... ....06/01/2025 ...
23636A-AV-3 ..... DANSKE BANK A/S ............................................ ... ... C...... 2,5 ....... .. 2.A FE .. ................. 205,000 ...97.3960 .................199,662 .................205,000 .................199,662 ........... 7,698 .................0 .................0 .................0 ......3.244 ...... 3.245 JD ....... ................... 203 .................6,650 ....09/16/2019 ... ....12/20/2025 ...
015271-AH-2 ..... ALEXANDRIA REAL ESTATE E ................................ ... ... .......  .......... .. 2.A FE .. ................. 359,667 ...98.4330 .................344,517 .................350,000 .................344,517 ............5,733 .......... (2,487) .................0 .................0 ......4.300 ...... 4.300 JJ ....... .................6,940 ............... 15,050 ....03/25/2022 ... ....01/15/2026 ...
126650-CZ-1 ..... CVS HEALTH CORP ............................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 313,073 ...93.5310 .................233,828 .................250,000 .................308,793 .................0 .......... (1,551) .................0 .................0 ......5.050 ...... 3.572 MS ...... .................3,367 ............... 12,625 ....02/24/2021 ... ....03/25/2048 ...
251526-CD-9 ..... DEUTSCHE BANK AG (NEW YORK BRANCH) .................... ... ... ....... 2,5 ....... .. 2.A FE .. ................. 495,000 ...87.4202 .................432,730 .................495,000 .................432,730 .......... 34,621 .................0 .................0 .................0 ......3.547 ...... 3.547 MS ...... .................5,023 ............... 17,558 ....09/10/2020 ... ....09/18/2031 ...
015271-AK-5 ..... ALEXANDRIA REAL ESTATE E ................................ ... ... .......  .......... .. 2.A FE .. ................. 303,295 ...96.0110 .................302,435 .................315,000 .................302,435 .......... (2,827) ........... 1,967 .................0 .................0 ......3.950 ...... 3.950 JJ ....... .................5,737 .................6,221 ....01/27/2023 ... ....01/15/2028 ...
09951L-AC-7 ..... BOOZ ALLEN HAMILTON INC .................................. ... ... ....... 1,2 ....... .. 2.C FE .. .................. 89,140 . 105.6400 .................. 95,076 ..................90,000 ..................95,076 ........... 5,910 ............... 26 .................0 .................0 ......5.950 ...... 6.079 FA ...... .................2,187 ......................0 ....08/01/2023 ... ....08/04/2033 ...
251526-CF-4 ..... DEUTSCHE BANK AG (NEW YORK BRANCH) .................... ... ... ....... 2,5 ....... .. 2.C FE .. ................. 206,100 ...83.5989 .................167,198 ................ 200,000 ................ 167,198 .......... 20,822 .............(660) .................0 .................0 ......3.729 ...... 3.333 JJ ....... .................3,460 .................7,458 ....10/14/2021 ... ....01/14/2032 ...
01882Y-AC-0 ..... ALLIANT ENERGY FINANCE ................................... ... ... .......  .......... .. 2.B FE .. ...............1,327,500 ...90.7310 .............. 1,206,728 ..............1,330,000 ..............1,206,728 .......... 50,944 .............. 469 .................0 .................0 ......1.400 ...... 1.400 MS ...... .................5,483 ............... 18,620 ....11/17/2020 ... ....03/15/2026 ...
14040H-CN-3 ..... CAPITAL ONE FINANCIAL CORP .............................. ... ... ....... 2,5 ....... .. 2.A FE .. ................. 250,000 ...89.3100 .................223,275 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......3.273 ...... 3.274 MS ...... .................2,728 .................8,183 ....03/01/2022 ... ....03/01/2030 ...
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251526-CU-1 ..... DEUTSCHE BANK AG (NEW YORK BRANCH) .................... ... ... ....... 2,5 ....... .. 2.A FE .. ................. 250,000 . 105.2840 .................263,210 .................250,000 .................263,210 .......... 13,210 .................0 .................0 .................0 ......6.819 ...... 6.823 MN ...... .................1,942 ......................0 ....11/15/2023 ... ....11/20/2029 ...
023608-AP-7 ..... AMEREN CORP ................................................. ... ... .......  .......... .. 2.B FE .. ................. 329,574 . 102.3780 .................337,848 .................330,000 .................337,848 ........... 8,258 ............... 15 .................0 .................0 ......5.700 ...... 5.700 JD ....... .................2,142 ......................0 ....11/15/2023 ... ....12/01/2026 ...
10112R-BC-7 ..... BOSTON PROPERTIES LP ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. .................. 74,798 ...85.6170 .................. 64,213 ..................75,000 ..................64,213 ........... 2,884 ............... 23 .................0 .................0 ......2.900 ...... 2.937 MS ...... ................... 640 .................2,175 ....01/18/2022 ... ....03/15/2030 ...
25160P-AG-2 ..... DEUTSCHE BANK AG (NEW YORK BRANCH) .................... ... ... ....... 2,5 ....... .. 2.C FE .. ................. 200,000 ...81.8047 .................163,609 ................ 200,000 .................163,609 .......... 20,750 .................0 .................0 .................0 ......3.742 ...... 3.743 JJ ....... .................3,617 .................7,484 ....01/04/2022 ... ....01/07/2033 ...
025816-CS-6 ..... AMERICAN EXPRESS CO ....................................... ... ... .......  .......... .. 1.F FE .. ...............1,458,642 ...93.7330 .............. 1,368,500 ..............1,460,000 ..............1,368,500 .......... 38,692 .............. 263 .................0 .................0 ......2.550 ...... 2.550 MS ...... ............... 12,100 ............... 37,230 ....03/01/2022 ... ....03/04/2027 ...
141781-AE-4 ..... CARGILL INC ................................................. ... ... .......  .......... .. 1.F FE .. ...............2,927,000 . 106.2420 .............. 2,656,050 ..............2,500,000 .............. 2,583,056 .................0 .........(27,847) .................0 .................0 ......7.500 ...... 6.129 MS ...... ............... 62,500 ..............187,500 ....09/30/2002 ... ....09/01/2026 ...
254063-AU-4 ..... DILLARD'S INC ............................................... ... ... .......  .......... .. 2.C FE .. ................. 158,413 . 105.0810 .................162,876 .................155,000 ................ 162,876 ............3,723 .............(692) .................0 .................0 ......7.750 ...... 7.204 JJ ....... .................5,539 ............... 12,013 ....01/30/2018 ... ....07/15/2026 ...
025816-DG-1 ..... AMERICAN EXPRESS CO ....................................... ... ... .......  .......... .. 1.F FE .. ................. 680,000 . 101.2040 .................688,185 ................ 680,000 ................ 688,185 ........... 8,185 .................0 .................0 .................0 ......5.389 ......1.000 JJ ....... ............... 15,574 ......................0 ....07/25/2023 ... ....07/28/2027 ...
101137-AZ-0 ..... BOSTON SCIENTIFIC CORP ................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 236,243 ...95.6810 .................239,203 .................250,000 .................239,203 ........... 1,171 ........... 4,687 .................0 .................0 ......1.900 ...... 3.941 JD ....... ................... 396 .................4,750 ....07/13/2022 ... ....06/01/2025 ...
254063-AW-0 ..... DILLARD'S INC ............................................... ... ... .......  .......... .. 2.C FE .. .................. 92,200 . 105.1902 .................. 94,671 ..................90,000 ..................94,671 ........... 3,663 .............(376) .................0 .................0 ......7.750 ...... 7.204 MN ...... ................... 891 .................6,975 ....08/14/2018 ... ....05/15/2027 ...
025816-DL-0 ..... AMERICAN EXPRESS CO ....................................... ... ... .......  .......... .. 1.F FE .. ................. 140,000 . 101.9870 .................142,781 ................ 140,000 .................142,781 ........... 2,781 .................0 .................0 .................0 ......6.338 ......1.000 AO ...... .................1,504 ......................0 ....10/24/2023 ... ....10/30/2026 ...
141781-BQ-6 ..... CARGILL INC ................................................. ... ... ....... 1,2 ....... .. 1.F FE .. ................. 749,655 ...81.9480 .................614,610 ................ 750,000 .................749,750 .................0 ............... 33 .................0 .................0 ......1.700 ...... 1.705 FA ...... .................5,277 ............... 12,750 ....01/28/2021 ... ....02/02/2031 ...
254067-AN-1 ..... DILLARD'S INC ............................................... ... ... .......  .......... .. 2.C FE .. ................. 320,792 . 104.0196 .................322,461 ................ 310,000 .................322,461 .......... 12,651 .......... (1,210) .................0 .................0 ......7.000 ...... 6.452 JD ....... ................ 1,808 ............... 21,700 ....01/30/2018 ... ....12/01/2028 ...
031162-DP-2 ..... AMGEN INC .................................................... ... ... .......  .......... .. 2.A FE .. ................. 359,374 . 102.3060 .................368,303 ................ 360,000 .................368,303 ........... 8,836 ............... 94 .................0 .................0 ......5.150 ...... 5.150 MS ...... .................6,129 .................9,270 ....02/15/2023 ... ....03/02/2028 ...
101137-BA-4 ..... BOSTON SCIENTIFIC CORP ................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 286,346 ...89.2890 .................285,725 .................320,000 .................285,725 ........... 8,707 ........... 3,677 .................0 .................0 ......2.650 ...... 4.198 JD ....... ................... 707 .................8,480 ....04/28/2022 ... ....06/01/2030 ...
25470M-AB-5 ..... DISH NETWORK CORP .......................................... ... ... .......  .......... .. 5.B FE .. ................. 661,939 ...53.6529 .................469,463 ................ 875,000 .................469,463 ......... (93,230) .......... 33,045 .................0 .................0 ......3.375 ...... 9.512 FA ...... ............... 11,156 ............... 27,084 ....05/04/2023 ... ....08/15/2026 ...
034863-AP-5 ..... ANGLO AMERICAN CAPITAL ................................... ... ... .......  .......... .. 2.A FE .. ................. 891,600 ...99.2240 .................793,795 ................ 800,000 .................793,795 .......... 25,872 .........(17,799) .................0 .................0 ......4.875 ...... 4.875 MN ...... .................5,092 ............... 39,000 ....02/13/2020 ... ....05/14/2025 ...
141781-BY-9 ..... CARGILL INC ................................................. ... ... ....... 1,2 ....... .. 1.F FE .. ................. 249,780 . 100.4350 .................251,088 .................250,000 .................249,866 .................0 ............... 70 .................0 .................0 ......4.875 ...... 4.907 AO ...... .................2,742 ............... 12,154 ....10/05/2022 ... ....10/10/2025 ...
25470M-AD-1 ..... DISH NETWORK CORP .......................................... ... ... .......  .......... .. 5.B FE .. ................. 795,066 ...99.0377 .................807,157 ................ 815,000 ................ 807,157 .......... 66,691 ........... 4,191 .................0 .................0 ......2.375 ...... 2.924 MS ...... .................5,699 ............... 19,356 ....11/19/2018 ... ....03/15/2024 ...
034863-AZ-3 ..... ANGLO AMERICAN CAPITAL ................................... ... ... .......  .......... .. 2.A FE .. ................. 198,856 ...89.1900 .................178,381 ................ 200,000 ................ 178,381 ............9,733 .............. 158 .................0 .................0 ......2.250 ...... 2.250 MS ...... .................1,300 .................4,500 ....03/15/2021 ... ....03/17/2028 ...
10922N-AG-8 ..... BRIGHTHOUSE FINANCIAL INC ............................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 221,497 . 101.2710 .................182,288 ................ 180,000 .................182,288 .......... 15,730 .......... (4,636) .................0 .................0 ......5.625 ...... 2.556 MN ...... .................1,294 ............... 10,125 ....09/21/2021 ... ....05/15/2030 ...
25470M-AF-6 ..... DISH NETWORK CORP .......................................... ...@.. .......  .......... .. 5.B FE .. ................. 166,232 ...62.0519 .................183,053 .................295,000 .................183,053 ........... 8,971 .......... 19,773 .................0 .................0 ......0.000 .....29.602 N/A ..... ......................0 ......................0 ....05/10/2023 ... ....12/15/2025 ...
03740L-AD-4 ..... AON CORP/AON GLOBAL HOLD ................................. ... ... .......  .......... .. 2.A FE .. ................. 279,856 ...94.5720 .................264,802 ................ 280,000 .................264,802 ........... 7,193 ............... 26 .................0 .................0 ......2.850 ...... 2.850 MN ...... ................... 732 .................7,980 ....02/23/2022 ... ....05/28/2027 ...
149123-CB-5 ..... CATERPILLAR INC ............................................ ... ... ....... 1 ......... .. 1.F FE .. ................. 699,058 ...87.7240 .................877,240 ..............1,000,000 .................757,376 .................0 ............6,955 .................0 .................0 ......3.803 ...... 5.981 FA ...... ............... 14,367 ............... 38,030 ....12/05/2012 ... ....08/15/2042 ...
25470X-BD-6 ..... DISH DBS CORP ............................................... ... ... ....... 1 ......... .. 5.B FE .. ................. 167,444 ...51.2500 ..................89,688 ................ 175,000 ..................89,688 .........(23,879) .............. 761 .................0 .................0 ......5.125 ...... 5.819 JD ....... ................... 747 .................8,969 ....07/07/2022 ... ....06/01/2029 ...
04636N-AC-7 ..... ASTRAZENECA FINANCE LLC .................................. ... ... .......  .......... .. 1.F FE .. ................. 869,922 ...98.0650 .................853,163 ................ 870,000 .................853,163 .......... 32,850 ............... 26 .................0 .................0 ......0.700 ......0.700 MN ...... ................... 558 .................6,090 ....05/25/2021 ... ....05/28/2024 ...
110122-EC-8 ..... BRISTOL-MYERS SQUIBB CO .................................. ... ... ....... 1,2 ....... .. 1.F FE .. ...................51,992 . 115.8560 .................. 60,245 ..................52,000 ..................60,245 ............8,253 .................0 .................0 .................0 ......6.400 ...... 6.401 MN ...... ................... 444 ......................0 ....10/30/2023 ... ....11/15/2063 ...
25470X-BE-4 ..... DISH DBS CORP ............................................... ... ... ....... 1,2 ....... .. 4.B FE .. ................. 401,215 ...85.6750 .................346,984 .................405,000 .................346,984 ........... 5,090 .............. 748 .................0 .................0 ......5.250 ...... 5.485 JD ....... .................1,772 ............... 21,263 ....06/28/2022 ... ....12/01/2026 ...
05348E-AX-7 ..... AVALONBAY COMMUNITIES .................................... ... ... .......  .......... .. 1.G FE .. ................. 548,520 ...95.9750 .................479,876 ................ 500,000 .................479,876 .......... 23,004 .......... (8,443) .................0 .................0 ......2.950 ...... 2.950 MN ...... .................1,885 ............... 14,750 ....08/12/2020 ... ....05/11/2026 ...
166756-AX-4 ..... CHEVRON USA INC ............................................ ... ... ....... 1,2 ....... .. 1.D FE .. ................. 518,582 ...87.9070 .................395,582 .................450,000 .................514,200 .................0 .......... (1,591) .................0 .................0 ......4.200 ...... 3.358 AO ...... .................3,990 ............... 18,900 ....02/25/2021 ... ....10/15/2049 ...
25470X-BF-1 ..... DISH DBS CORP ............................................... ... ... ....... 1,2 ....... .. 4.B FE .. ................. 102,869 ...79.7600 .................111,664 ................ 140,000 ................ 111,664 ............5,254 ............3,541 .................0 .................0 ......5.750 .....12.417 JD ....... ................... 671 .................8,050 ....05/05/2023 ... ....12/01/2028 ...
05523U-AK-6 ..... BAE SYSTEMS HOLDINGS INC ................................ ... ... .......  .......... .. 2.A FE .. ................. 944,993 ...98.6100 .................882,555 .................895,000 .................882,555 .......... 22,246 .........(14,034) .................0 .................0 ......3.800 ...... 3.800 AO ...... .................7,936 ............... 34,010 ....05/22/2018 ... ....10/07/2024 ...
11120V-AK-9 ..... BRIXMOR OPERATING PARTNERSHIP LP ...................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 150,150 .. 88.8000 .................133,200 ................ 150,000 .................133,200 ............9,436 .............. (22) .................0 .................0 ......2.250 ...... 2.234 AO ...... ................... 844 .................3,375 ....03/02/2021 ... ....04/01/2028 ...
26441C-AT-2 ..... DUKE ENERGY CORP ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 302,572 ...77.0490 .................256,573 .................333,000 .................256,573 ........... 8,819 .............. 678 .................0 .................0 ......3.750 ...... 4.304 MS ...... .................4,163 ............... 12,488 ....10/11/2018 ... ....09/01/2046 ...
05565E-CE-3 ..... BMW US CAPITAL LLC ........................................ ... ... .......  .......... .. 1.F FE .. ................. 729,774 . 101.9310 .................744,100 ................ 730,000 .................744,100 .......... 14,310 ............... 16 .................0 .................0 ......5.050 ...... 5.050 FA ...... ............... 14,336 ......................0 ....08/08/2023 ... ....08/11/2028 ...
171232-AS-0 ..... CHUBB INA HOLDINGS INC ................................... ... ... ....... 1 ......... .. 1.F FE .. ...............5,924,710 . 115.7900 .............. 6,426,345 .............. 5,550,000 ..............5,807,101 .................0 .........(11,679) .................0 .................0 ......6.500 ...... 6.003 MN ...... ............... 46,096 .............. 360,750 ....12/17/2009 ... ....05/15/2038 ...
26442U-AE-4 ..... DUKE ENERGY PROGRESS LLC ................................. ... ... ....... 1,2 ....... .. 1.F FE .. .................. 83,652 ...76.6940 .................. 65,957 ..................86,000 ..................65,957 ........... 1,505 ............... 50 .................0 .................0 ......3.600 ...... 3.752 MS ...... ................... 912 .................3,096 ....10/11/2018 ... ....09/15/2047 ...
05578A-E4-6 ..... BPCE SA ...................................................... ... ... .......  .......... .. 1.E FE .. ................. 339,147 ...98.8400 .................336,056 .................340,000 .................336,056 ............4,794 .............. 158 .................0 .................0 ......4.750 ...... 4.750 JJ ....... .................7,268 ............... 16,150 ....07/11/2022 ... ....07/19/2027 ...
11120V-AL-7 ..... BRIXMOR OPERATING PARTNERSHIP LP ...................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 59,805 ...83.8770 .................. 50,326 ..................60,000 ..................50,326 ........... 4,418 ............... 18 .................0 .................0 ......2.500 ...... 2.537 FA ...... ................... 563 .................1,500 ....08/11/2021 ... ....08/16/2031 ...
26884L-AF-6 ..... EQT CORP ..................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 488,150 ...95.7500 .................493,113 .................515,000 .................493,113 .......... 13,330 ............4,695 .................0 .................0 ......3.900 ...... 5.050 AO ...... .................5,021 ............... 20,085 ....10/19/2022 ... ....10/01/2027 ...
06051G-GL-7 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ...............1,440,647 ...95.5680 .............. 1,242,388 ..............1,300,000 .............. 1,242,388 .......... 57,718 .........(20,089) .................0 .................0 ......3.705 ......1.000 AO ...... .................8,964 ............... 48,165 ....07/06/2021 ... ....04/24/2028 ...
17252M-AP-5 ..... CINTAS NO 2 CORP ........................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 499,890 ...98.2050 .................491,025 ................ 500,000 .................499,949 .................0 ............... 37 .................0 .................0 ......3.450 ...... 3.458 MN ...... .................2,875 ............... 17,250 ....04/26/2022 ... ....05/01/2025 ...
26884L-AG-4 ..... EQT CORP ..................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 361,481 . 107.3750 .................370,444 .................345,000 .................370,444 .......... 10,758 .......... (1,795) .................0 .................0 ......7.000 ...... 6.121 FA ...... ............... 10,063 ............... 12,075 ....02/22/2023 ... ....02/01/2030 ...
06051G-HW-2 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. .............. 1,688,608 ...97.3860 .............. 1,558,172 ..............1,600,000 .............. 1,558,172 .......... 62,594 .........(16,924) .................0 .................0 ......2.456 ......1.000 AO ...... .................7,532 ............... 39,296 ....07/20/2020 ... ....10/22/2025 ...
11135E-AA-2 ..... BROADSTONE NET LEASE LLC ................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 226,681 ...77.4830 .................189,059 .................244,000 .................189,059 ............4,629 ........... 1,586 .................0 .................0 ......2.600 ...... 3.477 MS ...... ................ 1,868 .................6,344 ....03/29/2022 ... ....09/15/2031 ...
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26884L-AL-3 ..... EQT CORP ..................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 265,864 ...99.0000 .................267,300 ................ 270,000 .................267,300 ........... 8,189 .............. 495 .................0 .................0 ......5.000 ...... 5.325 JJ ....... .................6,225 ............... 14,375 ....02/06/2023 ... ....01/15/2029 ...
06051G-HY-8 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.E FE .. ................. 400,000 ...96.0910 .................384,364 ................ 400,000 .................384,364 .......... 13,330 .................0 .................0 .................0 ......2.015 ......1.000 FA ...... .................3,090 ................ 8,060 ....02/10/2020 ... ....02/13/2026 ...
17275R-AW-2 ..... CISCO SYSTEMS INC .......................................... ... ... ....... 1 ......... .. 1.E FE .. ................. 997,330 ...98.5560 .................985,560 ..............1,000,000 .................999,551 .................0 .............. 296 .................0 .................0 ......3.500 ...... 3.532 JD ....... .................1,556 ............... 35,000 ....06/10/2015 ... ....06/15/2025 ...
26884L-AM-1 ..... EQT CORP ..................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 130,001 ...94.7500 .................127,913 .................135,000 .................127,913 ........... 2,850 ........... 1,200 .................0 .................0 ......3.125 ...... 4.140 MN ...... ................... 539 .................4,219 ....05/16/2022 ... ....05/15/2026 ...
06051G-JD-2 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. .............. 1,190,000 ...94.1370 .............. 1,120,227 ..............1,190,000 .............. 1,120,227 .......... 46,438 .................0 .................0 .................0 ......1.319 ......1.000 JD ....... ................... 523 ............... 15,696 ....06/16/2020 ... ....06/19/2026 ...
11135F-BP-5 ..... BROADCOM INC ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 117,250 ...82.0980 .................130,536 .................159,000 .................130,536 .......... 12,650 .............. 636 .................0 .................0 ......3.137 ...... 6.256 MN ...... ................... 637 .................2,494 ....09/21/2023 ... ....11/15/2035 ...
26884L-AN-9 ..... EQT CORP ..................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 373,561 ...89.5000 .................326,675 .................365,000 .................326,675 .......... 16,851 .............(868) .................0 .................0 ......3.625 ...... 3.320 MN ...... .................1,691 ............... 13,231 ....12/06/2021 ... ....05/15/2031 ...
06051G-JS-9 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ................. 398,960 ...91.6540 .................366,617 ................ 400,000 ................ 366,617 .......... 15,783 .............. 177 .................0 .................0 ......1.734 ......1.000 JJ ....... .................3,063 .................6,936 ....10/15/2021 ... ....07/22/2027 ...
172967-FX-4 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. ................. 985,430 . 106.0750 .............. 1,060,750 ..............1,000,000 .................988,495 .................0 .............. 346 .................0 .................0 ......5.875 ...... 5.980 JJ ....... ............... 24,642 ............... 58,750 ....01/19/2012 ... ....01/30/2042 ...
26884L-AQ-2 ..... EQT CORP ..................................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 89,666 . 101.5000 .................. 91,350 ..................90,000 ..................91,350 ........... 1,634 ............... 54 .................0 .................0 ......5.700 ...... 5.780 AO ...... .................1,283 ................ 6,100 ....09/20/2022 ... ....04/01/2028 ...
06051G-KM-0 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ................. 500,000 ...97.2720 .................486,358 ................ 500,000 .................486,358 .......... 33,222 .................0 .................0 .................0 ......3.384 ......1.000 AO ...... .................4,183 ............... 12,451 ....03/17/2022 ... ....04/02/2026 ...
11271L-AE-2 ..... BROOKFIELD FINANCE INC ................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 420,261 ...96.4410 .................356,832 ................ 370,000 .................356,832 .......... 26,252 .......... (5,839) .................0 .................0 ......4.350 ...... 2.482 AO ...... .................3,398 ............... 16,095 ....12/16/2021 ... ....04/15/2030 ...
26884U-AG-4 ..... EPR PROPERTIES ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. .................. 49,587 ...80.2196 ..................40,110 ..................50,000 ..................40,110 ........... 3,731 ............... 36 .................0 .................0 ......3.600 ...... 3.699 MN ...... ................... 230 ................ 1,800 ....10/13/2021 ... ....11/15/2031 ...
06051G-KP-3 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ................. 500,000 ...97.7810 .................488,904 ................ 500,000 .................488,904 .......... 10,054 .................0 .................0 .................0 ......4.376 ......1.000 AO ...... .................3,890 ............... 21,880 ....04/21/2022 ... ....04/27/2028 ...
172967-KR-1 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 2.B FE .. .............. 1,127,085 ...89.4320 .............. 1,010,582 ..............1,130,000 .............. 1,127,529 .................0 ............... 61 .................0 .................0 ......4.750 ...... 4.766 MN ...... .................6,411 ............... 53,675 ....02/07/2017 ... ....05/18/2046 ...
26885B-AC-4 ..... EQM MIDSTREAM PARTNERS LP ............................... ... ... ....... 1,2 ....... .. 3.C FE .. ................. 152,534 ...99.0830 .................153,579 .................155,000 .................153,579 .......... 14,736 .............. 248 .................0 .................0 ......5.500 ...... 5.716 JJ ....... .................3,931 .................8,525 ....11/27/2018 ... ....07/15/2028 ...
06051G-LV-9 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.E FE .. ................. 580,000 . 102.0750 .................592,035 ................ 580,000 .................592,035 .......... 12,035 .................0 .................0 .................0 ......5.933 ......1.000 MS ...... ............... 10,132 ......................0 ....09/12/2023 ... ....09/15/2027 ...
120568-BC-3 ..... BUNGE LIMITED FINANCE CORP .............................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 106,501 ...87.0370 .................103,574 ................ 119,000 .................103,574 ........... 4,684 ............1,225 .................0 .................0 ......2.750 ...... 4.219 MN ...... ................... 427 .................3,273 ....12/20/2022 ... ....05/14/2031 ...
286181-AK-8 ..... ELEMENT FLEET MANAGEMENT CORP .......................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 264,820 . 103.2770 .................271,619 .................263,000 .................271,619 ........... 6,823 .............. (24) .................0 .................0 ......6.319 ...... 6.155 JD ....... .................1,246 ......................0 ....11/28/2023 ... ....12/04/2028 ...
06368L-C5-3 ..... BANK OF MONTREAL ........................................... ... ... .......  .......... .. 1.F FE .. ................. 340,000 . 101.4100 .................344,793 .................340,000 .................344,793 ............4,793 .................0 .................0 .................0 ......5.266 ...... 5.266 JD ....... ................... 995 ......................0 ....12/05/2023 ... ....12/11/2026 ...
172967-MS-7 ..... CITIGROUP INC ............................................... ... ... ....... 1,2,5 .... .. 1.G FE .. ................. 320,934 ...85.4220 .................264,808 ................ 310,000 .................317,796 .................0 .......... (1,120) .................0 .................0 ......2.572 ...... 2.151 JD ....... ................... 620 .................7,973 ....02/16/2021 ... ....06/03/2031 ...
28622H-AC-5 ..... ELEVANCE HEALTH INC ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 107,605 . 100.1290 .................108,139 ................ 108,000 .................108,139 .............. 528 .................7 .................0 .................0 ......5.125 ...... 5.149 FA ...... .................2,091 .................2,875 ....01/30/2023 ... ....02/15/2053 ...
06406R-BA-4 ..... BANK OF NY MELLON CORP ................................... ... ... .......  .......... .. 1.F FE .. ...............1,248,521 ...92.9830 .............. 1,171,592 ..............1,260,000 .............. 1,171,592 .......... 46,466 ........... 1,862 .................0 .................0 ......2.050 ...... 2.050 JJ ....... ............... 11,121 ............... 23,584 ....01/19/2022 ... ....01/26/2027 ...
12513G-BH-1 ..... CDW LLC ...................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 290,663 ...91.6690 .................265,840 .................290,000 .................265,840 .......... 17,645 .............. (91) .................0 .................0 ......3.276 ...... 3.238 JD ....... ................... 792 .................9,500 ....11/24/2021 ... ....12/01/2028 ...
292505-AD-6 ..... OVINTIV INC ................................................. ... ... ....... 1 ......... .. 2.C FE .. ................. 879,392 . 106.3070 .................728,203 ................ 685,000 .................728,203 .......... 50,974 .........(12,781) .................0 .................0 ......6.500 ...... 3.677 FA ...... ............... 16,821 ............... 44,525 ....02/02/2022 ... ....08/15/2034 ...
06406R-BG-1 ..... BANK OF NY MELLON CORP ................................... ... ... .......  .......... .. 1.F FE .. ................. 210,000 ...97.6280 .................205,020 ................ 210,000 .................205,020 ........... 4,001 .................0 .................0 .................0 ......3.992 ......1.000 JD ....... ................... 419 .................8,383 ....06/08/2022 ... ....06/13/2028 ...
172967-NG-2 ..... CITIGROUP INC ............................................... ... ... ....... 1,2,5 .... .. 1.G FE .. ................. 500,000 ...94.2280 .................471,140 ................ 500,000 ................ 500,000 .................0 .................0 .................0 .................0 ......3.070 ...... 3.071 FA ...... .................5,415 ............... 15,350 ....02/16/2022 ... ....02/24/2028 ...
292505-AE-4 ..... OVINTIV INC ................................................. ... ... ....... 1 ......... .. 2.C FE .. .................. 63,100 . 103.5310 ..................51,766 ..................50,000 ..................51,766 ........... 1,892 .............(609) .................0 .................0 ......6.625 ...... 4.360 FA ...... .................1,251 .................3,313 ....05/04/2021 ... ....08/15/2037 ...
06406R-BJ-5 ..... BANK OF NY MELLON CORP ................................... ... ... .......  .......... .. 1.F FE .. ................. 450,000 ...98.9570 .................445,305 .................450,000 .................445,305 ........... 1,803 .................0 .................0 .................0 ......4.414 ......1.000 JJ ....... .................8,662 ............... 19,753 ....07/19/2022 ... ....07/24/2026 ...
125523-CM-0 ..... CIGNA GROUP ................................................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 172,219 ...85.4700 .................146,154 ................ 171,000 .................146,154 ........... 6,331 .............(120) .................0 .................0 ......2.375 ...... 2.291 MS ...... .................1,196 .................4,061 ....06/10/2021 ... ....03/15/2031 ...
292505-AG-9 ..... OVINTIV INC ................................................. ... ... ....... 1 ......... .. 2.C FE .. .................. 12,388 . 102.7933 .................. 10,279 ..................10,000 ..................10,279 .............. 428 .............(106) .................0 .................0 ......6.500 ...... 4.462 FA ...... ................... 271 ................... 650 ....04/20/2021 ... ....02/01/2038 ...
06406R-BQ-9 ..... BANK OF NY MELLON CORP ................................... ... ... .......  .......... .. 1.E FE .. ................. 420,000 . 100.0550 .................420,231 .................420,000 .................420,231 .............. 231 .................0 .................0 .................0 ......4.947 ......1.000 AO ...... .................3,751 ............... 10,389 ....04/19/2023 ... ....04/26/2027 ...
189054-AY-5 ..... CLOROX CO .................................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 248,818 ...98.9920 .................247,480 .................250,000 .................249,061 .................0 .............. 153 .................0 .................0 ......4.400 ...... 4.480 MN ...... .................1,833 ............... 11,000 ....05/05/2022 ... ....05/01/2029 ...
29273R-BF-5 ..... ENERGY TRANSFER LP ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 107,438 ...91.6880 .................. 99,940 ................ 109,000 .................. 99,940 ........... 9,689 ............... 33 .................0 .................0 ......5.150 ...... 5.249 MS ...... .................1,653 .................5,614 ....10/11/2018 ... ....03/15/2045 ...
06417X-AD-3 ..... BANK OF NOVA SCOTIA ....................................... ... ... .......  .......... .. 1.F FE .. ................. 499,780 ...92.1510 .................460,757 ................ 500,000 .................460,757 .......... 15,014 ............... 42 .................0 .................0 ......1.950 ...... 1.950 FA ...... .................4,035 .................9,750 ....01/03/2022 ... ....02/02/2027 ...
12572Q-AK-1 ..... CME GROUP INC ............................................... ... ... ....... 1,2 ....... .. 1.D FE .. ................. 204,338 ...88.8960 .................182,237 .................205,000 .................182,237 .......... 10,461 ............... 60 .................0 .................0 ......2.650 ...... 2.687 MS ...... ................ 1,600 .................5,433 ....03/01/2022 ... ....03/15/2032 ...
29273V-AP-5 ..... ENERGY TRANSFER LP ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. .................. 57,985 . 102.0100 .................. 59,166 ..................58,000 ..................59,166 ........... 1,624 ............... 10 .................0 .................0 ......5.550 ...... 5.552 FA ...... .................1,216 .................2,155 ....12/05/2022 ... ....02/15/2028 ...
06417X-AH-4 ..... BANK OF NOVA SCOTIA ....................................... ... ... .......  .......... .. 1.F FE .. ................. 609,311 ...97.8540 .................596,910 ................ 610,000 .................596,910 ........... 9,210 .............. 227 .................0 .................0 ......3.450 ...... 3.450 AO ...... .................4,677 ............... 21,045 ....04/05/2022 ... ....04/11/2025 ...
18977W-2C-3 ..... CNO GLOBAL FUNDING ........................................ ... ... .......  .......... .. 1.G FE .. ...............2,995,620 ...86.6270 .............. 2,598,810 ..............3,000,000 .............. 2,996,781 .................0 .............. 592 .................0 .................0 ......2.650 ...... 2.673 JJ ....... ............... 38,646 ............... 79,500 ....01/03/2022 ... ....01/06/2029 ...
29336T-AD-2 ..... ENLINK MIDSTREAM LLC ..................................... ... ... ....... 1,2 ....... .. 3.A FE .. ................. 168,279 . 102.0970 .................173,565 ................ 170,000 .................173,565 ........... 5,157 .............. 129 .................0 .................0 ......6.500 ......6.676 MS ...... .................3,683 .................5,525 ....06/26/2023 ... ....09/01/2030 ...
06417X-AL-5 ..... BANK OF NOVA SCOTIA ....................................... ... ... .......  .......... .. 1.F FE .. ................. 369,660 ...99.9230 .................369,716 ................ 370,000 .................369,716 .............(927) .............. 166 .................0 .................0 ......5.250 ...... 5.250 JD ....... .................1,349 ............... 19,425 ....11/30/2022 ... ....12/06/2024 ...
12592B-AQ-7 ..... CNH INDUSTRIAL CAPITAL LLC .............................. ... ... ....... 1,2 ....... .. 2.A FE .. ...................32,623 ...98.6480 .................. 32,554 ..................33,000 .................. 32,554 .............(118) ............... 50 .................0 .................0 ......4.550 ...... 4.810 AO ...... ................... 338 ................... 751 ....04/04/2023 ... ....04/10/2028 ...
29336U-AG-2 ..... ENLINK MIDSTREAM PARTNERS LP ........................... ... ... ....... 1,2 ....... .. 3.A FE .. ................. 109,979 .. 87.0000 .................. 95,700 ................ 110,000 ..................95,700 ........... 7,520 .................0 .................0 .................0 ......5.450 ...... 5.451 JD ....... ................... 500 .................5,995 ....05/04/2017 ... ....06/01/2047 ...
06417X-AN-1 ..... BANK OF NOVA SCOTIA ....................................... ... ... .......  .......... .. 1.F FE .. ................. 229,798 ...99.8040 .................229,550 .................230,000 .................229,550 .............(306) ............... 59 .................0 .................0 ......4.750 ...... 4.750 FA ...... .................4,522 .................5,463 ....01/24/2023 ... ....02/02/2026 ...
191216-DL-1 ..... COCA-COLA CO ................................................ ... ... ....... 1 ......... .. 1.E FE .. ................. 246,005 ...75.5180 .................188,795 .................250,000 .................246,245 .................0 ............... 87 .................0 .................0 ......3.000 ...... 3.082 MS ...... .................2,417 .................7,500 ....03/01/2021 ... ....03/05/2051 ...
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29365B-AA-1 ..... ENTEGRIS ESCROW CORP ...................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 965,373 ...96.0000 .................931,200 ................ 970,000 .................931,200 .......... 50,241 .............. 589 .................0 .................0 ......4.750 ...... 4.831 AO ...... .................9,727 ............... 46,075 ....04/05/2022 ... ....04/15/2029 ...
071813-CH-0 ..... BAXTER INTERNATIONAL INC ................................ ... ... .......  .......... .. 2.B FE .. .............. 1,000,000 ...96.2990 .................962,989 ..............1,000,000 .................962,989 .......... 31,757 .................0 .................0 .................0 ......1.322 ...... 1.322 MN ...... .................1,175 ............... 13,220 ....11/16/2021 ... ....11/29/2024 ...
12661P-AC-3 ..... CSL FINANCE PLC ............................................ ... ... C...... 1,2 ....... .. 1.G FE .. ................. 427,735 ...97.5450 .................453,584 .................465,000 .................453,584 .......... 11,112 ........... 3,114 .................0 .................0 ......4.250 ...... 5.330 AO ...... .................3,513 ............... 19,763 ....09/30/2022 ... ....04/27/2032 ...
29379V-BQ-5 ..... ENTERPRISE PRODUCTS OPERATING LLC ..................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 272,014 .. 87.8180 .................242,378 ................ 276,000 .................242,378 .......... 20,834 ............... 78 .................0 .................0 ......4.250 ...... 4.336 FA ...... .................4,431 ............... 11,730 ....10/11/2018 ... ....02/15/2048 ...
072863-AE-3 ..... BAYLOR SCOTT + WHITE HOL ................................ ... ... .......  .......... .. 1.D FE .. ................. 690,668 ...93.5490 .................701,615 ................ 750,000 ................ 701,615 .......... (1,793) .......... 12,741 .................0 .................0 ......2.650 ...... 2.650 MN ...... .................2,540 ............... 19,875 ....02/16/2023 ... ....11/15/2026 ...
195869-AQ-5 ..... COLONIAL PIPELINE CO ...................................... ... ... ....... 1,2 ....... .. 1.G FE .. ...............1,647,940 ...84.1150 .............. 1,472,013 ..............1,750,000 .............. 1,657,543 .................0 ........... 2,031 .................0 .................0 ......4.250 ...... 4.614 AO ...... ............... 15,701 ............... 63,750 ....11/01/2018 ... ....04/15/2048 ...
294429-AQ-8 ..... EQUIFAX INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 128,715 ...97.3710 .................125,609 .................129,000 .................125,609 ............2,589 ............... 58 .................0 .................0 ......2.600 ...... 2.647 JD ....... ................... 280 .................3,354 ....11/15/2019 ... ....12/01/2024 ...
07330M-AB-3 ..... TRUIST BANK ................................................. ... ... .......  .......... .. 1.F FE .. ................. 636,550 ...96.6650 .................618,656 ................ 640,000 ................ 618,656 ............2,565 ........... 1,028 .................0 .................0 ......3.625 ...... 3.625 MS ...... ................ 6,767 ............... 23,200 ....06/02/2022 ... ....09/16/2025 ...
12661P-AD-1 ..... CSL FINANCE PLC ............................................ ... ... C...... 2 ......... .. 1.G FE .. ................. 102,560 ...95.3040 .................101,022 ................ 106,000 .................101,022 .............. 373 .............. 107 .................0 .................0 ......4.625 ...... 4.886 AO ...... ................... 872 .................4,903 ....01/30/2023 ... ....04/27/2042 ...
294429-AV-7 ..... EQUIFAX INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 120,887 . 100.9090 .................122,100 ................ 121,000 .................122,100 ........... 2,630 ............... 32 .................0 .................0 ......5.100 ...... 5.115 JD ....... ................... 274 .................7,765 ....09/07/2022 ... ....12/15/2027 ...
092113-AL-3 ..... BLACK HILLS CORP ........................................... ... ... .......  .......... .. 2.A FE .. ...............1,447,752 ...97.6370 .............. 1,279,044 ..............1,310,000 .............. 1,279,044 .......... 51,825 .........(30,054) .................0 .................0 ......3.950 ...... 3.950 JJ ....... ............... 23,860 ............... 51,745 ....05/25/2021 ... ....01/15/2026 ...
20030N-BK-6 ..... COMCAST CORP ................................................ ... ... ....... 1 ......... .. 1.G FE .. .............. 1,486,710 ...94.6780 .............. 1,420,170 ..............1,500,000 .............. 1,489,229 .................0 .............. 311 .................0 .................0 ......4.750 ...... 4.806 MS ...... ............... 23,750 ............... 71,250 ....02/19/2014 ... ....03/01/2044 ...
29444U-BE-5 ..... EQUINIX INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,048,929 ...91.8430 .................964,352 ..............1,050,000 .................964,352 .......... 50,309 .............. 102 .................0 .................0 ......3.200 ...... 3.212 MN ...... .................4,013 ............... 33,600 ....11/06/2019 ... ....11/18/2029 ...
09659W-2G-8 ..... BNP PARIBAS ................................................. ... ... .......  .......... .. 1.G FE .. ................. 660,000 ...99.9910 .................659,943 ................ 660,000 .................659,943 ........... 6,361 .................0 .................0 .................0 ......4.705 ......1.000 JJ ....... ............... 14,750 ............... 31,053 ....01/03/2019 ... ....01/10/2025 ...
126650-CL-2 ..... CVS HEALTH CORP ............................................ ... ... ....... 1,2 ....... .. 2.B FE .. .................. 79,617 ...98.2690 .................. 73,702 ..................75,000 ..................73,702 ........... 1,930 .......... (1,415) .................0 .................0 ......3.875 ...... 1.913 JJ ....... .................1,300 .................2,906 ....01/18/2022 ... ....07/20/2025 ...
29444U-BH-8 ..... EQUINIX INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 543,425 ...84.7230 .................461,740 .................545,000 .................461,740 .......... 28,022 .............. 149 .................0 .................0 ......2.150 ...... 2.182 JJ ....... .................5,403 ............... 11,718 ....06/08/2020 ... ....07/15/2030 ...
09659W-2L-7 ..... BNP PARIBAS ................................................. ... ... .......  .......... .. 1.G FE .. ................. 250,000 ...95.4710 .................238,677 .................250,000 .................238,677 ........... 8,960 .................0 .................0 .................0 ......2.219 ......1.000 JD ....... ................... 339 .................5,548 ....06/02/2020 ... ....06/09/2026 ...
205887-CB-6 ..... CONAGRA BRANDS INC ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. .............. 1,165,600 ...99.0160 .................990,160 ..............1,000,000 ..............1,057,889 .................0 ......... (34,222) .................0 .................0 ......4.600 ...... 1.084 MN ...... ................ 7,667 ............... 46,000 ....10/22/2020 ... ....11/01/2025 ...
29452E-AC-5 ..... EQUITABLE HOLDINGS INC ................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 259,000 . 102.6800 .................265,941 .................259,000 .................265,941 ........... 6,941 .................0 .................0 .................0 ......5.594 ...... 5.594 JJ ....... .................6,842 .................7,244 ....01/04/2023 ... ....01/11/2033 ...
09659W-2Q-6 ..... BNP PARIBAS ................................................. ... ... .......  .......... .. 1.G FE .. ................. 400,000 ...91.6200 .................366,480 ................ 400,000 .................366,480 .......... 17,949 .................0 .................0 .................0 ......1.675 ......1.000 JD ....... .................3,369 .................3,350 ....06/23/2021 ... ....06/30/2027 ...
126650-CW-8 ..... CVS HEALTH CORP ............................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 101,759 ...98.9580 .................. 99,948 ................ 101,000 .................. 99,948 .............. 375 ............... 51 .................0 .................0 ......4.100 ...... 4.157 MS ...... .................1,104 .................4,141 ....12/20/2022 ... ....03/25/2025 ...
29786A-AL-0 ..... ETSY INC ..................................................... ... ... .......  .......... .. 3.A FE .. ................. 115,922 ...84.8508 .................123,034 .................145,000 .................123,034 ........... 5,567 ............1,545 .................0 .................0 ......0.125 ...... 5.972 MS ...... .................... 60 ......................0 ....11/10/2023 ... ....09/01/2027 ...
09659W-2T-0 ..... BNP PARIBAS ................................................. ... ... .......  .......... .. 1.G FE .. ................. 590,000 ...92.5900 .................546,284 .................590,000 .................546,284 .......... 26,547 .................0 .................0 .................0 ......2.591 ......1.000 JJ ....... .................6,837 ............... 15,287 ....01/12/2022 ... ....01/20/2028 ...
207597-EN-1 ..... CONNECTICUT LIGHT AND POWER CO ......................... ... ... ....... 1,2 ....... .. 1.E FE .. ...............1,495,950 ...82.9370 .............. 1,244,055 ..............1,500,000 ..............1,496,886 .................0 .............. 380 .................0 .................0 ......2.050 ...... 2.080 JJ ....... ............... 15,375 ............... 30,750 ....06/21/2021 ... ....07/01/2031 ...
29786A-AN-6 ..... ETSY INC ..................................................... ... ... .......  .......... .. 3.A FE .. ................. 338,379 ...79.8282 .................359,227 .................450,000 .................359,227 .......... 16,011 ........... 4,837 .................0 .................0 ......0.250 ...... 6.468 JD ....... .................... 50 ................... 563 ....11/08/2023 ... ....06/15/2028 ...
097023-DG-7 ..... BOEING CO .................................................... ... ... .......  .......... .. 2.C FE .. ...............2,002,629 ...94.5210 .............. 1,947,124 ..............2,060,000 .............. 1,947,124 .......... 59,254 .......... 14,199 .................0 .................0 ......2.196 ...... 2.196 FA ...... ............... 18,472 ............... 45,238 ....02/14/2022 ... ....02/04/2026 ...
126650-CX-6 ..... CVS HEALTH CORP ............................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 407,600 ...98.3050 .................344,068 .................350,000 .................344,068 .......... 13,428 .......... (7,894) .................0 .................0 ......4.300 ...... 1.837 MS ...... .................4,013 ............... 15,050 ....10/23/2020 ... ....03/25/2028 ...
30212P-AR-6 ..... EXPEDIA GROUP INC .......................................... ... ... ....... 1,2 ....... .. 2.C FE .. ...............1,953,980 ...91.6710 .............. 1,883,839 .............. 2,055,000 .............. 1,883,839 .........129,784 ........... 9,668 .................0 .................0 ......3.250 ...... 3.888 FA ...... ............... 25,231 ............... 66,056 ....05/19/2023 ... ....02/15/2030 ...
12592B-AN-4 ..... CNH INDUSTRIAL CAP LLC ................................... ... ... .......  .......... .. 2.A FE .. ................. 477,451 ...98.2420 .................471,560 ................ 480,000 .................471,560 ............4,755 .............. 835 .................0 .................0 ......3.950 ...... 3.950 MN ...... .................2,001 ............... 18,960 ....05/17/2022 ... ....05/23/2025 ...
20825C-AQ-7 ..... CONOCOPHILLIPS .............................................. ... ... ....... 1 ......... .. 1.F FE .. .............. 1,685,198 . 115.6040 .............. 1,502,852 ..............1,300,000 .............. 1,615,283 .................0 ......... (14,599) .................0 .................0 ......6.500 ...... 4.298 FA ...... ............... 35,208 ............... 84,500 ....10/09/2018 ... ....02/01/2039 ...
30212P-BH-7 ..... EXPEDIA GROUP INC .......................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 511,237 .. 88.0100 .................477,014 .................542,000 .................477,014 .......... 37,892 ........... 2,867 .................0 .................0 ......2.950 ...... 3.680 MS ...... .................4,708 ............... 15,989 ....07/06/2022 ... ....03/15/2031 ...
12592B-AP-9 ..... CNH INDUSTRIAL CAP LLC ................................... ... ... .......  .......... .. 2.A FE .. ................. 258,358 . 100.4810 .................261,251 ................ 260,000 .................261,251 .............. (70) .............. 523 .................0 .................0 ......5.450 ...... 5.450 AO ...... .................3,031 ............... 14,170 ....10/06/2022 ... ....10/14/2025 ...
126650-DX-5 ..... CVS HEALTH CORP ............................................ ... ... ....... 1,2 ....... .. 2.B FE .. .................. 14,946 . 102.5790 .................. 15,387 ..................15,000 ..................15,387 .............. 435 .................5 .................0 .................0 ......5.250 ...... 5.305 JJ ....... ................... 457 ......................0 ....05/30/2023 ... ....01/30/2031 ...
30225V-AR-8 ..... EXTRA SPACE STORAGE LP ................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 574,341 . 104.3720 .................601,183 ................ 576,000 ................ 601,183 .......... 26,816 ............... 26 .................0 .................0 ......5.900 ...... 5.948 JJ ....... .................2,832 ......................0 ....11/27/2023 ... ....01/15/2031 ...
12626P-AM-5 ..... CRH AMERICA INC ............................................ ... ... .......  .......... .. 2.A FE .. ................. 582,628 ...97.8360 .................528,315 .................540,000 .................528,315 .......... 15,247 .......... (8,234) .................0 .................0 ......3.875 ...... 3.875 MN ...... .................2,499 ............... 20,925 ....02/12/2020 ... ....05/18/2025 ...
20825U-AC-8 ..... CONOCO FUNDING CO .......................................... ... ... ....... 1 ......... .. 1.F FE .. ...............2,351,040 . 115.1350 .............. 2,302,700 ..............2,000,000 .............. 2,157,555 .................0 .........(15,478) .................0 .................0 ......7.250 ...... 5.970 AO ...... ............... 30,611 .............. 145,000 ....09/25/2002 ... ....10/15/2031 ...
302491-AU-9 ..... FMC CORP ..................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 234,998 ...91.2851 .................214,520 .................235,000 .................214,520 ........... 6,843 .................0 .................0 .................0 ......3.450 ...... 3.450 AO ...... .................2,027 ................ 8,108 ....09/17/2019 ... ....10/01/2029 ...
126650-DF-4 ..... CVS HEALTH CORP ............................................ ... ... .......  .......... .. 2.B FE .. ................. 618,129 ...95.6220 .................554,607 ................ 580,000 .................554,607 .......... 18,112 .......... (5,931) .................0 .................0 ......3.000 ...... 3.000 FA ...... .................6,573 ............... 17,400 ....03/05/2020 ... ....08/15/2026 ...
133131-AX-0 ..... CAMDEN PROPERTY TRUST .................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 416,944 ...92.1230 .................345,461 .................375,000 .................345,461 .......... 16,097 .......... (4,844) .................0 .................0 ......3.150 ...... 1.719 JJ ....... .................5,906 ............... 11,813 ....10/23/2020 ... ....07/01/2029 ...
302491-AX-3 ..... FMC CORP ..................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ...................99,985 ...99.6280 .................. 99,628 ................ 100,000 ..................99,628 .............(358) .................1 .................0 .................0 ......5.650 ...... 5.652 MN ...... ................... 675 .................2,825 ....05/15/2023 ... ....05/18/2033 ...
126650-DM-9 ..... CVS HEALTH CORP ............................................ ... ... .......  .......... .. 2.B FE .. ...............1,515,744 .. 88.8870 .............. 1,351,076 ..............1,520,000 ..............1,351,076 .......... 61,893 .............. 603 .................0 .................0 ......1.300 ...... 1.300 FA ...... .................7,136 ............... 19,760 ....08/12/2020 ... ....08/21/2027 ...
209111-EM-1 ..... CONSOLIDATED EDISON COMPANY OF NEW YORK ............. ... ... ....... 1 ......... .. 1.G FE .. ...............1,624,923 . 108.6170 .............. 1,768,285 ..............1,628,000 ..............1,626,048 .................0 .............. 101 .................0 .................0 ......6.200 ...... 6.214 JD ....... .................4,486 .............. 100,936 ....06/12/2006 ... ....06/15/2036 ...
30303M-8M-7 ..... META PLATFORMS INC ........................................ ... ... ....... 1,2 ....... .. 1.E FE .. ................. 164,657 . 102.3860 .................168,937 ................ 165,000 .................168,937 ............4,249 ............... 31 .................0 .................0 ......4.800 ...... 4.835 MN ...... .................1,012 .................4,224 ....05/01/2023 ... ....05/15/2030 ...
127097-AG-8 ..... COTERRA ENERGY INC ........................................ ... ... .......  .......... .. 2.B FE .. ................. 363,072 ...96.8220 .................348,561 ................ 360,000 .................348,561 .......... 12,587 .............(657) .................0 .................0 ......3.900 ...... 3.900 MN ...... .................1,794 ............... 14,040 ....03/24/2022 ... ....05/15/2027 ...
133434-AD-2 ..... CAMERON LNG LLC ............................................ ... ... ....... 1,2 ....... .. 1.F FE .. .................. 45,000 ...84.7510 .................. 38,138 ..................45,000 ..................38,138 ............2,493 .................0 .................0 .................0 ......3.701 ...... 3.701 JJ ....... ................... 768 .................1,665 ....12/05/2019 ... ....01/15/2039 ...
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314890-AB-0 ..... FERGUSON FINANCE PLC ...................................... ... ... C...... 1,2 ....... .. 2.B FE .. ................. 199,104 ...89.5000 .................179,000 ................ 200,000 ................ 179,000 ............8,439 ............... 84 .................0 .................0 ......3.250 ...... 3.303 JD ....... ................... 524 .................6,500 ....05/28/2020 ... ....06/02/2030 ...
136385-AT-8 ..... CANADIAN NATL RESOURCES .................................. ... ... .......  .......... .. 2.A FE .. .............. 1,170,312 ...99.4140 .............. 1,093,551 ..............1,100,000 .............. 1,093,551 .......... 32,636 .........(17,405) .................0 .................0 ......3.800 ...... 3.800 AO ...... .................8,824 ............... 41,800 ....02/19/2020 ... ....04/15/2024 ...
209111-FP-3 ..... CONSOLIDATED EDISON COMPANY OF NEW YORK ............. ... ... ....... 1,2 ....... .. 1.G FE .. ................. 287,903 ...96.7700 .................241,925 .................250,000 .................272,698 .................0 .......... (5,293) .................0 .................0 ......3.800 ...... 1.519 MN ...... .................1,214 .................9,500 ....02/01/2021 ... ....05/15/2028 ...
31620R-AH-8 ..... FIDELITY NATIONAL FINANCIAL INC ....................... ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,131,992 ...97.4338 .............. 1,110,745 ..............1,140,000 ..............1,110,745 .......... 27,693 .............. 840 .................0 .................0 ......4.500 ...... 4.594 FA ...... ............... 19,380 ............... 51,300 ....06/17/2019 ... ....08/15/2028 ...
13645R-BE-3 ..... CANADIAN PACIFIC RAILWAY ................................ ... ... .......  .......... .. 2.B FE .. ................. 319,526 ...92.2510 .................295,204 .................320,000 .................295,204 ............9,543 ............... 93 .................0 .................0 ......1.750 ...... 1.750 JD ....... ................... 451 .................5,600 ....11/17/2021 ... ....12/02/2026 ...
134429-BF-5 ..... CAMPBELL SOUP CO ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 476,442 ...98.4430 .................442,994 .................450,000 .................442,994 .......... 12,374 .......... (8,832) .................0 .................0 ......3.950 ...... 1.916 MS ...... .................5,234 ............... 17,775 ....01/18/2022 ... ....03/15/2025 ...
316773-DK-3 ..... FIFTH THIRD BANCORP ....................................... ... ... ....... 1,2,5 .... .. 2.A FE .. .................. 48,000 . 104.1180 .................. 49,977 ..................48,000 ..................49,977 ........... 1,977 .................0 .................0 .................0 ......6.339 ...... 6.342 JJ ....... .................1,302 ......................0 ....07/24/2023 ... ....07/27/2029 ...
14040H-CH-6 ..... CAPITAL ONE FINANCIAL CO ................................ ... ... .......  .......... .. 2.A FE .. .............. 1,140,000 ...89.9910 .............. 1,025,895 ..............1,140,000 .............. 1,025,895 .......... 32,631 .................0 .................0 .................0 ......1.878 ......1.000 MN ...... .................3,509 ............... 21,409 ....10/28/2021 ... ....11/02/2027 ...
209111-GA-5 ..... CONSOLIDATED EDISON COMPANY OF NEW YORK ............. ... ... ....... 1,2 ....... .. 1.G FE .. ...............2,493,800 ...86.3440 .............. 2,158,600 ..............2,500,000 .............. 2,495,254 .................0 .............. 574 .................0 .................0 ......2.400 ...... 2.428 JD ....... .................2,667 ............... 60,000 ....06/03/2021 ... ....06/15/2031 ...
335934-AR-6 ..... FIRST QUANTUM MINERALS LTD .............................. ... ... ....... 1,2 ....... .. 4.B FE .. ................. 413,363 ...89.5000 .................362,475 .................405,000 .................362,475 .........(18,120) .......... (2,949) .................0 .................0 ......6.875 ...... 6.020 MS ...... .................9,281 ............... 27,844 ....01/08/2020 ... ....03/01/2026 ...
14040H-CM-5 ..... CAPITAL ONE FINANCIAL CO ................................ ... ... .......  .......... .. 2.A FE .. ................. 520,000 ...95.8350 .................498,342 .................520,000 .................498,342 .......... 10,942 .................0 .................0 .................0 ......2.636 ......1.000 MS ...... .................4,493 ............... 13,707 ....03/01/2022 ... ....03/03/2026 ...
13607H-R6-1 ..... CANADIAN IMPERIAL BANK OF COMMERCE ................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 209,733 ...96.0090 .................201,619 ................ 210,000 .................201,619 ........... 4,128 ............... 51 .................0 .................0 ......3.450 ...... 3.478 AO ...... .................1,691 .................7,245 ....03/30/2022 ... ....04/07/2027 ...
335934-AT-2 ..... FIRST QUANTUM MINERALS LTD .............................. ... ... ....... 1,2 ....... .. 4.B FE .. ................. 517,056 ...84.7500 .................436,463 .................515,000 .................436,463 ......... (44,272) .............(254) .................0 .................0 ......6.875 ......6.808 AO ...... .................7,475 ............... 35,406 ....09/18/2020 ... ....10/15/2027 ...
14040H-CS-2 ..... CAPITAL ONE FINANCIAL CO ................................ ... ... .......  .......... .. 2.A FE .. ................. 420,000 ...98.3380 .................413,021 .................420,000 .................413,021 ........... 6,288 .................0 .................0 .................0 ......4.927 ......1.000 MN ...... .................2,932 ............... 20,693 ....05/05/2022 ... ....05/10/2028 ...
21036P-BK-3 ..... CONSTELLATION BRANDS INC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 249,855 ...99.1400 .................247,850 .................250,000 .................249,899 .................0 ............... 27 .................0 .................0 ......4.350 ...... 4.363 MN ...... .................1,571 ............... 10,875 ....05/02/2022 ... ....05/09/2027 ...
337738-BD-9 ..... FISERV INC .................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 156,824 . 102.9860 .................161,688 ................ 157,000 ................ 161,688 ........... 4,838 ............... 26 .................0 .................0 ......5.450 ...... 5.476 MS ...... .................2,828 .................4,278 ....02/27/2023 ... ....03/02/2028 ...
14448C-AT-1 ..... CARRIER GLOBAL CORP ....................................... ... ... .......  .......... .. 2.B FE .. ................. 239,918 . 101.3350 .................243,204 .................240,000 .................243,204 ............3,283 .................3 .................0 .................0 ......5.800 ...... 5.800 MN ...... .................1,199 ......................0 ....11/15/2023 ... ....11/30/2025 ...
13648T-AA-5 ..... CANADIAN PACIFIC RAILWAY CO ............................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 287,857 ...85.5820 .................282,421 .................330,000 .................282,421 ........... 7,144 ........... 4,841 .................0 .................0 ......2.050 ...... 3.996 MS ...... .................2,180 .................6,765 ....06/30/2022 ... ....03/05/2030 ...
337738-BH-0 ..... FISERV INC .................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 793,376 . 104.5978 .................836,782 ................ 800,000 .................836,782 .......... 43,226 .............. 181 .................0 .................0 ......5.625 ...... 5.735 FA ...... ............... 16,250 ......................0 ....08/14/2023 ... ....08/21/2033 ...
15189X-BD-9 ..... CENTERPOINT ENER HOUSTON ................................. ... ... .......  .......... .. 1.F FE .. ................. 609,317 . 103.2920 .................630,082 ................ 610,000 .................630,082 .......... 20,730 ............... 35 .................0 .................0 ......5.200 ...... 5.200 AO ...... .................9,075 ......................0 ....09/13/2023 ... ....10/01/2028 ...
21036P-BL-1 ..... CONSTELLATION BRANDS INC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. ...............1,743,665 ...99.6150 .............. 1,743,263 ..............1,750,000 .............. 1,744,513 .................0 .............. 522 .................0 .................0 ......4.750 ...... 4.796 MN ...... ............... 12,007 ............... 83,125 ....05/02/2022 ... ....05/09/2032 ...
33938X-AE-5 ..... FLEX LTD ..................................................... ... ... C...... 1,2 ....... .. 2.C FE .. ................. 183,285 . 103.1309 .................190,792 ................ 185,000 .................190,792 ........... 6,189 .............. 311 .................0 .................0 ......6.000 ...... 6.212 JJ ....... .................5,118 .................6,722 ....11/30/2022 ... ....01/15/2028 ...
17108J-AA-1 ..... CHRISTUS HEALTH ............................................ ... ... .......  .......... .. 1.E FE .. ................. 542,031 ...97.7980 .................537,887 .................550,000 .................537,887 .......... (5,062) .............. 919 .................0 .................0 ......4.341 ...... 4.341 JJ ....... ............... 11,938 ............... 11,938 ....05/02/2023 ... ....07/01/2028 ...
14040H-BZ-7 ..... CAPITAL ONE FINANCIAL CORP .............................. ... ... ....... 2 ......... .. 2.A FE .. ................. 106,912 ...98.4840 .................. 98,484 ................ 100,000 ..................98,484 ........... 2,580 .......... (2,155) .................0 .................0 ......4.250 ...... 2.005 AO ...... ................... 720 .................4,250 ....01/18/2022 ... ....04/30/2025 ...
345397-B2-8 ..... FORD MOTOR CREDIT COMPANY LLC .......................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 403,808 ...95.6910 .................382,764 ................ 400,000 .................382,764 .......... 21,948 .............(788) .................0 .................0 ......3.375 ...... 3.161 MN ...... ................ 1,800 ............... 13,500 ....12/07/2020 ... ....11/13/2025 ...
172967-MX-6 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. ................. 560,000 ...98.3080 .................550,526 ................ 560,000 .................550,526 .......... 26,364 .................0 .................0 .................0 ......0.981 ......1.000 MN ...... ................... 916 .................5,494 ....04/27/2021 ... ....05/01/2025 ...
210518-CW-4 ..... CONSUMERS ENERGY CO ....................................... ... ... ....... 1,2 ....... .. 1.E FE .. ................. 359,633 ...98.4320 .................354,355 ................ 360,000 .................359,967 .................0 ............... 49 .................0 .................0 ......3.125 ...... 3.139 FA ...... .................3,781 ............... 11,250 ....08/11/2014 ... ....08/31/2024 ...
345397-C4-3 ...... FORD MOTOR CREDIT COMPANY LLC .......................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 199,746 . 102.4450 .................204,890 ................ 200,000 .................204,890 ........... 5,089 ............... 55 .................0 .................0 ......6.950 ......7.000 MS ...... .................4,440 .................9,267 ....01/03/2023 ... ....03/06/2026 ...
172967-NA-5 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. ................. 746,160 ...91.5510 .................686,632 ................ 750,000 .................686,632 .......... 34,650 .............. 636 .................0 .................0 ......1.462 ......1.000 JD ....... ................... 670 ............... 10,965 ....06/24/2021 ... ....06/09/2027 ...
14040H-CE-3 ..... CAPITAL ONE FINANCIAL CORP .............................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 273,459 ...95.3470 .................233,600 .................245,000 .................233,600 ........... 7,463 .......... (4,361) .................0 .................0 ......3.650 ...... 1.740 MN ...... .................1,242 .................8,943 ....10/23/2020 ... ....05/11/2027 ...
350930-AA-1 ..... FOUNDRY JV HOLDCO LLC ..................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 197,526 . 102.7130 .................205,426 ................ 200,000 .................205,426 ........... 7,759 .............. 141 .................0 .................0 ......5.875 ...... 6.031 JJ ....... .................7,246 ......................0 ....05/10/2023 ... ....01/25/2034 ...
172967-NG-2 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. .............. 1,050,000 ...94.2870 .................990,011 ..............1,050,000 .................990,011 .......... 42,066 .................0 .................0 .................0 ......3.070 ......1.000 FA ...... ............... 11,372 ............... 32,235 ....02/16/2022 ... ....02/24/2028 ...
21688A-AE-2 ..... COOPERATIEVE RABOBANK UA (NEW YORK BRANC ............ ... ... .......  .......... .. 1.D FE .. ................. 180,096 ...98.0400 .................166,668 ................ 170,000 ................ 171,785 .................0 .......... (1,248) .................0 .................0 ......3.375 ...... 2.599 MN ...... ................... 638 .................5,738 ....10/13/2016 ... ....05/21/2025 ...
35671D-CF-0 ..... FREEPORT-MCMORAN INC ...................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 204,411 ...94.7500 .................208,450 .................220,000 .................208,450 ........... 6,573 ........... 1,663 .................0 .................0 ......4.250 ...... 5.341 MS ...... .................3,117 .................9,350 ....05/16/2022 ... ....03/01/2030 ...
172967-NS-6 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. ................. 450,000 ...99.3790 .................447,207 .................450,000 .................447,207 .......... 11,193 .................0 .................0 .................0 ......4.658 ......1.000 MN ...... .................2,154 ............... 20,961 ....05/17/2022 ... ....05/24/2028 ...
14040H-CU-7 ..... CAPITAL ONE FINANCIAL CORP .............................. ... ... ....... 2,5 ....... .. 2.A FE .. ................. 105,435 ...98.8450 .................103,787 ................ 105,000 ................ 103,787 ........... 1,092 .............(143) .................0 .................0 ......4.985 ...... 4.833 JJ ....... .................2,283 .................5,191 ....08/04/2022 ... ....07/24/2026 ...
35671D-CH-6 ..... FREEPORT-MCMORAN INC ...................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 65,163 ...96.6250 ..................67,638 ..................70,000 ..................67,638 ............1,939 .............. 501 .................0 .................0 ......4.625 ...... 5.706 FA ...... .................1,349 .................3,238 ....07/12/2022 ... ....08/01/2030 ...
17325F-BB-3 ..... CITIBANK NA ................................................. ... ... .......  .......... .. 1.E FE .. ................. 990,000 . 104.5410 .............. 1,034,954 .................990,000 .............. 1,034,954 .......... 44,954 .................0 .................0 .................0 ......5.803 ...... 5.803 MS ...... ............... 14,682 ......................0 ....09/26/2023 ... ....09/29/2028 ...
21871X-AK-5 ..... COREBRIDGE FINANCIAL INC ................................ ... ... ....... 1,2 ....... .. 2.A FE .. ................. 221,415 ...84.7550 .................211,888 .................250,000 .................222,661 .................0 .............. 885 .................0 .................0 ......4.350 ...... 5.291 AO ...... .................2,598 ............... 10,875 ....08/03/2022 ... ....04/05/2042 ...
361448-BL-6 ..... GATX CORP .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 689,298 . 100.5654 .................693,901 ................ 690,000 .................693,901 ........... 4,615 .............. (12) .................0 .................0 ......5.450 ...... 5.464 MS ...... ............... 11,073 ............... 13,789 ....05/18/2023 ... ....09/15/2033 ...
17327C-AM-5 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. ................. 600,000 ...91.9100 .................551,457 ................ 600,000 .................551,457 .......... 28,335 .................0 .................0 .................0 ......1.122 ......1.000 JJ ....... .................2,861 .................6,732 ....01/21/2021 ... ....01/28/2027 ...
141781-BZ-6 ..... CARGILL INC ................................................. ... ... ....... 1,2 ....... .. 1.F FE .. ................. 328,078 . 102.6950 .................337,867 .................329,000 .................337,867 ........... 8,214 ............... 73 .................0 .................0 ......5.125 ...... 5.161 AO ...... .................3,747 ............... 16,861 ....10/06/2022 ... ....10/11/2032 ...
361448-BM-4 ..... GATX CORP .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 39,870 . 103.6189 .................. 41,448 ..................40,000 ..................41,448 ........... 1,574 .................3 .................0 .................0 ......6.050 ...... 6.092 MS ...... ................... 760 ......................0 ....09/06/2023 ... ....03/15/2034 ...
17327C-AN-3 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. ................. 380,000 ...96.1030 .................365,193 ................ 380,000 .................365,193 .......... 12,783 .................0 .................0 .................0 ......2.014 ......1.000 JJ ....... .................3,316 .................7,653 ....01/18/2022 ... ....01/25/2026 ...
219350-BF-1 ..... CORNING INC ................................................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 278,125 ...87.3610 .................218,403 .................250,000 ................ 277,060 .................0 .............(397) .................0 .................0 ......4.375 ...... 3.800 MN ...... .................1,398 ............... 10,938 ....03/11/2021 ... ....11/15/2057 ...
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361448-BN-2 ..... GATX CORP .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 194,670 . 110.1261 .................214,746 .................195,000 .................214,746 .......... 20,072 .................3 .................0 .................0 ......6.900 ...... 6.923 MN ...... .................2,205 ......................0 ....10/31/2023 ... ....05/01/2034 ...
202795-JN-1 ..... COMMONWEALTH EDISON CO ................................... ... ... .......  .......... .. 1.F FE .. ...............1,511,946 ...96.6840 .............. 1,498,607 ..............1,550,000 ..............1,498,607 .......... 31,187 ............5,982 .................0 .................0 ......3.700 ...... 3.700 FA ...... ............... 21,666 ............... 57,350 ....02/24/2022 ... ....08/15/2028 ...
142339-AH-3 ..... CARLISLE COMPANIES INC ................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 38,937 ...95.8170 .................. 35,452 ..................37,000 .................. 35,452 ............1,233 .............(245) .................0 .................0 ......3.750 ...... 2.996 JD ....... ................... 116 .................1,388 ....10/24/2019 ... ....12/01/2027 ...
361841-AR-0 ..... GLP CAPITAL LP ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 283,222 ...83.4353 .................237,791 .................285,000 .................237,791 ........... 9,626 .............. 156 .................0 .................0 ......3.250 ...... 3.323 JJ ....... .................4,271 .................9,263 ....12/07/2021 ... ....01/15/2032 ...
20826F-AU-0 ..... CONOCOPHILLIPS COMPANY ................................... ... ... .......  .......... .. 1.F FE .. .................. 67,920 ...97.1520 ..................66,063 ..................68,000 ..................66,063 .......... 28,235 ............... 12 .................0 .................0 ......2.400 ...... 2.400 MS ...... ................... 517 ................... 906 ....02/22/2022 ... ....03/07/2025 ...
22822R-BD-1 ..... CROCAS 2015-2 C25 - RMBS ................................. ... ... .......  .......... .. 1.F FE .. ................. 239,150 ...97.0216 .................242,554 .................250,000 .................242,848 .................0 ........... 3,698 .................0 .................0 ......3.663 ...... 5.840 MON ..... ................... 407 ................ 6,868 ....03/28/2023 ... ....05/15/2045 ...
361841-AS-8 ..... GLP CAPITAL LP ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. .................. 49,098 . 107.8775 .................. 53,939 ..................50,000 .................. 53,939 ............4,834 .................7 .................0 .................0 ......6.750 ...... 7.003 JD ....... ................... 366 ......................0 ....11/15/2023 ... ....12/01/2033 ...
210518-DS-2 ..... CONSUMERS ENERGY CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 878,363 . 100.6810 .................885,995 ................ 880,000 .................885,995 ........... 7,350 .............. 282 .................0 .................0 ......4.650 ...... 4.650 MS ...... ............... 13,640 ............... 26,257 ....01/03/2023 ... ....03/01/2028 ...
14448C-AY-0 ..... CARRIER GLOBAL CORP ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. ...................41,934 . 108.1590 .................. 45,427 ..................42,000 .................. 45,427 ............3,494 ............... (1) .................0 .................0 ......5.900 ...... 5.922 MS ...... ................... 213 ......................0 ....11/15/2023 ... ....03/15/2034 ...
36262G-AD-3 ..... GXO LOGISTICS INC ......................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 406,721 ...81.9960 .................333,724 ................ 407,000 .................333,724 .......... 33,190 ............... 25 .................0 .................0 ......2.650 ...... 2.658 JJ ....... .................4,973 ............... 10,786 ....06/18/2021 ... ....07/15/2031 ...
21071B-AB-1 ..... CONSUMERS 23 SECURE FUND ................................. ... ... .......  .......... .. 1.A FE .. ...............1,189,492 . 102.3740 .............. 1,218,248 ..............1,190,000 .............. 1,218,248 .......... 28,753 .................3 .................0 .................0 ......5.210 ...... 5.210 MS ...... .................3,272 ......................0 ....12/05/2023 ... ....09/01/2031 ...
22822V-AZ-4 ..... CROWN CASTLE INC ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,496,370 ...93.5150 .............. 1,402,725 ..............1,500,000 .............. 1,497,634 .................0 .............. 693 .................0 .................0 ......2.900 ...... 2.952 MS ...... ............... 12,808 ............... 43,500 ....03/02/2022 ... ....03/15/2027 ...
36267V-AH-6 ..... GE HEALTHCARE TECHNOLOGIES INC ......................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 199,996 . 105.0400 .................210,080 ................ 200,000 ................ 210,080 ............5,398 ............... 10 .................0 .................0 ......5.857 ...... 5.857 MS ...... .................3,449 .................9,534 ....11/09/2022 ... ....03/15/2030 ...
225401-BC-1 ..... UBS GROUP AG ................................................ ... ... .......  .......... .. 1.G FE .. ................. 230,000 . 103.1180 .................237,172 .................230,000 .................237,172 ........... 7,172 .................0 .................0 .................0 ......6.327 ......1.000 JD ....... ................... 364 .................3,638 ....09/18/2023 ... ....12/22/2027 ...
149123-CB-5 ..... CATERPILLAR INC ............................................ ... ... ....... 1 ......... .. 1.F FE .. .................. 78,959 ...87.7240 .................. 68,425 ..................78,000 ..................68,425 ........... 2,005 .............. (27) .................0 .................0 ......3.803 ...... 3.731 FA ...... .................1,121 .................2,966 ....02/26/2015 ... ....08/15/2042 ...
36268N-AA-8 ..... GTCR W-2 MERGER SUB LLC .................................. ... ... ....... 1,2 ....... .. 3.B FE .. ................. 200,750 . 106.1250 .................212,250 ................ 200,000 .................212,250 .......... 11,487 ............... 13 .................0 .................0 ......7.500 ...... 7.422 JJ ....... .................3,625 ......................0 ....09/27/2023 ... ....01/15/2031 ...
22550L-2H-3 ..... CREDIT SUISSE NEW YORK ................................... ... ... .......  .......... .. 1.E FE .. ................. 808,996 ...97.9570 .................793,448 ................ 810,000 .................793,448 .......... 45,697 .............. 346 .................0 .................0 ......3.700 ...... 3.700 FA ...... ............... 10,823 ............... 29,970 ....04/04/2022 ... ....02/21/2025 ...
23338V-AD-8 ..... DTE ELECTRIC CO ............................................ ... ... ....... 1,2 ....... .. 1.E FE .. ...............3,313,425 ...89.3010 .............. 2,853,167 .............. 3,195,000 .............. 3,291,301 .................0 .......... (3,361) .................0 .................0 ......4.300 ...... 4.070 JJ ....... ............... 68,693 .............. 137,385 ....08/24/2016 ... ....07/01/2044 ...
366651-AE-7 ..... GARTNER INC ................................................. ... ... ....... 1,2 ....... .. 2.C FE .. ....................8,325 ...88.1250 ................... 8,813 ..................10,000 ................... 8,813 .............. 455 ............... 32 .................0 .................0 ......3.750 ...... 6.828 AO ...... .....................94 ......................0 ....10/30/2023 ... ....10/01/2030 ...
22966R-AH-9 ..... CUBESMART LP ................................................ ... ... .......  .......... .. 2.B FE .. ................. 589,407 ...88.2110 .................617,475 ................ 700,000 .................617,475 .......... 22,979 ........... 5,089 .................0 .................0 ......2.250 ...... 2.250 JD ....... ................... 700 .................7,875 ....09/20/2023 ... ....12/15/2028 ...
15089Q-AY-0 ..... CELANESE US HOLDINGS LLC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. .................. 28,998 . 108.4600 .................. 31,453 ..................29,000 .................. 31,453 ............2,459 ............... (4) .................0 .................0 ......6.700 ...... 6.703 MN ...... ................... 248 ................... 437 ....08/10/2023 ... ....11/15/2033 ...
366651-AG-2 ..... GARTNER INC ................................................. ... ... ....... 1,2 ....... .. 2.C FE .. ...................59,575 ...90.2500 .................. 63,175 ..................70,000 ..................63,175 ........... 3,069 .............. 393 .................0 .................0 ......3.625 ......6.786 JD ....... ................... 113 .................1,450 ....10/31/2023 ... ....06/15/2029 ...
233331-BD-8 ..... DTE ENERGY CO ............................................... ... ... .......  .......... .. 2.B FE .. .............. 1,050,074 ...98.8300 .............. 1,037,718 ..............1,050,000 ..............1,037,718 ............5,213 .............. (33) .................0 .................0 ......4.220 ......1.000 MN ...... .................7,385 ............... 44,310 ....08/03/2022 ... ....11/01/2024 ...
244199-BA-2 ..... DEERE & CO .................................................. ... ... .......  .......... .. 1.F FE .. ...............3,310,046 . 116.4750 .............. 3,389,423 ..............2,910,000 .............. 3,095,698 .................0 .........(20,658) .................0 .................0 ......7.125 ...... 6.002 MS ...... ............... 67,961 .............. 207,338 ....02/24/2011 ... ....03/03/2031 ...
369604-BF-9 ..... GENERAL ELECTRIC CO ....................................... ... ... ....... 1 ......... .. 2.B FE .. ................. 127,406 ...83.9920 .................. 94,911 ................ 113,000 ..................94,911 ............5,912 .............(510) .................0 .................0 ......4.125 ...... 3.273 AO ...... .................1,062 .................4,661 ....01/12/2022 ... ....10/09/2042 ...
23346T-AA-9 ..... DTE ELECT SECUR FND II ................................... ... ... .......  .......... .. 1.A FE .. ................. 834,707 . 105.0350 .................877,039 .................835,000 .................877,039 .......... 42,328 .................4 .................0 .................0 ......5.970 ...... 5.970 MS ...... .................8,308 ......................0 ....10/18/2023 ... ....03/01/2033 ...
15189Y-AG-1 ..... CENTERPOINT ENERGY RESOURCES CORP ..................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 333,700 . 102.5450 .................333,271 .................325,000 .................333,271 .............. 653 .......... (1,082) .................0 .................0 ......5.250 ...... 4.614 MS ...... .................5,688 .................8,910 ....05/01/2023 ... ....03/01/2028 ...
369604-BH-5 ..... GENERAL ELECTRIC CO ....................................... ... ... ....... 1 ......... .. 2.B FE .. ................. 153,930 ...92.7850 .................160,518 ................ 173,000 ................ 160,518 .......... 11,278 .............. 507 .................0 .................0 ......4.500 ...... 5.375 MS ...... .................2,379 .................7,785 ....11/23/2022 ... ....03/11/2044 ...
25389J-AV-8 ..... DIGITAL REALTY TRUST LP .................................. ... ... .......  .......... .. 2.B FE .. ................. 529,565 . 101.8160 .................539,626 .................530,000 .................539,626 ........... 5,198 ............... 74 .................0 .................0 ......5.550 ...... 5.550 JJ ....... ............... 13,564 ............... 23,532 ....09/22/2022 ... ....01/15/2028 ...
25389J-AV-8 ..... DIGITAL REALTY TRUST LP .................................. ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,248,975 . 101.8690 .............. 1,273,363 ..............1,250,000 .............. 1,249,104 .................0 .............. 179 .................0 .................0 ......5.550 ...... 5.570 JJ ....... ............... 31,990 ............... 55,500 ....09/22/2022 ... ....01/15/2028 ...
37045V-AF-7 ..... GENERAL MOTORS CO .......................................... ... ... ....... 1 ......... .. 2.B FE .. ................. 238,608 . 102.0120 .................216,265 .................212,000 .................216,265 .......... 21,002 .............(737) .................0 .................0 ......6.250 ...... 5.291 AO ...... .................3,276 ............... 13,250 ....08/09/2021 ... ....10/02/2043 ...
26442C-AX-2 ..... DUKE ENERGY CAROLINAS .................................... ... ... .......  .......... .. 1.F FE .. ................. 626,707 ...98.3470 .................610,732 ................ 621,000 .................610,732 .......... 57,953 .......... (1,143) .................0 .................0 ......3.950 ...... 3.950 MN ...... .................2,954 ............... 24,530 ....08/01/2022 ... ....11/15/2028 ...
161175-BK-9 ..... CHARTER COMMUNICATIONS OPERATING LLC ................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 398,580 ...96.0530 .................336,186 .................350,000 .................336,186 .......... 21,165 .......... (6,668) .................0 .................0 ......4.200 ...... 2.095 MS ...... .................4,328 ............... 14,700 ....10/23/2020 ... ....03/15/2028 ...
37045V-AJ-9 ..... GENERAL MOTORS CO .......................................... ... ... ....... 1 ......... .. 2.B FE .. ................. 517,504 ...89.9960 .................463,479 .................515,000 .................463,479 .......... 44,951 .............. (77) .................0 .................0 ......5.200 ...... 5.159 AO ...... .................6,695 ............... 26,780 ....01/14/2021 ... ....04/01/2045 ...
26442C-AY-0 ..... DUKE ENERGY CAROLINAS .................................... ... ... .......  .......... .. 1.F FE .. ................. 592,592 ...88.9630 .................622,744 ................ 700,000 .................622,744 .......... 26,141 ........... 4,011 .................0 .................0 ......2.450 ...... 2.450 FA ...... .................6,479 ......................0 ....09/27/2023 ... ....08/15/2029 ...
254687-ER-3 ..... WALT DISNEY CO ............................................. ... ... ....... 1 ......... .. 1.G FE .. .............. 1,375,701 . 112.1670 .............. 1,346,004 ..............1,200,000 .............. 1,354,409 .................0 .......... (5,625) .................0 .................0 ......6.150 ...... 5.018 FA ...... ............... 27,880 ............... 73,800 ....11/26/2019 ... ....02/15/2041 ...
37045V-AQ-3 ..... GENERAL MOTORS CO .......................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 122,686 ...91.2967 .................100,426 ................ 110,000 .................100,426 .......... 10,512 .............(269) .................0 .................0 ......5.400 ...... 4.646 AO ...... .................1,485 .................5,940 ....09/25/2020 ... ....04/01/2048 ...
26443C-AE-3 ..... DUKE UNIVERSITY HEALTH ................................... ... ... .......  .......... .. 1.D FE .. ................. 771,000 ...93.5940 .................721,610 ................ 771,000 ................ 721,610 .......... 36,925 .................0 .................0 .................0 ......2.262 ...... 2.262 JD ....... .................1,453 ............... 17,440 ....01/07/2020 ... ....06/01/2026 ...
161175-CJ-1 ..... CHARTER COMMUNICATIONS OPERATING LLC ................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 208,624 ...92.2880 .................216,877 .................235,000 ................ 216,877 ........... 6,770 ........... 1,483 .................0 .................0 ......4.400 ...... 5.903 AO ...... .................2,585 .................5,170 ....03/31/2023 ... ....04/01/2033 ...
37045V-AT-7 ..... GENERAL MOTORS CO .......................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 328,521 ...97.8430 .................269,068 .................275,000 .................269,068 .......... 29,712 .......... (1,057) .................0 .................0 ......5.950 ...... 4.694 AO ...... .................4,091 ............... 16,363 ....10/05/2020 ... ....04/01/2049 ...
26443C-AF-0 ..... DUKE UNIVERSITY HEALTH ................................... ... ... .......  .......... .. 1.D FE .. ................. 668,000 ...92.7390 .................619,497 ................ 668,000 .................619,497 .......... 36,904 .................0 .................0 .................0 ......2.412 ...... 2.412 JD ....... .................1,343 ............... 16,112 ....01/07/2020 ... ....06/01/2027 ...
25468P-CX-2 ..... DIS 3.700 12/01/42 MTN ................................... ... ... ....... 1 ......... .. 1.G FE .. ................. 452,135 ...84.2020 .................421,010 ................ 500,000 .................458,693 .................0 ........... 1,384 .................0 .................0 ......3.700 ...... 4.345 JD ....... .................1,542 ............... 18,500 ....11/01/2018 ... ....12/01/2042 ...
37045X-DS-2 ..... GENERAL MOTORS FINANCIAL COMPANY INC ................. ... ... ....... 1,2 ....... .. 2.B FE .. .................. 24,411 ...85.0678 .................. 25,520 ..................30,000 .................. 25,520 .............. 676 .............. 433 .................0 .................0 ......3.100 ...... 5.808 JJ ....... ................... 437 ................... 465 ....02/14/2023 ... ....01/12/2032 ...
26867L-AL-4 ..... EMD FINANCE LLC ............................................ ... ... .......  .......... .. 1.G FE .. ................. 329,805 ...97.6080 .................312,345 .................320,000 .................312,345 ............7,345 .......... (1,880) .................0 .................0 ......3.250 ...... 3.250 MS ...... .................2,947 ............... 10,400 ....11/14/2019 ... ....03/19/2025 ...
16412X-AC-9 ..... CHENIERE CORPUS CHRISTI HOLDINGS LLC ................. ... ... ....... 1,2 ....... .. 2.B FE .. .................. 82,275 . 100.2130 ..................75,160 ..................75,000 ..................75,160 ............2,404 .......... (2,699) .................0 .................0 ......5.875 ...... 2.158 JD ....... .................2,215 .................4,406 ....01/18/2022 ... ....03/31/2025 ...
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37045X-DW-3 ..... GENERAL MOTORS FINANCIAL COMPANY INC ................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 164,815 ...99.7750 .................164,629 ................ 165,000 .................164,629 ........... 4,760 ............... 38 .................0 .................0 ......5.000 ...... 5.028 AO ...... .................1,879 .................8,250 ....06/06/2022 ... ....04/09/2027 ...
27409L-AA-1 ..... EAST OHIO GAS CO/THE ...................................... ... ... .......  .......... .. 1.F FE .. ................. 786,160 ...94.5410 .................737,416 ................ 780,000 .................737,416 .......... 31,546 .......... (1,594) .................0 .................0 ......1.300 ...... 1.300 JD ....... ................... 451 ............... 10,140 ....06/02/2020 ... ....06/15/2025 ...
25468P-DF-0 ..... TWDC ENTERPRISES 18 CORP ................................. ... ... ....... 1 ......... .. 1.G FE .. ...............3,426,825 ...97.3010 .............. 3,342,289 .............. 3,435,000 .............. 3,433,415 .................0 .............. 888 .................0 .................0 ......3.150 ...... 3.178 MS ...... ............... 31,259 .............. 108,203 ....09/14/2015 ... ....09/17/2025 ...
37045X-EB-8 ..... GENERAL MOTORS FINANCIAL COMPANY INC ................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 949,915 . 103.3046 .................981,394 .................950,000 .................981,394 .......... 31,464 ............... 15 .................0 .................0 ......6.000 ...... 6.002 JJ ....... ............... 27,233 ............... 28,500 ....01/04/2023 ... ....01/09/2028 ...
29250N-BL-8 ..... ENBRIDGE INC ................................................ ... ... .......  .......... .. 2.A FE .. .............. 1,279,661 ...96.9670 .............. 1,241,179 ..............1,280,000 .............. 1,241,179 .......... 32,465 .............. 113 .................0 .................0 ......2.500 ...... 2.500 FA ...... ............... 12,178 ............... 32,000 ....02/15/2022 ... ....02/14/2025 ...
16412X-AG-0 ..... CHENIERE CORPUS CHRISTI HOLDINGS LLC ................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 302,468 . 100.4860 .................261,264 ................ 260,000 .................261,264 .......... 12,195 .......... (7,793) .................0 .................0 ......5.125 ...... 1.907 JD ....... ................ 6,700 ............... 13,325 ....08/18/2021 ... ....06/30/2027 ...
37045X-ED-4 ..... GENERAL MOTORS FINANCIAL COMPANY INC ................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 236,401 . 106.2754 .................239,120 .................225,000 .................239,120 ........... 2,841 .............(123) .................0 .................0 ......6.400 ...... 5.666 JJ ....... ................ 6,880 .................1,920 ....12/18/2023 ... ....01/09/2033 ...
29250N-BW-4 ..... ENBRIDGE INC ................................................ ... ... .......  .......... .. 2.A FE .. .................. 59,986 . 102.7150 .................. 61,629 ..................60,000 ..................61,629 ........... 1,642 .................1 .................0 .................0 ......5.900 ...... 5.900 MN ...... ................... 511 ......................0 ....11/06/2023 ... ....11/15/2026 ...
256677-AM-7 ..... DOLLAR GENERAL CORP ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 249,755 ...96.4330 .................241,083 .................250,000 .................249,784 .................0 ............... 17 .................0 .................0 ......5.500 ...... 5.506 MN ...... .................2,292 ............... 15,316 ....09/06/2022 ... ....11/01/2052 ...
37045X-EG-7 ..... GENERAL MOTORS FINANCIAL COMPANY INC ................. ... ... ....... 1,2 ....... .. 2.B FE .. ...................24,951 . 102.9543 .................. 25,739 ..................25,000 .................. 25,739 .............. 784 .................4 .................0 .................0 ......5.850 ...... 5.885 AO ...... ................... 345 ................... 731 ....04/03/2023 ... ....04/06/2030 ...
29273V-AR-1 ..... ENERGY TRANSFER LP ........................................ ... ... .......  .......... .. 2.C FE .. ................. 759,552 . 102.7730 .................781,078 ................ 760,000 ................ 781,078 .......... 21,497 ............... 29 .................0 .................0 ......6.050 ...... 6.050 JD ....... .................3,832 .................6,131 ....10/10/2023 ... ....12/01/2026 ...
166754-AP-6 ..... CHEVRON PHILLIPS CHEMICAL COMPANY LLC ................ ... ... ....... 1,2 ....... .. 1.G FE .. ................. 110,365 ...95.9800 .................. 99,819 ................ 104,000 ..................99,819 ............3,358 .............(933) .................0 .................0 ......3.400 ...... 2.425 JD ....... ................... 295 .................3,536 ....10/23/2019 ... ....12/01/2026 ...
37231B-AA-6 ..... GENM CAPITAL LABUAN LTD .................................. ... ... C...... 1,2 ....... .. 2.C FE .. ................. 944,460 ...83.8750 .................796,813 .................950,000 .................796,813 .......... 72,730 .............. 491 .................0 .................0 ......3.882 ...... 3.953 AO ...... .................7,376 ............... 36,879 ....05/14/2021 ... ....04/19/2031 ...
294429-AR-6 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. ................. 304,658 ...95.4130 .................291,008 .................305,000 .................291,008 ........... 6,977 ............... 61 .................0 .................0 ......2.600 ...... 2.600 JD ....... ................... 352 .................7,930 ....04/22/2020 ... ....12/15/2025 ...
25731V-AB-0 ..... DOMINION ENERGY SOUTH CAROLINA INC .................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 497,170 . 115.2860 .................576,430 ................ 500,000 .................497,183 .................0 ............... 13 .................0 .................0 ......6.250 ...... 6.292 AO ...... .................7,378 ......................0 ....10/04/2023 ... ....10/15/2053 ...
375558-BK-8 ..... GILEAD SCIENCES INC ....................................... ... ... ....... 1,2 ....... .. 2.A FE .. .................. 79,337 ...87.0150 .................. 73,093 ..................84,000 ..................73,093 ........... 3,617 ............... 98 .................0 .................0 ......4.150 ...... 4.489 MS ...... .................1,162 .................3,486 ....10/11/2018 ... ....03/01/2047 ...
294429-AV-7 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. ................. 349,675 . 101.0040 .................353,513 .................350,000 .................353,513 ........... 7,413 ............... 56 .................0 .................0 ......5.100 ...... 5.100 JD ....... ................... 793 ............... 22,461 ....09/07/2022 ... ....12/15/2027 ...
166756-AR-7 ..... CHEVRON USA INC ............................................ ... ... ....... 1,2 ....... .. 1.D FE .. ................. 157,440 ...98.6220 .................155,823 ................ 158,000 .................155,823 ............3,264 ............... 76 .................0 .................0 ......3.850 ...... 3.908 JJ ....... .................2,805 .................6,083 ....01/06/2021 ... ....01/15/2028 ...
378272-AQ-1 ..... GLENCORE FUNDING LLC ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 758,490 ...96.2212 .................736,092 ................ 765,000 .................736,092 .......... 16,888 .............. 664 .................0 .................0 ......3.875 ...... 3.979 AO ...... .................5,270 ............... 29,644 ....10/20/2017 ... ....10/27/2027 ...
294429-AW-5 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. ................. 498,515 . 100.9590 .................504,797 ................ 500,000 .................504,797 ........... 6,117 .............. 165 .................0 .................0 ......5.100 ...... 5.100 JD ....... .................2,125 ............... 13,813 ....05/05/2023 ... ....06/01/2028 ...
25746U-DF-3 ..... DOMINION ENERGY INC ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. .............. 1,132,010 ...96.0710 .................960,710 ..............1,000,000 ..............1,065,866 .................0 .........(21,060) .................0 .................0 ......3.600 ...... 1.378 MS ...... ............... 10,600 ............... 36,000 ....10/22/2020 ... ....03/15/2027 ...
378272-AY-4 ..... GLENCORE FUNDING LLC ...................................... ... ... ....... 2 ......... .. 2.A FE .. ................. 121,077 ...85.6939 .................128,541 ................ 150,000 .................128,541 ........... 6,183 ........... 1,281 .................0 .................0 ......2.500 ...... 5.883 MS ...... .................1,250 .................1,875 ....08/14/2023 ... ....09/01/2030 ...
30037F-AA-8 ..... EVERGY MISSOURI WEST INC ................................ ... ... .......  .......... .. 1.G FE .. ................. 199,612 . 100.6710 .................201,341 ................ 200,000 .................201,341 ........... 1,697 ............... 70 .................0 .................0 ......5.150 ...... 5.150 JD ....... ................... 458 ............... 10,586 ....11/28/2022 ... ....12/15/2027 ...
171232-AS-0 ..... CHUBB INA HOLDINGS INC ................................... ... ... ....... 1 ......... .. 1.F FE .. ................. 203,301 . 115.7900 .................214,212 ................ 185,000 .................214,212 ........... 9,137 .............(778) .................0 .................0 ......6.500 ...... 5.633 MN ...... .................1,537 ............... 12,025 ....06/29/2017 ... ....05/15/2038 ...
378272-BE-7 ..... GLENCORE FUNDING LLC ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. ...............1,260,655 ...86.4524 .............. 1,093,623 ..............1,265,000 .............. 1,093,623 .......... 56,747 .............. 399 .................0 .................0 ......2.850 ...... 2.890 AO ...... .................6,409 ............... 36,053 ....05/12/2021 ... ....04/27/2031 ...
30161N-BJ-9 ..... EXELON CORP ................................................. ... ... .......  .......... .. 2.B FE .. ................. 279,530 . 101.4640 .................284,099 ................ 280,000 .................284,099 ............4,498 ............... 72 .................0 .................0 ......5.150 ...... 5.150 MS ...... .................4,246 ................ 8,171 ....02/16/2023 ... ....03/15/2028 ...
260543-BY-8 ..... DOW CHEMICAL CO ............................................ ... ... ....... 1 ......... .. 2.A FE .. ................. 995,620 . 139.0790 .............. 1,390,790 ..............1,000,000 .................996,468 .................0 ............... 99 .................0 .................0 ......9.400 ...... 9.444 MN ...... ............... 12,011 ............... 94,000 ....05/07/2009 ... ....05/15/2039 ...
378272-BG-2 ..... GLENCORE FUNDING LLC ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 199,546 ...84.8510 .................169,702 ................ 200,000 .................169,702 .......... 10,338 ............... 42 .................0 .................0 ......2.625 ...... 2.651 MS ...... .................1,429 .................5,250 ....09/15/2021 ... ....09/23/2031 ...
302491-AT-2 ..... FMC CORP ..................................................... ... ... .......  .......... .. 2.C FE .. ................. 717,886 ...94.6160 .................628,247 ................ 664,000 .................628,247 .......... 19,638 .......... (8,974) .................0 .................0 ......3.200 ...... 3.200 AO ...... .................5,312 ............... 21,248 ....08/04/2020 ... ....10/01/2026 ...
172967-LS-8 ..... CITIGROUP INC ............................................... ... ... ....... 1,2,5 .... .. 1.G FE .. ................. 569,905 ...94.5760 .................520,168 .................550,000 .................520,168 .......... 21,572 .......... (3,224) .................0 .................0 ......3.520 ...... 2.858 AO ...... .................3,442 ............... 19,360 ....03/16/2022 ... ....10/27/2028 ...
378272-BL-1 ..... GLENCORE FUNDING LLC ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 490,794 . 103.5305 .................517,653 ................ 500,000 .................517,653 .......... 26,581 .............. 277 .................0 .................0 ......5.700 ...... 5.951 MN ...... .................4,196 ............... 14,250 ....09/21/2023 ... ....05/08/2033 ...
302491-AW-5 ..... FMC CORP ..................................................... ... ... .......  .......... .. 2.C FE .. ................. 409,936 ...99.8990 .................409,585 ................ 410,000 .................409,585 .............(364) ............... 12 .................0 .................0 ......5.150 ...... 5.150 MN ...... .................2,522 ............... 10,558 ....05/15/2023 ... ....05/18/2026 ...
260543-CY-7 ..... DOW CHEMICAL CO ............................................ ... ... ....... 1,2 ....... .. 2.A FE .. ................. 999,048 . 101.1760 ..............1,011,760 ..............1,000,000 .................999,439 .................0 ............... 99 .................0 .................0 ......4.800 ...... 4.813 MN ...... .................4,133 ............... 48,000 ....11/22/2019 ... ....11/30/2028 ...
378272-BN-7 ..... GLENCORE FUNDING LLC ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 881,212 . 104.5605 .................925,360 ................ 885,000 .................925,360 .......... 43,992 .............. 156 .................0 .................0 ......6.125 ...... 6.226 AO ...... ............... 12,799 ......................0 ....09/27/2023 ... ....10/06/2028 ...
313747-AU-1 ..... FEDERAL REALTY OP LP ..................................... ... ... .......  .......... .. 2.A FE .. ................. 443,225 ...99.8940 .................439,531 .................440,000 .................439,531 ........... 5,767 .............(631) .................0 .................0 ......3.950 ...... 3.950 JJ ....... .................8,014 ............... 17,380 ....06/21/2018 ... ....01/15/2024 ...
172967-MF-5 ..... CITIGROUP INC ............................................... ... ... ....... 1,2,5 .... .. 1.G FE .. ................. 140,047 ...99.2340 .................138,928 ................ 140,000 .................138,928 ........... 3,182 .............. (10) .................0 .................0 ......3.352 ...... 3.345 AO ...... ................... 873 .................4,693 ....04/16/2019 ... ....04/24/2025 ...
378272-BP-2 ..... GLENCORE FUNDING LLC ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 840,353 . 107.2125 .................905,946 .................845,000 .................905,946 .......... 65,466 .............. 127 .................0 .................0 ......6.375 ...... 6.474 AO ...... ............... 12,719 ......................0 ....09/27/2023 ... ....10/06/2030 ...
313747-AY-3 ..... FEDERAL REALTY OP LP ..................................... ... ... .......  .......... .. 2.A FE .. ................. 366,000 ...93.4600 .................373,841 ................ 400,000 .................373,841 ........... 5,477 ............2,364 .................0 .................0 ......3.250 ...... 3.250 JJ ....... .................5,994 ......................0 ....09/15/2023 ... ....07/15/2027 ...
260543-DH-3 ..... DOW CHEMICAL CO ............................................ ... ... ....... 1,2 ....... .. 2.A FE .. ................. 249,668 . 120.1710 .................300,428 .................250,000 .................249,688 .................0 ............... 14 .................0 .................0 ......6.900 ...... 6.910 MN ...... .................2,204 ............... 18,160 ....10/24/2022 ... ....05/15/2053 ...
378272-BQ-0 ..... GLENCORE FUNDING LLC ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. ...............1,597,535 . 108.8089 .............. 1,746,383 ..............1,605,000 .............. 1,746,383 .........148,722 .............. 126 .................0 .................0 ......6.500 ...... 6.461 AO ...... ............... 24,632 ......................0 ....10/20/2023 ... ....10/06/2033 ...
31620M-BV-7 ..... FIDELITY NATL INFO SERV .................................. ... ... .......  .......... .. 2.B FE .. ................. 384,861 ...99.0080 .................381,183 .................385,000 .................381,183 ............3,320 ............... 45 .................0 .................0 ......4.500 ...... 4.500 JJ ....... .................7,989 ............... 17,421 ....07/06/2022 ... ....07/15/2025 ...
172967-MP-3 ..... CITIGROUP INC ............................................... ... ... ....... 1,2,5 .... .. 1.G FE .. ................. 625,945 ...95.6450 .................511,701 .................535,000 ................ 511,701 .......... 30,386 .......... (9,976) .................0 .................0 ......4.412 ...... 2.232 MS ...... .................5,967 ............... 23,604 ....08/18/2021 ... ....03/31/2031 ...
37940X-AD-4 ..... GLOBAL PAYMENTS INC ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 235,057 ...87.9779 .................246,338 ................ 280,000 .................246,338 ........... 7,238 ............4,043 .................0 .................0 ......2.900 ...... 5.664 MN ...... .................1,038 .................8,120 ....03/27/2023 ... ....05/15/2030 ...
316773-CY-4 ..... FIFTH THIRD BANCORP ....................................... ... ... .......  .......... .. 2.A FE .. ................. 479,866 ...96.6980 .................464,151 ................ 480,000 .................464,151 ........... 8,913 ............... 26 .................0 .................0 ......2.375 ...... 2.375 JJ ....... .................4,845 ............... 11,400 ....10/23/2019 ... ....01/28/2025 ...
26441C-AT-2 ..... DUKE ENERGY CORP ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 499,720 ...77.0490 .................385,245 ................ 500,000 .................499,772 .................0 .................6 .................0 .................0 ......3.750 ...... 3.753 MS ...... .................6,250 ............... 18,750 ....08/09/2016 ... ....09/01/2046 ...
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37940X-AH-5 ..... GLOBAL PAYMENTS INC ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 279,497 ...85.7195 .................300,018 .................350,000 ................ 300,018 .......... 12,124 ........... 5,316 .................0 .................0 ......2.900 ...... 5.859 MN ...... .................1,297 ............... 10,150 ....04/19/2023 ... ....11/15/2031 ...
316773-DE-7 ..... FIFTH THIRD BANCORP ....................................... ... ... .......  .......... .. 2.A FE .. ................. 260,000 ...95.3980 .................248,035 ................ 260,000 .................248,035 ........... 1,165 .................0 .................0 .................0 ......4.055 ......1.000 AO ...... .................1,933 ............... 10,543 ....04/20/2022 ... ....04/25/2028 ...
17327C-AR-4 ..... CITIGROUP INC ............................................... ... ... ....... 2,5 ....... .. 2.B FE .. .................. 41,000 . 103.4780 .................. 42,426 ..................41,000 .................. 42,426 ........... 1,426 .................0 .................0 .................0 ......6.174 ......6.176 MN ...... ................... 253 .................1,266 ....05/22/2023 ... ....05/25/2034 ...
37940X-AN-2 ..... GLOBAL PAYMENTS INC ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 174,911 . 100.5258 .................175,920 ................ 175,000 .................175,920 ............5,944 ............... 11 .................0 .................0 ......5.300 ...... 5.309 FA ...... .................3,504 .................9,095 ....08/08/2022 ... ....08/15/2029 ...
316773-DJ-6 ..... FIFTH THIRD BANCORP ....................................... ... ... .......  .......... .. 2.A FE .. ................. 680,000 . 103.8130 .................705,929 ................ 680,000 .................705,929 ........... 5,208 .................0 .................0 .................0 ......6.361 ......1.000 AO ...... .................7,690 ............... 43,255 ....10/24/2022 ... ....10/27/2028 ...
26442E-AK-6 ..... DUKE ENERGY OHIO INC ...................................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 998,830 . 104.7340 .............. 1,047,340 ..............1,000,000 .................998,862 .................0 ............... 32 .................0 .................0 ......5.650 ...... 5.658 AO ...... ............... 14,125 ............... 29,663 ....03/20/2023 ... ....04/01/2053 ...
37940X-AQ-5 ..... GLOBAL PAYMENTS INC ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 379,510 . 100.8497 .................388,271 .................385,000 .................388,271 .......... 19,357 .............. 423 .................0 .................0 ......5.400 ...... 5.587 FA ...... .................7,854 ............... 20,386 ....10/11/2022 ... ....08/15/2032 ...
337738-BD-9 ..... FISERV INC .................................................. ... ... .......  .......... .. 2.B FE .. ................. 898,830 . 103.0690 .................927,621 ................ 900,000 .................927,621 .......... 28,617 .............. 174 .................0 .................0 ......5.450 ...... 5.450 MS ...... ............... 16,214 ............... 24,525 ....02/27/2023 ... ....03/02/2028 ...
174610-AR-6 ..... CITIZENS FINANCIAL GROUP INC ........................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 127,908 ...93.1950 .................116,494 .................125,000 .................116,494 ........... 1,577 .............(671) .................0 .................0 ......2.850 ...... 2.275 JJ ....... .................1,524 .................3,563 ....01/18/2022 ... ....07/27/2026 ...
37959G-AA-5 ..... GLOBAL ATLANTIC (FIN) CO ................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 418,941 ...91.8100 .................371,831 .................405,000 .................371,831 .......... 33,667 .......... (1,482) .................0 .................0 ......4.400 ...... 3.933 AO ...... .................3,762 ............... 17,820 ....10/28/2020 ... ....10/15/2029 ...
36264F-AK-7 ..... HALEON US CAPITAL LLC .................................... ... ... .......  .......... .. 2.B FE .. ................. 668,697 ...96.2770 .................645,053 ................ 670,000 .................645,053 .......... 20,077 .............. 281 .................0 .................0 ......3.375 ...... 3.375 MS ...... .................6,093 ............... 22,613 ....03/21/2022 ... ....03/24/2027 ...
268317-AC-8 ..... ELECTRICITE DE FRANCE SA ................................ ... ... C......  .......... .. 2.A FE .. ................. 640,119 . 113.7920 .................722,579 .................635,000 .................638,812 .................0 .............(142) .................0 .................0 ......6.950 ...... 6.885 JJ ....... ............... 19,001 ............... 44,133 ....04/08/2009 ... ....01/26/2039 ...
37959G-AD-9 ..... GLOBAL ATLANTIC (FIN) CO ................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 258,420 . 110.8260 .................288,148 ................ 260,000 .................288,148 .......... 29,674 ............... 54 .................0 .................0 ......7.950 ...... 8.040 JD ....... ................... 919 ............... 10,335 ....09/13/2023 ... ....06/15/2033 ...
36267V-AF-0 ..... GE HEALTHCARE TECH INC ................................... ... ... .......  .......... .. 2.B FE .. ................. 797,103 . 103.5850 .................828,680 ................ 800,000 ................ 828,680 .......... 31,248 .............. 329 .................0 .................0 ......5.650 ...... 5.650 MN ...... .................5,776 ............... 22,600 ....11/09/2022 ... ....11/15/2027 ...
174610-AT-2 ..... CITIZENS FINANCIAL GROUP INC ........................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 573,059 ...87.8310 .................465,504 .................530,000 .................465,504 .......... 10,306 .......... (4,884) .................0 .................0 ......3.250 ...... 2.181 AO ...... .................2,919 ............... 17,225 ....10/14/2021 ... ....04/30/2030 ...
38141G-YN-8 ..... GOLDMAN SACHS GROUP INC .................................. ... ... ....... 1,2,5 .... .. 1.F FE .. ................. 190,825 ...83.3310 .................199,161 .................239,000 .................199,161 ............6,543 ........... 1,794 .................0 .................0 ......2.650 ...... 5.472 AO ...... .................1,232 .................3,167 ....08/11/2023 ... ....10/21/2032 ...
37045X-DM-5 ..... GENERAL MOTORS FINL CO ................................... ... ... .......  .......... .. 2.B FE .. ................. 249,898 ...96.4960 .................241,239 .................250,000 .................241,239 ............9,652 ............... 34 .................0 .................0 ......1.200 ...... 1.200 AO ...... ................... 633 .................3,000 ....10/12/2021 ... ....10/15/2024 ...
26884A-BN-2 ..... ERP OPERATING LP ........................................... ... ... ....... 1,2 ....... .. 1.G FE .. ...............1,741,145 ...82.0160 .............. 1,435,280 ..............1,750,000 ..............1,743,117 .................0 .............. 836 .................0 .................0 ......1.850 ...... 1.906 FA ...... ............... 13,490 ............... 32,375 ....08/03/2021 ... ....08/01/2031 ...
38937L-AB-7 ..... GRAY OAK PIPELINE LLC .................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 104,997 ...91.5392 ..................96,116 ................ 105,000 ..................96,116 ........... 3,098 .................0 .................0 .................0 ......3.450 ...... 3.450 AO ...... ................... 765 .................3,623 ....09/11/2020 ... ....10/15/2027 ...
37045X-DU-7 ..... GENERAL MOTORS FINL CO ................................... ... ... .......  .......... .. 2.B FE .. ...............1,049,790 ...97.9060 .............. 1,028,013 ..............1,050,000 ..............1,028,013 .......... 13,614 ............... 69 .................0 .................0 ......3.800 ...... 3.800 AO ...... .................9,310 ............... 39,900 ....04/04/2022 ... ....04/07/2025 ...
191216-CM-0 ..... COCA-COLA CO ................................................ ... ... ....... 1 ......... .. 1.E FE .. ................. 159,723 ...90.3570 .................135,536 ................ 150,000 .................135,536 ........... 8,369 .......... (1,090) .................0 .................0 ......2.125 ...... 1.332 MS ...... ................ 1,018 .................3,188 ....12/23/2020 ... ....09/06/2029 ...
40131M-AB-5 ..... GUARDANT HEALTH INC ....................................... ...@.. .......  .......... .... 4.C .... .................. 75,000 ...69.7240 .................. 52,293 ..................75,000 .................. 52,293 ........... 5,651 .................0 .................0 .................0 ......0.000 ......0.000 N/A ..... ......................0 ......................0 ....11/30/2021 ... ....11/15/2027 ...
37045X-DW-3 ..... GENERAL MOTORS FINL CO ................................... ... ... .......  .......... .. 2.B FE .. ................. 499,440 ...99.7850 .................498,923 ................ 500,000 .................498,923 .......... 13,646 .............. 108 .................0 .................0 ......5.000 ...... 5.000 AO ...... .................5,694 ............... 25,000 ....06/06/2022 ... ....04/09/2027 ...
278642-AU-7 ..... EBAY INC ..................................................... ... ... ....... 1,2 ....... .. 2.A FE .. ...............2,247,100 ...96.6670 .............. 1,933,340 ..............2,000,000 .............. 2,126,491 .................0 ......... (38,533) .................0 .................0 ......3.600 ...... 1.552 JD ....... .................5,200 ............... 72,000 ....10/22/2020 ... ....06/05/2027 ...
404119-BQ-1 ..... HCA INC ...................................................... ... ... ....... 1 ......... .. 2.C FE .. .................. 31,727 ...99.8840 .................. 29,965 ..................30,000 .................. 29,965 .............. 439 .............(299) .................0 .................0 ......5.250 ...... 4.170 AO ...... ................... 333 .................1,575 ....02/12/2019 ... ....04/15/2025 ...
37045X-DZ-6 ..... GENERAL MOTORS FINL CO ................................... ... ... .......  .......... .. 2.B FE .. ................. 189,749 . 101.1600 .................192,203 ................ 190,000 .................192,203 .......... (1,019) ............... 80 .................0 .................0 ......6.050 ...... 6.050 AO ...... .................2,586 ............... 11,431 ....10/06/2022 ... ....10/10/2025 ...
198280-AF-6 ..... COLUMBIA PIPELINE GROUP INC ............................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 252,113 ...98.7150 .................246,788 .................250,000 .................246,788 ........... 1,400 .............(790) .................0 .................0 ......4.500 ...... 4.158 JD ....... ................... 938 ............... 11,250 ....07/13/2022 ... ....06/01/2025 ...
404119-BX-6 ..... HCA INC ...................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 672,810 ...95.6120 .................636,776 ................ 666,000 ................ 636,776 .......... 28,511 .............(738) .................0 .................0 ......4.125 ...... 3.987 JD ....... .................1,221 ............... 27,473 ....04/02/2020 ... ....06/15/2029 ...
37331N-AJ-0 ..... GEORGIA PACIFIC LLC ....................................... ... ... .......  .......... .. 1.G FE .. ...............1,779,644 ...94.6480 .............. 1,684,743 ..............1,780,000 .............. 1,684,743 .......... 57,391 ............... 66 .................0 .................0 ......1.750 ...... 1.750 MS ...... .................7,874 ............... 31,150 ....04/27/2020 ... ....09/30/2025 ...
29379V-AT-0 ..... ENTERPRISE PRODUCTS OPERATING LLC ..................... ... ... ....... 1 ......... .. 1.G FE .. ...............2,568,657 . 107.1730 .............. 2,250,633 ..............2,100,000 .............. 2,465,255 .................0 .........(13,985) .................0 .................0 ......5.950 ...... 4.482 FA ...... ............... 52,063 .............. 124,950 ....03/31/2015 ... ....02/01/2041 ...
404119-CA-5 ..... HCA INC ...................................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 63,625 ...90.6250 .................. 54,375 ..................60,000 .................. 54,375 ........... 3,003 .............(377) .................0 .................0 ......3.500 ...... 2.740 MS ...... ................... 700 .................2,100 ....02/23/2021 ... ....09/01/2030 ...
38141G-WB-6 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 2.A FE .. ................. 483,532 ...97.2750 .................437,738 .................450,000 .................437,738 .......... 15,796 .......... (6,377) .................0 .................0 ......3.850 ...... 3.850 JJ ....... .................7,459 ............... 17,325 ....12/03/2021 ... ....01/26/2027 ...
19828T-AA-4 ..... COLUMBIA PIPELINES OPERATING COMPANY LLC ............ ... ... ....... 1,2 ....... .. 2.A FE .. ...................44,999 . 103.4020 .................. 46,531 ..................45,000 ..................46,531 ........... 1,531 .................1 .................0 .................0 ......5.927 ...... 5.927 FA ...... .................1,059 ......................0 ....08/02/2023 ... ....08/15/2030 ...
404119-CL-1 ..... HCA INC ...................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ...................95,334 ...85.0410 .................113,955 .................134,000 .................113,955 .......... 18,539 ............... 82 .................0 .................0 ......4.625 ...... 6.972 MS ...... .................1,825 ......................0 ....10/26/2023 ... ....03/15/2052 ...
38141G-YE-8 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 1.F FE .. .............. 1,197,660 ...99.8400 .............. 1,198,078 ..............1,200,000 ..............1,198,078 .......... 41,742 .............. 745 .................0 .................0 ......5.824 ......1.000 MJSD .... .................4,077 ............... 25,646 ....07/15/2021 ... ....09/10/2024 ...
29379V-CA-9 ..... ENTERPRISE PRODUCTS OPERATING LLC ..................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 740,960 ...72.8700 .................582,960 ................ 800,000 .................743,966 .................0 ........... 1,108 .................0 .................0 ......3.200 ...... 3.594 FA ...... .................9,671 ............... 25,600 ....03/23/2021 ... ....02/15/2052 ...
422806-AB-5 ..... HEICO CORP ................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 218,428 . 102.3760 .................228,298 .................223,000 .................228,298 ........... 9,768 .............. 102 .................0 .................0 ......5.350 ...... 5.621 FA ...... .................5,104 ......................0 ....09/27/2023 ... ....08/01/2033 ...
38141G-YG-3 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 1.F FE .. ................. 749,153 ...90.6970 .................680,226 ................ 750,000 .................680,226 .......... 32,279 .............. 135 .................0 .................0 ......1.542 ......1.000 MS ...... .................3,566 ............... 11,565 ....07/15/2021 ... ....09/10/2027 ...
20030N-CT-6 ..... COMCAST CORP ................................................ ... ... ....... 1,2 ....... .. 1.G FE .. ................. 220,824 ...98.6070 .................187,353 ................ 190,000 .................187,353 ............9,504 .......... (4,351) .................0 .................0 ......4.150 ...... 1.649 AO ...... .................1,665 .................7,885 ....08/23/2021 ... ....10/15/2028 ...
428102-AE-7 ..... HESS MIDSTREAM OPERATIONS LP ........................... ... ... ....... 1,2 ....... .. 3.A FE .. .................. 45,000 ...92.0000 .................. 41,400 ..................45,000 ..................41,400 ............2,927 .................0 .................0 .................0 ......4.250 ...... 4.249 FA ...... ................... 723 .................1,913 ....08/02/2021 ... ....02/15/2030 ...
38141G-YM-0 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 1.F FE .. ................. 410,000 ...91.5180 .................375,225 ................ 410,000 .................375,225 .......... 16,250 .................0 .................0 .................0 ......1.948 ......1.000 AO ...... .................1,553 .................7,987 ....10/18/2021 ... ....10/21/2027 ...
29449W-AB-3 ..... EQUITABLE FINANCIAL LIFE GLOBAL FUNDING ............. ... ... .......  .......... .. 1.E FE .. ................. 651,476 ...86.8790 .................564,714 ................ 650,000 .................650,856 .................0 .............(227) .................0 .................0 ......1.400 ...... 1.363 FA ...... .................3,134 .................9,100 ....01/28/2021 ... ....08/27/2027 ...
431282-AQ-5 ..... HIGHWOODS REALTY LP ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 89,263 ...92.0910 .................. 93,933 ................ 102,000 .................. 93,933 ........... 3,101 ........... 1,569 .................0 .................0 ......4.125 ...... 7.191 MS ...... .................1,239 .................2,104 ....04/18/2023 ... ....03/15/2028 ...
38141G-ZK-3 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 1.F FE .. ................. 550,000 ...92.7290 .................510,010 .................550,000 ................ 510,010 .......... 19,951 .................0 .................0 .................0 ......2.640 ......1.000 FA ...... .................5,122 ............... 14,520 ....01/19/2022 ... ....02/24/2028 ...
20030N-CU-3 ..... COMCAST CORP ................................................ ... ... ....... 1,2 ....... .. 1.G FE .. ................. 427,224 ...98.5580 .................354,809 ................ 360,000 .................354,809 .......... 17,245 .......... (6,830) .................0 .................0 ......4.250 ...... 2.047 AO ...... .................3,230 ............... 15,300 ....05/13/2021 ... ....10/15/2030 ...
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431282-AU-6 ..... HIGHWOODS REALTY LP ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 62,163 . 107.8800 .................. 67,964 ..................63,000 ..................67,964 ........... 5,791 ............... 10 .................0 .................0 ......7.650 ...... 7.836 FA ...... ................... 536 ......................0 ....11/14/2023 ... ....02/01/2034 ...
38141G-ZU-1 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 1.F FE .. ................. 750,000 ...98.3300 .................737,474 ................ 750,000 .................737,474 .......... 16,332 .................0 .................0 .................0 ......4.482 ......1.000 FA ...... ............... 11,952 ............... 33,615 ....08/16/2022 ... ....08/23/2028 ...
29449W-AL-1 ..... EQUITABLE FINANCIAL LIFE GLOBAL FUNDING ............. ... ... .......  .......... .. 1.E FE .. ................. 249,703 ...90.0910 .................225,228 .................250,000 .................249,827 .................0 ............... 59 .................0 .................0 ......1.700 ...... 1.725 MN ...... ................... 578 .................4,250 ....11/08/2021 ... ....11/12/2026 ...
43284M-AA-6 ..... HILTON GRAND VACATIONS BORROWER LLC .................. ... ... ....... 1,2 ....... .. 4.A FE .. ................. 100,000 ...92.2550 .................. 92,255 ................ 100,000 .................. 92,255 ............6,255 .................0 .................0 .................0 ......5.000 ...... 4.999 JD ....... ................... 417 .................5,000 ....05/20/2021 ... ....06/01/2029 ...
38145G-AM-2 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 1.F FE .. ................. 430,000 . 100.9850 .................434,237 .................430,000 .................434,237 ............4,237 .................0 .................0 .................0 ......5.798 ......1.000 FA ...... .................9,765 ......................0 ....08/07/2023 ... ....08/10/2026 ...
20030N-DM-0 ..... COMCAST CORP ................................................ ... ... ....... 1,2 ....... .. 1.G FE .. ................. 197,378 ...84.4030 .................167,118 ................ 198,000 ................ 167,118 ........... 7,022 ............... 56 .................0 .................0 ......1.950 ...... 1.983 JJ ....... ................ 1,780 .................3,861 ....05/20/2020 ... ....01/15/2031 ...
43284M-AB-4 ..... HILTON GRAND VACATIONS BORROWER ESCROW L ............ ... ... ....... 1,2 ....... .. 4.A FE .. .................. 35,000 ...88.5200 .................. 30,982 ..................35,000 ..................30,982 ........... 2,417 .................0 .................0 .................0 ......4.875 ...... 4.875 JJ ....... ................... 853 ................ 1,706 ....06/14/2021 ... ....07/01/2031 ...
40139L-BF-9 ..... GUARDIAN LIFE GLOB FUND .................................. ... ... .......  .......... .. 1.B FE .. ................. 400,000 ...95.2930 .................381,170 ................ 400,000 ................ 381,170 ............6,344 .................0 .................0 .................0 ......3.246 ...... 3.246 MS ...... .................3,318 ............... 12,984 ....03/24/2022 ... ....03/29/2027 ...
30161N-BL-4 ..... EXELON CORP ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 510,415 . 101.6030 .................508,015 ................ 500,000 .................510,380 .................0 .............. (35) .................0 .................0 ......5.600 ...... 5.456 MS ...... .................8,244 ............... 15,867 ....04/18/2023 ... ....03/15/2053 ...
436440-AP-6 ..... HOLOGIC INC ................................................. ... ... ....... 1,2 ....... .. 3.B FE .. ...................41,325 ...90.0000 .................. 45,000 ..................50,000 ..................45,000 ............3,415 .............. 260 .................0 .................0 ......3.250 ...... 7.241 FA ...... ................... 614 ......................0 ....10/20/2023 ... ....02/15/2029 ...
40139L-BH-5 ..... GUARDIAN LIFE GLOB FUND .................................. ... ... .......  .......... .. 1.B FE .. ................. 415,000 . 104.9990 .................435,745 .................415,000 .................435,745 .......... 20,745 .................0 .................0 .................0 ......5.737 ...... 5.737 AO ...... .................5,886 ......................0 ....09/27/2023 ... ....10/02/2028 ...
20268J-AE-3 ..... COMMONSPIRIT HEALTH ....................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 673,839 ...93.6410 .................627,395 ................ 670,000 .................627,395 .......... 25,767 .............(823) .................0 .................0 ......1.547 ...... 1.420 AO ...... .................2,591 ............... 10,365 ....10/28/2020 ... ....10/01/2025 ...
43734L-AA-4 ..... NATIONSTAR MORTGAGE HOLDINGS INC ...................... ... ... ....... 2 ......... .. 4.A FE .. .................. 55,856 ...97.0000 .................. 58,200 ..................60,000 ..................58,200 ........... 2,061 .............. 284 .................0 .................0 ......5.000 ...... 8.430 FA ...... .................1,250 ......................0 ....11/03/2023 ... ....02/01/2026 ...
402740-AB-0 ..... GULFSTREAM NATURAL GAS ................................... ... ... .......  .......... .. 2.B FE .. ................. 584,600 . 100.5730 .................502,863 ................ 500,000 .................502,863 .......... 22,679 .........(21,101) .................0 .................0 ......6.190 ...... 6.190 MN ...... .................5,158 ............... 30,950 ....11/04/2021 ... ....11/01/2025 ...
30231G-AN-2 ..... EXXON MOBIL CORP ........................................... ... ... ....... 1,2 ....... .. 1.D FE .. .............. 3,000,000 ...82.2280 .............. 2,466,840 ..............3,000,000 ..............3,000,000 .................0 .................0 .................0 .................0 ......3.567 ...... 3.567 MS ...... ............... 34,184 ..............107,010 ....03/03/2015 ... ....03/06/2045 ...
44332P-AH-4 ...... HUB INTERNATIONAL LTD .................................... ... ... ....... 1,2 ....... .. 4.B FE .. ................. 105,000 . 105.2500 .................110,513 ................ 105,000 .................110,513 ............5,513 .................0 .................0 .................0 ......7.250 ...... 7.250 JD ....... ................... 338 .................3,701 ....06/08/2023 ... ....06/15/2030 ...
402740-AD-6 ..... GULFSTREAM NATURAL GAS ................................... ... ... .......  .......... .. 2.B FE .. ................. 332,085 ...98.1540 .................333,724 .................340,000 .................333,724 .............(680) ............2,320 .................0 .................0 ......4.600 ...... 4.600 MS ...... .................4,605 .................7,820 ....03/29/2023 ... ....09/15/2025 ...
202795-JN-1 ..... COMMONWEALTH EDISON CO ................................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 408,300 ...96.6620 .................338,317 .................350,000 .................338,317 .......... 16,592 .......... (7,604) .................0 .................0 ......3.700 ...... 1.370 FA ...... .................4,892 ............... 12,950 ....10/23/2020 ... ....08/15/2028 ...
446413-AT-3 ..... HUNTINGTON INGALLS INDUSTRIES INC ..................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 259,989 ...95.1235 .................247,321 ................ 260,000 .................247,321 .......... 11,680 .................0 .................0 .................0 ......4.200 ...... 4.200 MN ...... .................1,820 ............... 10,920 ....12/22/2020 ... ....05/01/2030 ...
40414L-AN-9 ..... HEALTHPEAK OP LLC ......................................... ... ... .......  .......... .. 2.A FE .. .............. 1,569,870 ...98.0740 .............. 1,471,103 ..............1,500,000 ..............1,471,103 .......... 30,369 .........(21,118) .................0 .................0 ......4.000 ...... 4.000 JD ....... .................5,000 ............... 60,000 ....02/16/2022 ... ....06/01/2025 ...
30231G-BF-8 ..... EXXON MOBIL CORP ........................................... ... ... ....... 1,2 ....... .. 1.D FE .. ................. 307,780 ...92.8020 .................232,005 .................250,000 .................300,363 .................0 .......... (2,550) .................0 .................0 ......4.227 ...... 2.651 MS ...... .................2,994 ............... 10,568 ....01/05/2021 ... ....03/19/2040 ...
446413-AZ-9 ..... HUNTINGTON INGALLS INDUSTRIES INC ..................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 242,000 ...87.9040 .................212,728 .................242,000 .................212,728 .......... 13,259 .................0 .................0 .................0 ......2.043 ...... 2.043 FA ...... .................1,854 .................4,944 ....08/09/2021 ... ....08/16/2028 ...
404280-BZ-1 ..... HSBC HOLDINGS PLC .......................................... ... ... .......  .......... .. 1.G FE .. ................. 440,000 ...99.5930 .................438,210 .................440,000 .................438,210 .......... 10,337 .................0 .................0 .................0 ......3.803 ......1.000 MS ...... .................5,113 ............... 16,733 ....03/04/2019 ... ....03/11/2025 ...
205887-CA-8 ..... CONAGRA BRANDS INC ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. .................. 79,347 ...99.4680 ..................74,601 ..................75,000 ..................74,601 ........... 2,621 .......... (1,988) .................0 .................0 ......4.300 ...... 1.604 MN ...... ................... 538 .................3,225 ....01/18/2022 ... ....05/01/2024 ...
448579-AN-2 ..... HYATT HOTELS CORP .......................................... ... ... ....... 1,2 ....... .. 2.C FE .. ...................98,994 ...97.0240 .................. 96,054 ..................99,000 ..................96,054 ........... 3,288 .................2 .................0 .................0 ......1.800 ...... 1.802 AO ...... ................... 446 .................1,782 ....09/27/2021 ... ....10/01/2024 ...
404280-CE-7 ..... HSBC HOLDINGS PLC .......................................... ... ... .......  .......... .. 1.G FE .. .............. 1,260,000 ...97.5090 .............. 1,228,608 ..............1,260,000 ..............1,228,608 .......... 43,593 .................0 .................0 .................0 ......2.633 ......1.000 MN ...... .................4,976 ............... 33,176 ....10/31/2019 ... ....11/07/2025 ...
30231G-BK-7 ..... EXXON MOBIL CORP ........................................... ... ... ....... 1,2 ....... .. 1.D FE .. ................. 250,000 ...95.0670 .................237,668 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......3.482 ...... 3.481 MS ...... .................2,466 .................8,705 ....03/17/2020 ... ....03/19/2030 ...
44963H-AA-3 ..... IHS HOLDING LTD ............................................ ... ... C...... 1,2 ....... .. 4.A FE .. ................. 200,000 ...86.7740 .................173,548 ................ 200,000 .................173,548 ........... 8,448 .................0 .................0 .................0 ......5.625 ...... 5.624 MN ...... ................ 1,000 ............... 11,250 ....11/18/2021 ... ....11/29/2026 ...
404280-CS-6 ..... HSBC HOLDINGS PLC .......................................... ... ... .......  .......... .. 1.G FE .. ................. 759,620 ...97.9680 .................744,556 ................ 760,000 .................744,556 .......... 40,524 ............... 97 .................0 .................0 ......0.976 ......1.000 MN ...... ................... 762 .................7,418 ....06/24/2021 ... ....05/24/2025 ...
209111-FJ-7 ..... CONSOLIDATED EDISON COMPANY OF NEW YORK ............. ... ... ....... 1,2 ....... .. 1.G FE .. ................. 511,187 ...94.1770 .................517,974 .................550,000 .................517,974 .......... (2,274) ........... 9,061 .................0 .................0 ......2.900 ...... 4.915 JD ....... .................1,329 ............... 15,950 ....01/09/2023 ... ....12/01/2026 ...
451102-BQ-9 ..... ICAHN ENTERPRISES LP ...................................... ... ... ....... 1,2 ....... .. 3.C FE .. ....................4,775 ...97.5000 ................... 4,875 ................... 5,000 ................... 4,875 ............... 60 ............... 40 .................0 .................0 ......6.375 ...... 8.467 JD ....... .................... 14 ................... 159 ....07/12/2023 ... ....12/15/2025 ...
404280-CX-5 ..... HSBC HOLDINGS PLC .......................................... ... ... .......  .......... .. 1.G FE .. ................. 240,000 ...91.8290 .................220,389 .................240,000 .................220,389 .......... 12,258 .................0 .................0 .................0 ......2.251 ......1.000 MN ...... ................... 585 .................5,402 ....11/15/2021 ... ....11/22/2027 ...
30231G-BN-1 ..... EXXON MOBIL CORP ........................................... ... ... ....... 1,2 ....... .. 1.D FE .. ................. 268,628 ...89.4280 .................223,570 .................250,000 .................263,206 .................0 .......... (1,888) .................0 .................0 ......2.610 ...... 1.751 AO ...... .................1,378 .................6,525 ....02/05/2021 ... ....10/15/2030 ...
451102-BW-6 ..... ICAHN ENTERPRISES LP ...................................... ... ... ....... 1,2 ....... .. 3.C FE .. ....................4,588 ...99.3750 ................... 4,969 ................... 5,000 ................... 4,969 .............. 193 .............. 189 .................0 .................0 ......4.750 .....11.593 MS ...... .................... 70 ................... 119 ....05/11/2023 ... ....09/15/2024 ...
404280-DA-4 ..... HSBC HOLDINGS PLC .......................................... ... ... .......  .......... .. 1.G FE .. ................. 540,000 ...96.9700 .................523,637 .................540,000 .................523,637 .......... 15,745 .................0 .................0 .................0 ......2.999 ......1.000 MS ...... .................4,993 ............... 16,195 ....03/03/2022 ... ....03/10/2026 ...
21036P-BE-7 ..... CONSTELLATION BRANDS INC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. ...................49,592 ...92.9370 .................. 52,045 ..................56,000 .................. 52,045 ............2,132 .............. 836 .................0 .................0 ......3.150 ...... 5.219 FA ...... ................... 735 .................1,764 ....12/20/2022 ... ....08/01/2029 ...
451102-BZ-9 ..... ICAHN ENTERPRISES LP ...................................... ... ... ....... 1,2 ....... .. 3.C FE .. ................. 277,574 ...90.2500 .................261,725 .................290,000 .................261,725 .......... (4,462) ........... 1,569 .................0 .................0 ......5.250 ...... 6.025 MN ...... .................1,945 ............... 14,963 ....05/24/2023 ... ....05/15/2027 ...
404280-DE-6 ..... HSBC HOLDINGS PLC .......................................... ... ... .......  .......... .. 1.G FE .. ................. 580,000 ...98.6540 .................572,194 ................ 580,000 .................572,194 ............9,426 .................0 .................0 .................0 ......4.180 ......1.000 JD ....... .................1,482 ............... 24,244 ....05/31/2022 ... ....12/09/2025 ...
30251B-AC-2 ..... FMR LLC ...................................................... ... ... ....... 1 ......... .. 1.E FE .. ...............5,007,194 . 107.1880 .............. 5,397,988 ..............5,036,000 .............. 5,013,515 .................0 .............. 709 .................0 .................0 ......6.500 ...... 6.544 JD ....... ............... 15,458 .............. 327,340 ....06/30/2010 ... ....12/14/2040 ...
45174H-BE-6 ..... IHEARTCOMMUNICATIONS INC ................................. ... ... ....... 1,2 ....... .. 5.A FE .. ................. 259,325 ...78.7500 .................228,375 .................290,000 .................228,375 .........(11,893) ........... 3,418 .................0 .................0 ......5.250 ...... 7.512 FA ...... .................5,752 ............... 13,781 ....05/31/2023 ... ....08/15/2027 ...
40434L-AM-7 ..... HP INC ........................................................ ... ... .......  .......... .. 2.B FE .. ................. 668,935 . 100.1720 .................671,151 ................ 670,000 ................ 671,151 .......... 19,858 .............. 176 .................0 .................0 ......4.750 ...... 4.750 JJ ....... ............... 14,675 ............... 33,947 ....06/06/2022 ... ....01/15/2028 ...
21036P-BL-1 ..... CONSTELLATION BRANDS INC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 517,928 ...99.6150 .................522,979 .................525,000 .................522,979 ........... 4,560 .............. 490 .................0 .................0 ......4.750 ...... 4.935 MN ...... .................3,602 ............... 24,938 ....03/31/2023 ... ....05/09/2032 ...
45174H-BG-1 ..... IHEARTCOMMUNICATIONS INC ................................. ... ... ....... 1,2 ....... .. 5.A FE .. ................. 174,068 ...76.7500 .................130,475 ................ 170,000 .................130,475 .......... (6,819) .............(905) .................0 .................0 ......4.750 ...... 4.276 JJ ....... .................3,723 .................8,075 ....03/30/2021 ... ....01/15/2028 ...
42218S-AD-0 ..... HEALTH CARE SERVICE CORP ................................. ... ... .......  .......... .. 1.G FE .. ...............1,494,544 ...94.9290 .............. 1,404,957 ..............1,480,000 .............. 1,404,957 .......... 48,035 .......... (3,685) .................0 .................0 ......1.500 ...... 1.500 JD ....... .................1,850 ............... 22,200 ....05/28/2020 ... ....06/01/2025 ...
302635-AL-1 ..... FS KKR CAPITAL CORP ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. .............. 1,987,360 ...90.9630 .............. 1,819,260 ..............2,000,000 .............. 1,991,590 .................0 ............2,202 .................0 .................0 ......3.250 ...... 3.377 JJ ....... ............... 29,972 ............... 65,000 ....01/10/2022 ... ....07/15/2027 ...
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45674C-AA-1 ..... INFOR INC .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 164,805 ...94.2740 .................155,552 ................ 165,000 .................155,552 ........... 6,461 ............... 38 .................0 .................0 ......1.750 ...... 1.774 JJ ....... .................1,331 .................2,888 ....06/02/2020 ... ....07/15/2025 ...
42824C-BL-2 ..... HP ENTERPRISE CO ........................................... ... ... .......  .......... .. 2.B FE .. ................. 869,426 . 100.2660 .................872,317 ................ 870,000 .................872,317 ........... 2,604 .............. 288 .................0 .................0 ......5.900 ...... 5.900 AO ...... ............... 12,833 ............... 27,091 ....03/07/2023 ... ....10/01/2024 ...
210518-CW-4 ..... CONSUMERS ENERGY CO ....................................... ... ... ....... 1,2 ....... .. 1.E FE .. .................. 99,898 ...98.4320 .................. 98,432 ................ 100,000 .................. 98,432 ........... 1,810 ............... 14 .................0 .................0 ......3.125 ...... 3.139 FA ...... .................1,050 .................3,125 ....08/11/2014 ... ....08/31/2024 ...
456837-BH-5 ..... ING GROEP NV ................................................ ... ... C...... 2,5 ....... .. 1.G FE .. ................. 400,000 . 104.8770 .................419,508 ................ 400,000 .................419,508 .......... 19,508 .................0 .................0 .................0 ......6.114 ......6.116 MS ...... .................7,473 ......................0 ....09/05/2023 ... ....09/11/2034 ...
446150-BB-9 ..... HUNTINGTON BANCSHARES ..................................... ... ... .......  .......... .. 2.A FE .. ................. 370,000 ...97.0050 .................358,918 ................ 370,000 .................358,918 ........... 7,787 .................0 .................0 .................0 ......4.443 ......1.000 FA ...... .................6,713 ............... 16,439 ....08/01/2022 ... ....08/04/2028 ...
303075-AB-1 ..... FACTSET RESEARCH SYSTEMS INC ........................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 249,015 ...89.5530 .................223,883 .................250,000 .................249,171 .................0 ............... 86 .................0 .................0 ......3.450 ...... 3.497 MS ...... .................2,875 .................8,625 ....02/15/2022 ... ....03/01/2032 ...
45687V-AB-2 ..... INGERSOLL RAND INC ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. .................. 69,464 . 105.4775 .................. 73,834 ..................70,000 ..................73,834 ............4,355 ............... 15 .................0 .................0 ......5.700 ...... 5.802 FA ...... .................1,518 ......................0 ....08/08/2023 ... ....08/14/2033 ...
44644M-AD-3 ..... HUNTINGTON NATIONAL BANK ................................ ... ... .......  .......... .. 1.G FE .. ................. 460,000 ...98.5190 .................453,186 ................ 460,000 .................453,186 ........... 2,704 .................0 .................0 .................0 ......4.008 ......1.000 MN ...... .................2,305 ............... 18,437 ....05/06/2022 ... ....05/16/2025 ...
21684A-AF-3 ..... COOPERATIEVE RABOBANK UA ................................ ... ... C......  .......... .. 2.A FE .. ................. 392,161 ...95.7400 .................335,090 .................350,000 .................335,090 .......... 12,892 .......... (7,331) .................0 .................0 ......3.750 ...... 1.546 JJ ....... .................5,833 ............... 13,125 ....10/23/2020 ... ....07/21/2026 ...
46115H-BV-8 ..... INTESA SANPAOLO SPA ....................................... ... ... C...... 2 ......... .. 2.C FE .. ................. 415,624 . 108.5020 .................434,008 ................ 400,000 .................434,008 .......... 27,903 .......... (1,082) .................0 .................0 ......8.248 ......7.677 MN ...... .................3,666 ............... 32,992 ....12/01/2022 ... ....11/21/2033 ...
44644M-AH-4 ..... HUNTINGTON NATIONAL BANK ................................ ... ... .......  .......... .. 1.G FE .. ................. 430,000 ...98.8830 .................425,199 .................430,000 .................425,199 .......... (5,881) .................0 .................0 .................0 ......5.699 ......1.000 MN ...... .................2,927 ............... 24,506 ....11/14/2022 ... ....11/18/2025 ...
30321L-2A-9 ..... F&G GLOBAL FUNDING ........................................ ... ... .......  .......... .. 1.G FE .. ................. 249,928 ...90.4790 .................226,198 .................250,000 .................249,963 .................0 ............... 14 .................0 .................0 ......1.750 ...... 1.756 JD ....... .................2,200 .................4,375 ....06/23/2021 ... ....06/30/2026 ...
46115H-CD-7 ..... INTESA SANPAOLO SPA ....................................... ... ... C......  .......... .. 2.B FE .. ................. 485,732 . 106.7977 .................507,289 .................475,000 .................507,289 .......... 21,581 .............. (24) .................0 .................0 ......7.200 ......6.878 MN ...... .................3,135 ......................0 ....12/18/2023 ... ....11/28/2033 ...
46647P-BA-3 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 829,332 ...97.7150 .................703,547 ................ 720,000 .................703,547 .......... 33,181 .........(16,698) .................0 .................0 ......3.960 ......1.000 JJ ....... ............... 12,038 ............... 28,512 ....07/22/2020 ... ....01/29/2027 ...
21871X-AB-5 ..... COREBRIDGE FINANCIAL INC ................................ ... ... ....... 1,2 ....... .. 2.A FE .. ................. 108,853 ...97.4860 .................106,260 ................ 109,000 ................ 106,260 ........... 1,712 ............... 51 .................0 .................0 ......3.500 ...... 3.546 AO ...... ................... 922 .................3,815 ....04/01/2022 ... ....04/04/2025 ...
46124H-AH-9 ..... INTUIT INC .................................................. ... ... ....... 1,2 ....... .. 1.G FE .. .................. 69,420 . 109.3610 .................. 76,553 ..................70,000 ..................76,553 ........... 7,130 .................2 .................0 .................0 ......5.500 ...... 5.557 MS ...... .................1,134 ......................0 ....09/12/2023 ... ....09/15/2053 ...
46647P-CB-0 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 722,883 ...92.3110 .................673,868 ................ 730,000 ................ 673,868 .......... 30,099 ........... 1,276 .................0 .................0 ......1.578 ......1.000 AO ...... .................2,208 ............... 11,519 ....11/01/2021 ... ....04/22/2027 ...
30321L-2D-3 ..... F&G GLOBAL FUNDING ........................................ ... ... .......  .......... .. 1.G FE .. ...............1,748,023 ...89.8880 .............. 1,573,040 ..............1,750,000 .............. 1,748,793 .................0 .............. 350 .................0 .................0 ......2.300 ...... 2.322 AO ...... .................8,944 ............... 40,250 ....01/04/2022 ... ....04/11/2027 ...
46188B-AD-4 ..... INVITATION HOMES OPERATING PARTNERSHIP L ............ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 115,790 ...91.8910 .................106,594 ................ 116,000 .................106,594 ........... 5,089 ............... 18 .................0 .................0 ......4.150 ...... 4.172 AO ...... ................ 1,016 .................4,814 ....03/25/2022 ... ....04/15/2032 ...
46647P-CK-0 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ...............1,432,111 ...97.6670 .............. 1,396,642 ..............1,430,000 .............. 1,396,642 .......... 64,206 .............(529) .................0 .................0 ......0.969 ......1.000 JD ....... ................... 308 ............... 13,857 ....06/22/2021 ... ....06/23/2025 ...
21871X-AF-6 ..... COREBRIDGE FINANCIAL INC ................................ ... ... ....... 1,2 ....... .. 2.A FE .. ................. 659,935 ...94.2300 .................640,764 ................ 680,000 .................640,764 .......... 18,739 ........... 2,675 .................0 .................0 ......3.850 ...... 4.358 AO ...... .................6,254 ............... 26,180 ....07/27/2022 ... ....04/05/2029 ...
462613-AP-5 ..... IPALCO ENTERPRISES INC ................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 144,882 ...92.5000 .................134,125 .................145,000 .................134,125 ........... 4,882 ............... 12 .................0 .................0 ......4.250 ...... 4.261 MN ...... .................1,027 .................6,163 ....05/05/2021 ... ....05/01/2030 ...
46647P-CW-4 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. .............. 1,510,000 ...94.1430 .............. 1,421,557 ..............1,510,000 .............. 1,421,557 .......... 52,505 .................0 .................0 .................0 ......2.947 ......1.000 FA ...... ............... 15,699 ............... 44,500 ....02/16/2022 ... ....02/24/2028 ...
31428X-BZ-8 ..... FEDEX CORP ................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 498,790 ...97.7160 .................488,580 ................ 500,000 .................499,197 .................0 .............. 107 .................0 .................0 ......4.250 ...... 4.279 MN ...... .................2,715 ............... 21,250 ....04/03/2020 ... ....05/15/2030 ...
46590X-AL-0 ..... JBS USA LUX SA ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 690,000 ...97.5000 .................672,750 ................ 690,000 .................672,750 .......... 16,388 .................0 .................0 .................0 ......5.500 ...... 5.499 JJ ....... ............... 17,499 ............... 37,950 ....07/23/2019 ... ....01/15/2030 ...
46647P-DA-1 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 860,000 ...98.5780 .................847,767 ................ 860,000 ................ 847,767 .......... 28,354 .................0 .................0 .................0 ......4.323 ......1.000 AO ...... .................6,713 ............... 37,178 ....04/19/2022 ... ....04/26/2028 ...
22003B-AL-0 ..... COPT DEFENSE PROPERTIES LP .............................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 105,576 ...93.2340 .................. 95,099 ................ 102,000 .................. 95,099 ........... 6,368 .............(695) .................0 .................0 ......2.250 ...... 1.538 MS ...... ................... 676 .................2,295 ....12/21/2020 ... ....03/15/2026 ...
46590X-AM-8 ..... JBS USA LUX SA ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 245,131 ...85.5000 .................209,475 .................245,000 .................209,475 .......... 10,600 ............... (7) .................0 .................0 ......3.750 ...... 3.745 JD ....... ................... 766 .................9,191 ....11/01/2021 ... ....12/01/2031 ...
46647P-DG-8 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 260,000 . 100.1030 .................260,267 ................ 260,000 .................260,267 ........... 6,211 .................0 .................0 .................0 ......4.851 ......1.000 JJ ....... .................5,465 ............... 12,613 ....07/18/2022 ... ....07/25/2028 ...
31428X-CA-2 ..... FEDEX CORP ................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,114,543 ...99.5290 .................915,667 .................920,000 ..............1,100,962 .................0 .......... (3,920) .................0 .................0 ......5.250 ...... 4.020 MN ...... .................6,172 ............... 48,300 ....04/28/2020 ... ....05/15/2050 ...
46590X-AN-6 ..... JBS USA LUX SA ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 275,425 ...87.5000 .................245,000 ................ 280,000 .................245,000 .......... 12,685 .............. 612 .................0 .................0 ......3.000 ...... 3.263 FA ...... .................3,477 .................8,400 ....01/19/2022 ... ....02/02/2029 ...
46647P-DW-3 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 400,000 . 102.9210 .................411,682 ................ 400,000 .................411,682 .......... 11,682 .................0 .................0 .................0 ......6.070 ......1.000 AO ...... .................4,586 ......................0 ....10/16/2023 ... ....10/22/2027 ...
224044-CG-0 ..... COX COMMUNICATIONS INC ................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 511,175 ...95.9810 .................518,297 .................540,000 .................518,297 .............. (47) ........... 7,170 .................0 .................0 ......3.350 ...... 4.954 MS ...... .................5,327 ............... 18,090 ....01/09/2023 ... ....09/15/2026 ...
466313-AK-9 ..... JABIL INC .................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 461,394 ...86.9578 .................417,397 ................ 480,000 .................417,397 .......... 14,215 .............. 294 .................0 .................0 ......3.000 ...... 3.576 JJ ....... .................6,640 ............... 10,950 ....12/18/2023 ... ....01/15/2031 ...
46849L-TK-7 ..... JACKSON NATL LIFE GLOBAL ................................ ... ... .......  .......... .. 1.F FE .. ................. 808,421 ...98.1820 .................795,272 ................ 810,000 .................795,272 .......... 21,173 .............. 329 .................0 .................0 ......2.650 ...... 2.650 JD ....... ................... 596 ............... 21,465 ....06/17/2019 ... ....06/21/2024 ...
31620M-AY-2 ..... FIDELITY NATIONAL INFORMATION SERVICES I ............ ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,543,774 ...96.6760 .............. 1,401,802 ..............1,450,000 ..............1,506,660 .................0 ......... (13,235) .................0 .................0 ......4.250 ...... 3.201 MN ...... .................7,874 ............... 61,625 ....02/04/2021 ... ....05/15/2028 ...
46647P-CB-0 ..... JPMORGAN CHASE & CO ....................................... ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 230,393 ...92.2820 .................234,396 .................254,000 .................234,396 ............5,375 ........... 5,841 .................0 .................0 ......1.578 ...... 3.769 AO ...... ................... 768 .................4,008 ....08/18/2022 ... ....04/22/2027 ...
48125L-RU-8 ..... JP MORGAN CHASE BANK NA .................................. ... ... .......  .......... .. 1.C FE .. ................. 610,000 . 100.9470 .................615,775 ................ 610,000 .................615,775 ........... 5,775 .................0 .................0 .................0 ......5.110 ...... 5.110 JD ....... .................1,991 ......................0 ....12/05/2023 ... ....12/08/2026 ...
22534P-AC-7 ..... CREDIT AGRICOLE SA ........................................ ... ... C......  .......... .. 1.D FE .. ................. 536,062 . 102.2330 .................536,723 .................525,000 .................536,723 ........... 1,961 .......... (1,300) .................0 .................0 ......5.301 ...... 4.839 JJ ....... ............... 13,065 ............... 13,915 ....04/13/2023 ... ....07/12/2028 ...
46647P-DR-4 ..... JPMORGAN CHASE & CO ....................................... ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 462,770 . 101.4230 .................471,617 .................465,000 ................ 471,617 ........... 8,796 ............... 51 .................0 .................0 ......5.350 ...... 5.411 JD ....... .................2,073 .................7,276 ....12/13/2023 ... ....06/01/2034 ...
485134-BP-4 ..... EVERGY METRO ................................................ ... ... .......  .......... .. 1.F FE .. .............. 1,166,613 ...97.8200 .............. 1,022,216 ..............1,045,000 .............. 1,022,216 .......... 49,220 .........(22,407) .................0 .................0 ......3.650 ...... 3.650 FA ...... ............... 14,409 ............... 38,143 ....05/06/2020 ... ....08/15/2025 ...
31620R-AJ-4 ..... FIDELITY NATIONAL FINANCIAL INC ....................... ... ... ....... 1,2 ....... .. 2.B FE .. ...............2,041,351 ...89.1180 .............. 1,755,625 ..............1,970,000 .............. 2,019,986 .................0 .......... (7,441) .................0 .................0 ......3.400 ...... 2.941 JD ....... .................2,977 ............... 66,980 ....01/21/2021 ... ....06/15/2030 ...
469814-AB-3 ..... JACOBS ENGINEERING GROUP INC ........................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 149,924 . 104.0856 .................156,128 ................ 150,000 .................156,128 ........... 6,200 .................5 .................0 .................0 ......6.350 ...... 6.362 FA ...... .................3,519 ......................0 ....08/15/2023 ... ....08/18/2028 ...
49306S-AA-4 ..... KEY BANK NA ................................................. ... ... .......  .......... .. 2.A FE .. ................. 784,290 ...94.0670 .................733,721 ................ 780,000 .................733,721 .........(16,773) .............(724) .................0 .................0 ......4.390 ...... 4.390 JD ....... ................ 1,617 ............... 34,242 ....06/07/2022 ... ....12/14/2027 ...
225401-AU-2 ..... UBS GROUP AG ................................................ ... ... C...... 1,2,5 .... .. 1.G FE .. ................. 217,871 ...85.1670 .................246,984 .................290,000 .................246,984 .......... 39,893 ............5,835 .................0 .................0 ......3.091 ...... 6.613 MN ...... ................ 1,170 .................8,964 ....09/09/2022 ... ....05/14/2032 ...
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472319-AE-2 ..... JEFFERIES FINANCIAL GROUP INC .......................... ... ... ....... 1 ......... .. 2.B FE .. ...................99,794 . 103.8280 .................109,019 ................ 105,000 .................109,019 .............(976) .............. 423 .................0 .................0 ......6.450 ...... 6.987 JD ....... ................... 433 .................6,773 ....07/03/2012 ... ....06/08/2027 ...
49326E-EL-3 ..... KEYCORP ...................................................... ... ... .......  .......... .. 2.B FE .. ................. 540,000 ...97.7600 .................527,904 .................540,000 .................527,904 .............(663) .................0 .................0 .................0 ......3.878 ......1.000 MN ...... .................2,210 ............... 20,941 ....05/16/2022 ... ....05/23/2025 ...
31620R-AK-1 ..... FIDELITY NATIONAL FINANCIAL INC ....................... ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,195,704 ...82.8400 .................994,080 ..............1,200,000 .............. 1,196,935 .................0 .............. 383 .................0 .................0 ......2.450 ...... 2.489 MS ...... .................8,657 ............... 29,400 ....09/10/2020 ... ....03/15/2031 ...
47233W-BM-0 ..... JEFFERIES FINANCIAL GROUP INC .......................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 561,819 . 101.9495 .................576,015 .................565,000 .................576,015 .......... 13,948 .............. 247 .................0 .................0 ......5.875 ......6.007 JJ ....... ............... 14,753 ......................0 ....07/18/2023 ... ....07/21/2028 ...
49327M-3F-9 ..... KEY BANK NA ................................................. ... ... .......  .......... .. 2.A FE .. ................. 269,549 ...99.9870 .................269,966 ................ 270,000 .................269,966 .......... (7,911) ............... 81 .................0 .................0 ......5.850 ...... 5.850 MN ...... .................2,018 ............... 15,795 ....11/09/2022 ... ....11/15/2027 ...
22822V-AH-4 ..... CROWN CASTLE INC ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 391,262 ...95.0590 .................332,707 .................350,000 .................332,707 .......... 13,788 .......... (6,175) .................0 .................0 ......3.650 ...... 1.749 MS ...... .................4,258 ............... 12,775 ....10/23/2020 ... ....09/01/2027 ...
482480-AJ-9 ..... KLA CORP ..................................................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 151,468 ...76.3280 .................119,072 ................ 156,000 .................119,072 ............4,436 ............... 82 .................0 .................0 ......3.300 ...... 3.456 MS ...... ................ 1,716 .................5,148 ....01/19/2023 ... ....03/01/2050 ...
49327M-3G-7 ..... KEY BANK NA ................................................. ... ... .......  .......... .. 2.A FE .. ................. 309,743 ...97.6910 .................302,842 ................ 310,000 .................302,842 .......... (6,976) ............... 76 .................0 .................0 ......4.700 ...... 4.700 JJ ....... .................6,273 .................7,285 ....01/23/2023 ... ....01/26/2026 ...
31847R-AG-7 ..... FIRST AMERICAN FINANCIAL CORP .......................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 537,080 ...89.9370 .................449,685 ................ 500,000 .................525,534 .................0 .......... (3,869) .................0 .................0 ......4.000 ...... 3.057 MN ...... .................2,556 ............... 20,000 ....12/08/2020 ... ....05/15/2030 ...
49177J-AH-5 ..... KENVUE INC .................................................. ... ... ....... 1,2 ....... .. 1.F FE .. ................. 244,385 . 103.2130 .................252,872 .................245,000 .................252,872 ............8,424 ............... 63 .................0 .................0 ......5.000 ...... 5.042 MS ...... .................3,369 .................6,125 ....03/08/2023 ... ....03/22/2030 ...
49446R-AS-8 ..... KIMCO REALTY OP LLC ....................................... ... ... .......  .......... .. 2.A FE .. ................. 239,843 ...96.0390 .................240,099 .................250,000 .................240,099 .............. 154 .............. 102 .................0 .................0 ......3.800 ...... 3.800 AO ...... .................2,375 ......................0 ....12/15/2023 ... ....04/01/2027 ...
23636A-AT-8 ..... DANSKE BANK A/S ............................................ ... ... C......  .......... .. 2.A FE .. ................. 421,391 ...99.9770 .................374,914 .................375,000 .................374,914 .......... 17,793 .........(14,876) .................0 .................0 ......5.375 ...... 1.366 JJ ....... .................9,462 ............... 20,156 ....11/10/2020 ... ....01/12/2024 ...
49338L-AE-3 ..... KEYSIGHT TECHNOLOGIES INC ............................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 152,369 ...99.6590 .................135,536 ................ 136,000 .................135,536 ........... 5,838 .......... (2,261) .................0 .................0 ......4.600 ...... 2.755 AO ...... .................1,477 .................6,256 ....10/08/2019 ... ....04/06/2027 ...
49446R-AU-3 ..... KIMCO REALTY OP LLC ....................................... ... ... .......  .......... .. 2.A FE .. ................. 348,712 ...97.8630 .................318,055 .................325,000 .................318,055 .......... 11,803 .......... (5,374) .................0 .................0 ......3.300 ...... 3.300 FA ...... .................4,469 ............... 10,725 ....08/13/2020 ... ....02/01/2025 ...
31847R-AH-5 ..... FIRST AMERICAN FINANCIAL CORP .......................... ... ... ....... 1,2 ....... .. 2.B FE .. ...............2,242,418 ...79.0610 .............. 1,778,873 .............. 2,250,000 .............. 2,244,084 .................0 .............. 698 .................0 .................0 ......2.400 ...... 2.438 FA ...... ............... 20,400 ............... 54,000 ....07/27/2021 ... ....08/15/2031 ...
494550-BS-4 ..... KINDER MORGAN ENERGY PARTNERS LP ...................... ... ... ....... 1 ......... .. 2.B FE .. .................. 58,530 ...99.8460 .................. 58,909 ..................59,000 ..................58,909 .............. (51) .............. 430 .................0 .................0 ......4.150 ...... 4.976 FA ...... .................1,020 .................2,449 ....01/27/2023 ... ....02/01/2024 ...
49456B-AU-5 ..... KINDER MORGAN INC .......................................... ... ... .......  .......... .. 2.B FE .. ................. 778,658 ...92.0500 .................717,988 ................ 780,000 ................ 717,988 .......... 28,407 .............. 263 .................0 .................0 ......1.750 ...... 1.750 MN ...... .................1,744 ............... 13,650 ....10/26/2021 ... ....11/15/2026 ...
23636A-AV-3 ..... DANSKE BANK A/S ............................................ ... ... C...... 2,5 ....... .. 2.A FE .. ................. 303,425 ...97.3960 .................277,579 .................285,000 .................277,579 .......... 16,243 .......... (5,541) .................0 .................0 ......3.244 ...... 1.257 JD ....... ................... 283 .................9,245 ....08/18/2021 ... ....12/20/2025 ...
501889-AF-6 ..... LKQ CORP ..................................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 99,288 . 104.4970 .................104,497 ................ 100,000 .................104,497 ........... 5,183 ............... 26 .................0 .................0 ......6.250 ...... 6.361 JD ....... ................... 278 .................3,490 ....05/15/2023 ... ....06/15/2033 ...
50077L-BC-9 ..... KRAFT HEINZ FOODS CO ...................................... ... ... .......  .......... .. 2.B FE .. ................. 202,750 ...98.1440 .................196,289 ................ 200,000 .................196,289 ............5,321 .............(508) .................0 .................0 ......3.875 ...... 3.875 MN ...... ................... 990 .................7,750 ....03/16/2022 ... ....05/15/2027 ...
337738-AV-0 ..... FISERV INC .................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 211,508 ...88.1410 .................220,353 .................250,000 .................212,383 .................0 .............. 664 .................0 .................0 ......4.400 ...... 5.505 JJ ....... .................5,500 ............... 11,000 ....09/08/2022 ... ....07/01/2049 ...
50540R-AW-2 ..... LABORATORY CORPORATION OF AMERICA HOLDIN ............ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 118,744 ...89.9260 .................107,911 ................ 120,000 ................ 107,911 ........... 4,400 .............. 148 .................0 .................0 ......2.950 ...... 3.102 JD ....... ................... 295 .................3,540 ....02/15/2022 ... ....12/01/2029 ...
502431-AP-4 ..... L3HARRIS TECH INC .......................................... ... ... .......  .......... .. 2.B FE .. ................. 669,122 . 102.1280 .................684,259 ................ 670,000 .................684,259 .......... 15,039 ............... 98 .................0 .................0 ......5.400 ...... 5.400 JJ ....... ............... 15,075 ......................0 ....07/27/2023 ... ....01/15/2027 ...
24422E-VF-3 ..... JOHN DEERE CAPITAL CORP .................................. ... ... .......  .......... .. 1.F FE .. ................. 104,514 ...92.0930 .................. 92,093 ................ 100,000 .................. 92,093 ............3,755 .............(704) .................0 .................0 ......1.750 ......1.016 MS ...... ................... 544 .................1,750 ....10/23/2020 ... ....03/09/2027 ...
52532X-AF-2 ..... LEIDOS INC ................................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 62,298 ...95.7380 ..................67,017 ..................70,000 ..................67,017 ............4,520 .............. 198 .................0 .................0 ......4.375 ...... 6.454 MN ...... ................... 391 .................1,531 ....10/16/2023 ... ....05/15/2030 ...
526107-AE-7 ..... LENNOX INTERNATIONAL INC ................................ ... ... .......  .......... .. 2.B FE .. ................. 622,306 ...94.0940 .................578,681 ................ 615,000 ................ 578,681 .......... 23,379 .......... (1,822) .................0 .................0 ......1.350 ...... 1.350 FA ...... .................3,459 .................8,303 ....07/28/2021 ... ....08/01/2025 ...
337738-BB-3 ..... FISERV INC .................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,054,310 ...92.4710 .................924,710 ..............1,000,000 ..............1,028,036 .................0 .......... (8,378) .................0 .................0 ......2.250 ...... 1.365 JD ....... .................1,875 ............... 22,500 ....10/22/2020 ... ....06/01/2027 ...
52532X-AH-8 ..... LEIDOS INC ................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 124,898 ...83.2446 .................133,191 ................ 160,000 .................133,191 ........... 6,886 ........... 1,407 .................0 .................0 ......2.300 ...... 5.974 FA ...... .................1,390 ................... 288 ....08/17/2023 ... ....02/15/2031 ...
526107-AG-2 ..... LENNOX INTERNATIONAL INC ................................ ... ... .......  .......... .. 2.B FE .. ................. 399,584 . 102.7700 .................411,081 ................ 400,000 ................ 411,081 .......... 11,475 ............... 22 .................0 .................0 ......5.500 ...... 5.500 MS ...... .................6,478 ......................0 ....09/07/2023 ... ....09/15/2028 ...
24422E-VR-7 ..... JOHN DEERE CAPITAL CORP .................................. ... ... .......  .......... .. 1.F FE .. ................. 447,130 ...92.0920 .................460,460 ................ 500,000 .................460,460 ........... 1,356 .......... 11,974 .................0 .................0 ......1.050 ...... 4.607 JD ....... ................... 204 .................5,250 ....03/21/2023 ... ....06/17/2026 ...
52532X-AJ-4 ..... LEIDOS INC ................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 679,352 . 103.9939 .................712,358 ................ 685,000 .................712,358 .......... 32,514 .............. 492 .................0 .................0 ......5.750 ...... 5.857 MS ...... ............... 11,597 ............... 20,924 ....10/11/2023 ... ....03/15/2033 ...
55261F-AQ-7 ..... M+T BANK CORPORATION ...................................... ... ... .......  .......... .. 2.A FE .. ................. 320,000 ...96.2080 .................307,866 .................320,000 ................ 307,866 .......... (3,805) .................0 .................0 .................0 ......4.553 ......1.000 FA ...... .................5,464 ............... 14,570 ....08/09/2022 ... ....08/16/2028 ...
33834D-AA-2 ..... FIVE CORNERS FUNDING TRUST II .......................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 250,000 ...88.4230 .................221,058 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......2.850 ...... 2.850 MN ...... ................... 910 .................7,125 ....05/19/2020 ... ....05/15/2030 ...
531968-AA-3 ..... LIGHT AND WONDER INTERNATIONAL INC .................... ... ... ....... 1,2 ....... .. 4.A FE .. .................. 30,000 . 104.3060 .................. 31,292 ..................30,000 .................. 31,292 ............1,292 .................0 .................0 .................0 ......7.500 ...... 7.499 MS ...... ................... 800 ......................0 ....08/09/2023 ... ....09/01/2031 ...
55279H-AT-7 ..... MANUF + TRADERS TRUST CO ................................. ... ... .......  .......... .. 2.A FE .. ................. 569,658 ...99.3470 .................566,279 ................ 570,000 .................566,279 .......... (7,298) .............. 109 .................0 .................0 ......5.400 ...... 5.400 MN ...... .................3,420 ............... 30,780 ....11/14/2022 ... ....11/21/2025 ...
24422E-XB-0 ..... JOHN DEERE CAPITAL CORP .................................. ... ... .......  .......... .. 1.F FE .. ................. 199,702 . 102.5210 .................205,042 ................ 200,000 .................205,042 ............5,315 ............... 25 .................0 .................0 ......4.950 ...... 4.984 JJ ....... .................4,593 ......................0 ....07/11/2023 ... ....07/14/2028 ...
536797-AF-0 ..... LITHIA MOTORS INC ......................................... ... ... ....... 1,2 ....... .. 3.B FE .. .................. 12,563 ...90.7500 .................. 13,613 ..................15,000 ..................13,613 ........... 1,012 ............... 38 .................0 .................0 ......4.375 ...... 7.324 JJ ....... ................... 303 ......................0 ....11/08/2023 ... ....01/15/2031 ...
55279H-AV-2 ..... MANUF + TRADERS TRUST CO ................................. ... ... .......  .......... .. 1.G FE .. ................. 738,712 ...97.9280 .................724,670 ................ 740,000 .................724,670 ......... (14,423) .............. 380 .................0 .................0 ......4.650 ...... 4.650 JJ ....... ............... 14,720 ............... 17,205 ....01/24/2023 ... ....01/27/2026 ...
340711-AW-0 ..... FLORIDA GAS TRANSMISSION COMPANY LLC ................. ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,137,990 ...98.2650 .................982,650 ..............1,000,000 .............. 1,040,522 .................0 .........(31,032) .................0 .................0 ......4.350 ...... 1.172 JJ ....... ............... 20,058 ............... 43,500 ....10/22/2020 ... ....07/15/2025 ...
536797-AG-8 ..... LITHIA MOTORS INC ......................................... ... ... ....... 1,2 ....... .. 3.B FE .. ................. 194,925 ...90.5000 .................203,625 .................225,000 .................203,625 ........... 6,003 ........... 2,697 .................0 .................0 ......3.875 ...... 6.580 JD ....... ................... 727 .................8,234 ....10/16/2023 ... ....06/01/2029 ...
55336V-AA-8 ..... MPLX LP ...................................................... ... ... .......  .......... .. 2.B FE .. ................. 668,039 ...98.4720 .................649,915 ................ 660,000 .................649,915 .......... 12,600 .......... (2,773) .................0 .................0 ......4.000 ...... 4.000 FA ...... .................9,973 ............... 26,400 ....03/29/2022 ... ....02/15/2025 ...
24703T-AD-8 ..... DELL INTERNATIONAL LLC ................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 17,828 . 102.3610 ..................16,378 ..................16,000 ..................16,378 .............. 437 .............(381) .................0 .................0 ......6.020 ...... 3.387 JD ....... .....................43 .................1,074 ....06/22/2021 ... ....06/15/2026 ...
539183-AA-1 ..... LIVONGO HEALTH INC ........................................ ... ... .......  .......... ... 4.C Z .. ................. 345,315 ...93.7678 .................220,354 .................235,000 .................220,354 .......... 42,282 .........(27,574) .................0 .................0 ......0.875 ......0.000 JD ....... ................... 171 .................2,056 ....06/13/2022 ... ....06/01/2025 ...
55336V-BR-0 ..... MPLX LP ...................................................... ... ... .......  .......... .. 2.B FE .. ................. 643,118 ...93.5850 .................598,946 ................ 640,000 .................598,946 .......... 28,351 .............(679) .................0 .................0 ......1.750 ...... 1.750 MS ...... .................3,733 ............... 11,200 ....08/11/2020 ... ....03/01/2026 ...
341081-FF-9 ..... FLORIDA POWER & LIGHT CO ................................ ... ... ....... 1,2 ....... .. 1.E FE .. ...............2,992,590 ...89.9960 .............. 2,699,880 ..............3,000,000 .............. 2,994,686 .................0 .............. 194 .................0 .................0 ......4.125 ...... 4.139 FA ...... ............... 51,563 .............. 123,750 ....12/08/2011 ... ....02/01/2042 ...
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548661-EH-6 ..... LOWE'S COMPANIES INC ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 191,967 ...93.5870 .................179,687 .................192,000 ................ 179,687 ........... 8,893 .................3 .................0 .................0 ......3.750 ...... 3.752 AO ...... ................ 1,800 .................7,200 ....03/22/2022 ... ....04/01/2032 ...
55903V-BA-0 ..... WARNERMEDIA HOLDINGS INC ................................. ... ... .......  .......... .. 2.C FE .. .............. 2,070,000 ...95.8950 .............. 1,985,023 ..............2,070,000 .............. 1,985,023 .........(84,977) .................0 .................0 .................0 ......3.755 ...... 3.755 MS ...... ............... 22,887 ............... 38,864 ....03/09/2022 ... ....03/15/2027 ...
251526-CB-3 ..... DEUTSCHE BANK AG (NEW YORK BRANCH) .................... ... ... ....... 2,5 ....... .. 2.A FE .. ................. 191,236 ...98.3600 .................196,720 ................ 200,000 .................196,720 ........... 1,081 ............4,430 .................0 .................0 ......3.961 ...... 5.609 MN ...... ................... 770 .................7,922 ....12/21/2022 ... ....11/26/2025 ...
552676-AQ-1 ..... MDC HOLDINGS INC ........................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 901,450 ...93.5000 .................631,125 ................ 675,000 .................631,125 .......... 82,510 .......... (7,416) .................0 .................0 ......6.000 ...... 3.736 JJ ....... ............... 18,675 ............... 40,500 ....01/06/2021 ... ....01/15/2043 ...
559080-AK-2 ..... MAGELLAN MIDSTREAM PARTN ................................ ... ... .......  .......... .. 2.B FE .. ................. 554,419 ...99.7860 .................478,971 ................ 480,000 .................478,971 .......... 17,556 .........(15,899) .................0 .................0 ......5.000 ...... 5.000 MS ...... ................ 8,000 ............... 24,000 ....07/07/2021 ... ....03/01/2026 ...
343498-AB-7 ..... FLOWERS FOODS INC .......................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 279,485 ...95.8950 .................239,738 .................250,000 .................263,549 .................0 .......... (5,294) .................0 .................0 ......3.500 ...... 1.289 AO ...... .................2,188 ............... 13,125 ....12/11/2020 ... ....10/01/2026 ...
552676-AV-0 ..... MDC HOLDINGS INC ........................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 162,026 ...65.1339 .................123,754 ................ 190,000 .................123,754 .......... 15,316 .............. 257 .................0 .................0 ......3.966 ...... 4.801 FA ...... .................3,035 .................7,535 ....02/07/2022 ... ....08/06/2061 ...
56585A-BC-5 ..... MARATHON PETROLEUM CORP .................................. ... ... .......  .......... .. 2.B FE .. ................. 280,759 . 101.1330 .................237,663 .................235,000 .................237,663 .......... 10,963 .......... (7,154) .................0 .................0 ......5.125 ...... 5.125 JD ....... ................... 535 ............... 12,044 ....08/04/2020 ... ....12/15/2026 ...
25156P-AC-7 ..... DEUTSCHE TELEKOM INTERNATIONAL FINANCE B ............ ... ... C......  .......... .. 2.A FE .. ................. 496,190 . 120.4360 .................391,417 .................325,000 .................391,417 .......... 24,400 .........(17,224) .................0 .................0 ......8.750 ...... 2.441 JD ....... .................1,264 ............... 28,438 ....01/18/2022 ... ....06/15/2030 ...
55354G-AQ-3 ..... MSCI INC ..................................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 66,568 ...83.3750 ..................66,700 ..................80,000 ..................66,700 ............... 97 ............... 35 .................0 .................0 ......3.250 ...... 5.516 FA ...... ................... 982 ......................0 ....12/18/2023 ... ....08/15/2033 ...
574599-BN-5 ..... MASCO CORP ................................................... ... ... .......  .......... .. 2.B FE .. ................. 370,462 ...95.1340 .................342,482 ................ 360,000 .................342,482 .......... 10,232 .......... (1,745) .................0 .................0 ......3.500 ...... 3.500 MN ...... ................ 1,610 ............... 12,600 ....02/18/2022 ... ....11/15/2027 ...
34354P-AF-2 ..... FLOWSERVE CORP ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. ...............2,016,902 ...88.3350 ..............1,766,700 ..............2,000,000 .............. 2,011,997 .................0 .......... (1,699) .................0 .................0 ......3.500 ...... 3.393 AO ...... ............... 21,875 ............... 65,625 ....12/07/2020 ... ....10/01/2030 ...
55903V-BA-0 ..... WARNERMEDIA HOLDINGS INC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 392,872 ...95.8180 .................402,436 .................420,000 .................402,436 .......... 18,863 ............5,350 .................0 .................0 ......3.755 ...... 5.317 MS ...... .................4,644 ............... 15,771 ....07/06/2022 ... ....03/15/2027 ...
58769J-AK-3 ..... MERCEDES BENZ FIN NA ...................................... ... ... .......  .......... .. 1.F FE .. ................. 928,098 . 101.3690 .................942,736 .................930,000 .................942,736 .......... 14,435 .............. 203 .................0 .................0 ......5.200 ...... 5.200 FA ...... ............... 19,881 ......................0 ....07/31/2023 ... ....08/03/2026 ...
25160P-AH-0 ..... DEUTSCHE BANK AG (NEW YORK BRANCH) .................... ... ... ....... 2,5 ....... .. 2.A FE .. ................. 370,000 ...91.7930 .................339,634 ................ 370,000 .................339,634 .......... 24,184 .................0 .................0 .................0 ......2.552 ...... 2.553 JJ ....... .................4,564 .................9,442 ....01/04/2022 ... ....01/07/2028 ...
55903V-BB-8 ..... WARNERMEDIA HOLDINGS INC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 230,000 ...94.8790 .................218,222 .................230,000 .................218,222 .......... 19,073 .................0 .................0 .................0 ......4.054 ...... 4.053 MS ...... .................2,745 .................9,324 ....03/09/2022 ... ....03/15/2029 ...
591894-CE-8 ..... METROPOLITAN EDISON CO ................................... ... ... .......  .......... .. 2.A FE .. ................. 309,569 . 100.8100 .................312,510 ................ 310,000 .................312,510 ........... 2,883 ............... 58 .................0 .................0 ......5.200 ...... 5.200 AO ...... .................4,030 .................8,105 ....03/28/2023 ... ....04/01/2028 ...
346845-AC-4 ..... FORT MOORE FAMILY COMMUNITIES LLC ..................... ... ... ....... 2,5 ....... .. 1.E FE .. ................. 585,826 ...94.6983 .................628,347 .................663,525 .................613,121 .................0 ........... 4,184 .................0 .................0 ......5.826 ...... 6.758 JJ ....... ............... 17,457 ............... 29,883 ....01/11/2019 ... ....01/15/2036 ...
55903V-BC-6 ..... WARNERMEDIA HOLDINGS INC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 577,471 ...91.5200 .................581,152 .................635,000 .................581,152 .......... 52,805 ............4,547 .................0 .................0 ......4.279 ...... 5.478 MS ...... ................ 8,001 ............... 27,172 ....10/28/2022 ... ....03/15/2032 ...
59217G-ER-6 ..... MET LIFE GLOB FUNDING I ................................. ... ... .......  .......... .. 1.D FE .. .............. 1,598,176 ...91.3710 .............. 1,461,941 ..............1,600,000 .............. 1,461,941 .......... 44,282 .............. 358 .................0 .................0 ......1.875 ...... 1.875 JJ ....... ............... 14,167 ............... 30,000 ....01/03/2022 ... ....01/11/2027 ...
254687-ET-9 ..... WALT DISNEY CO ............................................. ... ... ....... 1 ......... .. 1.G FE .. ................. 126,691 . 104.7650 .................115,242 ................ 110,000 .................115,242 ............5,944 .............(467) .................0 .................0 ......5.400 ...... 4.369 AO ...... .................1,485 .................5,940 ....11/22/2019 ... ....10/01/2043 ...
55903V-BD-4 ..... WARNERMEDIA HOLDINGS INC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 269,095 ...88.1580 .................236,263 ................ 268,000 .................236,263 .......... 31,250 .............. (28) .................0 .................0 ......5.050 ...... 5.016 MS ...... .................3,985 ............... 13,534 ....03/10/2022 ... ....03/15/2042 ...
59217G-FQ-7 ..... MET LIFE GLOB FUNDING I ................................. ... ... .......  .......... .. 1.D FE .. ................. 389,376 . 102.7060 .................400,552 .................390,000 .................400,552 .......... 11,143 ............... 34 .................0 .................0 ......5.400 ...... 5.400 MS ...... .................6,377 ......................0 ....09/05/2023 ... ....09/12/2028 ...
36143L-2A-2 ..... GA GLOBAL FUNDING TRUST .................................. ... ... .......  .......... .. 1.F FE .. ...............1,593,207 ...92.0300 .............. 1,472,480 ..............1,600,000 ..............1,590,677 .................0 ........... 3,908 .................0 .................0 ......1.625 ...... 1.900 JJ ....... ............... 11,989 ............... 26,000 ....09/22/2022 ... ....01/15/2026 ...
57164P-AH-9 ..... MARRIOTT OWNERSHIP RESORTS INC ......................... ... ... ....... 1,2 ....... .. 4.A FE .. ................. 130,000 ...88.2500 .................114,725 ................ 130,000 .................114,725 ........... 6,980 .................0 .................0 .................0 ......4.500 ...... 4.500 JD ....... ................... 260 .................5,850 ....06/07/2021 ... ....06/15/2029 ...
59523U-AT-4 ..... MID AMERICA APARTMENTS ................................... ... ... .......  .......... .. 1.G FE .. ................. 752,920 ...90.7330 .................725,862 ................ 800,000 .................725,862 .......... 23,114 ............9,996 .................0 .................0 ......1.100 ......1.100 MS ...... .................2,591 ................ 8,800 ....02/04/2022 ... ....09/15/2026 ...
25468P-DF-0 ..... TWDC ENTERPRISES 18 CORP ................................. ... ... ....... 1 ......... .. 1.G FE .. ................. 169,595 ...97.3010 .................165,412 ................ 170,000 .................165,412 ............2,491 ............... 44 .................0 .................0 ......3.150 ...... 3.178 MS ...... .................1,547 .................5,355 ....09/14/2015 ... ....09/17/2025 ...
571903-BE-2 ..... MARRIOTT INTERNATIONAL INC .............................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 104,348 ...98.2619 .................103,175 ................ 105,000 .................103,175 ............4,644 ............... 59 .................0 .................0 ......4.625 ...... 4.703 JD ....... ................... 216 .................4,856 ....05/28/2020 ... ....06/15/2030 ...
595620-AQ-8 ..... MIDAMERICAN ENERGY CO .................................... ... ... .......  .......... .. 1.F FE .. ................. 458,270 ...95.6390 .................478,195 ................ 500,000 .................478,195 .......... 61,267 .............. 620 .................0 .................0 ......3.100 ...... 3.100 MN ...... .................2,583 .................7,750 ....10/17/2023 ... ....05/01/2027 ...
36143L-2D-6 ..... GA GLOBAL FUNDING TRUST .................................. ... ... .......  .......... .. 1.F FE .. ................. 948,024 ...85.3860 .................811,167 .................950,000 .................948,644 .................0 .............. 272 .................0 .................0 ......1.950 ...... 1.982 MS ...... .................5,455 ............... 18,525 ....09/07/2021 ... ....09/15/2028 ...
571903-BG-7 ..... MARRIOTT INTERNATIONAL INC .............................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 179,649 ...86.5470 .................155,785 ................ 180,000 .................155,785 ............9,993 ............... 32 .................0 .................0 ......2.850 ...... 2.872 AO ...... .................1,083 .................5,130 ....03/03/2021 ... ....04/15/2031 ...
606822-BN-3 ..... MITSUBISHI UFJ FIN GRP ................................... ... ... .......  .......... .. 1.G FE .. ................. 490,000 ...96.5970 .................473,323 .................490,000 .................473,323 .......... 14,405 .................0 .................0 .................0 ......2.193 ...... 2.193 FA ...... .................3,761 ............... 10,746 ....02/18/2020 ... ....02/25/2025 ...
25470D-AL-3 ..... DISCOVERY COMMUNICATIONS LLC ........................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 409,458 ...99.7120 .................348,992 .................350,000 .................348,992 .......... 21,195 .........(11,605) .................0 .................0 ......4.900 ...... 1.447 MS ...... .................5,240 ............... 17,150 ....10/23/2020 ... ....03/11/2026 ...
573874-AF-1 ..... MARVELL TECHNOLOGY INC ................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 379,932 ...90.2400 .................342,912 ................ 380,000 .................342,912 .......... 21,255 ............... 10 .................0 .................0 ......2.450 ...... 2.453 AO ...... .................1,965 .................9,310 ....10/08/2021 ... ....04/15/2028 ...
606822-BS-2 ..... MITSUBISHI UFJ FIN GRP ................................... ... ... .......  .......... .. 1.G FE .. ................. 710,000 ...94.3830 .................670,118 ................ 710,000 ................ 670,118 .......... 24,837 .................0 .................0 .................0 ......1.412 ...... 1.412 JJ ....... .................4,567 ............... 10,025 ....07/13/2020 ... ....07/17/2025 ...
36143L-2G-9 ..... GA GLOBAL FUNDING TRUST .................................. ... ... .......  .......... .. 1.F FE .. ................. 499,860 ...90.7740 .................453,870 ................ 500,000 .................499,914 .................0 ............... 27 .................0 .................0 ......2.250 ...... 2.256 JJ ....... .................5,469 ............... 11,250 ....01/03/2022 ... ....01/06/2027 ...
573874-AJ-3 ..... MARVELL TECHNOLOGY INC ................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 324,411 ...87.3870 .................284,008 .................325,000 .................284,008 .......... 22,541 ............... 56 .................0 .................0 ......2.950 ...... 2.972 AO ...... .................2,024 .................9,588 ....10/08/2021 ... ....04/15/2031 ...
606822-BY-9 ..... MITSUBISHI UFJ FIN GRP ................................... ... ... .......  .......... .. 1.G FE .. .............. 1,400,000 ...91.4160 .............. 1,279,822 ..............1,400,000 .............. 1,279,822 .......... 64,587 .................0 .................0 .................0 ......1.538 ......1.000 JJ ....... .................9,630 ............... 21,532 ....07/12/2021 ... ....07/20/2027 ...
25470D-AR-0 ..... DISCOVERY COMMUNICATIONS LLC ........................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 280,329 ...95.1160 .................242,546 .................255,000 .................242,546 .......... 19,962 .......... (3,752) .................0 .................0 ......3.950 ...... 2.308 MS ...... .................2,826 ............... 10,073 ....05/27/2021 ... ....03/20/2028 ...
573874-AQ-7 ..... MARVELL TECHNOLOGY INC ................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 124,047 . 106.0000 .................127,200 ................ 120,000 .................127,200 ........... 3,158 ............... (6) .................0 .................0 ......5.950 ...... 5.485 MS ...... .................2,043 ......................0 ....12/18/2023 ... ....09/15/2033 ...
606822-CE-2 ..... MITSUBISHI UFJ FIN GRP ................................... ... ... .......  .......... .. 1.G FE .. ................. 670,000 ...97.2920 .................651,856 ................ 670,000 .................651,856 .......... 19,329 .................0 .................0 .................0 ......4.080 ......1.000 AO ...... .................5,467 ............... 27,336 ....04/11/2022 ... ....04/19/2028 ...
361448-AZ-6 ..... GATX CORP .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 114,322 ...95.8100 .................. 95,810 ................ 100,000 .................107,399 .................0 .......... (2,403) .................0 .................0 ......3.850 ...... 1.322 MS ...... ................... 973 .................3,850 ....02/01/2021 ... ....03/30/2027 ...
576485-AF-3 ..... MATADOR RESOURCES CO ...................................... ... ... ....... 1,2 ....... .. 3.C FE .. .................. 24,740 . 101.7500 .................. 25,438 ..................25,000 .................. 25,438 .............. 665 ............... 33 .................0 .................0 ......6.875 ...... 7.125 AO ...... ................... 363 ................... 878 ....04/03/2023 ... ....04/15/2028 ...
606822-CL-6 ..... MITSUBISHI UFJ FIN GRP ................................... ... ... .......  .......... .. 1.G FE .. ................. 200,000 . 100.1500 .................200,300 ................ 200,000 .................200,300 ........... 4,784 .................0 .................0 .................0 ......5.017 ......1.000 JJ ....... .................4,487 ............... 10,034 ....07/11/2022 ... ....07/20/2028 ...
256677-AD-7 ..... DOLLAR GENERAL CORP ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 250,708 ...98.3400 .................245,850 .................250,000 .................245,850 ........... 1,612 .............(227) .................0 .................0 ......4.150 ...... 4.050 MN ...... .................1,729 ............... 10,375 ....07/13/2022 ... ....11/01/2025 ...
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58933Y-BM-6 ..... MERCK & CO INC ............................................. ... ... ....... 1,2 ....... .. 1.E FE .. ................. 167,326 . 102.8210 .................172,739 ................ 168,000 .................172,739 ........... 5,407 .................6 .................0 .................0 ......5.000 ...... 5.026 MN ...... .................1,027 .................4,200 ....05/08/2023 ... ....05/17/2053 ...
610202-BN-2 ..... MONONGAHELA POWER CO ...................................... ... ... .......  .......... .. 1.G FE .. ................. 612,716 ...99.3190 .................566,116 ................ 570,000 ................ 566,116 .......... 15,509 .......... (9,816) .................0 .................0 ......4.100 ...... 4.100 AO ...... .................4,934 ............... 23,370 ....10/15/2019 ... ....04/15/2024 ...
361448-BD-4 ..... GATX CORP .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 249,840 ...99.6770 .................249,193 .................250,000 .................249,996 .................0 ............... 36 .................0 .................0 ......4.350 ...... 4.365 FA ...... .................4,108 ............... 10,875 ....11/01/2018 ... ....02/15/2024 ...
595017-BC-7 ..... MICROCHIP TECHNOLOGY INC ................................. ... ... ....... 1 ......... .. 2.B FE .. ................. 185,000 ...96.8910 .................179,248 ................ 185,000 .................179,248 ........... 7,946 .................0 .................0 .................0 ......0.983 ...... 0.983 MS ...... ................... 606 .................1,819 ....05/18/2021 ... ....09/01/2024 ...
617446-8J-1 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ...............1,474,284 ...98.3550 .............. 1,376,971 ..............1,400,000 ..............1,376,971 .......... 56,354 .........(18,369) .................0 .................0 ......2.720 ......1.000 JJ ....... ............... 16,819 ............... 38,080 ....07/02/2021 ... ....07/22/2025 ...
256677-AE-5 ..... DOLLAR GENERAL CORP ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 401,496 ...96.9030 .................339,161 .................350,000 .................339,161 .......... 13,664 .......... (8,221) .................0 .................0 ......3.875 ...... 1.396 AO ...... .................2,863 ............... 13,563 ....10/23/2020 ... ....04/15/2027 ...
595112-BN-2 ..... MICRON TECHNOLOGY INC .................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 695,989 . 101.8750 .................631,625 ................ 620,000 .................631,625 .......... 44,027 .......... (8,377) .................0 .................0 ......5.327 ...... 3.671 FA ...... ............... 13,303 ............... 33,027 ....03/11/2020 ... ....02/06/2029 ...
61747Y-EA-9 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. .............. 1,087,718 ...97.7650 .............. 1,065,634 ..............1,090,000 .............. 1,065,634 .......... 49,426 .............. 580 .................0 .................0 ......0.790 ......1.000 MN ...... ................... 742 ................ 8,611 ....06/08/2021 ... ....05/30/2025 ...
361448-BE-2 ..... GATX CORP .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,408,419 ...99.1760 .............. 1,398,382 ..............1,410,000 .............. 1,409,195 .................0 .............. 136 .................0 .................0 ......4.700 ...... 4.713 AO ...... ............... 16,568 ............... 66,270 ....01/29/2019 ... ....04/01/2029 ...
595112-BQ-5 ..... MICRON TECHNOLOGY INC .................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 209,173 ...97.6250 .................180,606 ................ 185,000 ................ 180,606 .......... 14,879 .......... (2,493) .................0 .................0 ......4.663 ...... 3.025 FA ...... .................3,259 .................8,627 ....10/09/2020 ... ....02/15/2030 ...
61747Y-EM-3 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. .............. 1,600,000 ...96.7960 .............. 1,548,735 ..............1,600,000 .............. 1,548,735 .......... 44,948 .................0 .................0 .................0 ......2.630 ......1.000 FA ...... ............... 15,546 ............... 42,080 ....02/16/2022 ... ....02/18/2026 ...
263534-CP-2 ...... EIDP INC ..................................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 418,835 .. 87.6810 .................363,876 .................415,000 .................363,876 .......... 19,004 .............(408) .................0 .................0 ......2.300 ...... 2.185 JJ ....... .................4,401 .................9,545 ....05/13/2021 ... ....07/15/2030 ...
595112-BV-4 ..... MICRON TECHNOLOGY INC .................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 344,562 . 107.7500 .................371,738 .................345,000 .................371,738 .......... 20,683 ............... 17 .................0 .................0 ......6.750 ......6.776 MN ...... .................3,881 ............... 23,352 ....10/26/2022 ... ....11/01/2029 ...
61747Y-ET-8 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 820,000 ...99.0590 .................812,282 ................ 820,000 .................812,282 ........... 5,689 .................0 .................0 .................0 ......4.679 ......1.000 JJ ....... ............... 17,479 ............... 38,048 ....07/18/2022 ... ....07/17/2026 ...
361448-BH-5 ..... GATX CORP .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 502,442 ...65.8000 .................329,000 ................ 500,000 .................502,276 .................0 .............. (54) .................0 .................0 ......3.100 ...... 3.075 JD ....... .................1,292 ............... 15,500 ....02/01/2021 ... ....06/01/2051 ...
595112-BZ-5 ..... MICRON TECHNOLOGY INC .................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 694,534 . 104.0495 .................723,144 .................695,000 .................723,144 .......... 28,578 ............... 32 .................0 .................0 ......5.875 ...... 5.884 FA ...... ............... 16,106 ............... 20,416 ....02/06/2023 ... ....02/09/2033 ...
62829D-2A-7 ..... MUTUAL OF OMAHA GLOBAL ................................... ... ... .......  .......... .. 1.E FE .. ................. 369,758 . 101.9400 .................377,178 ................ 370,000 ................ 377,178 ........... 7,388 ............... 32 .................0 .................0 ......5.800 ...... 5.800 JJ ....... .................9,180 ......................0 ....07/19/2023 ... ....07/27/2026 ...
26441C-BW-4 ..... DUKE ENERGY CORP ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 40,964 . 101.0870 .................. 41,446 ..................41,000 ..................41,446 .............. 671 .................6 .................0 .................0 ......5.000 ...... 5.020 JD ....... ................... 131 .................2,050 ....12/05/2022 ... ....12/08/2027 ...
595112-CB-7 ..... MICRON TECHNOLOGY INC .................................... ... ... ....... 1,2 ....... .. 2.C FE .. .............. 1,661,734 . 103.8830 .............. 1,734,846 ..............1,670,000 .............. 1,734,846 .......... 72,768 .............. 344 .................0 .................0 ......5.875 ...... 5.940 MS ...... ............... 28,889 ............... 41,970 ....04/05/2023 ... ....09/15/2033 ...
62829D-2B-5 ..... MUTUAL OF OMAHA GLOBAL ................................... ... ... .......  .......... .. 1.E FE .. ................. 279,770 . 102.1480 .................286,015 ................ 280,000 .................286,015 ............6,243 .................2 .................0 .................0 ......5.450 ...... 5.450 JD ....... ................... 805 ......................0 ....12/05/2023 ... ....12/12/2028 ...
373334-GC-9 ..... GEORGIA POWER CO ........................................... ... ... ....... 1 ......... .. 2.A FE .. .............. 2,686,184 . 100.1010 .............. 2,732,757 ..............2,730,000 .............. 2,701,547 .................0 ........... 1,403 .................0 .................0 ......5.650 ...... 5.764 MS ...... ............... 51,415 .............. 154,245 ....11/19/2007 ... ....03/01/2037 ...
608190-AM-6 ..... MOHAWK INDUSTRIES INC .................................... ... ... ....... 1,2 ....... .. 2.A FE .. .................. 94,988 . 103.6630 .................. 98,480 ..................95,000 ..................98,480 ............3,492 .................1 .................0 .................0 ......5.850 ...... 5.853 MS ...... .................1,590 ......................0 ....09/11/2023 ... ....09/18/2028 ...
62954H-BE-7 ..... NXP BV/NXP FDG/NXP USA ................................... ... ... .......  .......... .. 2.A FE .. ................. 599,416 ...98.7550 .................592,532 ................ 600,000 .................592,532 .......... 17,051 .............. 109 .................0 .................0 ......4.400 ...... 4.400 JD ....... .................2,200 ............... 26,400 ....05/12/2022 ... ....06/01/2027 ...
26442C-AX-2 ..... DUKE ENERGY CAROLINAS LLC ............................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 102,659 ...98.4280 .................. 98,428 ................ 100,000 ..................98,428 ............2,752 .............(272) .................0 .................0 ......3.950 ...... 3.620 MN ...... ................... 505 .................3,950 ....12/31/2018 ... ....11/15/2028 ...
60855R-AJ-9 ..... MOLINA HEALTHCARE INC .................................... ... ... ....... 1,2 ....... .. 3.C FE .. ...................75,233 ...94.5780 ..................78,500 ..................83,000 ..................78,500 ............3,327 .............. 557 .................0 .................0 ......4.375 ...... 6.572 JD ....... ................... 161 .................2,647 ....10/30/2023 ... ....06/15/2028 ...
62954W-AC-9 ..... NTT FINANCE CORP ........................................... ... ... .......  .......... .. 1.F FE .. .............. 1,000,000 ...92.2730 .................922,729 ..............1,000,000 .................922,729 .......... 37,612 .................0 .................0 .................0 ......1.162 ...... 1.162 AO ...... .................2,840 ............... 11,620 ....02/24/2021 ... ....04/03/2026 ...
373334-JW-2 ..... GEORGIA POWER CO ........................................... ... ... ....... 1 ......... .. 2.A FE .. ................. 799,592 ...88.4100 .................707,280 ................ 800,000 .................799,702 .................0 ............... 11 .................0 .................0 ......4.300 ...... 4.303 MS ...... ............... 10,129 ............... 34,400 ....02/29/2012 ... ....03/15/2042 ...
60855R-AL-4 ..... MOLINA HEALTHCARE INC .................................... ... ... ....... 1,2 ....... .. 3.C FE .. ................. 107,175 .. 87.0000 .................100,050 ................ 115,000 ................ 100,050 ............5,502 .............. 236 .................0 .................0 ......3.875 ...... 4.777 MN ...... ................... 569 .................3,875 ....10/26/2023 ... ....05/15/2032 ...
637417-AH-9 ..... NNN REIT INC ................................................ ... ... .......  .......... .. 2.A FE .. ................. 983,443 ...97.8270 .................983,162 ..............1,005,000 .................983,162 .......... 10,738 ........... 6,504 .................0 .................0 ......4.000 ...... 4.000 MN ...... .................5,137 ............... 40,200 ....09/01/2022 ... ....11/15/2025 ...
26875P-AU-5 ..... EOG RESOURCES INC .......................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 417,053 ...99.5950 .................358,542 ................ 360,000 .................358,542 .......... 16,780 .......... (6,239) .................0 .................0 ......4.375 ...... 2.343 AO ...... .................3,325 ............... 15,750 ....05/13/2021 ... ....04/15/2030 ...
61747Y-EF-8 ..... MORGAN STANLEY ............................................. ... ... ....... 2,5 ....... .. 2.A FE .. ................. 224,304 ...79.2590 .................237,777 ................ 300,000 .................237,777 .......... 12,602 .............. 870 .................0 .................0 ......2.484 ...... 5.206 MS ...... .................2,174 ......................0 ....11/16/2023 ... ....09/16/2036 ...
64952W-FD-0 ..... NEW YORK LIFE GLOBAL FDG ................................ ... ... .......  .......... .. 1.A FE .. ................. 599,448 . 100.9790 .................605,874 ................ 600,000 .................605,874 ........... 6,372 ............... 55 .................0 .................0 ......4.900 ...... 4.900 JD ....... .................1,470 ............... 14,700 ....06/06/2023 ... ....06/13/2028 ...
38141G-XJ-8 ..... GOLDMAN SACHS GROUP INC .................................. ... ... ....... 1,2 ....... .. 1.F FE .. ................. 249,910 ...97.7260 .................244,315 .................250,000 .................249,976 .................0 ............... 18 .................0 .................0 ......3.500 ...... 3.508 AO ...... .................2,188 .................8,750 ....03/26/2020 ... ....04/01/2025 ...
61747Y-ES-0 ..... MORGAN STANLEY ............................................. ... ... ....... 2,5 ....... .. 2.A FE .. ................. 859,786 ...96.7902 .................938,865 ................ 970,000 .................938,865 .......... 77,625 ............1,454 .................0 .................0 ......5.297 ...... 6.583 AO ...... ............... 10,133 ......................0 ....11/09/2023 ... ....04/20/2037 ...
64953B-BF-4 ..... NEW YORK LIFE GLOBAL FDG ................................ ... ... .......  .......... .. 1.A FE .. ................. 169,968 . 102.2530 .................173,830 ................ 170,000 .................173,830 ........... 3,860 .................3 .................0 .................0 ......5.450 ...... 5.450 MS ...... .................2,625 ......................0 ....09/12/2023 ... ....09/18/2026 ...
26884A-BL-6 ..... ERP OPERATING LP ........................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 413,393 ...92.0530 .................345,199 .................375,000 .................345,199 .......... 21,955 .......... (4,435) .................0 .................0 ......3.000 ...... 1.691 JJ ....... .................5,625 ............... 11,250 ....10/23/2020 ... ....07/01/2029 ...
61747Y-EY-7 ..... MORGAN STANLEY ............................................. ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 693,074 . 107.8300 .................744,027 ................ 690,000 .................744,027 .......... 51,242 .............(289) .................0 .................0 ......6.342 ...... 6.263 AO ...... .................8,874 .................5,232 ....10/27/2023 ... ....10/18/2033 ...
649840-CU-7 ..... NY STATE ELECTRIC + GAS .................................. ... ... .......  .......... .. 1.G FE .. ................. 868,225 . 102.6240 .................892,827 ................ 870,000 .................892,827 .......... 24,478 .............. 123 .................0 .................0 ......5.650 ...... 5.650 FA ...... ............... 19,525 ......................0 ....08/03/2023 ... ....08/15/2028 ...
38141G-YB-4 ..... GOLDMAN SACHS GROUP INC .................................. ... ... ....... 1,2,5 .... .. 1.F FE .. ................. 500,000 ...83.9410 .................419,705 ................ 500,000 ................ 500,000 .................0 .................0 .................0 .................0 ......2.615 ...... 2.615 AO ...... .................2,506 ............... 13,075 ....04/15/2021 ... ....04/22/2032 ...
61747Y-FB-6 ..... MORGAN STANLEY ............................................. ... ... ....... 2 ......... .. 2.A FE .. ................. 365,136 . 100.7113 .................372,632 ................ 370,000 .................372,632 ........... 7,378 .............. 118 .................0 .................0 ......5.948 ......6.080 JJ ....... .................9,903 .................8,773 ....11/16/2023 ... ....01/19/2038 ...
651639-AX-4 ..... NEWMONT CORP ................................................ ... ... .......  .......... .. 2.A FE .. ................. 652,200 ...91.4470 .................685,851 ................ 750,000 .................685,851 .......... 27,688 ............5,963 .................0 .................0 ......2.800 ...... 2.800 AO ...... .................5,250 ............... 10,500 ....07/21/2023 ... ....10/01/2029 ...
26884T-AL-6 ..... ERAC USA FINANCE LLC ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 529,763 ...98.5490 .................468,108 .................475,000 ................ 468,108 .......... 24,635 .........(15,472) .................0 .................0 ......3.850 ...... 0.565 MN ...... .................2,337 ............... 18,288 ....01/25/2021 ... ....11/15/2024 ...
61747Y-FG-5 ..... MORGAN STANLEY ............................................. ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 683,073 . 101.4880 .................694,178 ................ 684,000 .................694,178 .......... 11,077 ............... 28 .................0 .................0 ......5.424 ...... 5.442 JJ ....... ............... 16,489 ......................0 ....08/11/2023 ... ....07/21/2034 ...
65339K-BL-3 ..... NEXTERA ENERGY CAPITAL ................................... ... ... .......  .......... .. 2.A FE .. ................. 280,711 ...99.0200 .................277,256 ................ 280,000 .................277,256 .............. 966 .............(340) .................0 .................0 ......4.255 ...... 4.255 MS ...... .................3,971 ............... 11,914 ....08/02/2022 ... ....09/01/2024 ...
38141G-YJ-7 ..... GOLDMAN SACHS GROUP INC .................................. ... ... ....... 1,2,5 .... .. 1.F FE .. ................. 250,000 ...82.1630 .................205,408 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......2.383 ...... 2.383 JJ ....... .................2,648 .................5,958 ....07/14/2021 ... ....07/21/2032 ...
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61761J-ZN-2 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 2.A FE .. ................. 125,775 ...97.0219 .................129,039 .................133,000 .................129,039 ............2,398 .............. 879 .................0 .................0 ......3.950 ...... 4.750 AO ...... ................... 992 ................ 7,880 ....01/09/2019 ... ....04/23/2027 ...
65339K-BY-5 ..... NEXTERA ENERGY CAPITAL ................................... ... ... .......  .......... .. 2.A FE .. ................. 534,631 ...92.0090 .................492,248 .................535,000 .................492,248 .........126,616 ............... 50 .................0 .................0 ......1.875 ...... 1.875 JJ ....... .................4,626 .................8,220 ....12/08/2021 ... ....01/15/2027 ...
26969P-AB-4 ..... EAGLE MATERIALS INC ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 10,030 ...84.7910 ................... 8,479 ..................10,000 ................... 8,479 .............. 638 ............... (3) .................0 .................0 ......2.500 ...... 2.465 JJ ....... ................... 125 ................... 250 ....08/18/2021 ... ....07/01/2031 ...
62886H-BA-8 ..... NCL CORPORATION LTD ....................................... ... ... ....... 1,2 ....... .. 5.A FE .. ................. 230,000 ...97.7160 .................224,747 .................230,000 .................224,747 .......... 43,610 .................0 .................0 .................0 ......5.875 ...... 5.872 MS ...... .................3,979 ............... 13,513 ....03/02/2021 ... ....03/15/2026 ...
655844-BT-4 ..... NORFOLK SOUTHERN CORP ..................................... ... ... .......  .......... .. 2.A FE .. ................. 657,209 ...95.5940 .................669,160 ................ 700,000 ................ 669,160 ........... 8,728 ........... 8,817 .................0 .................0 ......3.150 ...... 3.150 JD ....... .................1,838 ............... 22,050 ....12/05/2022 ... ....06/01/2027 ...
38141G-ZR-8 ..... GOLDMAN SACHS GROUP INC .................................. ... ... ....... 1,2,5 .... .. 1.F FE .. .............. 2,500,000 ...95.9140 .............. 2,397,850 ..............2,500,000 ..............2,500,000 .................0 .................0 .................0 .................0 ......3.615 ...... 3.616 MS ...... ............... 26,610 ............... 90,375 ....03/10/2022 ... ....03/15/2028 ...
62886H-BD-2 ..... NCL CORPORATION LTD ....................................... ... ... .......  .......... ... 4.C Z .. ................. 113,313 ...90.9592 .................109,151 ................ 120,000 .................109,151 .......... 25,892 ........... 1,251 .................0 .................0 ......1.125 ...... 2.265 FA ...... ................... 510 .................1,350 ....11/30/2021 ... ....02/15/2027 ...
655844-CA-4 ..... NORFOLK SOUTHERN CORP ..................................... ... ... .......  .......... .. 2.A FE .. ................. 356,166 ...97.8970 .................362,217 ................ 370,000 .................362,217 .............(974) ........... 4,774 .................0 .................0 ......3.650 ...... 3.650 FA ...... .................5,627 ............... 13,505 ....10/12/2022 ... ....08/01/2025 ...
278062-AG-9 ..... EATON CORP ................................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 494,356 ...95.7510 .................502,693 .................525,000 .................502,693 ............3,514 ............4,823 .................0 .................0 ......3.103 ...... 4.562 MS ...... .................4,797 .................8,145 ....03/23/2023 ... ....09/15/2027 ...
62886H-BE-0 ..... NCL CORPORATION LTD ....................................... ... ... ....... 1,2 ....... .. 4.A FE .. ................. 380,000 ...99.1370 .................376,721 ................ 380,000 .................376,721 .......... 47,593 .................0 .................0 .................0 ......5.875 ...... 5.875 FA ...... .................8,434 ............... 22,325 ....02/10/2022 ... ....02/15/2027 ...
668074-AV-9 ..... NORTHWESTERN CORP .......................................... ... ... .......  .......... .. 1.G FE .. ................. 579,507 ...98.7240 .................572,601 ................ 580,000 .................572,601 .......... 25,235 .............. 165 .................0 .................0 ......1.000 ......1.000 MS ...... .................1,531 .................5,800 ....03/19/2021 ... ....03/26/2024 ...
38869P-AP-9 ..... GRAPHIC PACKAGING INTERNATIONAL LLC .................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 500,000 ...90.7450 .................453,725 ................ 500,000 ................ 500,000 .................0 .................0 .................0 .................0 ......1.512 ...... 1.512 AO ...... .................1,596 .................7,560 ....03/01/2021 ... ....04/15/2026 ...
62886H-BN-0 ..... NCL CORPORATION LTD ....................................... ... ... ....... 1,2 ....... .. 4.A FE .. ................. 500,719 . 104.4580 .................527,513 .................505,000 .................527,513 .......... 26,630 .............. 164 .................0 .................0 ......8.125 ...... 7.015 JJ ....... .................8,320 ......................0 ....10/31/2023 ... ....01/15/2029 ...
66815L-2A-6 ..... NORTHWESTERN MUTUAL GLBL ................................ ... ... .......  .......... .. 1.A FE .. ................. 339,402 ...92.4880 .................314,461 .................340,000 .................314,461 .......... 13,225 .............. 120 .................0 .................0 ......0.800 ......0.800 JJ ....... .................1,262 .................2,720 ....01/07/2021 ... ....01/14/2026 ...
278062-AH-7 ..... EATON CORP ................................................... ... ... ....... 1,2 ....... .. 1.G FE .. ...................39,972 ...97.8380 .................. 39,135 ..................40,000 .................. 39,135 ........... 1,948 .................3 .................0 .................0 ......4.150 ...... 4.158 MS ...... ................... 489 ................ 1,761 ....08/16/2022 ... ....03/15/2033 ...
62888H-AA-7 ..... NCL FINANCE LTD ............................................ ... ... C...... 1,2 ....... .. 5.A FE .. .................. 45,000 ...95.0000 .................. 42,750 ..................45,000 ..................42,750 ............9,530 .................0 .................0 .................0 ......6.125 ...... 6.123 MS ...... ................... 812 .................2,756 ....03/01/2021 ... ....03/15/2028 ...
66815L-2K-4 ..... NORTHWESTERN MUTUAL GLBL ................................ ... ... .......  .......... .. 1.A FE .. ................. 349,860 ...98.6570 .................345,299 .................350,000 .................345,299 ............3,983 ............... 26 .................0 .................0 ......4.350 ...... 4.350 MS ...... .................4,483 ............... 15,225 ....09/08/2022 ... ....09/15/2027 ...
39138Q-AA-3 ..... GREAT-WEST LIFECO FINANCE 2018 LP ..................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 648,148 ...97.1980 .................631,787 ................ 650,000 .................649,097 .................0 .............. 185 .................0 .................0 ......4.047 ...... 4.082 MN ...... .................3,215 ............... 26,306 ....05/15/2018 ... ....05/17/2028 ...
629377-CL-4 ..... NRG ENERGY INC ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 835,438 ...94.3540 .................735,961 ................ 780,000 .................735,961 .......... 51,879 .......... (5,895) .................0 .................0 ......4.450 ...... 3.521 JD ....... .................1,543 ............... 34,710 ....04/03/2020 ... ....06/15/2029 ...
67077M-AD-0 ..... NUTRIEN LTD ................................................. ... ... .......  .......... .. 2.B FE .. ................. 914,742 ...97.0770 .................873,697 ................ 900,000 .................873,697 .......... 19,707 .......... (4,702) .................0 .................0 ......3.000 ...... 3.000 AO ...... .................6,750 ............... 27,000 ....02/16/2022 ... ....04/01/2025 ...
286181-AD-4 ..... ELEMENT FLEET MANAGEMENT CORP .......................... ... ... ....... 1,2 ....... .. 2.A FE .. .................. 21,997 ...97.1650 .................. 21,376 ..................22,000 ..................21,376 .............. 549 .................1 .................0 .................0 ......3.850 ...... 3.853 JD ....... .................... 38 ................... 847 ....05/28/2020 ... ....06/15/2025 ...
62954H-AN-8 ..... NXP BV ........................................................ ... ... C...... 1,2 ....... .. 2.A FE .. .................. 89,881 ...71.7790 .................. 65,319 ..................91,000 ..................65,319 ........... 8,773 ............... 23 .................0 .................0 ......3.250 ...... 3.315 MN ...... ................... 255 .................2,958 ....11/15/2021 ... ....11/30/2051 ...
67077M-AE-8 ..... NUTRIEN LTD ................................................. ... ... .......  .......... .. 2.B FE .. ................. 567,454 ...97.7390 .................478,923 .................490,000 .................478,923 .......... 19,346 .........(12,169) .................0 .................0 ......4.000 ...... 4.000 JD ....... ................... 871 ............... 19,600 ....08/12/2020 ... ....12/15/2026 ...
404280-AG-4 ..... HSBC HOLDINGS PLC .......................................... ... ... C......  .......... .. 2.A FE .. ...............1,713,445 . 106.1110 .............. 1,891,959 ..............1,783,000 .............. 1,736,219 .................0 ............2,357 .................0 .................0 ......6.500 ......6.818 MN ...... ............... 18,994 .............. 115,895 ....07/30/2009 ... ....05/02/2036 ...
62954H-AY-4 ..... NXP BV ........................................................ ... ... C...... 1,2 ....... .. 2.A FE .. .................. 75,808 ...91.7370 .................. 69,720 ..................76,000 ..................69,720 ........... 4,376 ............... 18 .................0 .................0 ......3.400 ...... 3.430 MN ...... ................... 431 .................2,584 ....04/29/2020 ... ....05/01/2030 ...
67077M-AY-4 ..... NUTRIEN LTD ................................................. ... ... .......  .......... .. 2.B FE .. ................. 229,752 . 101.6830 .................233,870 .................230,000 .................233,870 .......... (1,048) ............... 79 .................0 .................0 ......5.950 ...... 5.950 MN ...... .................2,053 ............... 13,609 ....11/07/2022 ... ....11/07/2025 ...
28622H-AC-5 ..... ELEVANCE HEALTH INC ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. ...................23,912 . 100.1290 .................. 24,031 ..................24,000 ..................24,031 .............. 117 .................1 .................0 .................0 ......5.125 ...... 5.149 FA ...... ................... 465 ................... 639 ....01/30/2023 ... ....02/15/2053 ...
639057-AC-2 ..... NATWEST GROUP PLC .......................................... ... ... C...... 1,2 ....... .. 1.G FE .. ................. 795,000 ...90.7815 .................721,713 .................795,000 .................721,713 .......... 32,329 .................0 .................0 .................0 ......1.642 ...... 1.642 JD ....... ................... 616 ............... 13,054 ....06/09/2021 ... ....06/14/2027 ...
67077M-BA-5 ..... NUTRIEN LTD ................................................. ... ... .......  .......... .. 2.B FE .. ................. 359,400 . 100.9670 .................363,481 ................ 360,000 .................363,481 ............3,998 ............... 83 .................0 .................0 ......4.900 ...... 4.900 MS ...... .................4,606 .................8,820 ....03/23/2023 ... ....03/27/2028 ...
40480H-AA-5 ..... HCL AMERICA INC ............................................ ... ... ....... 1,2 ....... .. 1.G FE .. ...............1,194,120 ...92.3930 ..............1,108,716 ..............1,200,000 .............. 1,197,372 .................0 ........... 1,170 .................0 .................0 ......1.375 ...... 1.477 MS ...... .................5,088 ............... 16,500 ....03/03/2021 ... ....03/10/2026 ...
639057-AF-5 ..... NATWEST GROUP PLC .......................................... ... ... C...... 2 ......... .. 1.G FE .. ................. 200,000 . 100.5057 .................201,011 ................ 200,000 ................ 201,011 ............3,237 .................0 .................0 .................0 ......5.516 ...... 5.514 MS ...... .................2,789 ............... 11,032 ....06/27/2022 ... ....09/30/2028 ...
67080L-AA-3 ..... NUVEEN LLC .................................................. ... ... .......  .......... .. 1.C FE .. ................. 602,953 ...97.7520 .................635,389 ................ 650,000 .................635,389 .......... 30,324 ........... 2,113 .................0 .................0 ......4.000 ...... 4.000 MN ...... .................4,333 ............... 13,000 ....09/26/2023 ... ....11/01/2028 ...
29273V-AP-5 ..... ENERGY TRANSFER LP ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 101,973 . 102.0100 .................104,050 ................ 102,000 .................104,050 ........... 2,856 ............... 17 .................0 .................0 ......5.550 ...... 5.552 FA ...... .................2,139 .................3,790 ....12/05/2022 ... ....02/15/2028 ...
63938C-AK-4 ..... NAVIENT CORP ................................................ ... ... ....... 1,2 ....... .. 3.C FE .. ................. 163,200 ...96.5000 .................183,350 ................ 190,000 .................183,350 .......... 13,254 ........... 3,768 .................0 .................0 ......5.000 ...... 7.689 MS ...... .................2,797 .................9,500 ....06/11/2020 ... ....03/15/2027 ...
68389X-CC-7 ..... ORACLE CORP ................................................. ... ... .......  .......... .. 2.B FE .. ................. 721,830 ...93.3270 .................681,286 ................ 730,000 ................ 681,286 .......... 24,404 ........... 1,948 .................0 .................0 ......1.650 ...... 1.650 MS ...... .................3,212 ............... 12,045 ....03/22/2021 ... ....03/25/2026 ...
406216-AY-7 ..... HALLIBURTON CO ............................................. ... ... ....... 1 ......... .. 2.A FE .. ...............1,193,832 . 124.7920 .............. 1,497,504 ..............1,200,000 .............. 1,195,281 .................0 .............. 154 .................0 .................0 ......7.450 ...... 7.493 MS ...... ............... 26,323 ............... 89,400 ....03/10/2009 ... ....09/15/2039 ...
63946B-AJ-9 ..... NBCUNIVERSAL MEDIA LLC ................................... ... ... ....... 1 ......... .. 1.G FE .. .................. 96,021 ...91.4060 .................. 81,351 ..................89,000 ..................81,351 ........... 3,307 .............(202) .................0 .................0 ......4.450 ...... 3.966 JJ ....... .................1,826 .................3,961 ....10/11/2018 ... ....01/15/2043 ...
68389X-CM-5 ..... ORACLE CORP ................................................. ... ... .......  .......... .. 2.B FE .. ...............1,337,730 . 100.0830 .............. 1,341,107 ..............1,340,000 ..............1,341,107 ............3,024 .............. 353 .................0 .................0 ......4.500 ...... 4.500 MN ...... .................9,213 ............... 45,225 ....02/02/2023 ... ....05/06/2028 ...
29273V-AT-7 ..... ENERGY TRANSFER LP ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 304,649 . 106.9200 .................326,106 .................305,000 .................326,106 .......... 21,477 .............. (21) .................0 .................0 ......6.400 ...... 6.422 JD ....... .................1,627 .................2,603 ....10/10/2023 ... ....12/01/2030 ...
64110L-AT-3 ..... NETFLIX INC ................................................. ... ... ....... 1 ......... .. 2.B FE .. ................. 612,790 . 105.2780 .................579,029 .................550,000 .................579,029 .......... 29,775 .......... (8,188) .................0 .................0 ......5.875 ...... 4.030 MN ...... .................4,129 ............... 32,313 ....06/03/2022 ... ....11/15/2028 ...
686514-AE-0 ..... ORLANDO HEALTH OBL GRP ................................... ... ... .......  .......... .. 1.E FE .. ...............1,038,484 ...94.5980 .............. 1,040,573 ..............1,100,000 .............. 1,040,573 .......... 27,941 ........... 8,757 .................0 .................0 ......3.777 ...... 3.777 AO ...... ............... 10,387 ............... 41,547 ....06/29/2022 ... ....10/01/2028 ...
410867-AG-0 ..... HANOVER INSURANCE GROUP INC ............................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 648,812 ...81.9290 .................573,503 ................ 700,000 .................649,170 .................0 ........... 3,488 .................0 .................0 ......2.500 ...... 3.641 MS ...... .................5,833 ............... 13,125 ....05/01/2023 ... ....09/01/2030 ...
64110L-AU-0 ..... NETFLIX INC ................................................. ... ... ....... 1 ......... .. 2.B FE .. ................. 159,006 . 103.3120 .................149,802 .................145,000 .................149,802 .......... 10,782 .......... (1,629) .................0 .................0 ......5.375 ...... 3.948 JD ....... ................... 346 .................7,794 ....02/03/2022 ... ....11/15/2029 ...
693475-BL-8 ..... PNC FINANCIAL SERVICES ................................... ... ... .......  .......... .. 1.G FE .. .............. 1,043,177 ...99.2540 .............. 1,042,163 ..............1,050,000 .............. 1,042,163 .......... (2,274) ........... 1,260 .................0 .................0 ......4.758 ......1.000 JJ ....... ............... 21,510 ............... 25,257 ....01/19/2023 ... ....01/26/2027 ...
29273V-AU-4 ..... ENERGY TRANSFER LP ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ...................44,949 . 108.5300 .................. 48,839 ..................45,000 ..................48,839 ............3,894 ............... (4) .................0 .................0 ......6.550 ...... 6.567 JD ....... ................... 246 ................... 393 ....10/10/2023 ... ....12/01/2033 ...
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64110L-AV-8 ..... NETFLIX INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,524,097 . 101.2550 .............. 1,407,445 ..............1,390,000 .............. 1,407,445 ......... 125,954 .........(14,823) .................0 .................0 ......4.875 ...... 3.534 JD ....... .................3,012 ............... 67,763 ....02/08/2022 ... ....06/15/2030 ...
693475-BQ-7 ..... PNC FINANCIAL SERVICES ................................... ... ... .......  .......... .. 1.G FE .. ................. 460,000 . 100.6170 .................462,837 ................ 460,000 .................462,837 ........... 2,837 .................0 .................0 .................0 ......5.812 ......1.000 JD ....... .................1,411 ............... 13,368 ....06/07/2023 ... ....06/12/2026 ...
416515-AS-3 ..... HARTFORD FINANCIAL SERVICES GROUP INC ................ ... ... ....... 1 ......... .. 2.A FE .. ...............2,247,206 . 106.3420 .............. 2,410,773 ..............2,267,000 .............. 2,254,415 .................0 .............. 638 .................0 .................0 ......5.950 ...... 6.013 AO ...... ............... 28,476 .............. 134,887 ....10/17/2006 ... ....10/15/2036 ...
64110L-AX-4 ..... NETFLIX INC ................................................. ... ... ....... 1 ......... .. 2.B FE .. ................. 838,944 . 108.7500 .................788,438 .................725,000 .................788,438 .......... 56,522 .........(13,963) .................0 .................0 ......6.375 ...... 3.951 MN ...... .................5,906 ............... 46,219 ....06/30/2022 ... ....05/15/2029 ...
693475-BT-1 ..... PNC FINANCIAL SERVICES ................................... ... ... .......  .......... .. 1.F FE .. ................. 220,080 . 103.7780 .................228,312 .................220,000 .................228,312 ............8,235 ............... (4) .................0 .................0 ......6.615 ......1.000 AO ...... .................2,870 ......................0 ....10/17/2023 ... ....10/20/2027 ...
29364W-AW-8 ..... ENTERGY LOUISIANA LLC .................................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 104,990 ...94.0080 ..................98,708 ................ 105,000 ..................98,708 ........... 3,108 .................1 .................0 .................0 ......3.250 ...... 3.251 AO ...... ................... 853 .................3,413 ....03/17/2016 ... ....04/01/2028 ...
65163L-AA-7 ..... NEWMONT CORPORATION ....................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 254,179 . 100.0000 .................255,000 .................255,000 .................255,000 .......... 42,282 ............... 77 .................0 .................0 ......3.250 ...... 3.288 MN ...... .................1,105 .................8,543 ....05/07/2020 ... ....05/13/2030 ...
693506-BU-0 ..... PPG INDUSTRIES INC ........................................ ... ... .......  .......... .. 2.A FE .. .............. 1,262,786 ...92.4630 .............. 1,174,282 ..............1,270,000 .............. 1,174,282 .......... 45,859 ........... 1,428 .................0 .................0 ......1.200 ...... 1.200 MS ...... .................4,487 ............... 15,240 ....03/01/2021 ... ....03/15/2026 ...
42218S-AF-5 ..... HEALTH CARE SERVICE CORP ................................. ... ... ....... 1,2 ....... .. 1.G FE .. ................. 869,032 ...85.2830 .................724,906 ................ 850,000 .................863,124 .................0 .......... (2,034) .................0 .................0 ......2.200 ...... 1.928 JD ....... .................1,558 ............... 18,700 ....03/17/2021 ... ....06/01/2030 ...
65480C-AF-2 ..... NISSAN MOTOR ACCEPTANCE COMPANY LLC .................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 190,867 . 105.5030 .................201,511 ................ 191,000 .................201,511 .......... 10,637 .................7 .................0 .................0 ......7.050 ......7.067 MS ...... .................3,965 ......................0 ....09/12/2023 ... ....09/15/2028 ...
6944PL-2B-4 ..... PACIFIC LIFE GF II ........................................ ... ... .......  .......... .. 1.D FE .. ................. 503,390 ...94.8590 .................474,297 ................ 500,000 .................474,297 .......... 21,513 .............(856) .................0 .................0 ......1.200 ...... 1.200 JD ....... ................... 117 .................6,033 ....07/06/2021 ... ....06/24/2025 ...
29379V-BE-2 ..... ENTERPRISE PRODUCTS OPERATING LLC ..................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 248,423 ...98.6680 .................246,670 .................250,000 .................246,670 ............2,995 .............. 600 .................0 .................0 ......3.750 ...... 4.008 FA ...... .................3,542 .................9,375 ....07/13/2022 ... ....02/15/2025 ...
655663-AA-0 ..... NORDSON CORP ................................................ ... ... ....... 1,2 ....... .. 2.B FE .. .................. 19,996 . 103.1968 .................. 20,639 ..................20,000 ..................20,639 .............. 643 .................0 .................0 .................0 ......5.600 ...... 5.605 MS ...... ................... 336 ......................0 ....09/07/2023 ... ....09/15/2028 ...
6944PL-2D-0 ..... PACIFIC LIFE GF II ........................................ ... ... .......  .......... .. 1.D FE .. ................. 657,197 ...87.3430 .................620,138 ................ 710,000 .................620,138 .......... 28,715 ............8,542 .................0 .................0 ......1.450 ...... 1.450 JJ ....... .................4,604 ............... 10,295 ....02/22/2022 ... ....01/20/2028 ...
42218S-AH-1 ..... HEALTH CARE SERVICE CORP ................................. ... ... ....... 1,2 ....... .. 1.G FE .. ...............1,796,743 .. 70.7700 .............. 1,259,706 ..............1,780,000 .............. 1,795,484 .................0 .............(393) .................0 .................0 ......3.200 ...... 3.150 JD ....... .................4,747 ............... 56,960 ....01/05/2021 ... ....06/01/2050 ...
655663-AB-8 ..... NORDSON CORP ................................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 114,672 . 105.9998 .................121,900 ................ 115,000 .................121,900 ........... 7,220 .................8 .................0 .................0 ......5.800 ...... 5.838 MS ...... .................2,001 ......................0 ....09/07/2023 ... ....09/15/2033 ...
695114-CS-5 ..... PACIFICORP ................................................... ... ... .......  .......... .. 1.F FE .. ................. 235,017 ...97.2990 .................214,058 .................220,000 .................214,058 ............5,928 .......... (2,826) .................0 .................0 ......3.350 ...... 3.350 JJ ....... .................3,685 .................7,370 ....02/10/2020 ... ....07/01/2025 ...
29379V-BH-5 ..... ENTERPRISE PRODUCTS OPERATING LLC ..................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 448,953 ...98.4690 .................418,493 .................425,000 .................418,493 .......... 15,089 .......... (6,206) .................0 .................0 ......3.700 ...... 2.155 FA ...... .................5,941 ............... 15,725 ....01/18/2022 ... ....02/15/2026 ...
665531-AJ-8 ..... NORTHERN OIL AND GAS INC ................................. ... ... .......  .......... .... 4.B .... .................. 66,949 . 118.0330 ..................70,820 ..................60,000 ..................70,820 ........... 4,801 .............(930) .................0 .................0 ......3.625 ...... 1.633 AO ...... ................... 459 .................2,181 ....02/28/2023 ... ....04/15/2029 ...
701094-AQ-7 ..... PARKER HANNIFIN CORP ...................................... ... ... .......  .......... .. 2.A FE .. ................. 224,845 ...99.0390 .................222,839 .................225,000 .................222,839 ............2,524 ............... 78 .................0 .................0 ......3.650 ...... 3.650 JD ....... ................... 365 .................8,213 ....06/06/2022 ... ....06/15/2024 ...
422806-AB-5 ..... HEICO CORP ................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,245,400 . 102.3760 .............. 1,279,700 ..............1,250,000 .............. 1,245,559 .................0 .............. 159 .................0 .................0 ......5.350 ...... 5.398 FA ...... ............... 28,608 ......................0 ....07/19/2023 ... ....08/01/2033 ...
670001-AE-6 ..... NOVELIS CORP ................................................ ... ... ....... 1,2 ....... .. 3.C FE .. .................. 66,075 ...94.0450 .................. 61,129 ..................65,000 ..................61,129 ............3,692 .............(190) .................0 .................0 ......4.750 ...... 4.416 JJ ....... .................1,295 .................3,088 ....11/25/2020 ... ....01/30/2030 ...
701094-AR-5 ..... PARKER HANNIFIN CORP ...................................... ... ... .......  .......... .. 2.A FE .. ................. 179,618 ...99.1980 .................178,557 ................ 180,000 .................178,557 ........... 3,650 ............... 68 .................0 .................0 ......4.250 ...... 4.250 MS ...... .................2,253 .................9,563 ....06/06/2022 ... ....09/15/2027 ...
29379V-BQ-5 ..... ENTERPRISE PRODUCTS OPERATING LLC ..................... ... ... ....... 1,2 ....... .. 1.G FE .. .................. 95,260 .. 87.8180 ..................87,818 ................ 100,000 ..................87,818 ........... 7,481 ............... 96 .................0 .................0 ......4.250 ...... 4.543 FA ...... ................ 1,606 .................4,250 ....07/31/2018 ... ....02/15/2048 ...
67077M-BA-5 ..... NUTRIEN LTD ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 108,804 . 100.9000 .................109,981 ................ 109,000 .................109,981 ........... 1,150 ............... 27 .................0 .................0 ......4.900 ...... 4.941 MS ...... .................1,395 .................2,671 ....03/23/2023 ... ....03/27/2028 ...
70462G-AB-4 ..... PEACEHEALTH OBLIGATED GR ................................ ... ... .......  .......... .. 1.G FE .. ...............1,259,569 ...92.9060 .............. 1,161,326 ..............1,250,000 ..............1,161,326 .......... 42,081 .......... (2,118) .................0 .................0 ......1.375 ...... 1.375 MN ...... .................2,196 ............... 17,188 ....10/01/2020 ... ....11/15/2025 ...
437076-CG-5 ..... HOME DEPOT INC ............................................. ... ... ....... 1,2 ....... .. 1.F FE .. ................. 486,341 ...63.1410 .................363,061 .................575,000 .................491,525 .................0 ........... 1,906 .................0 .................0 ......2.375 ...... 3.176 MS ...... .................4,021 ............... 13,656 ....03/23/2021 ... ....03/15/2051 ...
67401P-AC-2 ..... OAKTREE SPECIALTY LENDING CORP ......................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 204,426 ...88.9195 .................182,285 .................205,000 .................182,285 ............5,545 ............... 98 .................0 .................0 ......2.700 ...... 2.753 JJ ....... .................2,552 .................5,535 ....05/11/2021 ... ....01/15/2027 ...
714046-AM-1 ..... REVVITY INC ................................................. ... ... .......  .......... .. 2.B FE .. ................. 719,482 .. 86.6670 .................624,004 ................ 720,000 .................624,004 .......... 26,318 ............... 71 .................0 .................0 ......1.900 ...... 1.900 MS ...... .................4,028 ............... 13,680 ....09/08/2021 ... ....09/15/2028 ...
294429-AQ-8 ..... EQUIFAX INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. .................. 93,196 ...97.3710 .................. 90,555 ..................93,000 .................. 90,555 ........... 1,950 .............. (42) .................0 .................0 ......2.600 ...... 2.553 JD ....... ................... 202 .................2,418 ....12/11/2019 ... ....12/01/2024 ...
674599-DC-6 ..... OCCIDENTAL PETROLEUM CORP ............................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 221,959 . 100.7230 .................212,526 ................ 211,000 .................212,526 ........... 4,114 .......... (1,797) .................0 .................0 ......5.550 ...... 4.589 MS ...... .................3,448 ............... 11,711 ....09/18/2019 ... ....03/15/2026 ...
718546-AZ-7 ..... PHILLIPS 66 ................................................. ... ... .......  .......... .. 2.A FE .. ................. 349,860 ...92.9240 .................325,234 .................350,000 .................325,234 .......... 11,145 ............... 27 .................0 .................0 ......1.300 ...... 1.300 FA ...... .................1,719 .................4,550 ....11/16/2020 ... ....02/15/2026 ...
440327-AK-0 ..... HORACE MANN EDUCATORS CORP .............................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 272,948 ...98.0070 .................245,018 .................250,000 .................260,032 .................0 .......... (5,858) .................0 .................0 ......4.500 ...... 2.038 JD ....... ................... 938 ............... 11,250 ....10/06/2021 ... ....12/01/2025 ...
674599-DD-4 ..... OCCIDENTAL PETROLEUM CORP ............................... ... ... ....... 1 ......... .. 2.C FE .. ....................5,638 . 111.8750 ................... 5,594 ................... 5,000 ................... 5,594 .............. 293 .............. (59) .................0 .................0 ......7.500 ...... 5.638 MN ...... .................... 63 ................... 375 ....07/13/2022 ... ....05/01/2031 ...
718547-AT-9 ..... PHILLIPS 66 CO ............................................. ... ... .......  .......... .. 2.A FE .. ................. 518,794 . 100.9220 .................524,795 .................520,000 .................524,795 ............5,823 .............. 178 .................0 .................0 ......4.950 ...... 4.950 JD ....... .................2,145 ............... 17,303 ....03/27/2023 ... ....12/01/2027 ...
294429-AV-7 ..... EQUIFAX INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. .................. 36,966 . 100.9090 .................. 37,336 ..................37,000 ..................37,336 .............. 804 ............... 10 .................0 .................0 ......5.100 ...... 5.115 JD ....... .................... 84 .................2,374 ....09/07/2022 ... ....12/15/2027 ...
674599-DE-2 ..... OCCIDENTAL PETROLEUM CORP ............................... ... ... ....... 1 ......... .. 2.C FE .. .................. 67,775 . 113.8750 .................. 68,325 ..................60,000 ..................68,325 ............2,940 .............(675) .................0 .................0 ......7.875 ......6.017 MS ...... .................1,391 .................4,725 ....07/15/2022 ... ....09/15/2031 ...
723787-AV-9 ..... PIONEER NATURAL RESOURCE ................................. ... ... .......  .......... .. 2.A FE .. ................. 489,760 . 100.7630 .................493,737 .................490,000 .................493,737 ............3,920 ............... 57 .................0 .................0 ......5.100 ...... 5.100 MS ...... .................6,386 ............... 12,495 ....03/27/2023 ... ....03/29/2026 ...
448579-AH-5 ..... HYATT HOTELS CORP .......................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 251,619 . 100.1110 .................250,278 .................250,000 .................250,529 .................0 .............(396) .................0 .................0 ......5.375 ...... 5.192 AO ...... .................2,538 ............... 13,750 ....04/21/2020 ... ....04/23/2025 ...
674599-EA-9 ..... OCCIDENTAL PETROLEUM CORP ............................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 34,900 . 116.8750 .................. 35,063 ..................30,000 ..................35,063 ........... 1,736 .............(543) .................0 .................0 ......8.875 ...... 6.145 JJ ....... .................1,228 .................2,663 ....07/05/2022 ... ....07/15/2030 ...
74153W-CP-2 ..... PRICOA GLOBAL FUNDING 1 .................................. ... ... .......  .......... .. 1.D FE .. ...............1,576,413 ...90.8480 .............. 1,435,392 ..............1,580,000 .............. 1,435,392 .......... 43,976 .............. 710 .................0 .................0 ......1.200 ...... 1.200 MS ...... .................6,320 ............... 18,960 ....08/24/2021 ... ....09/01/2026 ...
29444U-BE-5 ..... EQUINIX INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 302,966 ...91.8430 .................257,160 ................ 280,000 .................257,160 .......... 16,187 .......... (2,744) .................0 .................0 ......3.200 ...... 2.081 MN ...... ................ 1,070 .................8,960 ....08/18/2021 ... ....11/18/2029 ...
674599-ED-3 ..... OCCIDENTAL PETROLEUM CORP ............................... ... ... ....... 1,2 ....... .. 2.C FE .. ....................5,163 . 106.3510 ................... 5,318 ................... 5,000 ................... 5,318 .............. 168 .............. (18) .................0 .................0 ......6.625 ......6.086 MS ...... ................... 110 ................... 331 ....06/30/2022 ... ....09/01/2030 ...
74368C-BL-7 ..... PROTECTIVE LIFE GLOBAL ................................... ... ... .......  .......... .. 1.D FE .. ................. 360,000 ...97.5430 .................351,156 ................ 360,000 .................351,156 ........... 7,865 .................0 .................0 .................0 ......3.218 ...... 3.218 MS ...... .................2,993 ............... 11,585 ....03/24/2022 ... ....03/28/2025 ...
45138L-BJ-1 ..... IDAHO POWER CO ............................................. ... ... ....... 1,2 ....... .. 1.G FE .. .............. 1,486,140 . 106.8140 .............. 1,602,210 ..............1,500,000 .............. 1,486,233 .................0 ............... 93 .................0 .................0 ......5.800 ...... 5.865 AO ...... ............... 26,583 ......................0 ....09/06/2023 ... ....04/01/2054 ...
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674599-EF-8 ..... OCCIDENTAL PETROLEUM CORP ............................... ... ... ....... 1,2 ....... .. 2.C FE .. ....................5,225 . 103.6250 ................... 5,181 ................... 5,000 ................... 5,181 .............. 159 .............. (24) .................0 .................0 ......6.125 ...... 5.431 JJ ....... ................... 153 ................... 306 ....05/12/2022 ... ....01/01/2031 ...
74368C-BP-8 ..... PROTECTIVE LIFE GLOBAL ................................... ... ... .......  .......... .. 1.D FE .. ................. 330,000 ...99.4570 .................328,209 .................330,000 .................328,209 ........... 7,486 .................0 .................0 .................0 ......4.714 ...... 4.714 JJ ....... .................7,562 ............... 15,556 ....06/28/2022 ... ....07/06/2027 ...
29444U-BL-9 ..... EQUINIX INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. .................. 42,961 ...87.7200 .................. 37,720 ..................43,000 ..................37,720 ........... 2,174 .................5 .................0 .................0 ......1.550 ...... 1.563 MS ...... ................... 196 ................... 667 ....09/23/2020 ... ....03/15/2028 ...
67740Q-AH-9 ..... CONSTELLATION INSURANCE INC ............................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 501,929 ...94.7060 .................429,965 .................454,000 .................429,965 .......... 18,386 .......... (5,579) .................0 .................0 ......6.800 ...... 5.141 JJ ....... ............... 13,464 ............... 30,872 ....02/01/2022 ... ....01/24/2030 ...
74368C-BQ-6 ..... PROTECTIVE LIFE GLOBAL ................................... ... ... .......  .......... .. 1.D FE .. ................. 480,000 . 100.7370 .................483,537 ................ 480,000 .................483,537 ............3,537 .................0 .................0 .................0 ......5.366 ...... 5.366 JJ ....... ............... 12,521 .................9,091 ....01/03/2023 ... ....01/06/2026 ...
45674C-AA-1 ..... INFOR INC .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. .............. 1,030,720 ...94.2740 .................942,740 ..............1,000,000 ..............1,009,808 .................0 .......... (6,653) .................0 .................0 ......1.750 ...... 1.069 JJ ....... .................8,069 ............... 17,500 ....10/22/2020 ... ....07/15/2025 ...
68245X-AJ-8 ..... 1011778 BC UNLIMITED LIABILITY CO .................... ... ... ....... 1,2 ....... .. 4.B FE .. .................. 74,100 ...95.5000 ..................76,400 ..................80,000 ..................76,400 ............4,043 .............. 725 .................0 .................0 ......4.375 ...... 5.553 MN ...... ................... 447 .................3,500 ....03/30/2020 ... ....01/15/2028 ...
74456Q-BX-3 ..... PUBLIC SERVICE ELECTRIC .................................. ... ... .......  .......... .. 1.F FE .. ................. 299,575 ...96.4910 .................274,035 .................284,000 .................274,035 ............9,357 .......... (2,273) .................0 .................0 ......3.650 ...... 3.650 MS ...... .................3,455 ............... 10,366 ....03/03/2022 ... ....09/01/2028 ...
29452E-AC-5 ..... EQUITABLE HOLDINGS INC ................................... ... ... ....... 1,2 ....... .. 2.A FE .. .................. 61,000 . 102.6800 .................. 62,635 ..................61,000 ..................62,635 ........... 1,635 .................0 .................0 .................0 ......5.594 ...... 5.594 JJ ....... ................ 1,611 ................ 1,706 ....01/04/2023 ... ....01/11/2033 ...
68245X-AM-1 ..... 1011778 BC UNLIMITED LIABILITY CO .................... ... ... ....... 1,2 ....... .. 4.B FE .. .................. 25,000 ...89.6900 .................. 22,423 ..................25,000 .................. 22,423 ............2,193 .................0 .................0 .................0 ......4.000 ...... 3.999 AO ...... ................... 211 ................ 1,000 ....10/14/2020 ... ....10/15/2030 ...
74977R-DH-4 ..... COOPERATIEVE RABOBANK UA ................................ ... ... .......  .......... .. 1.G FE .. ................. 725,027 ...94.2770 .................707,074 ................ 750,000 ................ 707,074 .......... 25,051 ........... 6,064 .................0 .................0 ......1.339 ......1.000 JD ....... ................... 195 ............... 10,043 ....06/17/2020 ... ....06/24/2026 ...
457187-AB-8 ..... INGREDION INC ............................................... ... ... ....... 1,2 ....... .. 2.B FE .. .............. 1,104,650 ...95.7140 .................957,140 ..............1,000,000 .............. 1,046,972 .................0 .........(18,355) .................0 .................0 ......3.200 ...... 1.284 AO ...... ................ 8,000 ............... 32,000 ....10/22/2020 ... ....10/01/2026 ...
682680-BG-7 ..... ONEOK INC .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 217,508 . 106.2590 .................230,582 ................ 217,000 .................230,582 .......... 13,633 .............. (40) .................0 .................0 ......6.100 ......6.068 MN ...... .................1,691 ............... 13,127 ....11/15/2022 ... ....11/15/2032 ...
74977R-DL-5 ..... COOPERATIEVE RABOBANK UA ................................ ... ... .......  .......... .. 1.G FE .. ................. 390,000 ...91.0550 .................355,115 .................390,000 .................355,115 .......... 15,566 .................0 .................0 .................0 ......1.980 ......1.000 JD ....... ................... 343 .................7,722 ....12/08/2021 ... ....12/15/2027 ...
30161N-AX-9 ..... EXELON CORP ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 297,934 ...95.3970 .................248,032 ................ 260,000 .................248,032 .......... 10,933 .......... (4,284) .................0 .................0 ......4.050 ...... 2.143 AO ...... .................2,223 ............... 10,530 ....08/18/2021 ... ....04/15/2030 ...
682691-AA-8 ..... ONEMAIN FINANCE CORP ...................................... ... ... ....... 1,2 ....... .. 3.B FE .. .................. 22,380 ...85.1250 .................. 25,538 ..................30,000 .................. 25,538 ........... 2,916 .............. 241 .................0 .................0 ......4.000 ...... 8.957 MS ...... ................... 353 ................... 200 ....10/25/2023 ... ....09/15/2030 ...
74977R-DN-1 ..... COOPERATIEVE RABOBANK UA ................................ ... ... .......  .......... .. 1.G FE .. ................. 790,000 ...95.3720 .................753,443 ................ 790,000 .................753,443 .......... 24,552 .................0 .................0 .................0 ......3.649 ......1.000 AO ...... ................ 6,806 ............... 28,827 ....03/30/2022 ... ....04/06/2028 ...
458140-AK-6 ..... INTEL CORP ................................................... ... ... ....... 1 ......... .. 1.F FE .. ................. 992,580 ...97.7560 .................977,560 ..............1,000,000 .................994,445 .................0 .............. 194 .................0 .................0 ......4.800 ...... 4.847 AO ...... ............... 12,000 ............... 48,000 ....09/14/2011 ... ....10/01/2041 ...
682691-AB-6 ..... ONEMAIN FINANCE CORP ...................................... ... ... ....... 1,2 ....... .. 3.B FE .. ....................8,588 ...92.0000 ................... 9,200 ..................10,000 ................... 9,200 .............. 428 .............. 185 .................0 .................0 ......3.500 ...... 8.145 JJ ....... ................... 161 ................... 175 ....06/20/2023 ... ....01/15/2027 ...
74977R-DR-2 ..... COOPERATIEVE RABOBANK UA ................................ ... ... .......  .......... .. 1.G FE .. ................. 390,000 ...98.5470 .................384,333 .................390,000 .................384,333 ............9,447 .................0 .................0 .................0 ......4.655 ......1.000 FA ...... .................6,505 ............... 18,155 ....08/15/2022 ... ....08/22/2028 ...
30225V-AR-8 ..... EXTRA SPACE STORAGE LP ................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 126,634 . 104.3720 .................132,552 ................ 127,000 .................132,552 ............5,913 .................6 .................0 .................0 ......5.900 ...... 5.948 JJ ....... ................... 624 ......................0 ....11/27/2023 ... ....01/15/2031 ...
682691-AC-4 ..... ONEMAIN FINANCE CORP ...................................... ... ... ....... 1,2 ....... .. 3.B FE .. ....................7,888 ...88.2500 ................... 8,825 ..................10,000 ................... 8,825 .............. 864 ............... 73 .................0 .................0 ......3.875 ...... 9.332 MS ...... ................... 114 ......................0 ....10/19/2023 ... ....09/15/2028 ...
75513E-CT-6 ..... RTX CORP ..................................................... ... ... .......  .......... .. 2.A FE .. ................. 479,568 . 102.7130 .................493,023 ................ 480,000 .................493,023 .......... 13,435 ............... 20 .................0 .................0 ......5.750 ...... 5.750 MN ...... .................4,063 ......................0 ....11/06/2023 ... ....11/08/2026 ...
458140-BD-1 ..... INTEL CORP ................................................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 887,778 ...99.0270 .................879,360 ................ 888,000 ................ 887,987 .................0 ............... 34 .................0 .................0 ......2.875 ...... 2.879 MN ...... .................3,546 ............... 25,530 ....05/08/2017 ... ....05/11/2024 ...
683715-AF-3 ..... OPEN TEXT CORP ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 165,000 . 103.6250 .................170,981 ................ 165,000 ................ 170,981 ........... 5,775 .................0 .................0 .................0 ......6.900 ...... 6.900 JD ....... ................... 949 ............... 11,385 ....11/16/2022 ... ....12/01/2027 ...
75524K-NQ-3 ..... CITIZENS BANK NA/RI ....................................... ... ... .......  .......... .. 2.A FE .. ................. 480,000 ...97.5960 .................468,459 ................ 480,000 .................468,459 .......... (1,405) .................0 .................0 .................0 ......4.119 ......1.000 MN ...... .................2,087 ............... 19,771 ....05/18/2022 ... ....05/23/2025 ...
30231G-AT-9 ..... EXXON MOBIL CORP ........................................... ... ... ....... 1,2 ....... .. 1.D FE .. ................. 119,545 ...97.1070 .................121,384 .................125,000 .................121,384 ............1,395 .............. 768 .................0 .................0 ......3.043 ...... 3.728 MS ...... .................1,268 .................3,804 ....10/31/2018 ... ....03/01/2026 ...
68389X-BZ-7 ..... ORACLE CORP ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ...................94,394 ...79.3110 .................103,104 ................ 130,000 .................103,104 ........... 6,048 ........... 1,092 .................0 .................0 ......3.650 ...... 6.148 MS ...... .................1,265 .................4,745 ....09/16/2022 ... ....03/25/2041 ...
75524K-PG-3 ..... CITIZENS BANK NA/RI ....................................... ... ... .......  .......... .. 2.A FE .. ................. 480,000 ...95.0090 .................456,043 ................ 480,000 .................456,043 .......... (8,078) .................0 .................0 .................0 ......4.575 ......1.000 FA ...... .................8,662 ............... 21,960 ....08/04/2022 ... ....08/09/2028 ...
458140-BT-6 ..... INTEL CORP ................................................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 718,531 ...88.4620 .................636,926 ................ 720,000 .................719,013 .................0 .............. 204 .................0 .................0 ......1.600 ...... 1.631 FA ...... .................4,448 ............... 11,520 ....08/10/2021 ... ....08/12/2028 ...
68389X-CA-1 ..... ORACLE CORP ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 719,550 ...78.3374 .................556,196 ................ 710,000 .................556,196 .......... 43,850 .............(206) .................0 .................0 ......3.950 ...... 3.870 MS ...... .................7,479 ............... 28,045 ....01/24/2022 ... ....03/25/2051 ...
756109-AS-3 ..... REALTY INCOME CORP ........................................ ... ... .......  .......... .. 1.G FE .. ................. 406,032 ...94.9580 .................379,833 ................ 400,000 .................379,833 .......... 10,623 .......... (1,196) .................0 .................0 ......3.000 ...... 3.000 JJ ....... .................5,533 ............... 12,000 ....02/17/2022 ... ....01/15/2027 ...
302491-AX-3 ..... FMC CORP ..................................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 21,986 ...99.6280 .................. 21,918 ..................22,000 ..................21,918 .............. (69) .................1 .................0 .................0 ......5.650 ...... 5.658 MN ...... ................... 148 ................... 622 ....05/15/2023 ... ....05/18/2033 ...
68389X-CK-9 ..... ORACLE CORP ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 178,708 . 117.3670 .................206,566 ................ 176,000 .................206,566 .......... 16,688 .............. (33) .................0 .................0 ......6.900 ...... 6.775 MN ...... .................1,754 ............... 12,144 ....01/19/2023 ... ....11/09/2052 ...
7591EP-AT-7 ..... REGIONS FINANCIAL CORP ................................... ... ... .......  .......... .. 2.A FE .. ................. 698,215 ...85.7300 .................600,111 ................ 700,000 ................ 600,111 ........... 4,102 .............. 247 .................0 .................0 ......1.800 ......1.800 FA ...... .................4,865 ............... 12,600 ....08/09/2021 ... ....08/12/2028 ...
458140-CB-4 ..... INTEL CORP ................................................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 498,985 ...97.8570 .................489,285 ................ 500,000 .................499,007 .................0 ............... 16 .................0 .................0 ......4.900 ...... 4.913 FA ...... .................9,936 ............... 24,500 ....08/02/2022 ... ....08/05/2052 ...
69007T-AG-9 ..... OUTFRONT MEDIA CAPITAL LLC .............................. ... ... ....... 1,2 ....... .. 3.B FE .. .................. 15,000 . 105.1250 .................. 15,769 ..................15,000 ..................15,769 .............. 769 .................0 .................0 .................0 ......7.375 ...... 7.377 MN ...... ................... 126 ......................0 ....11/07/2023 ... ....02/15/2031 ...
76169X-AC-8 ..... REXFORD INDUSTRIAL REALT ................................ ... ... .......  .......... .. 2.A FE .. ................. 514,670 . 100.1760 .................520,918 .................520,000 .................520,918 ............5,557 .............. 691 .................0 .................0 ......5.000 ...... 5.000 JD ....... .................1,156 ............... 18,417 ....03/28/2023 ... ....06/15/2028 ...
30251B-AC-2 ..... FMR LLC ...................................................... ... ... ....... 1 ......... .. 1.E FE .. ................. 192,890 . 107.1880 .................207,945 .................194,000 .................207,945 ........... 8,485 ............... 27 .................0 .................0 ......6.500 ...... 6.544 JD ....... ................... 595 ............... 12,610 ....06/30/2010 ... ....12/14/2040 ...
69047Q-AC-6 ..... OVINTIV INC ................................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 142,778 . 103.3770 .................147,829 .................143,000 .................147,829 ............5,045 .................6 .................0 .................0 ......6.250 ...... 6.271 JJ ....... .................5,238 ......................0 ....05/16/2023 ... ....07/15/2033 ...
771367-CD-9 ..... ROCHESTER GAS + ELECTRIC ................................ ... ... .......  .......... .. 1.F FE .. ................. 764,341 ...94.3580 .................651,070 ................ 690,000 ................ 651,070 .......... 28,892 .........(11,400) .................0 .................0 ......3.100 ...... 3.100 JD ....... .................1,783 ............... 21,390 ....12/15/2020 ... ....06/01/2027 ...
45866F-AH-7 ..... INTERCONTINENTAL EXCHANGE INC .......................... ... ... ....... 1,2 ....... .. 1.G FE .. .............. 1,660,960 ...89.6021 .............. 1,568,037 ..............1,750,000 .............. 1,669,312 .................0 ........... 1,734 .................0 .................0 ......4.250 ...... 4.563 MS ...... ............... 20,660 ............... 74,375 ....11/08/2018 ... ....09/21/2048 ...
691205-AG-3 ..... BLUE OWL TECHNOLOGY FINANCE CORP ...................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 910,837 ...87.3564 .................803,679 .................920,000 .................803,679 .......... 44,586 ........... 1,604 .................0 .................0 ......2.500 ...... 2.693 JJ ....... ............... 10,606 ............... 23,000 ....06/07/2021 ... ....01/15/2027 ...
775109-CG-4 ..... ROGERS COMMUNICATIONS IN ................................. ... ... .......  .......... .. 2.C FE .. ................. 659,956 ...95.5070 .................630,345 ................ 660,000 .................630,345 .........(29,616) .................5 .................0 .................0 ......3.200 ...... 3.200 MS ...... .................6,219 ............... 10,560 ....03/07/2022 ... ....03/15/2027 ...
30303M-8N-5 ..... META PLATFORMS INC ........................................ ... ... ....... 1,2 ....... .. 1.E FE .. .................. 40,980 . 103.2120 .................. 42,317 ..................41,000 ..................42,317 ............1,335 .................2 .................0 .................0 ......4.950 ...... 4.956 MN ...... ................... 259 .................1,082 ....05/01/2023 ... ....05/15/2033 ...
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69121K-AF-1 ..... BLUE OWL CAPITAL CORP .................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 694,795 ...90.2759 .................635,542 ................ 704,000 .................635,542 .......... 52,505 ........... 1,068 .................0 .................0 ......2.625 ...... 2.949 JJ ....... .................8,521 ............... 17,693 ....10/18/2023 ... ....01/15/2027 ...
776743-AB-2 ..... ROPER TECHNOLOGIES INC ................................... ... ... .......  .......... .. 2.A FE .. ................. 331,329 ...98.0630 .................294,188 ................ 300,000 .................294,188 .......... 10,238 .......... (7,371) .................0 .................0 ......3.850 ...... 3.850 JD ....... ................... 513 ............... 11,550 ....09/20/2021 ... ....12/15/2025 ...
45866F-AU-8 ..... INTERCONTINENTAL EXCHANGE INC .......................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 498,675 ...98.3348 .................491,674 ................ 500,000 .................499,030 .................0 .............. 238 .................0 .................0 ......4.000 ...... 4.057 MS ...... .................5,889 ............... 20,000 ....05/12/2022 ... ....09/15/2027 ...
69121K-AG-9 ..... BLUE OWL CAPITAL CORP .................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 887,486 ...87.6175 .................823,605 .................940,000 .................823,605 .......... 69,258 ........... 5,181 .................0 .................0 ......2.875 ...... 4.031 JD ....... .................1,501 ............... 24,366 ....09/07/2023 ... ....06/11/2028 ...
776743-AM-8 ..... ROPER TECHNOLOGIES INC ................................... ... ... .......  .......... .. 2.B FE .. ................. 611,030 ...93.4830 .................570,249 ................ 610,000 .................570,249 .......... 23,433 .............(208) .................0 .................0 ......1.000 ......1.000 MS ...... .................1,796 ................ 6,100 ....08/18/2020 ... ....09/15/2025 ...
31620M-BY-1 ..... FIDELITY NATIONAL INFORMATION SERVICES I ............ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 310,360 . 102.1060 .................316,529 ................ 310,000 .................316,529 .......... 17,960 .............. (30) .................0 .................0 ......5.100 ...... 5.085 JJ ....... .................7,290 ............... 15,898 ....07/07/2022 ... ....07/15/2032 ...
693475-BS-3 ..... PNC FINANCIAL SERVICES GROUP INC ...................... ... ... ....... 2,5 ....... .. 1.G FE .. ................. 173,000 . 103.9540 .................179,840 ................ 173,000 .................179,840 ........... 6,840 .................0 .................0 .................0 ......5.939 ...... 5.940 FA ...... .................3,796 ......................0 ....08/15/2023 ... ....08/18/2034 ...
780082-AM-5 ..... ROYAL BANK OF CANADA ...................................... ... ... .......  .......... .. 1.A FE .. ................. 910,000 . 100.0220 .................910,203 ................ 910,000 .................910,203 ........... 3,819 .................0 .................0 .................0 ......4.784 ...... 4.784 JD ....... .................2,298 ............... 43,534 ....12/05/2022 ... ....12/12/2025 ...
45866F-AV-6 ..... INTERCONTINENTAL EXCHANGE INC .......................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 499,470 ...99.6500 .................498,250 ................ 500,000 .................499,590 .................0 ............... 65 .................0 .................0 ......4.350 ...... 4.367 JD ....... ................... 967 ............... 21,750 ....05/12/2022 ... ....06/15/2029 ...
69352P-AR-4 ..... PPL CAPITAL FUNDING INC .................................. ... ... .......  .......... .. 2.A FE .. ................. 693,910 ...96.8500 .................692,478 ................ 715,000 .................692,478 .......... (3,848) ........... 2,416 .................0 .................0 ......2.875 ...... 3.548 MS ...... .................6,053 ............... 11,477 ....07/10/2023 ... ....03/15/2028 ...
78016E-ZZ-3 ..... ROYAL BANK OF CANADA ...................................... ... ... .......  .......... .. 1.E FE .. ................. 749,160 ...91.5440 .................686,582 ................ 750,000 .................686,582 .......... 27,524 .............. 164 .................0 .................0 ......1.400 ...... 1.400 MN ...... .................1,721 ............... 10,500 ....10/04/2021 ... ....11/02/2026 ...
316773-CV-0 ..... FIFTH THIRD BANCORP ....................................... ... ... ....... 2 ......... .. 2.A FE .. ................. 407,034 ...95.8460 .................431,307 .................450,000 .................431,307 .......... 22,370 ........... 1,903 .................0 .................0 ......3.950 ...... 6.466 MS ...... .................5,283 ......................0 ....10/10/2023 ... ....03/14/2028 ...
694308-HL-4 ..... PACIFIC GAS AND ELECTRIC CO ............................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 444,618 ...78.4356 .................356,882 .................455,000 .................356,882 .......... 30,673 .............. 266 .................0 .................0 ......4.300 ...... 4.454 MS ...... .................5,761 ............... 19,565 ....10/05/2020 ... ....03/15/2045 ...
78016F-ZS-6 ..... ROYAL BANK OF CANADA ...................................... ... ... .......  .......... .. 1.E FE .. ................. 349,997 ...98.9100 .................346,184 .................350,000 .................346,184 ........... 5,196 .................0 .................0 .................0 ......4.240 ...... 4.240 FA ...... ................ 6,101 ............... 15,046 ....07/25/2022 ... ....08/03/2027 ...
459200-KN-0 ..... INTERNATIONAL BUSINESS MACHINES CORP ................. ... ... ....... 1,2 ....... .. 1.G FE .. ................. 499,915 ...87.8240 .................439,120 ................ 500,000 .................499,929 .................0 .................8 .................0 .................0 ......2.720 ...... 2.722 FA ...... .................5,364 ............... 13,600 ....02/02/2022 ... ....02/09/2032 ...
694308-JG-3 ..... PACIFIC GAS AND ELECTRIC CO ............................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 184,808 ...82.4890 .................152,605 ................ 185,000 .................152,605 ........... 9,048 ............... 17 .................0 .................0 ......2.500 ...... 2.511 FA ...... .................1,927 .................4,625 ....06/16/2020 ... ....02/01/2031 ...
78016F-ZT-4 ..... ROYAL BANK OF CANADA ...................................... ... ... .......  .......... .. 1.E FE .. ................. 479,856 . 100.2240 .................481,076 ................ 480,000 ................ 481,076 ........... 1,175 ............... 44 .................0 .................0 ......4.875 ...... 4.875 JJ ....... ............... 10,985 ............... 11,700 ....01/09/2023 ... ....01/12/2026 ...
316773-DK-3 ..... FIFTH THIRD BANCORP ....................................... ... ... ....... 1,2,5 .... .. 2.A FE .. .................. 57,000 . 104.1180 .................. 59,347 ..................57,000 .................. 59,347 ............2,347 .................0 .................0 .................0 ......6.339 ...... 6.342 JJ ....... .................1,546 ......................0 ....07/24/2023 ... ....07/27/2029 ...
694308-JT-5 ..... PACIFIC GAS AND ELECTRIC CO ............................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 389,173 ...86.8626 .................338,764 .................390,000 .................338,764 .......... 20,560 ............... 75 .................0 .................0 ......3.250 ...... 3.275 JD ....... .................1,056 ............... 12,675 ....03/08/2021 ... ....06/01/2031 ...
78016F-ZW-7 ..... ROYAL BANK OF CANADA ...................................... ... ... .......  .......... .. 1.E FE .. ................. 614,532 . 101.1600 .................617,076 ................ 610,000 ................ 617,076 ............3,321 .............(777) .................0 .................0 ......4.900 ...... 4.900 JJ ....... ............... 14,032 ............... 14,945 ....01/20/2023 ... ....01/12/2028 ...
459506-AP-6 ..... INTERNATIONAL FLAVORS & FRAGRANCES INC .............. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 102,185 ...87.6280 ..................87,628 ................ 100,000 .................101,290 .................0 .............(344) .................0 .................0 ......1.832 ...... 1.465 AO ...... ................... 387 .................1,832 ....05/14/2021 ... ....10/15/2027 ...
694308-KF-3 ..... PACIFIC GAS AND ELECTRIC CO ............................. ... ... ....... 1,2 ....... .. 2.C FE .. .................. 64,886 . 100.5852 .................. 65,380 ..................65,000 ..................65,380 ........... 1,181 ............... 21 .................0 .................0 ......5.450 ...... 5.490 JD ....... ................... 157 .................3,543 ....06/06/2022 ... ....06/15/2027 ...
78016F-ZZ-0 ..... ROYAL BANK OF CANADA ...................................... ... ... .......  .......... .. 1.E FE .. ................. 169,981 . 101.1830 .................172,010 ................ 170,000 ................ 172,010 ........... 2,026 .................3 .................0 .................0 ......5.200 ...... 5.200 JJ ....... .................3,953 ......................0 ....07/13/2023 ... ....07/20/2026 ...
337738-BD-9 ..... FISERV INC .................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ...................33,962 . 102.9860 .................. 35,015 ..................34,000 ..................35,015 ........... 1,047 .................6 .................0 .................0 ......5.450 ...... 5.476 MS ...... ................... 613 ................... 927 ....02/27/2023 ... ....03/02/2028 ...
695114-CR-7 ..... PACIFICORP ................................................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 121,719 ...99.4490 .................115,361 ................ 116,000 .................115,361 ........... 1,640 .............(413) .................0 .................0 ......3.600 ...... 3.261 AO ...... .................1,044 .................4,176 ....01/19/2023 ... ....04/01/2024 ...
78200J-AA-0 ..... RUSH OBLIGATED GROUP ...................................... ... ... .......  .......... .. 1.E FE .. ................. 417,447 ...95.1260 .................428,065 .................450,000 .................428,065 ........... 8,365 ............2,253 .................0 .................0 ......3.922 ...... 3.922 MN ...... .................2,255 .................8,825 ....06/22/2023 ... ....11/15/2029 ...
459506-AQ-4 ..... INTERNATIONAL FLAVORS & FRAGRANCES INC .............. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 929,996 ...82.6880 .................768,998 .................930,000 .................930,000 .................0 .................0 .................0 .................0 ......2.300 ...... 2.300 MN ...... .................3,565 ............... 21,390 ....05/14/2021 ... ....11/01/2030 ...
698900-AG-2 ..... OVINTIV INC ................................................. ... ... ....... 1 ......... .. 2.C FE .. ....................6,438 . 108.5140 ................... 5,426 ................... 5,000 ................... 5,426 .............. 283 .............(121) .................0 .................0 ......7.200 ...... 3.849 MN ...... .................... 60 ................... 360 ....04/22/2021 ... ....11/01/2031 ...
78355H-KT-5 ..... RYDER SYSTEM INC ........................................... ... ... .......  .......... .. 2.A FE .. ................. 669,002 ...94.0810 .................630,343 ................ 670,000 .................630,343 .......... 24,476 .............. 192 .................0 .................0 ......2.850 ...... 2.850 MS ...... .................6,365 ............... 19,095 ....02/22/2022 ... ....03/01/2027 ...
349553-AM-9 ..... FORTIS INC ................................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 29,901 ...94.9260 .................. 29,427 ..................31,000 .................. 29,427 .............. 542 .............. 129 .................0 .................0 ......3.055 ...... 3.528 AO ...... ................... 229 ................... 947 ....12/21/2017 ... ....10/04/2026 ...
71654Q-DD-1 ..... PETROLEOS MEXICANOS ....................................... ... ... C...... 1 ......... .. 4.A FE .. ...................55,925 ...71.1250 .................. 39,830 ..................56,000 ..................39,830 ........... 1,119 .................1 .................0 .................0 ......7.690 ......7.700 JJ ....... .................1,890 .................4,306 ....10/21/2020 ... ....01/23/2050 ...
78355H-KU-2 ..... RYDER SYSTEM INC ........................................... ... ... .......  .......... .. 2.A FE .. ................. 699,783 ...97.7800 .................684,460 ................ 700,000 .................684,460 .......... 13,000 ............... 40 .................0 .................0 ......4.300 ...... 4.300 JD ....... .................1,338 ............... 30,100 ....05/10/2022 ... ....06/15/2027 ...
459506-AS-0 ..... INTERNATIONAL FLAVORS & FRAGRANCES INC .............. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 249,999 ...68.2490 .................170,623 .................250,000 .................249,999 .................0 .................0 .................0 .................0 ......3.468 ...... 3.468 JD ....... ................... 723 ................ 8,670 ....06/01/2021 ... ....12/01/2050 ...
71654Q-DE-9 ..... PETROLEOS MEXICANOS ....................................... ... ... C...... 1 ......... .. 4.A FE .. .................. 57,642 ...79.3500 .................. 67,448 ..................85,000 ..................67,448 ........... 1,191 ........... 1,931 .................0 .................0 ......5.950 .....11.328 JJ ....... .................2,149 .................5,058 ....10/21/2020 ... ....01/28/2031 ...
785592-AS-5 ..... SABINE PASS LIQUEFACTION ................................ ... ... .......  .......... .. 2.A FE .. ................. 333,435 . 100.4710 .................341,602 .................340,000 .................341,602 ........... 6,419 ........... 1,397 .................0 .................0 ......5.000 ...... 5.000 MS ...... .................5,006 ............... 17,000 ....11/18/2022 ... ....03/15/2027 ...
350930-AA-1 ..... FOUNDRY JV HOLDCO LLC ..................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 197,526 . 102.7130 .................205,426 ................ 200,000 .................205,426 ........... 7,759 .............. 141 .................0 .................0 ......5.875 ...... 6.031 JJ ....... .................7,246 ......................0 ....05/10/2023 ... ....01/25/2034 ...
716973-AF-9 ..... PFIZER INVESTMENT ENTERPRISES PTE LTD ................ ... ... C...... 1,2 ....... .. 1.F FE .. ................. 157,780 ...99.6440 .................160,427 ................ 161,000 .................160,427 ............2,589 ............... 58 .................0 .................0 ......5.110 ...... 5.273 MN ...... ................... 960 .................4,114 ....05/16/2023 ... ....05/19/2043 ...
79585T-AF-0 ..... SALVATION ARMY ............................................. ... ... .......  .......... .. 1.D FE .. ................. 500,000 ...99.1090 .................495,544 ................ 500,000 .................495,544 ............7,939 .................0 .................0 .................0 ......3.518 ...... 3.518 MS ...... .................5,863 ............... 17,590 ....08/16/2018 ... ....09/01/2024 ...
460690-BQ-2 ..... INTERPUBLIC GROUP OF COMPANIES INC .................... ... ... ....... 1,2 ....... .. 2.B FE .. ...................92,129 ...94.6300 .................. 94,630 ................ 100,000 .................. 92,195 .................0 ............... 66 .................0 .................0 ......5.400 ......6.010 AO ...... .................1,350 .................2,700 ....08/01/2023 ... ....10/01/2048 ...
718172-CW-7 ..... PHILIP MORRIS INTERNATIONAL INC ........................ ... ... ....... 1,2 ....... .. 1.F FE .. ................. 149,871 . 104.8610 .................157,292 ................ 150,000 .................157,292 ........... 5,104 ............... 16 .................0 .................0 ......5.625 ...... 5.640 MN ...... .................1,031 .................8,438 ....11/15/2022 ... ....11/17/2029 ...
797440-CE-2 ..... SAN DIEGO G + E ............................................ ... ... .......  .......... .. 1.F FE .. ................. 706,947 . 102.1010 .................724,915 ................ 710,000 .................724,915 .......... 17,756 .............. 211 .................0 .................0 ......4.950 ...... 4.950 FA ...... ............... 13,668 ......................0 ....08/07/2023 ... ....08/15/2028 ...
35137L-AL-9 ..... FOX CORP ..................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 141,385 ...92.2560 .................115,320 .................125,000 .................115,320 ............6,325 .......... (1,754) .................0 .................0 ......3.500 ...... 1.903 AO ...... .................1,009 .................4,375 ....01/15/2021 ... ....04/08/2030 ...
71951Q-AC-6 ..... PHYSICIANS REALTY LP ...................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 226,521 ...82.2730 .................186,760 .................227,000 ................ 186,760 ............9,534 ............... 43 .................0 .................0 ......2.625 ...... 2.649 MN ...... ................... 993 .................5,959 ....10/07/2021 ... ....11/01/2031 ...
808513-CD-5 ..... CHARLES SCHWAB CORP ....................................... ... ... .......  .......... .. 1.F FE .. ................. 520,000 . 102.6620 .................533,844 .................520,000 .................533,844 .......... 13,844 .................0 .................0 .................0 ......5.643 ......1.000 MN ...... .................3,423 ............... 14,672 ....05/17/2023 ... ....05/19/2029 ...
460690-BS-8 ..... INTERPUBLIC GROUP OF COMPANIES INC .................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 498,915 ...76.2550 .................381,275 ................ 500,000 .................499,031 .................0 ............... 41 .................0 .................0 ......3.375 ...... 3.390 MS ...... .................5,625 ............... 16,875 ....02/23/2021 ... ....03/01/2041 ...
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72147K-AH-1 ..... PILGRIMS PRIDE CORP ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 519,853 ...84.5420 .................439,618 .................520,000 .................439,618 .......... 32,860 .................1 .................0 .................0 ......3.500 ...... 3.502 MS ...... ................ 6,067 ............... 18,200 ....07/01/2022 ... ....03/01/2032 ...
808513-CG-8 ..... CHARLES SCHWAB CORP ....................................... ... ... .......  .......... .. 1.F FE .. ................. 899,244 . 102.5860 .................923,270 ................ 900,000 .................923,270 .......... 23,944 ............... 83 .................0 .................0 ......5.875 ...... 5.875 FA ...... ............... 18,653 ......................0 ....08/22/2023 ... ....08/24/2026 ...
361448-AW-3 ..... GATX CORP .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 401,039 ...97.3340 .................360,136 ................ 370,000 .................360,136 .......... 15,364 .......... (7,538) .................0 .................0 ......3.250 ......1.168 MS ...... .................3,040 ............... 12,025 ....11/06/2020 ... ....03/30/2025 ...
72147K-AJ-7 ..... PILGRIMS PRIDE CORP ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ...................92,225 ...90.0000 .................. 85,500 ..................95,000 ..................85,500 ........... 4,577 .............. 136 .................0 .................0 ......4.250 ...... 4.537 AO ...... ................... 852 .................4,038 ....07/01/2022 ... ....04/15/2031 ...
816851-BN-8 ..... SEMPRA ........................................................ ... ... .......  .......... .. 2.B FE .. ................. 578,973 ...97.5790 .................565,956 ................ 580,000 .................565,956 ........... 9,016 .............. 336 .................0 .................0 ......3.300 ...... 3.300 AO ...... .................4,785 ............... 19,140 ....03/21/2022 ... ....04/01/2025 ...
465685-AR-6 ..... ITC HOLDINGS CORP .......................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 499,495 . 100.5420 .................502,710 ................ 500,000 .................499,613 .................0 ............... 92 .................0 .................0 ......4.950 ...... 4.973 MS ...... ................ 6,806 ............... 24,750 ....09/08/2022 ... ....09/22/2027 ...
72650R-BC-5 ..... PLAINS ALL AMERICAN PIPELINE LP ....................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 75,639 .. 80.0167 .................. 64,013 ..................80,000 ..................64,013 ........... 5,611 .............. 127 .................0 .................0 ......4.300 ...... 4.698 JJ ....... .................1,443 .................3,631 ....12/11/2020 ... ....01/31/2043 ...
817826-AC-4 ..... 7 ELEVEN INC ................................................ ... ... .......  .......... .. 2.B FE .. ................. 349,167 ...92.4600 .................323,609 .................350,000 .................323,609 .......... 16,638 .............. 166 .................0 .................0 ......0.950 ...... 0.950 FA ...... .................1,302 .................3,325 ....01/27/2021 ... ....02/10/2026 ...
361841-AH-2 ..... GLP CAPITAL LP ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 419,396 ...99.3820 .................372,683 .................375,000 .................372,683 .......... 13,289 .......... (8,508) .................0 .................0 ......5.375 ...... 2.913 AO ...... .................4,255 ............... 20,156 ....10/23/2020 ... ....04/15/2026 ...
72650R-BM-3 ..... PLAINS ALL AMERICAN PIPELINE LP ....................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 142,715 ...92.0670 .................131,656 .................143,000 .................131,656 ........... 7,640 ............... 25 .................0 .................0 ......3.550 ...... 3.572 JD ....... ................... 226 .................5,077 ....09/09/2019 ... ....12/15/2029 ...
824348-BR-6 ..... SHERWIN WILLIAMS CO ....................................... ... ... .......  .......... .. 2.B FE .. ................. 649,929 ...98.8230 .................642,347 ................ 650,000 .................642,347 ............3,129 ............... 23 .................0 .................0 ......4.250 ...... 4.250 FA ...... ............... 10,973 ............... 27,472 ....08/08/2022 ... ....08/08/2025 ...
46590X-AY-2 ..... JBS USA LUX SA ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. .............. 1,478,670 ...99.0590 .............. 1,485,885 ..............1,500,000 .............. 1,480,915 .................0 ........... 1,624 .................0 .................0 ......5.750 ...... 5.931 AO ...... ............... 21,563 ..............110,208 ....06/06/2022 ... ....04/01/2033 ...
72650R-BN-1 ..... PLAINS ALL AMERICAN PIPELINE LP ....................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 269,387 ...91.9490 .................252,860 .................275,000 .................252,860 ........... 9,907 .............. (21) .................0 .................0 ......3.800 ...... 4.144 MS ...... .................3,077 .................7,790 ....12/18/2023 ... ....09/15/2030 ...
828807-CW-5 ..... SIMON PROPERTY GROUP LP .................................. ... ... .......  .......... .. 1.G FE .. ................. 288,210 ...96.9010 .................290,703 ................ 300,000 .................290,703 .......... (1,004) ............3,498 .................0 .................0 ......3.300 ...... 3.300 JJ ....... .................4,565 .................4,950 ....01/26/2023 ... ....01/15/2026 ...
36264F-AK-7 ..... HALEON US CAPITAL LLC .................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 522,522 ...96.2160 .................529,188 .................550,000 .................529,188 ........... 1,790 ........... 4,876 .................0 .................0 ......3.375 ...... 4.764 MS ...... .................5,002 .................9,281 ....03/23/2023 ... ....03/24/2027 ...
74456Q-BL-9 ..... PUBLIC SERVICE ELECTRIC AND GAS CO .................... ... ... ....... 1,2 ....... .. 1.F FE .. .................. 76,860 ...97.5750 .................. 74,157 ..................76,000 ..................74,157 ........... 1,609 .............(204) .................0 .................0 ......3.000 ...... 2.725 MN ...... ................... 291 .................2,280 ....09/30/2019 ... ....05/15/2025 ...
84859D-AB-3 ..... SPIRE MISSOURI INC ........................................ ... ... .......  .......... .. 1.F FE .. ................. 750,000 ...99.8640 .................748,977 ................ 750,000 .................748,977 ............5,564 .................0 .................0 .................0 ......5.841 ......1.000 MJSD .... .................3,651 ............... 41,254 ....12/01/2021 ... ....12/02/2024 ...
46625H-HF-0 ..... JPMORGAN CHASE & CO ....................................... ... ... .......  .......... .. 1.F FE .. ...............1,017,225 . 114.4930 .................858,698 ................ 750,000 .................951,541 .................0 .........(10,255) .................0 .................0 ......6.400 ...... 3.934 MN ...... .................6,133 ............... 48,000 ....10/14/2016 ... ....05/15/2038 ...
747525-BJ-1 ..... QUALCOMM INC ................................................ ... ... ....... 1,2 ....... .. 1.F FE .. ................. 103,753 .. 77.7760 .................. 85,554 ................ 110,000 .................. 85,554 ............4,220 .............. 112 .................0 .................0 ......3.250 ...... 3.559 MN ...... ................... 407 .................3,575 ....01/30/2023 ... ....05/20/2050 ...
854502-AP-6 ..... STANLEY BLACK + DECKER I ................................ ... ... .......  .......... .. 2.A FE .. ................. 279,622 ...96.6340 .................270,575 ................ 280,000 .................270,575 ........... 5,377 .............. 126 .................0 .................0 ......2.300 ...... 2.300 FA ...... .................2,272 .................6,440 ....02/22/2022 ... ....02/24/2025 ...
36267V-AH-6 ..... GE HEALTHCARE TECHNOLOGIES INC ......................... ... ... ....... 1,2 ....... .. 2.B FE .. ...................99,998 . 105.0400 .................105,040 ................ 100,000 .................105,040 ............2,699 .................5 .................0 .................0 ......5.857 ...... 5.857 MS ...... .................1,725 .................4,767 ....11/09/2022 ... ....03/15/2030 ...
74762E-AF-9 ..... QUANTA SERVICES INC ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 167,434 ...87.7470 .................147,415 ................ 168,000 .................147,415 ............9,229 ............... 53 .................0 .................0 ......2.900 ...... 2.939 AO ...... .................1,218 .................4,872 ....09/17/2020 ... ....10/01/2030 ...
857477-BE-2 ..... STATE STREET CORP ......................................... ... ... .......  .......... .. 1.F FE .. ................. 220,000 ...97.4860 .................214,470 .................220,000 .................214,470 ........... 4,708 .................0 .................0 .................0 ......2.354 ......1.000 MN ...... ................... 863 .................5,179 ....10/29/2019 ... ....11/01/2025 ...
46625H-RY-8 ..... JPMORGAN CHASE & CO ....................................... ... ... ....... 1,2,5 .... .. 1.F FE .. .............. 3,360,000 ...96.5880 .............. 3,245,357 ..............3,360,000 ..............3,360,000 .................0 .................0 .................0 .................0 ......3.782 ...... 3.783 FA ...... ............... 52,948 .............. 127,075 ....01/25/2017 ... ....02/01/2028 ...
74841C-AA-9 ..... ROCKET MORTGAGE LLC ....................................... ... ... ....... 1,2 ....... .. 3.A FE .. ................. 466,536 ...90.5250 .................425,468 ................ 470,000 .................425,468 .......... 52,596 .............. 425 .................0 .................0 ......3.625 ...... 3.739 MS ...... .................5,679 ............... 17,038 ....05/13/2022 ... ....03/01/2029 ...
857477-BY-8 ..... STATE STREET CORP ......................................... ... ... .......  .......... .. 1.F FE .. ................. 310,000 . 103.8050 .................321,796 ................ 310,000 .................321,796 ........... 1,167 .................0 .................0 .................0 ......5.820 ......1.000 MN ...... .................2,857 ............... 18,042 ....11/01/2022 ... ....11/04/2028 ...
369604-BF-9 ..... GENERAL ELECTRIC CO ....................................... ... ... ....... 1 ......... .. 2.B FE .. .................. 23,677 ...83.9920 ..................17,638 ..................21,000 ..................17,638 ........... 1,099 .............. (95) .................0 .................0 ......4.125 ...... 3.273 AO ...... ................... 197 ................... 866 ....01/12/2022 ... ....10/09/2042 ...
74841C-AB-7 ..... ROCKET MORTGAGE LLC ....................................... ... ... ....... 1,2 ....... .. 3.A FE .. ...............1,692,212 ...87.8730 .............. 1,493,841 ..............1,700,000 .............. 1,493,841 .........182,774 .............. 864 .................0 .................0 ......3.875 ...... 3.942 MS ...... ............... 21,958 ............... 65,875 ....06/14/2022 ... ....03/01/2031 ...
857477-CF-8 ..... STATE STREET CORP ......................................... ... ... .......  .......... .. 1.E FE .. ................. 840,000 . 103.4720 .................869,161 ................ 840,000 ................ 869,161 .......... 29,161 .................0 .................0 .................0 ......5.684 ......1.000 MN ...... .................5,305 ......................0 ....11/16/2023 ... ....11/21/2029 ...
46647P-AF-3 ..... JPMORGAN CHASE & CO ....................................... ... ... ....... 1,2,5 .... .. 1.F FE .. .............. 1,077,000 ...95.4350 .............. 1,027,835 ..............1,077,000 ..............1,077,000 .................0 .................0 .................0 .................0 ......3.540 ...... 3.540 MN ...... .................6,354 ............... 38,126 ....04/18/2017 ... ....05/01/2028 ...
750098-AB-1 ..... RACKSPACE TECHNOLOGY GLOBAL INC ....................... ... ... ....... 1,2 ....... .. 5.A FE .. ................. 225,003 ...40.1610 .................. 90,362 .................225,000 ..................90,362 .........(40,390) .................0 .................0 .................0 ......3.500 ...... 3.500 FA ...... .................2,975 .................7,875 ....02/05/2021 ... ....02/15/2028 ...
86562M-CA-6 ..... SUMITOMO MITSUI FINL GRP ................................ ... ... .......  .......... .. 1.G FE .. ...............1,415,624 ...94.6510 .............. 1,325,109 ..............1,400,000 .............. 1,325,109 .......... 52,304 .......... (3,884) .................0 .................0 ......1.474 ...... 1.474 JJ ....... .................9,917 ............... 20,636 ....06/28/2021 ... ....07/08/2025 ...
369604-BH-5 ..... GENERAL ELECTRIC CO ....................................... ... ... ....... 1 ......... .. 2.B FE .. .................. 33,811 ...92.7850 .................. 35,258 ..................38,000 .................. 35,258 ........... 2,477 .............. 111 .................0 .................0 ......4.500 ...... 5.375 MS ...... ................... 523 ................ 1,710 ....11/23/2022 ... ....03/11/2044 ...
753272-AA-1 ..... RAND PARENT LLC ............................................ ... ... ....... 1,2 ....... .. 3.A FE .. .................. 40,867 ...95.7500 .................. 43,088 ..................45,000 ..................43,088 ........... 2,090 .............. 131 .................0 .................0 ......8.500 .....10.503 FA ...... .................1,445 ................... 420 ....11/17/2023 ... ....02/15/2030 ...
86562M-DG-2 ..... SUMITOMO MITSUI FINL GRP ................................ ... ... .......  .......... .. 1.G FE .. ................. 930,000 . 103.6540 .................963,981 .................930,000 .................963,981 .......... 33,981 .................0 .................0 .................0 ......5.716 ...... 5.716 MS ...... ............... 15,800 ......................0 ....09/05/2023 ... ....09/14/2028 ...
46647P-DK-9 ..... JPMORGAN CHASE & CO ....................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 500,000 . 103.4700 .................517,350 ................ 500,000 ................ 500,000 .................0 .................0 .................0 .................0 ......5.717 ...... 5.717 MS ...... .................8,496 ............... 28,585 ....09/07/2022 ... ....09/14/2033 ...
75513E-CN-9 ..... RTX CORP ..................................................... ... ... ....... 1,2 ....... .. 2.A FE .. .................. 64,112 ...83.5125 ..................70,986 ..................85,000 ..................70,986 ............6,545 .............. 329 .................0 .................0 ......2.375 ......6.178 MS ...... ................... 594 ......................0 ....10/31/2023 ... ....03/15/2032 ...
87264A-BR-5 ..... T MOBILE USA INC ........................................... ... ... .......  .......... .. 2.B FE .. ................. 223,733 ...94.7540 .................227,409 .................240,000 .................227,409 .............(126) ........... 3,802 .................0 .................0 ......2.250 ...... 2.250 FA ...... .................2,040 .................2,700 ....04/20/2023 ... ....02/15/2026 ...
370334-CT-9 ..... GENERAL MILLS INC ......................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 94,807 . 101.3800 .................. 96,311 ..................95,000 ..................96,311 ............1,492 ............... 12 .................0 .................0 ......4.950 ...... 4.976 MS ...... .................1,202 .................2,351 ....03/27/2023 ... ....03/29/2033 ...
75513E-CR-0 ..... RTX CORP ..................................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 680,822 . 101.9730 .................749,502 .................735,000 .................749,502 .......... 67,912 .............. 767 .................0 .................0 ......5.150 ...... 6.202 FA ...... ............... 13,038 ......................0 ....10/31/2023 ... ....02/27/2033 ...
87264A-BU-8 ..... T MOBILE USA INC ........................................... ... ... .......  .......... .. 2.B FE .. ................. 440,691 ...95.1100 .................447,017 ................ 470,000 .................447,017 .............(145) ........... 6,471 .................0 .................0 ......2.625 ...... 2.625 AO ...... .................2,605 .................6,169 ....04/19/2023 ... ....04/15/2026 ...
46817M-AL-1 ..... JACKSON FINANCIAL INC .................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 206,350 ...84.1670 .................210,418 .................250,000 .................209,323 .................0 ............2,973 .................0 .................0 ......3.125 ...... 5.715 MN ...... ................... 825 .................7,813 ....04/04/2023 ... ....11/23/2031 ...
75513E-CW-9 ..... RTX CORP ..................................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 439,173 . 108.2861 .................476,459 .................440,000 .................476,459 .......... 37,294 ............... (8) .................0 .................0 ......6.100 ...... 6.126 MS ...... .................3,951 ......................0 ....11/06/2023 ... ....03/15/2034 ...
87264A-DA-0 ..... T MOBILE USA INC ........................................... ... ... .......  .......... .. 2.B FE .. ................. 309,346 . 100.9080 .................312,814 ................ 310,000 .................312,814 ............3,395 ............... 73 .................0 .................0 ......4.800 ...... 4.800 JJ ....... ................ 6,861 .................2,645 ....05/08/2023 ... ....07/15/2028 ...
37045V-AF-7 ..... GENERAL MOTORS CO .......................................... ... ... ....... 1 ......... .. 2.B FE .. .................. 47,486 . 102.0120 .................. 45,905 ..................45,000 .................. 45,905 ........... 4,360 .............. (58) .................0 .................0 ......6.250 ...... 5.828 AO ...... ................... 695 .................2,813 ....07/31/2018 ... ....10/02/2043 ...
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756109-BT-0 ..... REALTY INCOME CORP ........................................ ... ... ....... 1,2 ....... .. 1.G FE .. ................. 160,753 ...99.8450 .................163,746 ................ 164,000 .................163,746 ........... 2,783 .............. 210 .................0 .................0 ......4.900 ...... 5.148 JJ ....... .................5,737 ......................0 ....04/05/2023 ... ....07/15/2033 ...
872882-AE-5 ..... TSMC GLOBAL LTD ............................................ ... ... .......  .......... .. 1.D FE .. ................. 488,490 ...92.9480 .................455,447 .................490,000 .................455,447 .......... 46,051 .............. 211 .................0 .................0 ......0.750 ...... 0.750 MS ...... ................... 949 .................3,675 ....09/23/2020 ... ....09/28/2025 ...
46817M-AR-8 ..... JACKSON FINANCIAL INC .................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 250,000 ...99.8090 .................249,523 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......5.170 ...... 5.170 JD ....... ................... 826 ............... 12,925 ....06/02/2022 ... ....06/08/2027 ...
75884R-AX-1 ..... REGENCY CENTERS LP ........................................ ... ... ....... 1,2 ....... .. 2.A FE .. ................. 314,487 ...95.8381 .................301,890 .................315,000 .................301,890 .......... 10,186 ............... 51 .................0 .................0 ......4.125 ...... 4.145 MS ...... .................3,826 ............... 12,994 ....02/28/2018 ... ....03/15/2028 ...
872898-AA-9 ..... TSMC ARIZONA CORP .......................................... ... ... .......  .......... .. 1.D FE .. ................. 299,928 ...92.0670 .................276,202 ................ 300,000 .................276,202 ........... 8,191 ............... 14 .................0 .................0 ......1.750 ...... 1.750 AO ...... ................... 963 .................5,250 ....10/20/2021 ... ....10/25/2026 ...
37045X-DW-3 ..... GENERAL MOTORS FINANCIAL COMPANY INC ................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 104,882 ...99.7750 .................104,764 ................ 105,000 .................104,764 ............3,029 ............... 24 .................0 .................0 ......5.000 ...... 5.028 AO ...... .................1,196 .................5,250 ....06/06/2022 ... ....04/09/2027 ...
759509-AG-7 ..... RELIANCE STEEL & ALUMINUM CO ........................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 104,708 ...84.9472 .................. 89,195 ................ 105,000 ..................89,195 ........... 6,128 ............... 28 .................0 .................0 ......2.150 ...... 2.181 FA ...... ................... 853 .................2,258 ....07/28/2020 ... ....08/15/2030 ...
874054-AF-6 ..... TAKE TWO INTERACTIVE SOF ................................ ... ... .......  .......... .. 2.B FE .. ................. 289,878 ...97.8770 .................283,842 .................290,000 .................283,842 ............4,512 ............... 40 .................0 .................0 ......3.550 ...... 3.550 AO ...... .................2,202 ............... 10,295 ....04/07/2022 ... ....04/14/2025 ...
46849L-TC-5 ..... JACKSON NATIONAL LIFE GLOBAL FUNDING ................. ... ... .......  .......... .. 1.F FE .. ...............2,252,080 ...97.1260 .............. 1,942,520 ..............2,000,000 .............. 2,079,971 .................0 .........(54,702) .................0 .................0 ......3.875 ...... 1.074 JD ....... .................4,306 ............... 77,500 ....10/22/2020 ... ....06/11/2025 ...
77313L-AA-1 ..... ROCKET MORTGAGE LLC ....................................... ... ... ....... 1,2 ....... .. 3.A FE .. ................. 391,402 ...92.7694 .................375,716 .................405,000 .................375,716 .......... 25,334 ........... 2,875 .................0 .................0 ......2.875 ...... 3.703 AO ...... .................2,458 ............... 11,644 ....06/13/2022 ... ....10/15/2026 ...
89114T-ZD-7 ..... TORONTO DOMINION BANK .................................... ... ... .......  .......... .. 1.E FE .. ...............1,333,500 ...91.8420 .............. 1,377,625 ..............1,500,000 .............. 1,377,625 ............2,153 .......... 41,972 .................0 .................0 ......1.200 ...... 1.200 JD ....... .................1,400 ............... 18,000 ....02/09/2023 ... ....06/03/2026 ...
37331N-AJ-0 ..... GEORGIA-PACIFIC LLC ....................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 232,578 ...94.6280 .................236,570 .................250,000 .................236,570 ............2,943 ............5,279 .................0 .................0 ......1.750 ...... 4.089 MS ...... ................ 1,106 .................4,375 ....07/13/2022 ... ....09/30/2025 ...
77313L-AB-9 ..... ROCKET MORTGAGE LLC ....................................... ... ... ....... 1,2 ....... .. 3.A FE .. ................. 950,456 ...84.8482 .................814,543 ................ 960,000 .................814,543 .......... 94,225 .............. 637 .................0 .................0 ......4.000 ...... 4.104 AO ...... ................ 8,107 ............... 38,400 ....06/16/2022 ... ....10/15/2033 ...
89114T-ZT-2 ..... TORONTO DOMINION BANK .................................... ... ... .......  .......... .. 1.E FE .. ...............1,387,234 ...94.4770 .............. 1,313,227 ..............1,390,000 .............. 1,313,227 .......... 36,088 .............. 534 .................0 .................0 ......2.800 ...... 2.800 MS ...... ............... 12,000 ............... 38,920 ....03/07/2022 ... ....03/10/2027 ...
46849L-TL-5 ..... JACKSON NATIONAL LIFE GLOBAL FUNDING ................. ... ... .......  .......... .. 1.F FE .. ................. 275,760 ...86.8490 .................217,123 .................250,000 .................267,206 .................0 .......... (2,974) .................0 .................0 ......3.050 ...... 1.726 JD ....... ................... 212 .................7,625 ....01/27/2021 ... ....06/21/2029 ...
780153-BG-6 ..... ROYAL CARIBBEAN CRUISES LTD ............................. ... ... ....... 1,2 ....... .. 4.A FE .. ................. 411,260 ...98.5000 .................408,775 .................415,000 .................408,775 .......... 73,168 .............. 156 .................0 .................0 ......5.500 ...... 5.722 AO ...... .................5,706 ............... 20,625 ....10/16/2023 ... ....04/01/2028 ...
89788M-AG-7 ..... TRUIST FINANCIAL CORP .................................... ... ... .......  .......... .. 1.G FE .. .............. 1,120,000 ...96.3590 .............. 1,079,225 ..............1,120,000 .............. 1,079,225 ........... 8,646 .................0 .................0 .................0 ......4.123 ......1.000 JD ....... .................3,207 ............... 46,178 ....06/01/2022 ... ....06/06/2028 ...
375558-BM-4 ..... GILEAD SCIENCES INC ....................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 514,976 ...95.3540 .................524,447 .................550,000 .................524,447 ........... 3,070 ........... 6,401 .................0 .................0 ......2.950 ...... 4.741 MS ...... .................5,408 .................8,113 ....03/21/2023 ... ....03/01/2027 ...
78081B-AK-9 ..... ROYALTY PHARMA PLC ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 209,598 ...84.0490 .................179,865 .................214,000 .................179,865 .......... 11,584 .............. 453 .................0 .................0 ......2.200 ...... 2.454 MS ...... .................1,556 .................4,708 ....08/03/2021 ... ....09/02/2030 ...
902133-AU-1 ..... TYCO ELECTRONICS GROUP S ................................. ... ... .......  .......... .. 1.G FE .. ................. 287,754 ...95.3290 .................285,988 ................ 300,000 .................285,988 .......... 23,778 ........... 1,974 .................0 .................0 ......3.125 ...... 3.125 FA ...... .................3,542 .................9,375 ....07/21/2022 ... ....08/15/2027 ...
46849L-UV-1 ..... JACKSON NATIONAL LIFE GLOBAL FUNDING ................. ... ... .......  .......... .. 1.F FE .. ................. 482,067 ...95.8650 .................479,325 ................ 500,000 .................491,743 .................0 ........... 7,625 .................0 .................0 ......1.750 ...... 3.389 JJ ....... .................4,108 .................8,750 ....09/15/2022 ... ....01/12/2025 ...
78392B-AE-7 ..... SK HYNIX INC ................................................ ... ... C......  .......... .. 2.C FE .. ................. 199,022 . 103.3828 .................206,766 ................ 200,000 ................ 206,766 ........... 7,580 .............. 164 .................0 .................0 ......6.375 ...... 6.491 JJ ....... ............... 12,183 ......................0 ....01/10/2023 ... ....01/17/2028 ...
902613-AC-2 ..... UBS GROUP AG ................................................ ... ... .......  .......... .. 1.G FE .. ................. 399,532 ...91.7230 .................366,893 ................ 400,000 .................366,893 .......... 16,125 ............... 84 .................0 .................0 ......1.364 ......1.000 JJ ....... .................2,288 .................5,456 ....08/04/2021 ... ....01/30/2027 ...
378272-BG-2 ..... GLENCORE FUNDING LLC ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. .................. 73,832 ...84.8510 .................. 62,790 ..................74,000 ..................62,790 ............3,825 ............... 15 .................0 .................0 ......2.625 ...... 2.651 MS ...... ................... 529 .................1,943 ....09/15/2021 ... ....09/23/2031 ...
78448T-AH-5 ..... SMBC AVIATION CAPITAL FINANCE DAC ..................... ... ... C...... 1,2 ....... .. 2.A FE .. ................. 319,459 . 100.5656 .................321,810 .................320,000 .................321,810 ........... 2,287 ............... 64 .................0 .................0 ......5.450 ...... 5.489 MN ...... .................2,810 .................8,720 ....04/26/2023 ... ....05/03/2028 ...
902613-AH-1 ..... UBS GROUP AG ................................................ ... ... .......  .......... .. 1.G FE .. ................. 796,139 ...90.3940 .................754,787 .................835,000 .................754,787 .......... 28,669 ........... 6,804 .................0 .................0 ......1.494 ......1.000 FA ...... .................4,886 ............... 12,475 ....01/27/2022 ... ....08/10/2027 ...
47102X-AJ-4 ..... JANUS HENDERSON US (HOLDINGS) INC ..................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 271,428 ...98.8690 .................247,173 .................250,000 .................255,516 .................0 .......... (3,978) .................0 .................0 ......4.875 ...... 3.176 FA ...... .................5,078 ............... 12,188 ....10/11/2019 ... ....08/01/2025 ...
785592-AU-0 ..... SABINE PASS LIQUEFACTION LLC ........................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 117,238 ...97.8900 .................116,489 ................ 119,000 .................116,489 ............4,449 .............. 184 .................0 .................0 ......4.200 ...... 4.393 MS ...... .................1,472 .................4,998 ....10/11/2018 ... ....03/15/2028 ...
902613-AM-0 ..... UBS GROUP AG ................................................ ... ... .......  .......... .. 1.G FE .. ................. 200,000 ...98.4950 .................196,990 ................ 200,000 .................196,990 ........... 1,369 .................0 .................0 .................0 ......4.488 ......1.000 MN ...... .................1,222 .................8,976 ....05/03/2022 ... ....05/12/2026 ...
37940X-AA-0 ..... GLOBAL PAYMENTS INC ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 397,624 ...96.8990 .................363,371 .................375,000 .................363,371 .......... 15,957 .......... (5,401) .................0 .................0 ......2.650 ...... 1.179 FA ...... .................3,754 .................9,938 ....10/23/2020 ... ....02/15/2025 ...
80282K-AZ-9 ..... SANTANDER HOLDINGS USA INC .............................. ... ... ....... 1,2 ....... .. 2.A FE .. .............. 1,074,906 ...94.2904 .................971,191 ..............1,030,000 .................971,191 .......... 24,455 .......... (6,917) .................0 .................0 ......3.244 ...... 2.513 AO ...... .................7,982 ............... 33,413 ....02/04/2020 ... ....10/05/2026 ...
902613-AS-7 ..... UBS GROUP AG ................................................ ... ... .......  .......... .. 1.G FE .. ................. 610,000 ...98.6150 .................601,550 ................ 610,000 .................601,550 .......... 11,279 .................0 .................0 .................0 ......4.703 ...... 4.703 FA ...... ............... 11,635 ............... 28,688 ....08/01/2022 ... ....08/05/2027 ...
47233J-AG-3 ..... JEFFERIES FINANCIAL GROUP INC .......................... ... ... ....... 1 ......... .. 2.B FE .. ................. 415,947 ...99.5950 .................348,583 .................350,000 .................384,343 .................0 .........(10,961) .................0 .................0 ......4.850 ...... 1.532 JJ ....... .................7,827 ............... 16,975 ....01/26/2021 ... ....01/15/2027 ...
806851-AK-7 ..... SCHLUMBERGER HOLDINGS CORP .............................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 205,660 ...97.0840 .................199,022 .................205,000 .................199,022 ........... 8,099 .............. (74) .................0 .................0 ......3.900 ...... 3.857 MN ...... ................... 977 .................7,995 ....04/11/2019 ... ....05/17/2028 ...
902613-AX-6 ..... UBS GROUP AG ................................................ ... ... .......  .......... .. 1.G FE .. ................. 521,186 ...97.9820 .................489,911 ................ 500,000 .................489,911 .........(24,751) .......... (6,524) .................0 .................0 ......3.750 ...... 3.750 MS ...... .................4,948 .................9,375 ....07/21/2020 ... ....03/26/2025 ...
37940X-AB-8 ..... GLOBAL PAYMENTS INC ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 306,389 ...90.6290 .................258,293 .................285,000 .................258,293 .......... 18,674 .......... (2,646) .................0 .................0 ......3.200 ...... 2.142 FA ...... .................3,445 .................9,120 ....08/18/2021 ... ....08/15/2029 ...
808513-CE-3 ..... CHARLES SCHWAB CORP ....................................... ... ... ....... 1,2,5 .... .. 1.F FE .. ................. 303,457 . 103.2250 .................312,772 .................303,000 .................312,772 ............9,336 .............. (21) .................0 .................0 ......5.853 ...... 5.834 MN ...... .................2,069 ................ 8,867 ....05/17/2023 ... ....05/19/2034 ...
91159H-JC-5 ..... US BANCORP ................................................... ... ... .......  .......... .. 1.G FE .. ................. 490,000 ...91.9600 .................450,605 .................490,000 .................450,605 .......... 10,527 .................0 .................0 .................0 ......2.215 ......1.000 JJ ....... .................4,643 ............... 10,854 ....01/20/2022 ... ....01/27/2028 ...
478160-BV-5 ..... JOHNSON & JOHNSON .......................................... ... ... ....... 1,2 ....... .. 1.A FE .. .............. 3,061,860 ...87.4880 .............. 2,624,640 ..............3,000,000 .............. 3,051,222 .................0 .......... (1,539) .................0 .................0 ......3.700 ...... 3.586 MS ...... ............... 37,000 ..............111,000 ....03/15/2016 ... ....03/01/2046 ...
80874Y-BC-3 ..... LIGHT AND WONDER INTERNATIONAL INC .................... ... ... ....... 1,2 ....... .. 4.C FE .. ...................59,563 . 100.6250 .................. 60,375 ..................60,000 ..................60,375 .............. 780 ............... 32 .................0 .................0 ......7.000 ...... 7.183 MN ...... ................... 537 .................2,100 ....10/04/2023 ... ....05/15/2028 ...
91159H-JF-8 ..... US BANCORP ................................................... ... ... .......  .......... .. 1.G FE .. .............. 1,130,000 ...98.5960 .............. 1,114,133 ..............1,130,000 .............. 1,114,133 .......... 10,699 .................0 .................0 .................0 ......4.548 ......1.000 JJ ....... ............... 22,698 ............... 51,392 ....07/19/2022 ... ....07/22/2028 ...
37959G-AD-9 ..... GLOBAL ATLANTIC (FIN) CO ................................ ... ... ....... 1,2 ....... .. 2.B FE .. .................. 60,735 . 110.8260 ..................67,604 ..................61,000 ..................67,604 ........... 6,860 .................9 .................0 .................0 ......7.950 ...... 8.014 JD ....... ................... 216 .................2,425 ....08/17/2023 ... ....06/15/2033 ...
81180W-BC-4 ..... SEAGATE HDD CAYMAN ........................................ ... ... C...... 1,2 ....... .. 3.B FE .. ....................8,766 ...92.0000 ................... 9,200 ..................10,000 ................... 9,200 .............. 771 .............. 152 .................0 .................0 ......4.091 ...... 6.318 JD ....... .....................34 ................... 409 ....06/28/2022 ... ....06/01/2029 ...
91159H-JP-6 ..... US BANCORP ................................................... ... ... .......  .......... .. 1.F FE .. ................. 640,000 . 104.4310 .................668,361 ................ 640,000 ................ 668,361 .......... 28,361 .................0 .................0 .................0 ......6.787 ......1.000 AO ...... .................7,843 ......................0 ....10/19/2023 ... ....10/26/2027 ...
478160-BY-9 ..... JOHNSON & JOHNSON .......................................... ... ... ....... 1,2 ....... .. 1.A FE .. ................. 619,949 ...96.1750 .................603,979 ................ 628,000 .................625,951 .................0 .............. 907 .................0 .................0 ......2.450 ...... 2.606 MS ...... .................5,129 ............... 15,386 ....11/10/2016 ... ....03/01/2026 ...
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81180W-BM-2 ..... SEAGATE HDD CAYMAN ........................................ ... ... C...... 1,2 ....... .. 3.C FE .. ....................7,963 . 114.5000 ................... 8,759 ................... 7,650 ................... 8,759 .............. 384 .............. (15) .................0 .................0 ......9.625 ...... 8.988 JD ....... .................... 61 ................... 738 ....07/12/2022 ... ....12/01/2032 ...
92343V-DY-7 ..... VERIZON COMMUNICATIONS ................................... ... ... .......  .......... .. 2.A FE .. ................. 685,235 ...98.6010 .................648,796 ................ 658,000 .................648,796 .......... 50,928 .......... (3,382) .................0 .................0 ......4.125 ...... 4.125 MS ...... .................7,917 ............... 20,440 ....03/30/2022 ... ....03/16/2027 ...
38141G-CU-6 ..... GOLDMAN SACHS GROUP INC .................................. ... ... ....... 1 ......... .. 2.A FE .. ................. 300,412 . 109.8420 .................241,652 .................220,000 .................241,652 .......... 20,110 .......... (6,353) .................0 .................0 ......6.125 ...... 2.452 FA ...... .................5,091 ............... 13,475 ....08/19/2021 ... ....02/15/2033 ...
81728U-AA-2 ..... SENSATA TECHNOLOGIES INC ................................. ... ... ....... 2 ......... .. 3.B FE .. ................. 142,135 ...92.7460 .................129,844 ................ 140,000 .................129,844 ........... 8,174 .............(201) .................0 .................0 ......4.375 ...... 4.186 FA ...... .................2,314 .................6,125 ....12/12/2019 ... ....02/15/2030 ...
928668-BE-1 ..... VOLKSWAGEN GROUP AMERICA ................................ ... ... .......  .......... .. 2.A FE .. ................. 212,550 ...97.3770 .................194,754 ................ 200,000 .................194,754 ........... 7,184 .......... (3,568) .................0 .................0 ......3.350 ...... 3.350 MN ...... ................... 893 ................ 6,700 ....11/08/2021 ... ....05/13/2025 ...
478160-CT-9 ..... JOHNSON & JOHNSON .......................................... ... ... ....... 1,2 ....... .. 1.A FE .. ................. 439,280 ...64.2420 .................321,210 ................ 500,000 .................441,646 .................0 .............. 868 .................0 .................0 ......2.450 ...... 2.975 MS ...... .................4,083 ............... 12,250 ....03/11/2021 ... ....09/01/2060 ...
81728U-AB-0 ..... SENSATA TECHNOLOGIES INC ................................. ... ... ....... 1,2 ....... .. 3.B FE .. ................. 134,394 ...87.5000 .................144,375 ................ 165,000 .................144,375 ............9,059 .............. 922 .................0 .................0 ......3.750 ...... 6.996 FA ...... .................2,338 ................... 563 ....11/09/2023 ... ....02/15/2031 ...
928668-BR-2 ..... VOLKSWAGEN GROUP AMERICA ................................ ... ... .......  .......... .. 2.A FE .. ................. 499,775 ...97.9470 .................489,735 ................ 500,000 .................489,735 ........... 5,388 ............... 74 .................0 .................0 ......3.950 ...... 3.950 JD ....... .................1,372 ............... 19,750 ....05/31/2022 ... ....06/06/2025 ...
38141G-WB-6 ..... GOLDMAN SACHS GROUP INC .................................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 185,087 ...97.2520 .................170,191 ................ 175,000 ................ 170,191 ........... 6,048 .......... (2,478) .................0 .................0 ......3.850 ...... 2.338 JJ ....... .................2,901 .................6,738 ....01/18/2022 ... ....01/26/2027 ...
817826-AE-0 ..... 7-ELEVEN INC ................................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 237,869 ...81.2730 .................193,430 .................238,000 .................193,430 .......... 11,659 ............... 12 .................0 .................0 ......1.800 ......1.806 FA ...... ................ 1,678 .................4,599 ....01/27/2021 ... ....02/10/2031 ...
928668-BV-3 ..... VOLKSWAGEN GROUP AMERICA ................................ ... ... .......  .......... .. 2.A FE .. ................. 539,762 . 101.4590 .................547,878 .................540,000 .................547,878 ........... 8,093 ............... 22 .................0 .................0 ......5.700 ...... 5.700 MS ...... .................9,320 ......................0 ....09/05/2023 ... ....09/12/2026 ...
48252A-AA-9 ..... KKR GROUP FINANCE CO VI LLC ............................. ... ... ....... 1,2 ....... .. 1.F FE .. ...............2,457,976 ...93.8190 .............. 2,223,510 ..............2,370,000 .............. 2,431,833 .................0 .........(11,187) .................0 .................0 ......3.750 ...... 3.189 JJ ....... ............... 44,438 ............... 88,875 ....07/20/2021 ... ....07/01/2029 ...
822582-BX-9 ..... SHELL INTERNATIONAL FINANCE BV ......................... ... ... C...... 1 ......... .. 1.D FE .. ................. 179,807 ...95.1880 .................174,194 ................ 183,000 .................174,194 ............3,964 .............. 371 .................0 .................0 ......2.500 ...... 2.724 MS ...... .................1,385 .................4,575 ....10/11/2018 ... ....09/12/2026 ...
929160-AT-6 ..... VULCAN MATERIALS CO ....................................... ... ... .......  .......... .. 2.B FE .. ................. 290,373 ...96.9600 .................290,881 ................ 300,000 .................290,881 .............. 433 ............... 75 .................0 .................0 ......3.900 ...... 3.900 AO ...... .................2,925 ......................0 ....12/20/2023 ... ....04/01/2027 ...
38141G-XE-9 ..... GOLDMAN SACHS GROUP INC .................................. ... ... ....... 1 ......... .. 1.F FE .. ................. 127,666 ...99.6880 .................125,607 ................ 126,000 .................125,607 ........... 2,162 .............(374) .................0 .................0 ......3.625 ...... 3.332 FA ...... .................1,662 .................4,568 ....04/15/2019 ... ....02/20/2024 ...
822582-BY-7 ..... SHELL INTERNATIONAL FINANCE BV ......................... ... ... C...... 1 ......... .. 1.D FE .. ................. 107,671 ...83.0940 .................. 90,572 ................ 109,000 ..................90,572 ............3,962 ............... 31 .................0 .................0 ......3.750 ...... 3.820 MS ...... .................1,238 .................4,088 ....10/11/2018 ... ....09/12/2046 ...
92939U-AH-9 ...... WEC ENERGY GROUP INC ...................................... ... ... .......  .......... .. 2.A FE .. ................. 429,690 ...99.8110 .................429,187 .................430,000 .................429,187 .......... (1,235) ............... 99 .................0 .................0 ......5.000 ...... 5.000 MS ...... .................5,614 ............... 21,500 ....09/22/2022 ... ....09/27/2025 ...
48252D-AA-3 ..... KKR GROUP FINANCE CO VII LLC ........................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 251,858 ...71.6440 .................179,110 .................250,000 .................251,753 .................0 .............. (41) .................0 .................0 ......3.625 ...... 3.583 FA ...... .................3,172 .................9,063 ....03/24/2021 ... ....02/25/2050 ...
828807-DW-4 ..... SIMON PROPERTY GROUP LP .................................. ... ... ....... 1,2 ....... .. 1.G FE .. .................. 73,270 . 108.6810 .................. 80,424 ..................74,000 ..................80,424 ........... 7,142 ............... 11 .................0 .................0 ......6.250 ...... 6.380 JJ ....... ................... 668 ......................0 ....11/06/2023 ... ....01/15/2034 ...
92939U-AK-2 ..... WEC ENERGY GROUP INC ...................................... ... ... .......  .......... .. 2.A FE .. ................. 849,014 ...99.6390 .................846,931 ................ 850,000 .................846,931 .......... (2,388) .............. 305 .................0 .................0 ......4.750 ...... 4.750 JJ ....... ............... 19,290 ............... 19,963 ....01/09/2023 ... ....01/09/2026 ...
38141G-XH-2 ..... GOLDMAN SACHS GROUP INC .................................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 212,820 ...93.9570 .................187,914 ................ 200,000 .................187,914 ............9,622 .......... (1,504) .................0 .................0 ......3.800 ...... 2.887 MS ...... .................2,238 ................ 7,600 ....01/18/2022 ... ....03/15/2030 ...
82968F-AA-2 ..... SIRIUSPOINT LTD ............................................ ... ... C...... 1,2 ....... .. 2.C FE .. ................. 849,349 ...92.5000 .................827,875 .................895,000 .................827,875 .......... 52,585 ........... 4,961 .................0 .................0 ......4.600 ...... 5.269 MN ...... .................6,862 ............... 41,170 ....01/28/2020 ... ....11/01/2026 ...
95000U-2V-4 ..... WELLS FARGO + COMPANY .................................... ... ... .......  .......... .. 2.A FE .. ...............1,355,588 ...95.4580 .............. 1,345,957 ..............1,410,000 .............. 1,345,957 .......... 29,655 ........... 8,918 .................0 .................0 ......3.526 ......1.000 MS ...... ............... 13,396 ............... 49,717 ....08/17/2022 ... ....03/24/2028 ...
48252M-AA-3 ..... KKR GROUP FINANCE CO VIII LLC .......................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 247,590 ...71.1220 .................177,805 .................250,000 .................247,731 .................0 ............... 50 .................0 .................0 ......3.500 ...... 3.553 FA ...... .................3,063 .................8,750 ....03/23/2021 ... ....08/25/2050 ...
83088M-AK-8 ..... SKYWORKS SOLUTIONS INC ................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 101,951 ...92.6600 .................. 94,513 ................ 102,000 .................. 94,513 ........... 4,869 ............... 10 .................0 .................0 ......1.800 ......1.810 JD ....... ................... 153 .................1,836 ....05/12/2021 ... ....06/01/2026 ...
95000U-2X-0 ..... WELLS FARGO + COMPANY .................................... ... ... .......  .......... .. 2.A FE .. ...............1,381,940 ...98.0230 .............. 1,372,321 ..............1,400,000 .............. 1,372,321 .......... 11,706 ............4,695 .................0 .................0 ......3.908 ......1.000 AO ...... ............... 10,031 ............... 54,712 ....08/17/2022 ... ....04/25/2026 ...
38141G-YB-4 ..... GOLDMAN SACHS GROUP INC .................................. ... ... ....... 1,2,5 .... .. 1.F FE .. ................. 755,820 ...83.9410 .................688,316 ................ 820,000 ................ 688,316 .......... 11,407 ........... 6,143 .................0 .................0 ......2.615 ...... 3.587 AO ...... .................4,110 ............... 21,443 ....01/18/2023 ... ....04/22/2032 ...
832248-AZ-1 ..... SMITHFIELD FOODS INC ...................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 619,250 ...95.5691 .................592,528 ................ 620,000 .................592,528 .......... 21,188 ............... 79 .................0 .................0 ......4.250 ...... 4.265 FA ...... ............... 10,979 ............... 26,350 ....01/25/2017 ... ....02/01/2027 ...
95000U-3A-9 ..... WELLS FARGO + COMPANY .................................... ... ... .......  .......... .. 2.A FE .. ...............1,375,613 ...99.3050 .............. 1,350,548 ..............1,360,000 .............. 1,350,548 .......... 24,945 .......... (2,386) .................0 .................0 ......4.808 ......1.000 JJ ....... ............... 28,335 ............... 65,389 ....08/17/2022 ... ....07/25/2028 ...
485260-BM-4 ..... EVERGY KANSAS SOUTH INC .................................. ... ... ....... 1,2 ....... .. 1.F FE .. .............. 4,787,856 ...82.3290 .............. 3,951,792 ..............4,800,000 .............. 4,790,255 .................0 .............. 290 .................0 .................0 ......4.300 ...... 4.315 JJ ....... ............... 95,173 .............. 206,400 ....06/25/2014 ... ....07/15/2044 ...
832248-BC-1 ..... SMITHFIELD FOODS INC ...................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 93,896 ...82.2056 .................. 78,095 ..................95,000 ..................78,095 ............5,427 .............. 101 .................0 .................0 ......3.000 ...... 3.135 AO ...... ................... 602 .................2,850 ....09/10/2020 ... ....10/15/2030 ...
95040Q-AG-9 ..... WELLTOWER OP LLC ........................................... ... ... .......  .......... .. 2.A FE .. ................. 471,935 ...99.3270 .................437,037 .................440,000 .................437,037 .......... 18,594 .........(12,145) .................0 .................0 ......3.625 ...... 3.625 MS ...... .................4,696 ............... 15,950 ....07/22/2021 ... ....03/15/2024 ...
38141G-ZK-3 ..... GOLDMAN SACHS GROUP INC .................................. ... ... ....... 1,2,5 .... .. 1.F FE .. ................. 142,217 ...92.7010 .................140,906 .................152,000 .................140,906 ............4,302 ........... 1,265 .................0 .................0 ......2.640 ...... 3.878 FA ...... .................1,416 .................4,013 ....04/11/2022 ... ....02/24/2028 ...
832696-AY-4 ..... J M SMUCKER CO ............................................. ... ... ....... 1,2 ....... .. 2.B FE .. ...................83,225 . 111.4010 .................. 93,577 ..................84,000 ..................93,577 .......... 10,347 .................5 .................0 .................0 ......6.500 ...... 6.583 MN ...... ................ 1,001 ......................0 ....10/11/2023 ... ....11/15/2043 ...
95040Q-AN-4 ..... WELLTOWER OP LLC ........................................... ... ... .......  .......... .. 2.A FE .. ................. 628,205 .. 88.0110 .................554,468 ................ 630,000 .................554,468 .......... 41,279 .............. 229 .................0 .................0 ......2.050 ...... 2.050 JJ ....... .................5,955 ............... 12,915 ....06/23/2021 ... ....01/15/2029 ...
488401-AB-6 ..... KEMPER CORP ................................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 384,654 ...97.8850 .................342,598 .................350,000 .................359,260 .................0 .........(10,485) .................0 .................0 ......4.350 ...... 1.291 FA ...... .................5,752 ............... 15,225 ....07/19/2021 ... ....02/15/2025 ...
83367T-BG-3 ..... SOCIETE GENERALE SA ....................................... ... ... C......  .......... .. 2.C FE .. ...............1,099,932 ...99.9159 .............. 1,109,066 ..............1,110,000 ..............1,109,066 .......... 11,626 ........... 1,248 .................0 .................0 ......5.000 ...... 5.117 JJ ....... ............... 25,283 ............... 55,500 ....01/14/2014 ... ....01/17/2024 ...
96145D-AB-1 ..... WRKCO INC .................................................... ... ... .......  .......... .. 2.B FE .. ...............1,024,890 ...98.0890 .............. 1,059,365 ..............1,080,000 .............. 1,059,365 .......... 16,250 .......... 10,512 .................0 .................0 ......3.000 ...... 3.000 MS ...... .................9,540 ............... 32,400 ....04/26/2018 ... ....09/15/2024 ...
38143U-8H-7 ..... GOLDMAN SACHS GROUP INC .................................. ... ... ....... 2 ......... .. 2.A FE .. ................. 401,555 ...97.7070 .................346,860 .................355,000 .................346,860 .......... 14,396 .......... (9,245) .................0 .................0 ......3.750 ......1.071 FA ...... .................4,659 ............... 13,313 ....11/06/2020 ... ....02/25/2026 ...
83368R-AY-8 ..... SOCIETE GENERALE SA ....................................... ... ... C...... 2 ......... .. 2.C FE .. ................. 203,048 ...84.9798 .................169,960 ................ 200,000 .................169,960 .......... 12,761 .............(291) .................0 .................0 ......3.653 ...... 3.466 JJ ....... .................3,511 .................7,306 ....10/28/2020 ... ....07/08/2035 ...
96145D-AF-2 ..... WRKCO INC .................................................... ... ... .......  .......... .. 2.B FE .. ................. 652,649 ...98.0140 .................615,528 ................ 628,000 .................615,528 .......... 12,848 .......... (5,109) .................0 .................0 ......3.750 ...... 3.750 MS ...... .................6,934 ............... 23,550 ....04/09/2020 ... ....03/15/2025 ...
488401-AD-2 ..... KEMPER CORP ................................................. ... ... ....... 1,2 ....... .. 2.C FE .. ...............1,745,240 ...83.9640 .............. 1,469,370 ..............1,750,000 .............. 1,745,993 .................0 .............. 412 .................0 .................0 ......3.800 ...... 3.833 FA ...... ............... 23,644 ............... 66,500 ....02/15/2022 ... ....02/23/2032 ...
835495-AN-2 ..... SONOCO PRODUCTS CO ......................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 107,954 ...92.0930 .................. 99,460 ................ 108,000 ..................99,460 ............3,419 .................9 .................0 .................0 ......2.250 ...... 2.259 FA ...... .................1,013 .................2,430 ....01/11/2022 ... ....02/01/2027 ...
962166-CC-6 ..... WEYERHAEUSER CO ............................................ ... ... .......  .......... .. 2.B FE .. ................. 817,310 ...99.5570 .................816,365 ................ 820,000 .................816,365 .......... (1,476) .............. 530 .................0 .................0 ......4.750 ...... 4.750 MN ...... .................4,977 ............... 19,259 ....05/15/2023 ... ....05/15/2026 ...
404119-BT-5 ..... HCA INC ...................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 409,864 . 100.4880 .................351,708 .................350,000 .................351,708 .......... 17,612 .........(11,680) .................0 .................0 ......5.250 ...... 1.751 JD ....... ................... 817 ............... 18,375 ....10/23/2020 ... ....06/15/2026 ...
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842587-DT-1 ..... SOUTHERN CO ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 309,073 . 105.2326 .................326,221 ................ 310,000 .................326,221 .......... 17,124 ............... 24 .................0 .................0 ......5.700 ...... 5.738 MS ...... .................5,546 ......................0 ....09/05/2023 ... ....03/15/2034 ...
969457-CH-1 ..... WILLIAMS COMPANIES INC ................................... ... ... .......  .......... .. 2.B FE .. ................. 680,080 . 101.0470 .................687,122 ................ 680,000 .................687,122 ........... 7,008 ............... 34 .................0 .................0 ......5.400 ...... 5.400 MS ...... ............... 12,138 ............... 18,360 ....02/27/2023 ... ....03/02/2026 ...
49271V-AF-7 ..... KEURIG DR PEPPER INC ...................................... ... ... ....... 1,2 ....... .. 2.B FE .. ...............3,825,364 . 100.0590 .............. 3,802,242 ..............3,800,000 .............. 3,813,399 .................0 .......... (2,835) .................0 .................0 ......4.597 ...... 4.504 MN ...... ............... 17,469 ..............174,686 ....06/05/2019 ... ....05/25/2028 ...
8426EP-AG-3 ..... SOUTHERN COMPANY GAS CAPITAL CORP ..................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 149,841 . 104.8363 .................157,254 ................ 150,000 .................157,254 ........... 7,410 .................4 .................0 .................0 ......5.750 ...... 5.764 MS ...... .................2,564 ......................0 ....09/11/2023 ... ....09/15/2033 ...
96950F-AQ-7 ..... WILLIAMS COMPANIES INC ................................... ... ... .......  .......... .. 2.B FE .. ................. 738,324 ...98.4090 .................669,181 ................ 680,000 ................ 669,181 .......... 23,961 .........(17,421) .................0 .................0 ......3.900 ...... 3.900 JJ ....... ............... 12,229 ............... 26,520 ....09/02/2021 ... ....01/15/2025 ...
404119-CL-1 ..... HCA INC ...................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 118,101 ...85.0410 .................141,168 ................ 166,000 ................ 141,168 .......... 22,966 .............. 101 .................0 .................0 ......4.625 ...... 6.972 MS ...... .................2,261 ......................0 ....10/26/2023 ... ....03/15/2052 ...
844741-BG-2 ..... SOUTHWEST AIRLINES CO .................................... ... ... .......  .......... .. 2.A FE .. ................. 822,156 . 101.0500 .................616,405 ................ 610,000 .................616,405 .........(39,104) .........(48,643) .................0 .................0 ......1.250 .....(5.543) MN ...... .................1,271 .................6,594 ....11/03/2023 ... ....05/01/2025 ...
00084D-BA-7 ..... ABN AMRO BANK NV ........................................... ... ... .......  .......... .. 2.A FE .. ................. 400,000 . 102.2690 .................409,076 ................ 400,000 .................409,076 ........... 9,076 .................0 .................0 .................0 ......6.339 ......1.000 MS ...... .................7,255 ......................0 ....09/11/2023 ... ....09/18/2027 ...
49271V-AM-2 ..... KEURIG DR PEPPER INC ...................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 249,060 ...74.6060 .................186,515 .................250,000 .................249,113 .................0 ............... 20 .................0 .................0 ......3.350 ...... 3.370 MS ...... .................2,466 .................8,375 ....03/01/2021 ... ....03/15/2051 ...
845467-AT-6 ..... SOUTHWESTERN ENERGY CO ................................... ... ... ....... 1,2 ....... .. 3.A FE .. .................. 75,000 ...92.5210 .................. 69,391 ..................75,000 ..................69,391 ............5,297 .................0 .................0 .................0 ......4.750 ...... 4.749 FA ...... .................1,484 .................3,563 ....12/08/2021 ... ....02/01/2032 ...
00130H-CB-9 ..... AES CORP/THE ................................................ ... ... .......  .......... .. 2.C FE .. ................. 274,923 ...96.3120 .................264,858 .................275,000 .................264,858 ........... 4,827 ............... 15 .................0 .................0 ......3.300 ...... 3.300 JJ ....... .................4,185 .................9,075 ....05/15/2020 ... ....07/15/2025 ...
404280-AG-4 ..... HSBC HOLDINGS PLC .......................................... ... ... C......  .......... .. 2.A FE .. ................. 168,173 . 106.1110 .................185,694 ................ 175,000 .................185,694 ........... 8,369 .............. 231 .................0 .................0 ......6.500 ......6.818 MN ...... .................1,864 ............... 11,375 ....07/30/2009 ... ....05/02/2036 ...
84921R-AB-6 ..... SPOTIFY USA INC ............................................ ...@.. .......  .......... .... 4.B .... .................. 73,531 ...88.3931 .................. 79,554 ..................90,000 .................. 79,554 ............3,139 ............3,965 .................0 .................0 ......0.000 ...... 5.933 N/A ..... ......................0 ......................0 ....06/09/2022 ... ....03/15/2026 ...
00135T-AC-8 ..... AIB GROUP PLC ............................................... ... ... .......  .......... .. 2.B FE .. ................. 360,000 . 103.1640 .................371,391 ................ 360,000 .................371,391 .............. 523 .................0 .................0 .................0 ......7.583 ......1.000 AO ...... .................5,839 ............... 17,241 ....10/06/2022 ... ....10/14/2026 ...
49337W-AJ-9 ..... NATIONAL GRID USA ......................................... ... ... ....... 1 ......... .. 2.B FE .. ...............5,034,033 . 101.8070 .............. 4,991,597 .............. 4,903,000 .............. 4,993,256 .................0 .......... (6,241) .................0 .................0 ......5.803 ...... 5.568 AO ...... ............... 71,130 .............. 284,521 ....08/10/2016 ... ....04/01/2035 ...
85172F-AQ-2 ..... ONEMAIN FINANCE CORP ...................................... ... ... ....... 1,2 ....... .. 3.B FE .. ...................49,538 . 100.2500 .................. 55,138 ..................55,000 ..................55,138 ........... 3,836 .............. 656 .................0 .................0 ......6.625 ...... 8.394 JJ ....... ................ 1,680 .................3,644 ....05/12/2020 ... ....01/15/2028 ...
00138C-AU-2 ..... COREBRIDGE GLOB FUNDING .................................. ... ... .......  .......... .. 1.F FE .. ................. 529,470 . 101.3090 .................536,935 .................530,000 .................536,935 ........... 7,384 ............... 81 .................0 .................0 ......5.750 ...... 5.750 JJ ....... ............... 15,068 ......................0 ....06/28/2023 ... ....07/02/2026 ...
404280-AP-4 ..... HSBC HOLDINGS PLC .......................................... ... ... C......  .......... .. 2.A FE .. ................. 408,810 ...99.6210 .................373,579 .................375,000 .................373,579 .......... 15,252 .........(10,135) .................0 .................0 ......4.250 ...... 1.504 MS ...... .................4,737 ............... 15,938 ....10/23/2020 ... ....03/14/2024 ...
85172F-AR-0 ..... ONEMAIN FINANCE CORP ...................................... ... ... ....... 1,2 ....... .. 3.B FE .. .................. 37,619 ...93.2500 .................. 41,963 ..................45,000 ..................41,963 ........... 4,003 .............. 340 .................0 .................0 ......5.375 ...... 8.847 MN ...... ................... 309 .................1,209 ....10/25/2023 ... ....11/15/2029 ...
00206R-MT-6 ..... AT+T INC ..................................................... ... ... .......  .......... .. 2.B FE .. ................. 129,572 . 103.3400 .................134,341 ................ 130,000 .................134,341 ............4,752 .................9 .................0 .................0 ......5.400 ...... 5.400 FA ...... .................2,652 ................... 719 ....05/30/2023 ... ....02/15/2034 ...
50540R-AQ-5 ..... LABORATORY CORPORATION OF AMERICA HOLDIN ............ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 895,259 ...98.2880 .................883,609 .................899,000 .................898,421 .................0 .............. 515 .................0 .................0 ......3.600 ...... 3.661 FA ...... ............... 13,485 ............... 32,364 ....04/06/2017 ... ....02/01/2025 ...
852060-AT-9 ..... SPRINT CAPITAL CORP ....................................... ... ... ....... 1 ......... .. 2.B FE .. ................. 999,084 . 123.4260 .............. 1,012,093 ................ 820,000 .............. 1,012,093 .......... 22,881 .......... (9,871) .................0 .................0 ......8.750 ...... 5.580 MS ...... ............... 21,126 ............... 35,875 ....06/26/2023 ... ....03/15/2032 ...
00774M-AQ-8 ..... AERCAP IRELAND CAP/GLOBA ................................ ... ... .......  .......... .. 2.B FE .. ................. 248,323 ...99.6030 .................249,008 .................250,000 .................249,008 ........... 6,753 .............. 513 .................0 .................0 ......3.150 ...... 3.150 FA ...... .................2,975 .................7,875 ....09/23/2020 ... ....02/15/2024 ...
404280-BT-5 ..... HSBC HOLDINGS PLC .......................................... ... ... C...... 2,5 ....... .. 1.G FE .. ................. 726,395 ...96.9610 .................615,702 .................635,000 .................615,702 .......... 43,075 .........(13,070) .................0 .................0 ......4.583 ...... 2.268 JD ....... ................... 970 ............... 29,102 ....10/14/2021 ... ....06/19/2029 ...
853254-BU-3 ..... STANDARD CHARTERED PLC ................................... ... ... C...... 2 ......... .. 2.B FE .. .............. 1,150,000 ...81.7533 .................940,163 ..............1,150,000 .................940,163 .......... 87,947 .................0 .................0 .................0 ......3.265 ...... 3.265 FA ...... ............... 13,872 ............... 37,548 ....11/10/2020 ... ....02/18/2036 ...
00914A-AM-4 ..... AIR LEASE CORP ............................................. ... ... .......  .......... .. 2.B FE .. ................. 173,647 ...92.0190 .................161,033 ................ 175,000 .................161,033 ........... 8,566 .............. 256 .................0 .................0 ......1.875 ...... 1.875 FA ...... .................1,240 .................3,281 ....05/17/2021 ... ....08/15/2026 ...
524660-AZ-0 ..... LEGGETT & PLATT INC ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ...............2,038,628 ...96.7060 .............. 1,692,355 ..............1,750,000 .............. 1,948,196 .................0 .........(37,645) .................0 .................0 ......4.400 ...... 1.988 MS ...... ............... 22,672 ............... 77,000 ....07/22/2021 ... ....03/15/2029 ...
855170-AA-4 ..... STAR PARENT INC ............................................ ... ... ....... 1,2 ....... .. 4.A FE .. .................. 90,094 . 105.1250 .................. 94,613 ..................90,000 ..................94,613 ............4,519 .................0 .................0 .................0 ......9.000 ...... 8.978 AO ...... .................2,093 ......................0 ....10/19/2023 ... ....10/01/2030 ...
00928Q-AU-5 ..... AIRCASTLE LTD ............................................... ... ... .......  .......... .. 2.C FE .. ................. 285,775 ...89.2830 .................258,922 .................290,000 .................258,922 .......... 20,759 .............. 583 .................0 .................0 ......2.850 ...... 2.850 JJ ....... .................3,559 .................8,265 ....01/21/2021 ... ....01/26/2028 ...
404280-CC-1 ..... HSBC HOLDINGS PLC .......................................... ... ... C...... 2,5 ....... .. 1.G FE .. ................. 301,259 ...93.3990 .................326,897 .................350,000 .................326,897 .......... 14,377 ............5,291 .................0 .................0 ......3.973 ...... 6.332 MN ...... .................1,506 ............... 13,906 ....11/15/2022 ... ....05/22/2030 ...
86038A-AA-0 ..... STEWART INFORMATION SERVICES CORP ..................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 803,827 ...76.9340 .................653,939 ................ 850,000 .................653,939 .......... (1,279) .............. 182 .................0 .................0 ......3.600 ...... 4.357 MN ...... .................3,910 ............... 23,040 ....12/18/2023 ... ....11/15/2031 ...
00928Q-AX-9 ..... AIRCASTLE LTD ............................................... ... ... .......  .......... .. 2.C FE .. ...................34,935 . 102.0590 .................. 35,721 ..................35,000 ..................35,721 .............. 780 .................4 .................0 .................0 ......6.500 ...... 6.500 JJ ....... .................1,030 ......................0 ....07/13/2023 ... ....07/18/2028 ...
52532X-AD-7 ..... LEIDOS INC ................................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 99,713 ...97.4060 .................. 97,406 ................ 100,000 ..................99,896 .................0 ............... 73 .................0 .................0 ......3.625 ...... 3.704 MN ...... ................... 463 .................3,625 ....06/21/2021 ... ....05/15/2025 ...
86765B-AU-3 ..... ENERGY TRANSFER LP ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 694,658 ...96.2700 .................702,771 ................ 730,000 ................ 702,771 .......... 17,747 ............3,729 .................0 .................0 ......4.000 ...... 4.628 AO ...... .................7,300 ............... 29,200 ....02/14/2018 ... ....10/01/2027 ...
02005N-BR-0 ..... ALLY FINANCIAL INC ........................................ ... ... .......  .......... .. 2.C FE .. ................. 306,894 . 104.0100 .................322,431 ................ 310,000 .................322,431 ........... 3,163 .............. 511 .................0 .................0 ......7.100 ......7.100 MN ...... .................2,812 ............... 20,787 ....11/07/2022 ... ....11/15/2027 ...
40434L-AC-9 ..... HP INC ........................................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 303,055 ...91.3770 .................260,424 .................285,000 .................260,424 .......... 20,979 .......... (1,975) .................0 .................0 ......3.400 ...... 2.572 JD ....... ................... 377 .................9,690 ....08/18/2021 ... ....06/17/2030 ...
86964W-AJ-1 ..... SUZANO AUSTRIA GMBH ....................................... ... ... C...... 1,2 ....... .. 2.C FE .. ................. 833,529 ...87.7626 .................693,325 ................ 790,000 .................693,325 .......... 34,902 .......... (4,072) .................0 .................0 ......3.750 ...... 3.100 JJ ....... ............... 13,660 ............... 29,625 ....11/16/2020 ... ....01/15/2031 ...
02005N-BU-3 ..... ALLY FINANCIAL INC ........................................ ... ... .......  .......... .. 2.C FE .. ................. 125,000 . 102.7950 .................128,494 .................125,000 .................128,494 ............3,494 .................0 .................0 .................0 ......6.848 ......1.000 JJ ....... ................... 404 ......................0 ....12/11/2023 ... ....01/03/2030 ...
52532X-AF-2 ..... LEIDOS INC ................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 287,723 ...95.7380 .................239,345 .................250,000 .................278,002 .................0 .......... (4,195) .................0 .................0 ......4.375 ...... 2.397 MN ...... .................1,398 ............... 10,938 ....08/20/2021 ... ....05/15/2030 ...
87162W-AF-7 ..... TD SYNNEX CORP ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 672,752 ...90.6641 .................611,983 ................ 675,000 .................611,983 .......... 37,170 .............. 444 .................0 .................0 ......1.750 ...... 1.820 FA ...... .................4,659 ............... 11,813 ....07/29/2021 ... ....08/09/2026 ...
02209S-BQ-5 ..... ALTRIA GROUP INC ........................................... ... ... .......  .......... .. 2.B FE .. ................. 424,154 . 104.9720 .................446,132 .................425,000 .................446,132 .......... 21,954 ............... 22 .................0 .................0 ......6.200 ...... 6.200 MN ...... .................4,392 ......................0 ....10/30/2023 ... ....11/01/2028 ...
42250P-AB-9 ..... HEALTHPEAK PROPERTIES INC ............................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 228,278 ...86.7950 .................186,609 .................215,000 ................ 186,609 ........... 8,296 .......... (1,369) .................0 .................0 ......2.875 ...... 2.128 JJ ....... .................2,850 ................ 6,181 ....08/19/2021 ... ....01/15/2031 ...
87166F-AE-3 ..... SYNCHRONY BANK ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 345,000 ...98.2597 .................338,996 .................345,000 .................338,996 ........... 3,169 .................0 .................0 .................0 ......5.625 ...... 5.625 FA ...... .................6,900 ............... 19,406 ....08/18/2022 ... ....08/23/2027 ...
02343J-AA-8 ..... AMCOR FLEXIBLES NORTH AM ................................ ... ... .......  .......... .. 2.B FE .. ................. 169,958 ...98.2770 .................167,072 ................ 170,000 ................ 167,072 ........... 1,447 ............... 14 .................0 .................0 ......4.000 ...... 4.000 MN ...... ................... 831 ................ 6,800 ....05/10/2022 ... ....05/17/2025 ...
53079E-BK-9 ..... LIBERTY MUTUAL GROUP INC ................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 499,495 ...71.8750 .................359,375 ................ 500,000 .................499,520 .................0 .................6 .................0 .................0 ......3.950 ...... 3.955 MN ...... .................2,524 ............... 19,750 ....04/28/2020 ... ....05/15/2060 ...
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871829-BC-0 ..... SYSCO CORP ................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 152,203 ...96.5240 .................152,508 ................ 158,000 .................152,508 ........... 2,673 .............. 796 .................0 .................0 ......3.300 ...... 3.872 JJ ....... .................2,404 .................5,214 ....02/04/2019 ... ....07/15/2026 ...
023608-AQ-5 ..... AMEREN CORP ................................................. ... ... .......  .......... .. 2.B FE .. ................. 374,153 . 100.5000 .................376,875 .................375,000 .................376,875 ........... 2,718 .................4 .................0 .................0 ......5.000 ...... 5.000 JJ ....... ................... 521 ......................0 ....12/18/2023 ... ....01/15/2029 ...
422806-AB-5 ..... HEICO CORP ................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 102,338 . 102.3760 .................108,519 ................ 106,000 .................108,519 ........... 6,102 ............... 78 .................0 .................0 ......5.350 ...... 5.813 FA ...... .................2,426 ......................0 ....09/27/2023 ... ....08/01/2033 ...
87264A-BF-1 ..... T-MOBILE USA INC ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ...............2,234,218 ...94.8300 .............. 2,132,727 .............. 2,249,000 .............. 2,132,727 .......... 94,038 ............1,499 .................0 .................0 ......3.875 ...... 3.963 AO ...... ............... 18,398 ............... 87,149 ....05/21/2021 ... ....04/15/2030 ...
025537-AY-7 ..... AMERICAN ELECTRIC POWER .................................. ... ... .......  .......... .. 2.B FE .. ................. 329,475 . 101.3720 .................334,527 .................330,000 .................334,527 ............5,045 .................5 .................0 .................0 ......5.200 ...... 5.200 JJ ....... .................1,096 ......................0 ....12/06/2023 ... ....01/15/2029 ...
534187-BL-2 ..... LINCOLN NATIONAL CORP .................................... ... ... ....... 1,2 ....... .. 2.B FE .. .............. 1,418,750 ...78.7470 .............. 1,118,207 ..............1,420,000 ..............1,418,890 .................0 ............... 22 .................0 .................0 ......4.375 ...... 4.380 JD ....... .................2,761 ............... 62,125 ....05/08/2020 ... ....06/15/2050 ...
87264A-BV-6 ..... T-MOBILE USA INC ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 790,000 ...93.0398 .................735,014 ................ 790,000 .................735,014 .......... 39,206 .................0 .................0 .................0 ......3.375 ...... 3.374 AO ...... .................5,629 ............... 26,663 ....03/16/2021 ... ....04/15/2029 ...
02557T-AD-1 ..... AMERICAN ELECTRIC POWER .................................. ... ... .......  .......... .. 2.C FE .. ................. 363,365 . 100.6780 .................367,476 .................365,000 .................367,476 ........... 3,698 .............. 411 .................0 .................0 ......5.699 ...... 5.699 FA ...... .................7,858 .................4,218 ....05/31/2023 ... ....08/15/2025 ...
42824C-AW-9 ..... HEWLETT PACKARD ENTERPRISE CO .......................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 403,655 ...99.5310 .................348,359 .................350,000 .................348,359 .......... 13,203 .........(11,414) .................0 .................0 ......4.900 ...... 1.524 AO ...... .................3,621 ............... 17,150 ....10/23/2020 ... ....10/15/2025 ...
87264A-BW-4 ..... T-MOBILE USA INC ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 446,776 ...91.4190 .................414,128 .................453,000 .................414,128 .......... 17,945 .............. 595 .................0 .................0 ......3.500 ...... 3.689 AO ...... .................3,347 ............... 15,855 ....01/19/2023 ... ....04/15/2031 ...
025816-DN-6 ..... AMERICAN EXPRESS CO ....................................... ... ... .......  .......... .. 1.F FE .. ................. 130,000 . 108.6000 .................141,180 ................ 130,000 ................ 141,180 .......... 11,180 .................0 .................0 .................0 ......6.489 ......1.000 AO ...... .................1,429 ......................0 ....10/24/2023 ... ....10/30/2031 ...
540424-AT-5 ..... LOEWS CORP ................................................... ... ... ....... 1,2 ....... .. 1.G FE .. ...............2,905,703 ...91.3070 .............. 2,510,943 ..............2,750,000 .............. 2,853,051 .................0 ......... (15,442) .................0 .................0 ......3.200 ...... 2.533 MN ...... ............... 11,244 ............... 88,000 ....09/23/2020 ... ....05/15/2030 ...
87264A-CQ-6 ..... T-MOBILE USA INC ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 944,343 ...85.2932 .................806,021 .................945,000 ................ 806,021 .......... 40,146 ............... 48 .................0 .................0 ......2.700 ...... 2.707 MS ...... .................7,513 ............... 25,515 ....12/02/2021 ... ....03/15/2032 ...
02665W-ER-8 ..... AMERICAN HONDA FINANCE ................................... ... ... .......  .......... .. 1.G FE .. ................. 259,706 . 106.7030 .................277,429 ................ 260,000 .................277,429 .......... 17,714 .................7 .................0 .................0 ......5.850 ...... 5.850 AO ...... .................3,676 ......................0 ....10/02/2023 ... ....10/04/2030 ...
42824C-BL-2 ..... HEWLETT PACKARD ENTERPRISE CO .......................... ... ... ....... 1 ......... .. 2.B FE .. ...................99,934 . 100.2340 .................100,234 ................ 100,000 .................100,234 .............. 266 ............... 34 .................0 .................0 ......5.900 ...... 5.944 AO ...... .................1,475 .................3,114 ....03/07/2023 ... ....10/01/2024 ...
87264A-CS-2 ..... T-MOBILE USA INC ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 49,967 ...89.7440 .................. 44,872 ..................50,000 ..................44,872 ........... 2,672 .................4 .................0 .................0 ......2.400 ...... 2.409 MS ...... ................... 353 .................1,200 ....12/01/2021 ... ....03/15/2029 ...
03076C-AN-6 ..... AMERIPRISE FINANCIAL INC ................................ ... ... .......  .......... .. 1.G FE .. ................. 289,516 . 104.7050 .................303,643 .................290,000 .................303,643 .......... 14,115 ............... 12 .................0 .................0 ......5.700 ...... 5.700 JD ....... .................2,388 ......................0 ....11/07/2023 ... ....12/15/2028 ...
548661-CL-9 ..... LOWE'S COMPANIES INC ...................................... ... ... ....... 1 ......... .. 2.A FE .. ...............2,576,421 . 107.6760 .............. 2,776,964 .............. 2,579,000 .............. 2,577,388 .................0 ............... 83 .................0 .................0 ......5.800 ...... 5.807 AO ...... ............... 31,578 .............. 149,582 ....10/03/2006 ... ....10/15/2036 ...
87264A-DC-6 ..... T-MOBILE USA INC ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 244,645 . 106.0640 .................259,857 .................245,000 .................259,857 .......... 15,223 .............. (11) .................0 .................0 ......5.750 ...... 5.770 JJ ....... .................4,187 ......................0 ....09/11/2023 ... ....01/15/2034 ...
03666H-AE-1 ..... ANTARES HOLDINGS ........................................... ... ... .......  .......... .. 2.B FE .. ................. 331,670 ...90.1650 .................302,052 .................335,000 .................302,052 .......... 30,259 .............. 577 .................0 .................0 ......3.750 ...... 3.750 JJ ....... .................5,793 ............... 12,563 ....01/21/2022 ... ....07/15/2027 ...
431282-AU-6 ..... HIGHWOODS REALTY LP ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 29,602 . 107.8800 .................. 32,364 ..................30,000 .................. 32,364 ........... 2,758 .................5 .................0 .................0 ......7.650 ...... 7.836 FA ...... ................... 255 ......................0 ....11/14/2023 ... ....02/01/2034 ...
872882-AG-0 ..... TSMC GLOBAL LTD ............................................ ... ... C...... 1,2 ....... .. 1.D FE .. ................. 301,212 ...80.9330 .................246,036 .................304,000 .................246,036 .......... 13,840 .............. 269 .................0 .................0 ......1.375 ...... 1.474 MS ...... ................ 1,080 .................4,180 ....09/23/2020 ... ....09/28/2030 ...
04010L-AV-5 ..... ARES CAPITAL CORP .......................................... ... ... .......  .......... .. 2.C FE .. .................. 69,729 ...97.7450 .................. 63,534 ..................65,000 .................. 63,534 ........... 3,089 .......... (1,205) .................0 .................0 ......4.250 ...... 4.250 MS ...... ................... 921 .................2,763 ....03/18/2021 ... ....03/01/2025 ...
548661-DJ-3 ..... LOWE'S COMPANIES INC ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 976,320 ...87.3550 .................873,550 ..............1,000,000 .................980,085 .................0 .............. 531 .................0 .................0 ......4.375 ...... 4.520 MS ...... ............... 12,882 ............... 43,750 ....09/09/2015 ... ....09/15/2045 ...
874054-AF-6 ..... TAKE-TWO INTERACTIVE SOFTWARE INC ..................... ... ... ....... 1 ......... .. 2.B FE .. ................. 208,912 ...97.8580 .................204,523 .................209,000 .................204,523 ........... 3,361 ............... 29 .................0 .................0 ......3.550 ...... 3.565 AO ...... .................1,587 .................7,420 ....04/07/2022 ... ....04/14/2025 ...
04010L-BE-2 ..... ARES CAPITAL CORP .......................................... ... ... .......  .......... .. 2.C FE .. ................. 155,264 . 102.9130 .................159,515 .................155,000 .................159,515 ........... 4,261 ............... (9) .................0 .................0 ......7.000 ......7.000 JJ ....... .................4,461 ......................0 ....11/14/2023 ... ....01/15/2027 ...
437076-CP-5 ..... HOME DEPOT INC ............................................. ... ... ....... 1,2 ....... .. 1.F FE .. ................. 198,003 ...92.3410 .................184,682 ................ 200,000 .................184,682 ........... 6,794 .............. 174 .................0 .................0 ......3.250 ...... 3.368 AO ...... .................1,372 .................6,500 ....03/25/2022 ... ....04/15/2032 ...
876030-AA-5 ..... TAPESTRY INC ................................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 184,454 ...81.1873 .................150,197 ................ 185,000 .................150,197 ........... 5,300 ............... 48 .................0 .................0 ......3.050 ...... 3.084 MS ...... ................ 1,661 .................5,643 ....11/16/2021 ... ....03/15/2032 ...
04685A-2V-2 ..... ATHENE GLOBAL FUNDING .................................... ... ... .......  .......... .. 1.E FE .. ................. 129,635 ...88.7340 .................115,354 ................ 130,000 .................115,354 .......... 58,974 ............... 32 .................0 .................0 ......2.500 ...... 2.500 MS ...... ................... 876 .................2,071 ....03/19/2021 ... ....03/24/2028 ...
548661-DM-6 ..... LOWE'S COMPANIES INC ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 781,420 ...95.2240 .................747,508 ................ 785,000 .................784,098 .................0 .............. 378 .................0 .................0 ......2.500 ...... 2.552 AO ...... .................4,143 ............... 19,625 ....04/11/2016 ... ....04/15/2026 ...
87612B-BQ-4 ..... TARGA RESOURCES PARTNERS LP ............................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 165,620 ...99.9820 .................174,969 ................ 175,000 .................174,969 .......... 10,449 .............. 604 .................0 .................0 ......5.500 ...... 6.469 MS ...... .................3,208 .................5,775 ....10/24/2023 ... ....03/01/2030 ...
04686J-AG-6 ..... ATHENE HOLDING LTD ........................................ ... ... .......  .......... .. 2.A FE .. ................. 255,252 . 101.0830 .................262,815 ................ 260,000 .................262,815 ............7,544 ............... 19 .................0 .................0 ......5.875 ...... 5.875 JJ ....... ................... 806 ......................0 ....12/07/2023 ... ....01/15/2034 ...
442851-AQ-4 ..... THE HOWARD UNIVERSITY .................................... ... ... ....... 1 ......... .. 2.B FE .. ................. 683,876 ...92.7070 .................625,772 ................ 675,000 .................625,772 .......... 21,635 .......... (1,493) .................0 .................0 ......2.291 ...... 2.053 AO ...... .................3,866 ............... 15,464 ....11/04/2020 ... ....10/01/2026 ...
87612B-BS-0 ..... TARGA RESOURCES PARTNERS LP ............................. ... ... ....... 1,2 ....... .. 2.C FE .. ...................92,833 ...97.1410 .................. 97,141 ................ 100,000 ..................97,141 ........... 6,301 .............. 680 .................0 .................0 ......4.875 ...... 5.952 FA ...... .................2,031 .................4,875 ....06/29/2022 ... ....02/01/2031 ...
05329W-AM-4 ..... AUTONATION INC ............................................. ... ... .......  .......... .. 2.C FE .. ................. 130,297 ...97.9720 .................132,262 .................135,000 .................132,262 .............. 130 .............. 725 .................0 .................0 ......4.500 ...... 4.500 AO ...... .................1,519 .................6,075 ....11/28/2018 ... ....10/01/2025 ...
548661-DV-6 ..... LOWE'S COMPANIES INC ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 646,971 ...97.2160 .................631,904 ................ 650,000 .................647,356 .................0 .............. 103 .................0 .................0 ......5.000 ...... 5.037 AO ...... ................ 6,861 ............... 32,500 ....03/24/2020 ... ....04/15/2040 ...
87612G-AC-5 ..... TARGA RESOURCES CORP ...................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 354,894 . 105.3327 .................373,931 .................355,000 .................373,931 .......... 18,956 ............... 81 .................0 .................0 ......6.125 ...... 6.126 MS ...... .................6,402 ............... 14,858 ....01/04/2023 ... ....03/15/2033 ...
05329W-AN-2 ..... AUTONATION INC ............................................. ... ... .......  .......... .. 2.C FE .. ................. 147,376 ...97.8630 .................151,688 .................155,000 ................ 151,688 ........... 1,596 ............1,259 .................0 .................0 ......3.500 ...... 3.500 MN ...... ................... 693 .................5,425 ....04/24/2018 ... ....11/15/2024 ...
444859-BN-1 ..... HUMANA INC ................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 297,293 . 101.3260 .................248,249 .................245,000 .................248,249 .......... 14,068 .......... (5,944) .................0 .................0 ......4.875 ...... 2.081 AO ...... .................2,986 ............... 11,944 ....08/18/2021 ... ....04/01/2030 ...
87612G-AF-8 ..... TARGA RESOURCES CORP ...................................... ... ... ....... 1,2 ....... .. 2.C FE .. .............. 1,178,288 . 108.0195 .............. 1,247,625 ..............1,155,000 .............. 1,247,625 .......... 69,419 .............. (82) .................0 .................0 ......6.500 ...... 6.222 MS ...... ............... 10,844 ......................0 ....12/18/2023 ... ....03/30/2034 ...
053332-BE-1 ..... AUTOZONE INC ................................................ ... ... .......  .......... .. 2.B FE .. ................. 234,713 . 100.6680 .................236,570 .................235,000 .................236,570 ........... 1,817 ............... 38 .................0 .................0 ......5.050 ...... 5.050 JJ ....... .................5,274 ......................0 ....07/18/2023 ... ....07/15/2026 ...
548661-EM-5 ..... LOWE'S COMPANIES INC ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 500,656 . 104.8430 .................524,215 ................ 500,000 .................500,693 .................0 ............... 14 .................0 .................0 ......5.625 ...... 5.615 AO ...... .................5,938 ............... 31,016 ....09/09/2022 ... ....04/15/2053 ...
87918A-AF-2 ..... TELADOC HEALTH INC ........................................ ... ... .......  .......... ... 2.C Z .. .............. 1,228,687 ...81.5590 .................921,617 ..............1,130,000 .................921,617 .......... 69,943 .........(16,042) .................0 .................0 ......1.250 .....(0.163) JD ....... ................ 1,177 ............... 14,125 ....01/24/2022 ... ....06/01/2027 ...
053332-BG-6 ..... AUTOZONE INC ................................................ ... ... .......  .......... .. 2.B FE .. ................. 119,886 . 106.3380 .................127,605 ................ 120,000 .................127,605 ........... 7,716 .................4 .................0 .................0 ......6.250 ...... 6.250 MN ...... .................1,375 ......................0 ....10/19/2023 ... ....11/01/2028 ...
446413-AZ-9 ..... HUNTINGTON INGALLS INDUSTRIES INC ..................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 49,000 ...87.9040 .................. 43,073 ..................49,000 ..................43,073 ........... 2,685 .................0 .................0 .................0 ......2.043 ...... 2.043 FA ...... ................... 375 ................ 1,001 ....08/09/2021 ... ....08/16/2028 ...
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88032W-AL-0 ..... TENCENT HOLDINGS LTD ...................................... ... ... C...... 1,2 ....... .. 1.E FE .. ................. 153,986 ...99.3210 .................152,954 .................154,000 .................152,954 ............2,928 .................3 .................0 .................0 ......3.280 ...... 3.282 AO ...... .................1,122 .................5,051 ....04/03/2019 ... ....04/11/2024 ...
053807-AV-5 ..... AVNET INC .................................................... ... ... .......  .......... .. 2.C FE .. ...................94,991 ...99.1400 .................. 94,183 ..................95,000 ..................94,183 .......... 11,320 .................0 .................0 .................0 ......5.500 ...... 5.500 JD ....... ................... 435 .................4,117 ....05/12/2022 ... ....06/01/2032 ...
55336V-BU-3 ..... MPLX LP ...................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 497,165 ...97.8490 .................489,245 ................ 500,000 .................497,495 .................0 .............. 231 .................0 .................0 ......4.950 ...... 5.022 MS ...... .................8,250 ............... 26,125 ....08/08/2022 ... ....09/01/2032 ...
88163V-AD-1 ..... TEVA PHARMACEUTICAL FINANCE COMPANY LLC ............. ... ... ....... 1 ......... .. 3.C FE .. .................. 51,450 ...95.6250 .................. 57,375 ..................60,000 ..................57,375 ............5,832 ............... 93 .................0 .................0 ......6.150 ...... 7.990 FA ...... .................1,538 ......................0 ....10/12/2023 ... ....02/01/2036 ...
053807-AW-3 ..... AVNET INC .................................................... ... ... .......  .......... .. 2.C FE .. ................. 124,654 . 103.7520 .................129,690 .................125,000 .................129,690 ........... 4,987 ............... 29 .................0 .................0 ......6.250 ...... 6.250 MS ...... .................2,300 .................1,485 ....03/06/2023 ... ....03/15/2028 ...
44644M-AD-3 ..... HUNTINGTON NATIONAL BANK ................................ ... ... ....... 2,5 ....... .. 1.G FE .. ................. 499,780 ...98.5140 .................492,570 ................ 500,000 .................492,570 ............4,490 .......... (1,040) .................0 .................0 ......4.008 ...... 4.023 MN ...... .................2,505 ............... 20,040 ....07/19/2022 ... ....05/16/2025 ...
88167A-AE-1 ..... TEVA PHARMACEUTICAL FINANCE NETHERLANDS ............. ... ... C...... 1 ......... .. 3.C FE .. ...............1,440,831 ...92.5000 .............. 1,544,750 ..............1,670,000 .............. 1,544,750 .......... 61,378 .......... 31,001 .................0 .................0 ......3.150 ...... 5.409 AO ...... ............... 13,151 ............... 52,605 ....07/06/2022 ... ....10/01/2026 ...
054989-AA-6 ..... BAT CAPITAL CORP ........................................... ... ... .......  .......... .. 2.B FE .. ................. 155,000 . 105.1250 .................162,943 .................155,000 .................162,943 ............7,943 .................0 .................0 .................0 ......6.343 ...... 6.343 FA ...... .................4,069 ......................0 ....07/31/2023 ... ....08/02/2030 ...
55903V-BB-8 ..... WARNERMEDIA HOLDINGS INC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 750,000 ...94.8790 .................711,593 ................ 750,000 ................ 750,000 .................0 .................0 .................0 .................0 ......4.054 ...... 4.053 MS ...... .................8,953 ............... 30,405 ....03/09/2022 ... ....03/15/2029 ...
88167A-AF-8 ..... TEVA PHARMACEUTICAL FINANCE NETHERLANDS ............. ... ... C...... 1 ......... .. 3.C FE .. ...............1,146,355 ...67.5000 .............. 1,130,625 ..............1,675,000 .............. 1,130,625 .......... 51,055 ........... 6,049 .................0 .................0 ......4.100 ...... 6.745 AO ...... ............... 17,169 ............... 41,410 ....10/30/2023 ... ....10/01/2046 ...
05581K-AG-6 ..... BNP PARIBAS ................................................. ... ... .......  .......... .. 1.D FE .. ................. 245,000 . 104.6630 .................256,424 .................245,000 .................256,424 .......... 11,424 .................0 .................0 .................0 ......5.894 ......1.000 JD ....... .................1,043 ......................0 ....11/28/2023 ... ....12/05/2034 ...
44644M-AJ-0 ..... HUNTINGTON NATIONAL BANK ................................ ... ... ....... 1,2 ....... .. 1.G FE .. ................. 503,063 . 100.8420 .................494,126 .................490,000 .................494,126 .......... (7,437) .......... (1,500) .................0 .................0 ......5.650 ...... 5.179 JJ ....... ............... 13,150 ............... 17,841 ....01/09/2023 ... ....01/10/2030 ...
88167A-AK-7 ..... TEVA PHARMACEUTICAL FINANCE NETHERLANDS ............. ... ... C...... 1,2 ....... .. 3.C FE .. ................. 198,500 . 102.0000 .................204,000 ................ 200,000 .................204,000 ............5,354 .............. 146 .................0 .................0 ......6.750 ...... 6.940 MS ...... .................4,500 .................6,750 ....07/17/2023 ... ....03/01/2028 ...
05684B-AC-1 ..... BAIN CAPITAL SPECIALTY F ................................ ... ... .......  .......... .. 2.C FE .. ................. 252,279 ...90.2120 .................230,040 .................255,000 .................230,040 .......... 19,153 .............. 532 .................0 .................0 ......2.550 ...... 2.550 AO ...... .................1,409 .................6,503 ....10/05/2021 ... ....10/13/2026 ...
55903V-BC-6 ..... WARNERMEDIA HOLDINGS INC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 250,000 ...91.5200 .................228,800 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......4.279 ...... 4.278 MS ...... .................3,150 ............... 10,698 ....03/09/2022 ... ....03/15/2032 ...
883203-CB-5 ..... TEXTRON INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. .............. 1,751,605 ...89.5330 .............. 1,575,781 ..............1,760,000 ..............1,575,781 .......... 79,315 .............. 765 .................0 .................0 ......3.000 ...... 3.054 JD ....... .................4,400 ............... 52,800 ....03/10/2020 ... ....06/01/2030 ...
05964H-AZ-8 ..... BANCO SANTANDER SA ........................................ ... ... .......  .......... .. 1.F FE .. ................. 400,000 . 111.1540 .................444,618 ................ 400,000 .................444,618 .......... 44,618 .................0 .................0 .................0 ......6.938 ...... 6.938 MN ...... .................4,163 ......................0 ....10/30/2023 ... ....11/07/2033 ...
45674C-AA-1 ..... INFOR INC .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ...................34,959 ...94.2740 .................. 32,996 ..................35,000 .................. 32,996 ........... 1,371 .................8 .................0 .................0 ......1.750 ...... 1.774 JJ ....... ................... 282 ................... 613 ....06/02/2020 ... ....07/15/2025 ...
88732J-BB-3 ..... TIME WARNER CABLE LLC .................................... ... ... ....... 1,2 ....... .. 2.C FE .. ...............1,190,936 ...86.5090 .............. 1,042,433 ..............1,205,000 .............. 1,042,433 .......... 40,993 .............. 266 .................0 .................0 ......5.500 ...... 5.592 MS ...... ............... 22,092 ............... 66,275 ....01/10/2019 ... ....09/01/2041 ...
06051G-KM-0 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ................. 430,000 ...97.2720 .................418,267 .................430,000 .................418,267 ........... 7,278 .................0 .................0 .................0 ......3.384 ......1.000 AO ...... .................3,597 ............... 14,551 ....03/17/2022 ... ....04/02/2026 ...
559080-AP-1 ..... MAGELLAN MIDSTREAM PARTNERS LP ......................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 548,390 ...76.4000 .................382,000 ................ 500,000 .................545,213 .................0 .......... (1,085) .................0 .................0 ......3.950 ...... 3.418 MS ...... .................6,583 ............... 19,750 ....12/02/2020 ... ....03/01/2050 ...
88732J-BD-9 ..... TIME WARNER CABLE LLC .................................... ... ... ....... 1,2 ....... .. 2.C FE .. ...............2,069,210 ...78.3887 .............. 1,708,874 ..............2,180,000 ..............1,708,874 .........107,614 ............2,829 .................0 .................0 ......4.500 ...... 4.838 MS ...... ............... 28,885 ............... 98,100 ....03/19/2020 ... ....09/15/2042 ...
06051G-LH-0 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.E FE .. ................. 135,000 . 100.5280 .................135,713 .................135,000 .................135,713 .............. 713 .................0 .................0 .................0 ......5.288 ......1.000 AO ...... .................1,309 ................... 901 ....04/19/2023 ... ....04/25/2034 ...
456837-AH-6 ..... ING GROEP NV ................................................ ... ... C......  .......... .. 1.G FE .. ................. 400,166 ...96.7480 .................338,618 .................350,000 .................338,618 .......... 14,378 .......... (7,732) .................0 .................0 ......3.950 ...... 1.593 MS ...... .................3,533 ............... 13,825 ....10/23/2020 ... ....03/29/2027 ...
893647-BE-6 ..... TRANSDIGM INC ............................................... ... ... ....... 1,2 ....... .. 4.A FE .. .................. 68,950 ...99.5000 .................. 69,650 ..................70,000 ..................69,650 .............. 353 .............. 264 .................0 .................0 ......6.250 ...... 6.709 MS ...... .................1,288 .................4,375 ....06/24/2022 ... ....03/15/2026 ...
06279J-AC-3 ..... BANK OF IRELAND GROUP .................................... ... ... .......  .......... .. 2.A FE .. ................. 560,000 . 101.0550 .................565,908 ................ 560,000 .................565,908 .......... 10,398 .................0 .................0 .................0 ......6.253 ......1.000 MS ...... ............... 10,213 ............... 35,017 ....09/12/2022 ... ....09/16/2026 ...
570535-AX-2 ..... MARKEL GROUP INC ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 182,500 ...71.1260 .................177,815 .................250,000 .................183,805 .................0 .............. 997 .................0 .................0 ......3.450 ...... 5.257 MN ...... .................1,294 .................8,625 ....09/08/2022 ... ....05/07/2052 ...
893647-BR-7 ..... TRANSDIGM INC ............................................... ... ... ....... 1,2 ....... .. 4.A FE .. .................. 39,600 . 102.5000 ..................41,000 ..................40,000 ..................41,000 ............1,349 ............... 51 .................0 .................0 ......6.750 ...... 6.974 FA ...... .................1,020 .................1,283 ....02/23/2023 ... ....08/15/2028 ...
06368L-WU-6 ..... BANK OF MONTREAL ........................................... ... ... .......  .......... .. 1.F FE .. ................. 500,000 . 103.7100 .................518,552 ................ 500,000 .................518,552 .......... 18,552 .................0 .................0 .................0 ......5.717 ...... 5.717 MS ...... .................7,623 ......................0 ....09/18/2023 ... ....09/25/2028 ...
458140-AU-4 ..... INTEL CORP ................................................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 169,844 ...95.7590 .................172,366 ................ 180,000 .................172,366 .............(280) ........... 2,802 .................0 .................0 ......2.600 ...... 4.427 MN ...... ................... 546 .................4,680 ....01/09/2023 ... ....05/19/2026 ...
894164-AA-0 ..... TRAVEL + LEISURE CO ....................................... ... ... ....... 1,2 ....... .. 3.C FE .. ................. 140,000 ...89.5590 .................125,383 ................ 140,000 .................125,383 .......... 11,306 .................0 .................0 .................0 ......4.500 ...... 4.499 JD ....... ................... 525 .................6,300 ....11/15/2021 ... ....12/01/2029 ...
06406R-BQ-9 ..... BANK OF NY MELLON CORP ................................... ... ... .......  .......... .. 1.E FE .. ................. 395,000 . 100.0550 .................395,217 .................395,000 .................395,217 .............. 217 .................0 .................0 .................0 ......4.947 ......1.000 AO ...... .................3,528 .................9,770 ....04/19/2023 ... ....04/26/2027 ...
571748-BD-3 ..... MARSH & MCLENNAN COMPANIES INC ......................... ... ... ....... 1,2 ....... .. 1.G FE .. ...............1,596,910 ...86.6640 .............. 1,516,620 ..............1,750,000 ..............1,611,132 .................0 ........... 3,011 .................0 .................0 ......4.200 ...... 4.756 MS ...... ............... 24,500 ............... 73,500 ....11/07/2018 ... ....03/01/2048 ...
896239-AE-0 ..... TRIMBLE INC ................................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 308,515 . 107.0200 .................330,692 .................309,000 .................330,692 .......... 22,143 ............... 34 .................0 .................0 ......6.100 ...... 6.121 MS ...... .................5,550 .................9,739 ....02/23/2023 ... ....03/15/2033 ...
06759L-AC-7 ..... BARINGS BDC INC ............................................ ... ... .......  .......... .... 2.C .... ...................99,348 ...91.2390 .................. 91,239 ................ 100,000 .................. 91,239 ........... 6,215 .............. 155 .................0 .................0 ......3.300 ...... 3.300 MN ...... ................... 348 .................3,300 ....11/18/2021 ... ....11/23/2026 ...
458140-AX-8 ..... INTEL CORP ................................................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 393,687 ...96.1070 .................336,375 .................350,000 .................336,375 .......... 13,509 .......... (6,905) .................0 .................0 ......3.150 ...... 1.091 MN ...... .................1,531 ............... 11,025 ....10/23/2020 ... ....05/11/2027 ...
89681L-AA-0 ..... TRITON CONTAINER INTERNATIONAL LTD .................... ... ... C...... 1,2 ....... .. 2.C FE .. ................. 319,547 ...80.0580 .................278,602 .................348,000 .................278,602 ........... 7,557 ........... 1,965 .................0 .................0 ......3.250 ...... 4.290 MS ...... .................3,330 ............... 11,310 ....03/06/2023 ... ....03/15/2032 ...
07274E-AL-7 ..... BAYER US FINANCE LLC ...................................... ... ... .......  .......... .. 2.B FE .. ................. 503,682 . 103.2560 .................521,442 .................505,000 .................521,442 .......... 17,749 ............... 11 .................0 .................0 ......6.500 ...... 6.500 MN ...... .................3,647 ......................0 ....11/16/2023 ... ....11/21/2033 ...
571748-BH-4 ..... MARSH & MCLENNAN COMPANIES INC ......................... ... ... ....... 1,2 ....... .. 1.G FE .. ...............2,247,998 ...97.2060 .............. 2,187,135 .............. 2,250,000 .............. 2,248,558 .................0 ............... 63 .................0 .................0 ......4.750 ...... 4.756 MS ...... ............... 31,469 ..............106,875 ....01/08/2019 ... ....03/15/2039 ...
89788M-AK-8 ..... TRUIST FINANCIAL CORP .................................... ... ... ....... 1,2,5 .... .. 1.G FE .. ................. 100,582 . 103.8020 .................107,954 ................ 104,000 .................107,954 ............7,292 ............... 80 .................0 .................0 ......6.123 ...... 6.575 AO ...... .................1,114 .................3,184 ....09/26/2023 ... ....10/28/2033 ...
09261H-AD-9 ..... BLACKSTONE PRIVATE CRE ................................... ... ... .......  .......... .. 2.C FE .. ................. 183,112 ...90.5720 .................167,558 ................ 185,000 .................167,558 .......... 81,317 .............. 320 .................0 .................0 ......2.625 ...... 2.625 JD ....... ................... 216 .................3,420 ....10/07/2021 ... ....12/15/2026 ...
45823T-AL-0 ..... INTACT FINANCIAL CORP .................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 190,000 . 100.1620 .................190,308 ................ 190,000 .................190,308 ........... 2,848 .................0 .................0 .................0 ......5.459 ...... 5.459 MS ...... .................2,852 ............... 10,372 ....09/15/2022 ... ....09/22/2032 ...
89788M-AM-4 ..... TRUIST FINANCIAL CORP .................................... ... ... ....... 1,2,5 .... .. 1.G FE .. ................. 179,000 ...96.8300 .................173,326 ................ 179,000 .................173,326 .......... (5,674) .................0 .................0 .................0 ......5.122 ...... 5.123 JJ ....... .................3,948 .................4,584 ....01/23/2023 ... ....01/26/2034 ...
09261H-BB-2 ..... BLACKSTONE PRIVATE CRE ................................... ... ... .......  .......... .. 2.C FE .. ................. 123,560 . 104.0480 .................130,060 .................125,000 ................ 130,060 ........... 6,476 ............... 23 .................0 .................0 ......7.300 ...... 7.300 MN ...... ................... 862 ......................0 ....11/16/2023 ... ....11/27/2028 ...
571903-BG-7 ..... MARRIOTT INTERNATIONAL INC .............................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 246,200 ...86.5470 .................216,368 .................250,000 .................247,143 .................0 .............. 345 .................0 .................0 ......2.850 ...... 3.026 AO ...... .................1,504 .................7,125 ....03/22/2021 ... ....04/15/2031 ...
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89788M-AQ-5 ..... TRUIST FINANCIAL CORP .................................... ... ... ....... 1,2,5 .... .. 1.G FE .. .................. 82,000 . 108.0030 .................. 88,562 ..................82,000 ..................88,562 ........... 6,562 .................0 .................0 .................0 ......7.161 ...... 7.165 AO ...... .................1,044 ......................0 ....10/25/2023 ... ....10/30/2029 ...
09261X-AG-7 ..... BLACKSTONE SECURED LEND .................................. ... ... .......  .......... .. 2.C FE .. ................. 213,320 ...86.6590 .................186,316 .................215,000 ................ 186,316 .......... 30,635 .............. 214 .................0 .................0 ......2.850 ...... 2.850 MS ...... .................1,549 .................5,503 ....09/27/2021 ... ....09/30/2028 ...
45866F-AJ-3 ..... INTERCONTINENTAL EXCHANGE INC .......................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 185,238 ...97.0325 .................155,252 ................ 160,000 .................155,252 ........... 6,961 .......... (3,234) .................0 .................0 ......3.750 ...... 1.555 MS ...... ................ 1,667 ................ 6,000 ....10/23/2020 ... ....09/21/2028 ...
90353T-AC-4 ..... UBER TECHNOLOGIES INC .................................... ... ... ....... 2 ......... .. 4.A FE .. .................. 15,231 . 101.8550 .................. 15,278 ..................15,000 ..................15,278 .............. 295 .............. (68) .................0 .................0 ......8.000 ...... 6.805 MN ...... ................... 200 .................1,200 ....06/16/2022 ... ....11/01/2026 ...
09581J-AG-1 ..... BLUE OWL FINANCE LLC ..................................... ... ... .......  .......... .. 2.B FE .. ................. 103,703 ...87.3990 .................. 91,769 ................ 105,000 ..................91,769 .......... 45,756 ............... 93 .................0 .................0 ......4.375 ...... 4.375 FA ...... .................1,735 .................4,594 ....02/10/2022 ... ....02/15/2032 ...
571903-BJ-1 ..... MARRIOTT INTERNATIONAL INC .............................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 991,280 . 101.1800 ..............1,011,800 ..............1,000,000 .................993,377 .................0 ........... 1,580 .................0 .................0 ......5.000 ...... 5.195 AO ...... ............... 10,556 ............... 55,139 ....09/06/2022 ... ....10/15/2027 ...
90353T-AE-0 ..... UBER TECHNOLOGIES INC .................................... ... ... ....... 1,2 ....... .. 4.A FE .. ................. 357,175 . 103.5630 .................341,758 .................330,000 .................341,758 .......... 16,554 .......... (4,956) .................0 .................0 ......7.500 ...... 5.836 MS ...... .................7,288 ............... 24,750 ....05/24/2022 ... ....09/15/2027 ...
110122-DZ-8 ..... BRISTOL MYERS SQUIBB CO .................................. ... ... .......  .......... .. 1.F FE .. ................. 249,420 . 109.1600 .................272,901 .................250,000 .................272,901 .......... 23,475 .................5 .................0 .................0 ......5.900 ...... 5.900 MN ...... .................1,967 ......................0 ....10/30/2023 ... ....11/15/2033 ...
459200-KH-3 ..... INTERNATIONAL BUSINESS MACHINES CORP ................. ... ... ....... 1,2 ....... .. 1.G FE .. ................. 411,552 ...91.3240 .................365,296 ................ 400,000 .................365,296 .......... 15,736 .......... (1,796) .................0 .................0 ......1.700 ...... 1.228 MN ...... ................... 869 ................ 6,800 ....10/23/2020 ... ....05/15/2027 ...
90353T-AJ-9 ..... UBER TECHNOLOGIES INC .................................... ...@.. .......  .......... .... 4.A .... ................. 484,130 . 102.3960 .................511,980 ................ 500,000 .................511,980 .......... 87,466 ........... 4,068 .................0 .................0 ......0.000 ...... 0.940 N/A ..... ......................0 ......................0 ....05/24/2022 ... ....12/15/2025 ...
11135F-BR-1 ..... BROADCOM INC ................................................ ... ... .......  .......... .. 2.C FE .. ................. 224,890 ...96.6200 .................217,395 .................225,000 .................217,395 .......... 12,584 ............... 14 .................0 .................0 ......4.000 ...... 4.000 AO ...... .................1,900 .................9,000 ....03/31/2022 ... ....04/15/2029 ...
574599-BM-7 ..... MASCO CORP ................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 120,091 ...86.0750 ..................86,075 ................ 100,000 .................118,413 .................0 .............(529) .................0 .................0 ......4.500 ...... 3.342 MN ...... ................... 575 .................4,500 ....09/10/2020 ... ....05/15/2047 ...
90353T-AK-6 ..... UBER TECHNOLOGIES INC .................................... ... ... ....... 1,2 ....... .. 4.A FE .. ...............1,533,244 ...95.3970 .............. 1,469,114 ..............1,540,000 .............. 1,469,114 .........126,221 .............. 190 .................0 .................0 ......4.500 ...... 4.582 FA ...... ............... 26,180 ............... 66,600 ....10/30/2023 ... ....08/15/2029 ...
12513G-BH-1 ..... CDW LLC/CDW FINANCE ....................................... ... ... .......  .......... .. 2.C FE .. ................. 245,000 ...91.3860 .................223,896 .................245,000 .................223,896 .......... 37,151 .................0 .................0 .................0 ......3.276 ...... 3.276 JD ....... ................... 669 .................6,441 ....11/23/2021 ... ....12/01/2028 ...
46124H-AH-9 ..... INTUIT INC .................................................. ... ... ....... 1,2 ....... .. 1.G FE .. .................. 14,876 . 109.3610 .................. 16,404 ..................15,000 ..................16,404 ........... 1,528 .................0 .................0 .................0 ......5.500 ...... 5.557 MS ...... ................... 243 ......................0 ....09/12/2023 ... ....09/15/2053 ...
904678-AW-9 ..... UNICREDIT SPA ............................................... ... ... C...... 2 ......... .. 2.B FE .. ................. 165,652 ...91.4881 .................182,976 ................ 200,000 .................182,976 ........... 5,689 ........... 6,627 .................0 .................0 ......1.982 ...... 6.266 JD ....... ................... 308 .................3,964 ....09/23/2022 ... ....06/03/2027 ...
12592B-AR-5 ..... CNH INDUSTRIAL CAP LLC ................................... ... ... .......  .......... .. 2.A FE .. ................. 452,265 . 103.1760 .................469,452 .................455,000 .................469,452 .......... 17,053 .............. 134 .................0 .................0 ......5.500 ...... 5.500 JJ ....... .................7,508 ......................0 ....09/11/2023 ... ....01/12/2029 ...
574599-BR-6 ..... MASCO CORP ................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 998,792 ...69.7690 .................697,690 ..............1,000,000 .................998,853 .................0 ............... 27 .................0 .................0 ......3.125 ...... 3.131 FA ...... ............... 11,806 ............... 31,250 ....02/19/2021 ... ....02/15/2051 ...
91159H-JN-1 ..... US BANCORP ................................................... ... ... ....... 1,2,5 .... .. 1.F FE .. ................. 127,152 . 103.1520 .................131,003 ................ 127,000 .................131,003 ........... 3,857 ............... (6) .................0 .................0 ......5.836 ...... 5.820 JD ....... ................... 391 .................6,741 ....06/07/2023 ... ....06/12/2034 ...
127055-AL-5 ..... CABOT CORP ................................................... ... ... .......  .......... .. 2.B FE .. ................. 194,423 ...94.9360 .................185,125 .................195,000 .................185,125 .......... 11,208 ............... 52 .................0 .................0 ......4.000 ...... 4.000 JJ ....... .................3,900 ................ 7,610 ....06/17/2019 ... ....07/01/2029 ...
46188B-AD-4 ..... INVITATION HOMES OPERATING PARTNERSHIP L ............ ... ... ....... 1,2 ....... .. 2.B FE .. ...................22,959 ...91.8910 .................. 21,135 ..................23,000 ..................21,135 ........... 1,009 .................3 .................0 .................0 ......4.150 ...... 4.172 AO ...... ................... 202 ................... 955 ....03/25/2022 ... ....04/15/2032 ...
91324P-EX-6 ..... UNITEDHEALTH GROUP INC ................................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 162,791 . 102.0570 .................167,373 ................ 164,000 .................167,373 ........... 4,570 ............... 13 .................0 .................0 ......5.200 ...... 5.244 AO ...... ................ 1,800 .................4,667 ....03/23/2023 ... ....04/15/2063 ...
12803R-AC-8 ..... CAIXABANK SA ................................................ ... ... .......  .......... .. 2.B FE .. ................. 200,000 . 105.7810 .................211,562 ................ 200,000 .................211,562 .......... 11,562 .................0 .................0 .................0 ......6.840 ......1.000 MS ...... .................4,104 ......................0 ....09/06/2023 ... ....09/13/2034 ...
57629W-CQ-1 ..... MASSMUTUAL GLOBAL FUNDING II ........................... ... ... .......  .......... .. 1.B FE .. ................. 908,016 ...93.3200 .................849,212 ................ 910,000 .................909,099 .................0 .............. 283 .................0 .................0 ......2.350 ...... 2.384 JJ ....... .................9,920 ............... 21,385 ....01/09/2020 ... ....01/14/2027 ...
91332U-AB-7 ..... UNITY SOFTWARE INC ........................................ ...@.. .......  .......... ... 4.A Z .. ................. 115,926 ...83.2276 .................129,003 .................155,000 .................129,003 ............4,433 ........... 7,198 .................0 .................0 ......0.000 ...... 8.401 N/A ..... ......................0 ......................0 ....03/30/2023 ... ....11/15/2026 ...
13607L-WW-9 ..... CANADIAN IMPERIAL BANK ................................... ... ... .......  .......... .. 1.F FE .. ................. 190,000 . 106.9280 .................203,164 ................ 190,000 .................203,164 .......... 13,164 .................0 .................0 .................0 ......6.092 ...... 6.092 AO ...... .................2,829 ......................0 ....09/26/2023 ... ....10/03/2033 ...
46625H-RX-0 ..... JPMORGAN CHASE & CO ....................................... ... ... ....... 2 ......... .. 1.G FE .. .............. 1,008,360 ...95.9590 .................863,631 ................ 900,000 .................863,631 .......... 49,284 .........(17,667) .................0 .................0 ......3.625 ...... 1.547 JD ....... .................2,719 ............... 32,625 ....10/23/2020 ... ....12/01/2027 ...
92277G-AJ-6 ..... VENTAS REALTY LP ........................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 145,633 ...94.7560 .................139,291 ................ 147,000 .................139,291 ............3,225 .............. 290 .................0 .................0 ......3.250 ...... 3.473 AO ...... .................1,009 .................4,778 ....03/29/2022 ... ....10/15/2026 ...
138616-AM-9 ..... CANTOR FITZGERALD LP ...................................... ... ... .......  .......... .. 2.C FE .. ................. 134,738 . 102.6350 .................138,558 .................135,000 .................138,558 ........... 3,817 .................2 .................0 .................0 ......7.200 ...... 7.200 JD ....... ................... 513 ......................0 ....12/05/2023 ... ....12/12/2028 ...
57629W-CZ-1 ..... MASSMUTUAL GLOBAL FUNDING II ........................... ... ... .......  .......... .. 1.B FE .. ................. 748,928 ...83.0690 .................623,018 ................ 750,000 .................749,206 .................0 .............. 101 .................0 .................0 ......2.150 ...... 2.166 MS ...... .................5,017 ............... 16,125 ....03/04/2021 ... ....03/09/2031 ...
92328M-AB-9 ..... VENTURE GLOBAL CALCASIEU PASS LLC ..................... ... ... ....... 1,2 ....... .. 3.B FE .. ................. 181,975 .. 88.0000 .................198,000 .................225,000 ................ 198,000 .......... 15,203 .............. 822 .................0 .................0 ......4.125 ...... 7.386 FA ...... .................3,506 ......................0 ....11/21/2023 ... ....08/15/2031 ...
14040H-CZ-6 ..... CAPITAL ONE FINANCIAL CO ................................ ... ... .......  .......... .. 2.A FE .. ................. 180,000 . 102.7280 .................184,911 ................ 180,000 .................184,911 ........... 4,911 .................0 .................0 .................0 ......6.312 ......1.000 JD ....... ................... 726 .................1,911 ....06/05/2023 ... ....06/08/2029 ...
466313-AH-6 ..... JABIL INC .................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 410,636 ...95.4760 .................358,035 .................375,000 .................358,035 .......... 13,938 .......... (5,016) .................0 .................0 ......3.950 ...... 2.456 JJ ....... .................6,954 ............... 14,813 ....10/23/2020 ... ....01/12/2028 ...
92328M-AC-7 ..... VENTURE GLOBAL CALCASIEU PASS LLC ..................... ... ... ....... 1,2 ....... .. 3.B FE .. ................. 142,860 ...84.5000 .................147,875 ................ 175,000 .................147,875 ........... 3,888 ........... 1,126 .................0 .................0 ......3.875 ...... 6.323 MN ...... .................1,130 .................2,941 ....07/13/2023 ... ....11/01/2033 ...
14040H-DB-8 ..... CAPITAL ONE FINANCIAL CO ................................ ... ... .......  .......... .. 2.A FE .. ................. 250,000 . 103.8600 .................259,650 .................250,000 .................259,650 ........... 9,650 .................0 .................0 .................0 ......7.149 ......1.000 AO ...... .................2,979 ......................0 ....10/27/2023 ... ....10/29/2027 ...
57629W-DK-3 ..... MASSMUTUAL GLOBAL FUNDING II ........................... ... ... .......  .......... .. 1.B FE .. ................. 499,485 ...98.9590 .................494,795 ................ 500,000 .................499,709 .................0 .............. 167 .................0 .................0 ......4.150 ...... 4.187 FA ...... .................7,205 ............... 20,750 ....08/23/2022 ... ....08/26/2025 ...
92328M-AE-3 ..... VENTURE GLOBAL CALCASIEU PASS LLC ..................... ... ... ....... 1,2 ....... .. 3.B FE .. ................. 125,825 ...99.5000 .................129,350 ................ 130,000 .................129,350 ............3,351 .............. 174 .................0 .................0 ......6.250 ......6.878 JJ ....... .................3,747 .................2,528 ....10/05/2023 ... ....01/15/2030 ...
14913U-AB-6 ..... CATERPILLAR FINL SERVICE ................................ ... ... .......  .......... .. 1.F FE .. ................. 434,952 . 100.7260 .................438,159 .................435,000 .................438,159 ........... 3,198 .................8 .................0 .................0 ......5.150 ...... 5.150 FA ...... .................8,712 ......................0 ....08/07/2023 ... ....08/11/2025 ...
46647P-BA-3 ..... JPMORGAN CHASE & CO ....................................... ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 274,378 ...97.6830 .................244,208 .................250,000 .................244,208 .......... 11,551 .......... (5,656) .................0 .................0 ......3.960 ...... 1.594 JJ ....... .................4,180 .................9,900 ....10/14/2021 ... ....01/29/2027 ...
92338C-AE-3 ..... VERALTO CORP ................................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 997,663 . 103.5770 .............. 1,046,128 ..............1,010,000 ..............1,046,128 .......... 48,265 .............. 199 .................0 .................0 ......5.450 ...... 5.224 MS ...... ............... 15,749 ......................0 ....10/24/2023 ... ....09/18/2033 ...
17325F-BC-1 ..... CITIBANK NA ................................................. ... ... .......  .......... .. 1.E FE .. ................. 725,000 . 101.8470 .................738,394 .................725,000 .................738,394 .......... 13,394 .................0 .................0 .................0 ......5.488 ...... 5.488 JD ....... .................2,984 ......................0 ....11/27/2023 ... ....12/04/2026 ...
57636Q-AT-1 ..... MASTERCARD INC ............................................. ... ... ....... 1,2 ....... .. 1.E FE .. ................. 495,265 ...74.1430 .................370,715 ................ 500,000 .................495,556 .................0 .............. 104 .................0 .................0 ......2.950 ...... 2.998 MS ...... .................4,343 ............... 14,750 ....03/02/2021 ... ....03/15/2051 ...
92343V-FW-9 ..... VERIZON COMMUNICATIONS INC .............................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 210,719 ...66.3850 .................137,417 ................ 207,000 .................137,417 .......... 11,192 .............. (65) .................0 .................0 ......2.987 ...... 2.905 AO ...... .................1,048 .................6,183 ....05/03/2021 ... ....10/30/2056 ...
17327C-AR-4 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 2.B FE .. ................. 220,000 . 103.6630 .................228,058 .................220,000 .................228,058 ........... 8,058 .................0 .................0 .................0 ......6.174 ......1.000 MN ...... .................1,358 .................4,528 ....05/22/2023 ... ....05/25/2034 ...
46647P-BJ-4 ..... JPMORGAN CHASE & CO ....................................... ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 747,155 ...97.5000 .................614,250 ................ 630,000 .................614,250 .......... 38,772 .........(12,917) .................0 .................0 ......4.493 ...... 2.115 MS ...... .................7,627 ............... 28,306 ....08/18/2021 ... ....03/24/2031 ...
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92343V-FX-7 ..... VERIZON COMMUNICATIONS INC .............................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 318,765 ...82.3750 .................261,953 ................ 318,000 .................261,953 .......... 14,160 .............. (79) .................0 .................0 ......1.680 ...... 1.652 AO ...... ................... 905 .................5,342 ....05/03/2021 ... ....10/30/2030 ...
174610-BE-4 ..... CITIZENS FINANCIAL GROUP ................................ ... ... .......  .......... .. 2.B FE .. ................. 315,000 ...92.2220 .................290,498 .................315,000 .................290,498 ............3,522 .................0 .................0 .................0 ......5.641 ......1.000 MN ...... .................1,974 ............... 15,414 ....05/18/2022 ... ....05/21/2037 ...
58155Q-AE-3 ..... MCKESSON CORP ............................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 344,876 . 103.2540 .................361,389 .................350,000 .................346,053 .................0 .............. 127 .................0 .................0 ......6.000 ......6.107 MS ...... ................ 7,000 ............... 21,000 ....02/23/2011 ... ....03/01/2041 ...
92556H-AD-9 ..... PARAMOUNT GLOBAL ........................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 89,143 ...89.2500 .................. 69,615 ..................78,000 ..................69,615 ........... 6,674 .............(900) .................0 .................0 ......4.200 ...... 2.731 MN ...... ................... 382 .................3,276 ....09/30/2020 ... ....05/19/2032 ...
18977W-2C-3 ..... CNO GLOBAL FUNDING ........................................ ... ... .......  .......... .. 1.G FE .. ................. 434,365 .. 86.7160 .................377,214 .................435,000 .................377,214 ........... 7,428 ............... 86 .................0 .................0 ......2.650 ...... 2.650 JJ ....... .................5,604 ............... 11,528 ....01/03/2022 ... ....01/06/2029 ...
46647P-BP-0 ..... JPMORGAN CHASE & CO ....................................... ... ... ....... 1,2,5 .... .. 1.G FE .. ................. 696,968 .. 87.8770 .................703,016 ................ 800,000 ................ 703,016 .......... (5,323) .......... 11,371 .................0 .................0 ......2.956 ...... 4.858 MN ...... .................3,153 ............... 23,648 ....01/18/2023 ... ....05/13/2031 ...
92556V-AC-0 ..... VIATRIS INC ................................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 104,960 ...90.6930 .................. 95,228 ................ 105,000 .................. 95,228 ............5,504 .................7 .................0 .................0 ......2.300 ...... 2.307 JD ....... .................... 60 .................2,415 ....10/28/2021 ... ....06/22/2027 ...
205887-CJ-9 ..... CONAGRA BRANDS INC ........................................ ... ... .......  .......... .. 2.C FE .. ................. 524,239 . 101.2690 .................531,661 .................525,000 .................531,661 ........... 7,327 ............... 95 .................0 .................0 ......5.300 ...... 5.300 AO ...... ............... 11,594 ......................0 ....07/17/2023 ... ....10/01/2026 ...
58933Y-BB-0 ..... MERCK & CO INC ............................................. ... ... ....... 1,2 ....... .. 1.E FE .. ................. 479,347 ...65.9330 .................362,632 .................550,000 .................483,651 .................0 ............1,592 .................0 .................0 ......2.450 ...... 3.123 JD ....... ................... 262 ............... 13,475 ....03/23/2021 ... ....06/24/2050 ...
92564R-AA-3 ..... VICI PROPERTIES LP ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 472,868 ...96.0000 .................484,800 .................505,000 .................484,800 ........... 6,892 ........... 6,655 .................0 .................0 ......4.250 ...... 5.881 JD ....... .................1,789 ............... 21,463 ....07/14/2022 ... ....12/01/2026 ...
22535W-AJ-6 ..... CREDIT AGRICOLE SA ........................................ ... ... .......  .......... .. 1.G FE .. ................. 380,000 . 104.8950 .................398,600 ................ 380,000 .................398,600 .......... 18,600 .................0 .................0 .................0 ......6.316 ......1.000 AO ...... .................5,867 ......................0 ....09/25/2023 ... ....10/03/2029 ...
46647P-CC-8 ..... JPMORGAN CHASE & CO ....................................... ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 531,249 ...84.5840 .................469,441 .................555,000 .................469,441 .......... 23,024 ........... 1,840 .................0 .................0 ......2.580 ...... 3.072 AO ...... .................2,744 ............... 14,319 ....03/16/2022 ... ....04/22/2032 ...
92564R-AG-0 ..... VICI PROPERTIES LP ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 272,194 ...98.2500 .................275,100 ................ 280,000 .................275,100 ............4,859 ............2,491 .................0 .................0 ......4.625 ...... 5.631 JD ....... ................... 576 ............... 12,950 ....06/28/2022 ... ....06/15/2025 ...
22822V-BE-0 ..... CROWN CASTLE INC ........................................... ... ... .......  .......... .. 2.B FE .. ................. 174,711 . 103.7260 .................181,521 ................ 175,000 .................181,521 ........... 6,808 .................2 .................0 .................0 ......5.800 ...... 5.800 MS ...... ................... 705 ......................0 ....12/04/2023 ... ....03/01/2034 ...
59156R-AY-4 ..... METLIFE INC ................................................. ... ... ....... 1 ......... .. 1.G FE .. .............. 1,969,880 . 108.7780 .............. 2,175,560 ..............2,000,000 ..............1,977,077 .................0 .............. 754 .................0 .................0 ......5.875 ...... 5.983 FA ...... ............... 47,326 ..............117,500 ....08/03/2010 ... ....02/06/2041 ...
92564R-AH-8 ..... VICI PROPERTIES LP ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 299,075 ...96.6250 .................304,369 .................315,000 .................304,369 ............5,574 ............3,483 .................0 .................0 ......4.500 ...... 5.849 MS ...... .................4,725 ............... 14,175 ....06/28/2022 ... ....09/01/2026 ...
233853-AM-2 ..... DAIMLER TRUCK FINAN NA ................................... ... ... .......  .......... .. 2.A FE .. ................. 219,562 ...96.4450 .................212,180 .................220,000 .................212,180 ........... 6,151 ............... 83 .................0 .................0 ......3.650 ...... 3.650 AO ...... .................1,874 .................8,030 ....03/31/2022 ... ....04/07/2027 ...
46647P-DR-4 ..... JPMORGAN CHASE & CO ....................................... ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 303,843 . 101.4230 .................308,326 .................304,000 .................308,326 ............4,482 .................1 .................0 .................0 ......5.350 ...... 5.358 JD ....... .................1,355 ................ 7,116 ....12/13/2023 ... ....06/01/2034 ...
92564R-AL-9 ..... VICI PROPERTIES LP ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 120,276 ...91.0000 .................122,850 .................135,000 .................122,850 ........... 1,054 ........... 1,520 .................0 .................0 ......3.875 ...... 6.129 FA ...... .................1,976 .................2,616 ....04/17/2023 ... ....02/15/2029 ...
23636A-BA-8 ..... DANSKE BANK A/S ............................................ ... ... .......  .......... .. 1.E FE .. ................. 325,000 ...96.7160 .................314,326 .................325,000 .................314,326 .......... 17,468 .................0 .................0 .................0 ......0.976 ......1.000 MS ...... ................... 978 .................3,172 ....09/07/2021 ... ....09/10/2025 ...
59217G-FD-6 ..... METROPOLITAN LIFE GLOBAL FUNDING I ................... ... ... .......  .......... .. 1.D FE .. ...............1,498,560 ...97.3780 .............. 1,460,670 ..............1,500,000 ..............1,498,806 .................0 .............. 183 .................0 .................0 ......4.300 ...... 4.316 FA ...... ............... 22,575 ............... 64,500 ....08/18/2022 ... ....08/25/2029 ...
925650-AC-7 ..... VICI PROPERTIES LP ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 216,735 ...97.0320 .................210,559 ................ 217,000 .................210,559 ............3,962 ............... 31 .................0 .................0 ......4.950 ...... 4.970 FA ...... .................4,058 ............... 10,742 ....04/20/2022 ... ....02/15/2030 ...
23636A-BE-0 ..... DANSKE BANK A/S ............................................ ... ... .......  .......... .. 1.E FE .. ................. 365,000 . 101.7390 .................371,347 .................365,000 .................371,347 ........... 6,347 .................0 .................0 .................0 ......6.259 ......1.000 MS ...... .................6,282 ......................0 ....09/19/2023 ... ....09/22/2026 ...
48203R-AM-6 ..... JUNIPER NETWORKS INC ...................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 301,417 ...94.8400 .................256,068 ................ 270,000 .................256,068 .......... 19,325 .......... (3,889) .................0 .................0 ......3.750 ...... 2.112 FA ...... .................3,825 ............... 10,125 ....08/18/2021 ... ....08/15/2029 ...
92763M-AB-1 ..... VIPER ENERGY INC ........................................... ... ... ....... 1,2 ....... .. 3.C FE .. ................. 135,000 . 103.5000 .................139,725 .................135,000 .................139,725 ............4,725 .................0 .................0 .................0 ......7.375 ...... 7.374 MN ...... .................1,991 ......................0 ....10/12/2023 ... ....11/01/2031 ...
254709-AT-5 ..... DISCOVER FINANCIAL SVS ................................... ... ... .......  .......... .. 2.B FE .. ................. 185,000 . 111.4160 .................206,120 ................ 185,000 .................206,120 .......... 21,120 .................0 .................0 .................0 ......7.964 ......1.000 MN ...... .................2,415 ......................0 ....10/30/2023 ... ....11/02/2034 ...
594918-BY-9 ..... MICROSOFT CORP .............................................. ... ... ....... 1,2 ....... .. 1.A FE .. ...............3,995,765 ...97.3930 .............. 3,905,459 ..............4,010,000 ..............4,005,077 .................0 ........... 1,485 .................0 .................0 ......3.300 ...... 3.342 FA ...... ............... 53,300 .............. 132,330 ....01/30/2017 ... ....02/06/2027 ...
92769V-AJ-8 ..... VIRGIN MEDIA FINANCE PLC ................................ ... ... C...... 1,2 ....... .. 4.B FE .. ................. 200,000 .. 88.1660 .................176,332 ................ 200,000 .................176,332 .......... 16,096 .................0 .................0 .................0 ......5.000 ...... 5.000 JJ ....... .................4,611 ............... 10,000 ....06/01/2020 ... ....07/15/2030 ...
263534-CQ-0 ..... EIDP INC ..................................................... ... ... .......  .......... .. 1.G FE .. ................. 239,693 ...99.6460 .................239,150 .................240,000 .................239,150 .............(604) ............... 61 .................0 .................0 ......4.500 ...... 4.500 MN ...... .................1,380 .................5,400 ....05/11/2023 ... ....05/15/2026 ...
48241F-AC-8 ..... KBC GROEP NV ................................................ ... ... C...... 2 ......... .. 1.G FE .. ................. 205,000 . 105.6180 .................216,517 .................205,000 .................216,517 .......... 11,517 .................0 .................0 .................0 ......6.324 ...... 6.322 MS ...... .................3,601 ......................0 ....09/12/2023 ... ....09/21/2034 ...
92840V-AG-7 ..... VISTRA OPERATIONS COMPANY LLC .......................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 301,173 ...94.7500 .................298,463 .................315,000 .................298,463 ........... 7,074 ........... 1,982 .................0 .................0 ......3.700 ...... 4.454 JJ ....... .................4,889 ............... 11,655 ....04/30/2020 ... ....01/30/2027 ...
281020-AU-1 ..... EDISON INTERNATIONAL ...................................... ... ... .......  .......... .. 2.B FE .. ................. 579,797 ...98.7770 .................572,905 ................ 580,000 .................572,905 ........... 4,611 ............... 65 .................0 .................0 ......4.700 ...... 4.700 FA ...... ............... 10,298 ............... 28,093 ....08/01/2022 ... ....08/15/2025 ...
594918-CA-0 ..... MICROSOFT CORP .............................................. ... ... ....... 1,2 ....... .. 1.A FE .. ...............1,994,620 ...96.5070 .............. 1,930,140 ..............2,000,000 .............. 1,995,334 .................0 .............. 117 .................0 .................0 ......4.250 ...... 4.266 FA ...... ............... 34,236 ............... 85,000 ....01/30/2017 ... ....02/06/2047 ...
92852L-AC-3 ..... VITERRA FINANCE BV ........................................ ... ... C...... 1,2 ....... .. 2.C FE .. ................. 384,696 ...99.1750 .................396,700 ................ 400,000 .................396,700 ............8,953 ........... 3,051 .................0 .................0 ......4.900 ...... 5.935 AO ...... .................3,811 ............... 19,600 ....01/30/2023 ... ....04/21/2027 ...
286181-AD-4 ..... ELEMENT FLEET MANAGEMENT ................................ ... ... .......  .......... .. 2.A FE .. ................. 129,981 ...97.1730 .................126,325 ................ 130,000 .................126,325 .......... 12,344 .................4 .................0 .................0 ......3.850 ...... 3.850 JD ....... ................... 222 .................3,569 ....05/28/2020 ... ....06/15/2025 ...
482480-AG-5 ..... KLA CORP ..................................................... ... ... ....... 1,2 ....... .. 1.F FE .. .................. 74,748 ...99.4590 ..................70,616 ..................71,000 ..................70,616 ........... 2,517 .............(405) .................0 .................0 ......4.100 ...... 3.412 MS ...... ................... 857 .................2,911 ....12/11/2019 ... ....03/15/2029 ...
928563-AL-9 ..... VMWARE LLC .................................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 424,898 ...82.8610 .................447,449 .................540,000 .................447,449 .......... 15,873 ........... 6,678 .................0 .................0 ......2.200 ...... 5.455 FA ...... .................4,488 .................5,280 ....08/23/2023 ... ....08/15/2031 ...
286181-AK-8 ..... ELEMENT FLEET MANAGEMENT ................................ ... ... .......  .......... .. 2.A FE .. ................. 455,000 . 103.3690 .................470,331 .................455,000 .................470,331 .......... 15,331 .................0 .................0 .................0 ......6.319 ...... 6.319 JD ....... .................2,156 ......................0 ....11/27/2023 ... ....12/04/2028 ...
59833C-AC-6 ..... MIDWEST CONNECTOR CAPITAL COMPANY LLC ................ ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,692,913 ...96.2750 .............. 1,617,420 ..............1,680,000 ..............1,688,405 .................0 .......... (1,447) .................0 .................0 ......4.625 ...... 4.513 AO ...... ............... 19,425 ............... 77,700 ....10/08/2020 ... ....04/01/2029 ...
92863U-AB-2 ..... VOLCAN COMPANIA MINERA SAA .............................. ... ... C...... 1,2 ....... .. 5.A FE .. ................. 140,000 ...62.0000 ..................86,800 ................ 140,000 ..................86,800 ......... (33,949) .................0 .................0 .................0 ......4.375 ...... 4.374 FA ...... .................2,382 .................6,125 ....02/04/2021 ... ....02/11/2026 ...
29250N-BR-5 ..... ENBRIDGE INC ................................................ ... ... .......  .......... .. 2.A FE .. ................. 234,699 . 104.1520 .................244,756 .................235,000 .................244,756 .......... 10,038 ............... 15 .................0 .................0 ......5.700 ...... 5.700 MS ...... .................4,205 .................4,497 ....03/06/2023 ... ....03/08/2033 ...
48305Q-AC-7 ..... KAISER FOUNDATION HOSPITALS ............................. ... ... ....... 1,2 ....... .. 1.D FE .. ................. 535,267 ...95.6340 .................459,043 ................ 480,000 .................459,043 .......... 18,614 .......... (8,778) .................0 .................0 ......3.150 ...... 1.231 MN ...... .................2,520 ............... 15,120 ....10/28/2020 ... ....05/01/2027 ...
95000U-3F-8 ..... WELLS FARGO & CO ........................................... ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 191,000 . 101.8110 .................194,459 ................ 191,000 .................194,459 ............3,459 .................0 .................0 .................0 ......5.557 ...... 5.558 JJ ....... .................4,599 ......................0 ....07/18/2023 ... ....07/25/2034 ...
29364G-AM-5 ..... ENTERGY CORP ................................................ ... ... .......  .......... .. 2.B FE .. ................. 408,385 ...92.9730 .................381,189 ................ 410,000 .................381,189 .......... 15,313 .............. 320 .................0 .................0 ......0.900 ...... 0.900 MS ...... ................ 1,087 .................3,690 ....08/24/2020 ... ....09/15/2025 ...
61746B-CY-0 ..... MORGAN STANLEY ............................................. ... ... ....... 1 ......... .. 1.G FE .. .............. 2,131,800 . 103.1240 .............. 1,959,356 ..............1,900,000 ..............1,985,867 .................0 .........(30,463) .................0 .................0 ......6.250 ...... 4.395 FA ...... ............... 46,840 ..............118,750 ....09/28/2018 ... ....08/09/2026 ...
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958102-AM-7 ..... WESTERN DIGITAL CORP ...................................... ... ... ....... 1,2 ....... .. 3.B FE .. ................. 451,225 ...98.0000 .................450,800 ................ 460,000 .................450,800 .......... 15,324 ........... 2,288 .................0 .................0 ......4.750 ...... 5.330 FA ...... .................8,254 ............... 21,850 ....10/12/2022 ... ....02/15/2026 ...
294429-AS-4 ...... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. ................. 154,706 ...89.5800 .................138,849 .................155,000 .................138,849 ........... 8,035 ............... 28 .................0 .................0 ......3.100 ...... 3.100 MN ...... ................... 614 .................4,805 ....04/22/2020 ... ....05/15/2030 ...
485260-BM-4 ..... EVERGY KANSAS SOUTH INC .................................. ... ... ....... 1,2 ....... .. 1.F FE .. ................. 199,494 ...82.3290 .................164,658 ................ 200,000 .................164,658 ........... 8,794 ............... 12 .................0 .................0 ......4.300 ...... 4.315 JJ ....... .................3,966 ................ 8,600 ....06/25/2014 ... ....07/15/2044 ...
958102-AQ-8 ..... WESTERN DIGITAL CORP ...................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 188,226 ...85.8594 .................197,477 .................230,000 .................197,477 .......... 14,047 ........... 5,486 .................0 .................0 ......2.850 ...... 6.270 FA ...... .................2,731 .................6,555 ....08/16/2022 ... ....02/01/2029 ...
294429-AW-5 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. ................. 154,540 . 100.9590 .................156,487 .................155,000 .................156,487 ........... 1,896 ............... 35 .................0 .................0 ......5.100 ...... 5.100 JD ....... ................... 659 .................2,839 ....05/05/2023 ... ....06/01/2028 ...
61747Y-ED-3 ..... MORGAN STANLEY ............................................. ... ... ....... 1,2,5 .... .. 1.E FE .. .............. 1,400,000 ...81.6240 .............. 1,142,736 ..............1,400,000 ..............1,400,000 .................0 .................0 .................0 .................0 ......2.239 ...... 2.239 JJ ....... ............... 13,932 ............... 31,346 ....07/15/2021 ... ....07/21/2032 ...
958254-AD-6 ..... WESTERN MIDSTREAM OPERATING LP ......................... ... ... ....... 1,2 ....... .. 2.C FE .. ...................59,125 ...90.5300 .................. 45,265 ..................50,000 .................. 45,265 ........... 4,018 .............(275) .................0 .................0 ......5.450 ...... 4.167 AO ...... ................... 681 .................2,725 ....12/13/2021 ... ....04/01/2044 ...
30040W-AW-8 ..... EVERSOURCE ENERGY .......................................... ... ... .......  .......... .. 2.A FE .. ................. 284,678 . 104.7900 .................298,652 .................285,000 .................298,652 .......... 13,966 .................8 .................0 .................0 ......5.950 ...... 5.950 FA ...... .................2,402 ......................0 ....11/08/2023 ... ....02/01/2029 ...
49177J-AH-5 ..... KENVUE INC .................................................. ... ... ....... 1,2 ....... .. 1.F FE .. ................. 135,659 . 103.2130 .................140,370 ................ 136,000 .................140,370 ........... 4,676 ............... 35 .................0 .................0 ......5.000 ...... 5.042 MS ...... ................ 1,870 .................3,400 ....03/08/2023 ... ....03/22/2030 ...
958254-AJ-3 ..... WESTERN MIDSTREAM OPERATING LP ......................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 357,125 .. 88.0000 .................264,000 ................ 300,000 .................264,000 .......... 18,142 .......... (1,345) .................0 .................0 ......5.300 ...... 4.095 MS ...... .................5,300 ............... 15,900 ....01/11/2022 ... ....03/01/2048 ...
30190A-AC-8 ..... F+G ANNUITIES + LIFE INC ................................ ... ... .......  .......... .. 2.C FE .. .................. 34,987 . 103.2060 .................. 36,122 ..................35,000 ..................36,122 ........... 1,134 .................1 .................0 .................0 ......7.400 ...... 7.400 JJ ....... .................1,209 ......................0 ....01/09/2023 ... ....01/13/2028 ...
617482-V9-2 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.G FE .. ...............3,022,402 . 115.5220 .............. 3,169,924 .............. 2,744,000 ..............2,970,700 .................0 .......... (7,570) .................0 .................0 ......6.375 ...... 5.625 JJ ....... ............... 76,289 .............. 174,930 ....11/10/2015 ... ....07/24/2042 ...
958254-AL-8 ..... WESTERN MIDSTREAM OPERATING LP ......................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 47,000 ...89.5000 .................. 35,800 ..................40,000 ..................35,800 ............2,829 .............(154) .................0 .................0 ......5.500 ...... 4.371 FA ...... ................... 831 .................2,200 ....12/16/2021 ... ....08/15/2048 ...
302491-AX-3 ..... FMC CORP ..................................................... ... ... .......  .......... .. 2.C FE .. ................. 384,942 ...99.4980 .................383,069 .................385,000 .................383,069 .......... (1,876) .................3 .................0 .................0 ......5.650 ...... 5.650 MN ...... .................2,598 ............... 10,876 ....05/15/2023 ... ....05/18/2033 ...
49337W-AJ-9 ..... NATIONAL GRID USA ......................................... ... ... ....... 1 ......... .. 2.B FE .. ................. 150,000 . 101.8070 .................152,711 ................ 150,000 .................152,711 .......... 11,681 .................0 .................0 .................0 ......5.803 ...... 5.802 AO ...... .................2,176 .................8,705 ....03/29/2005 ... ....04/01/2035 ...
958667-AA-5 ..... WESTERN MIDSTREAM OPERATING LP ......................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 209,475 ...89.6560 .................156,898 ................ 175,000 .................156,898 .......... 13,786 .............(693) .................0 .................0 ......5.250 ...... 4.068 FA ...... .................3,828 .................9,625 ....11/08/2021 ... ....02/01/2050 ...
302635-AK-3 ..... FS KKR CAPITAL CORP ....................................... ... ... .......  .......... .. 2.C FE .. ................. 209,332 ...87.2260 .................183,175 ................ 210,000 .................183,175 .......... 33,380 ............... 61 .................0 .................0 ......3.125 ...... 3.125 AO ...... .................1,440 .................4,375 ....10/04/2021 ... ....10/12/2028 ...
62829D-2A-7 ..... MUTUAL OF OMAHA COMPANIES GLOBAL FUNDING ............ ... ... .......  .......... .. 1.E FE .. ................. 499,934 . 101.8970 .................509,485 ................ 500,000 .................499,943 .................0 .................9 .................0 .................0 ......5.800 ...... 5.805 JJ ....... ............... 12,406 ......................0 ....07/19/2023 ... ....07/27/2026 ...
958667-AC-1 ..... WESTERN MIDSTREAM OPERATING LP ......................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 106,281 ...93.6250 .................. 88,944 ..................95,000 ..................88,944 ............7,242 .......... (1,305) .................0 .................0 ......4.050 ...... 2.426 FA ...... .................1,603 .................4,085 ....11/09/2021 ... ....02/01/2030 ...
302635-AM-9 ..... FS KKR CAPITAL CORP ....................................... ... ... .......  .......... .. 2.C FE .. ................. 109,251 . 106.0490 .................116,654 ................ 110,000 .................116,654 ........... 7,390 ............... 10 .................0 .................0 ......7.875 ...... 7.875 JJ ....... ................... 963 ......................0 ....11/13/2023 ... ....01/15/2029 ...
49338L-AE-3 ..... KEYSIGHT TECHNOLOGIES INC ............................... ... ... ....... 1,2 ....... .. 2.B FE .. ...................92,224 ...99.6590 .................. 89,693 ..................90,000 ..................89,693 ........... 2,628 .............(261) .................0 .................0 ......4.600 ...... 4.260 AO ...... ................... 978 .................4,140 ....03/23/2018 ... ....04/06/2027 ...
958667-AE-7 ..... WESTERN MIDSTREAM OPERATING LP ......................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 209,429 . 103.8870 .................218,163 ................ 210,000 .................218,163 ........... 8,704 ............... 30 .................0 .................0 ......6.150 ......6.187 AO ...... .................3,229 .................6,350 ....03/30/2023 ... ....04/01/2033 ...
30321L-2E-1 ..... F+G GLOBAL FUNDING ........................................ ... ... .......  .......... .. 1.G FE .. ................. 574,621 ...98.5520 .................566,672 .................575,000 .................566,672 ........... 3,096 .............. 123 .................0 .................0 ......5.150 ...... 5.150 JJ ....... ............... 14,313 ............... 29,613 ....06/28/2022 ... ....07/07/2025 ...
629377-CN-0 ..... NRG ENERGY INC ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 152,817 ...93.7550 .................140,633 ................ 150,000 .................151,079 .................0 .............(574) .................0 .................0 ......2.000 ......1.601 JD ....... ................... 242 .................3,000 ....12/02/2020 ... ....12/02/2025 ...
958667-AF-4 ..... WESTERN MIDSTREAM OPERATING LP ......................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 259,444 . 104.4392 .................271,542 ................ 260,000 .................271,542 .......... 12,101 ............... (3) .................0 .................0 ......6.350 ...... 6.401 JJ ....... .................4,219 ......................0 ....09/27/2023 ... ....01/15/2029 ...
314382-AA-0 ..... FELLS POINT FUNDING TR ................................... ... ... .......  .......... .. 2.B FE .. ................. 260,000 ...94.3180 .................245,228 ................ 260,000 .................245,228 ........... 8,274 .................0 .................0 .................0 ......3.046 ...... 3.046 JJ ....... .................3,300 .................7,920 ....02/02/2022 ... ....01/31/2027 ...
49446R-BA-6 ..... KIMCO REALTY OP LLC ....................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 114,345 ...96.4630 .................110,932 ................ 115,000 .................110,932 ........... 5,712 ............... 50 .................0 .................0 ......4.600 ...... 4.670 FA ...... .................2,204 .................4,952 ....08/10/2022 ... ....02/01/2033 ...
962166-BY-9 ..... WEYERHAEUSER CO ............................................ ... ... ....... 1,2 ....... .. 2.B FE .. .............. 1,196,157 ...95.2250 .............. 1,157,936 ..............1,216,000 .............. 1,157,936 .......... 48,890 ........... 1,854 .................0 .................0 ......4.000 ...... 4.205 AO ...... ............... 10,268 ............... 48,640 ....09/07/2022 ... ....04/15/2030 ...
316773-DK-3 ..... FIFTH THIRD BANCORP ....................................... ... ... .......  .......... .. 2.A FE .. ................. 200,000 . 104.2080 .................208,417 ................ 200,000 .................208,417 ........... 8,417 .................0 .................0 .................0 ......6.339 ......1.000 JJ ....... .................5,423 ......................0 ....07/24/2023 ... ....07/27/2029 ...
629377-CP-5 ..... NRG ENERGY INC ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 103,205 ...90.1590 .................. 90,159 ................ 100,000 ................ 101,815 .................0 .............(461) .................0 .................0 ......2.450 ...... 1.946 JD ....... ................... 197 .................2,450 ....12/03/2020 ... ....12/02/2027 ...
98138H-AG-6 ..... WORKDAY INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 190,887 ...96.7560 .................184,804 ................ 191,000 .................184,804 ........... 6,280 ............... 22 .................0 .................0 ......3.500 ...... 3.513 AO ...... ................ 1,671 .................6,685 ....03/30/2022 ... ....04/01/2027 ...
33938X-AE-5 ..... FLEX LTD ..................................................... ... ... .......  .......... .. 2.C FE .. ................. 193,192 . 103.3680 .................201,568 .................195,000 .................201,568 ........... 5,883 .............. 313 .................0 .................0 ......6.000 ......6.000 JJ ....... .................5,395 .................7,085 ....11/30/2022 ... ....01/15/2028 ...
494550-AL-0 ..... KINDER MORGAN ENERGY PARTNERS LP ...................... ... ... ....... 1 ......... .. 2.B FE .. ................. 139,893 . 113.2410 .................147,213 ................ 130,000 .................147,213 ............3,723 .............(451) .................0 .................0 ......7.750 ......7.101 MS ...... .................2,967 ............... 10,075 ....06/01/2006 ... ....03/15/2032 ...
98310W-AN-8 ..... TRAVEL + LEISURE CO ....................................... ... ... ....... 1,2 ....... .. 3.C FE .. .................. 27,938 ...99.4430 .................. 24,861 ..................25,000 ..................24,861 ........... 1,620 .............(487) .................0 .................0 ......5.750 ...... 3.517 AO ...... ................... 375 .................1,500 ....02/05/2021 ... ....04/01/2027 ...
345397-D5-9 ...... FORD MOTOR CREDIT CO LLC ................................. ... ... .......  .......... .. 3.A FE .. ................. 395,000 . 104.7280 .................413,675 .................395,000 .................413,675 .......... 18,675 .................0 .................0 .................0 ......6.798 ...... 6.798 MN ...... .................4,028 ......................0 ....11/02/2023 ... ....11/07/2028 ...
64110D-AJ-3 ..... NETAPP INC ................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ...............2,098,460 ...92.8440 .............. 1,856,880 ..............2,000,000 .............. 2,051,434 .................0 .........(15,032) .................0 .................0 ......2.375 ...... 1.574 JD ....... ................ 1,188 ............... 47,500 ....10/22/2020 ... ....06/22/2027 ...
98310W-AQ-1 ..... TRAVEL + LEISURE CO ....................................... ... ... ....... 1,2 ....... .. 3.C FE .. ................. 186,944 ...89.2500 .................160,650 ................ 180,000 ................ 160,650 .......... 12,623 .............(734) .................0 .................0 ......4.625 ...... 4.090 MS ...... .................2,775 .................8,325 ....06/09/2021 ... ....03/01/2030 ...
35137L-AN-5 ..... FOX CORP ..................................................... ... ... .......  .......... .. 2.B FE .. ................. 332,333 . 108.4270 .................363,232 .................335,000 .................363,232 .......... 30,856 ............... 38 .................0 .................0 ......6.500 ...... 6.500 AO ...... .................4,718 ......................0 ....10/05/2023 ... ....10/13/2033 ...
50077L-BC-9 ..... KRAFT HEINZ FOODS CO ...................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 511,340 ...98.0820 .................514,931 .................525,000 .................514,931 ........... 1,237 ............2,354 .................0 .................0 ......3.875 ...... 4.572 MN ...... .................2,599 ............... 20,344 ....03/23/2023 ... ....05/15/2027 ...
98310W-AS-7 ..... TRAVEL + LEISURE CO ....................................... ... ... ....... 1,2 ....... .. 3.C FE .. .................. 49,638 . 101.0000 .................. 45,450 ..................45,000 .................. 45,450 ............2,299 .............(878) .................0 .................0 ......6.625 ...... 4.404 JJ ....... .................1,250 .................2,981 ....02/04/2021 ... ....07/31/2026 ...
36143L-2G-9 ..... GA GLOBAL FUNDING TRUST .................................. ... ... .......  .......... .. 1.F FE .. ................. 159,955 ...90.8320 .................145,331 ................ 160,000 .................145,331 ............4,290 .................9 .................0 .................0 ......2.250 ...... 2.250 JJ ....... .................1,750 .................3,600 ....01/03/2022 ... ....01/06/2027 ...
649840-CT-0 ..... NEW YORK STATE ELECTRIC & GAS CORP ................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 249,463 ...79.6110 .................199,028 .................250,000 .................249,575 .................0 ............... 50 .................0 .................0 ......2.150 ...... 2.174 AO ...... .................1,344 .................5,375 ....09/21/2021 ... ....10/01/2031 ...
988498-AP-6 ..... YUM! BRANDS INC ............................................ ... ... ....... 1,2 ....... .. 3.C FE .. .................. 30,000 ...93.3750 .................. 28,013 ..................30,000 ..................28,013 ............1,495 .................0 .................0 .................0 ......4.625 ...... 4.625 AO ...... ................... 347 .................1,388 ....03/16/2021 ... ....01/31/2032 ...
36143L-2J-3 ..... GA GLOBAL FUNDING TRUST .................................. ... ... .......  .......... .. 1.F FE .. ................. 269,924 ...97.9830 .................264,555 ................ 270,000 .................264,555 ............5,931 ............... 25 .................0 .................0 ......3.850 ...... 3.850 AO ...... .................2,310 ............... 10,395 ....04/04/2022 ... ....04/11/2025 ...
501889-AD-1 ..... LKQ CORP ..................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 159,836 . 102.3470 .................163,755 ................ 160,000 .................163,755 ........... 3,910 .................9 .................0 .................0 ......5.750 ...... 5.770 JD ....... ................... 409 .................5,137 ....05/16/2023 ... ....06/15/2028 ...
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G2140A-AU-1 ..... CIFI HOLDINGS (GROUP) CO LTD ........................... ... ... D...... 1,2 ....... .. 4.B FE .. ................. 211,080 ....6.6250 .................. 13,250 ................ 200,000 ..................13,250 .........(34,669) .......... (4,081) .................0 .................0 ......6.450 ......0.000 MN ...... ......................0 ......................0 ....09/01/2021 ... ....11/07/2024 ...
361448-BD-4 ..... GATX CORP .................................................... ... ... .......  .......... .. 2.B FE .. ................. 124,920 ...99.6820 .................124,603 .................125,000 .................124,603 ............1,399 ............... 17 .................0 .................0 ......4.350 ...... 4.350 FA ...... .................2,054 .................5,438 ....11/01/2018 ... ....02/15/2024 ...
65473Q-BE-2 ..... NISOURCE INC ................................................ ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,114,350 ...96.2750 .................962,750 ..............1,000,000 ..............1,058,041 .................0 .........(17,988) .................0 .................0 ......3.490 ...... 1.577 MN ...... .................4,459 ............... 34,900 ....10/22/2020 ... ....05/15/2027 ...
G24524-BM-4 ..... COUNTRY GARDEN HOLDINGS CO LTD ......................... ... ... D...... 1,2 ....... ... 6. FE .. ................. 386,500 ....8.0000 .................. 32,000 ................ 400,000 ..................32,000 ........(173,284) ........... 1,284 .................0 .................0 ......3.300 ......0.000 JJ ....... ......................0 ............... 13,200 ....08/31/2021 ... ....01/12/2031 ...
361448-BN-2 ..... GATX CORP .................................................... ... ... .......  .......... .. 2.B FE .. ................. 159,730 . 110.2710 .................176,434 ................ 160,000 .................176,434 .......... 16,701 .................3 .................0 .................0 ......6.900 ...... 6.900 MN ...... .................1,809 ......................0 ....10/31/2023 ... ....05/01/2034 ...
501889-AE-9 ..... LKQ CORP ..................................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 22,836 . 104.4970 .................. 24,034 ..................23,000 .................. 24,034 ........... 1,189 .................9 .................0 .................0 ......6.250 ...... 6.346 JD ....... .................... 64 ................... 803 ....05/15/2023 ... ....06/15/2033 ...
G52132-AU-4 ..... KAISA GROUP HOLDINGS LTD ................................. ... ... D...... 1,2 ....... ....6. * ... ................. 167,400 .... 3.2500 .................. 14,950 ................ 460,000 ..................14,950 .........(47,661) .................0 .................0 .................0 ......9.375 ......0.000 JD ....... ......................0 ......................0 ....11/26/2021 ... ....06/30/2024 ...
36267V-AB-9 ..... GE HEALTHCARE TECH INC ................................... ... ... .......  .......... .. 2.B FE .. ................. 404,593 . 100.0350 .................405,142 .................405,000 .................405,142 .............. 393 .............. 156 .................0 .................0 ......5.550 ...... 5.550 MN ...... .................2,872 ............... 11,239 ....11/09/2022 ... ....11/15/2024 ...
655844-CS-5 ..... NORFOLK SOUTHERN CORP ..................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 497,080 . 103.9240 .................519,620 ................ 500,000 .................497,095 .................0 ............... 15 .................0 .................0 ......5.350 ...... 5.389 FA ...... ............... 11,072 ......................0 ....07/31/2023 ... ....08/01/2054 ...
G52132-CC-2 ..... KAISA GROUP HOLDINGS LTD ................................. ... ... D...... 2 ......... ....6. * ... .................. 70,000 .... 3.2500 ................... 6,500 ................ 200,000 ................... 6,500 .........(20,576) .................0 .................0 .................0 .... 11.250 ......0.000 AO ...... ......................0 ......................0 ....12/07/2021 ... ....04/16/2025 ...
37045X-EP-7 ..... GENERAL MOTORS FINL CO ................................... ... ... .......  .......... .. 2.B FE .. ................. 514,186 . 103.0110 .................530,505 .................515,000 .................530,505 .......... 16,315 .................4 .................0 .................0 ......6.100 ......6.100 JJ ....... .................2,094 ......................0 ....12/04/2023 ... ....01/07/2034 ...
502431-AL-3 ..... L3HARRIS TECHNOLOGIES INC ............................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 511,805 ...98.0130 .................519,469 .................530,000 .................519,469 ............3,449 ............4,215 .................0 .................0 ......3.850 ...... 4.819 JD ....... ................... 907 ............... 20,405 ....01/09/2023 ... ....12/15/2026 ...
G5631S-AC-1 ..... LOGAN GROUP CO LTD ........................................ ... ... D...... 1,2 ....... ....6. * ... ................. 189,580 ....6.2500 .................. 12,500 ................ 200,000 ..................12,500 ......... (34,428) ........... 1,892 .................0 .................0 ......4.850 ......0.000 JD ....... .................4,850 ......................0 ....09/27/2021 ... ....12/14/2026 ...
38145G-AM-2 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 1.F FE .. ................. 720,000 . 100.9850 .................727,094 ................ 720,000 .................727,094 ........... 7,094 .................0 .................0 .................0 ......5.798 ......1.000 FA ...... ............... 16,350 ......................0 ....08/07/2023 ... ....08/10/2026 ...
665859-AW-4 ..... NORTHERN TRUST CORP ....................................... ... ... ....... 2 ......... .. 1.E FE .. ................. 399,352 ...98.6470 .................394,588 ................ 400,000 .................399,551 .................0 .............. 122 .................0 .................0 ......4.000 ...... 4.036 MN ...... .................2,267 ............... 16,000 ....05/05/2022 ... ....05/10/2027 ...
G5631S-AE-7 ..... LOGAN GROUP CO LTD ........................................ ... ... D...... 2 ......... .. 5.C FE .. ................. 187,500 ....6.2500 .................. 12,500 ................ 200,000 ..................12,500 .........(34,737) ............3,237 .................0 .................0 ......4.250 ......0.000 JJ ....... ......................0 ......................0 ....09/17/2021 ... ....07/12/2025 ...
38173M-AB-8 ..... GOLUB CAPITAL BDC ......................................... ... ... .......  .......... .. 2.C FE .. ................. 287,799 ...90.6670 .................262,934 .................290,000 .................262,934 .......... 28,947 .............. 399 .................0 .................0 ......2.500 ...... 2.500 FA ...... .................2,558 .................6,391 ....10/07/2021 ... ....08/24/2026 ...
502431-AM-1 ..... L3HARRIS TECHNOLOGIES INC ............................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 300,877 ...98.8420 .................256,989 ................ 260,000 .................256,989 .......... 14,169 .......... (6,057) .................0 .................0 ......4.400 ...... 1.848 JD ....... ................... 508 ............... 11,440 ....08/18/2021 ... ....06/15/2028 ...
G81043-AH-7 ..... SHIMAO GROUP HOLDINGS LTD ............................... ... ... D...... 1 ......... ....6. * ... ................. 184,000 ....3.7500 ................... 7,500 ................ 200,000 ................... 7,500 ........(192,500) .............. 148 .................0 .................0 ......4.750 ......0.000 JJ ....... ......................0 ......................0 ....11/23/2021 ... ....07/03/2023 ...
404280-DZ-9 ..... HSBC HOLDINGS PLC .......................................... ... ... .......  .......... .. 1.G FE .. ................. 350,000 . 101.4440 .................355,055 .................350,000 .................355,055 ............5,055 .................0 .................0 .................0 ......5.887 ......1.000 FA ...... .................7,841 ......................0 ....08/07/2023 ... ....08/14/2027 ...
67080L-AA-3 ..... NUVEEN LLC .................................................. ... ... ....... 1,2 ....... .. 1.C FE .. ...............1,739,553 ...97.6570 .............. 1,708,998 ..............1,750,000 .............. 1,744,448 .................0 ........... 1,019 .................0 .................0 ......4.000 ...... 4.073 MN ...... ............... 11,667 ............... 70,000 ....10/17/2018 ... ....11/01/2028 ...
G81043-AP-9 ..... SHIMAO GROUP HOLDINGS LTD ............................... ... ... D...... 2 ......... ....6. * ... ................. 117,600 ....3.7500 ................... 7,875 ................ 210,000 ................... 7,875 .........(80,852) .......... 48,827 .................0 .................0 ......6.125 ......0.000 FA ...... ......................0 ......................0 ....12/16/2021 ... ....02/21/2024 ...
40428H-VL-3 ..... HSBC USA INC ................................................ ... ... .......  .......... .. 1.F FE .. ................. 374,363 . 100.4870 .................376,828 .................375,000 .................376,828 ............2,221 .............. 183 .................0 .................0 ......5.625 ...... 5.625 MS ...... .................6,094 .................5,239 ....03/09/2023 ... ....03/17/2025 ...
50540R-AW-2 ..... LABORATORY CORPORATION OF AMERICA HOLDIN ............ ... ... ....... 1,2 ....... .. 2.B FE .. ...................43,539 ...89.9260 .................. 39,567 ..................44,000 ..................39,567 ........... 1,613 ............... 54 .................0 .................0 ......2.950 ...... 3.102 JD ....... ................... 108 .................1,298 ....02/15/2022 ... ....12/01/2029 ...
G81043-AQ-7 ..... SHIMAO GROUP HOLDINGS LTD ............................... ... ... D...... 1,2 ....... ....6. * ... ................. 415,980 ....3.7500 .................. 15,375 ................ 410,000 ..................15,375 ......... (59,355) .......... (1,430) .................0 .................0 ......5.600 ......0.000 JJ ....... ......................0 ......................0 ....09/29/2021 ... ....07/15/2026 ...
41283L-AY-1 ..... HARLEY DAVIDSON FINL SER ................................ ... ... .......  .......... .. 2.C FE .. ...................39,945 ...96.4860 .................. 38,594 ..................40,000 .................. 38,594 .......... 12,586 .................7 .................0 .................0 ......3.350 ...... 3.350 JD ....... .................... 86 ................... 798 ....06/03/2020 ... ....06/08/2025 ...
678858-BY-6 ..... OKLAHOMA GAS AND ELECTRIC CO ........................... ... ... ....... 1,2 ....... .. 1.G FE .. ...............1,990,220 . 105.0030 .............. 2,100,060 ..............2,000,000 .............. 1,990,308 .................0 ............... 88 .................0 .................0 ......5.600 ...... 5.634 AO ...... ............... 28,000 ............... 55,378 ....03/21/2023 ... ....04/01/2053 ...
G81269-AB-1 ..... SHIMAO GROUP HOLDINGS LTD ............................... ... ... D...... 1,2 ....... ....6. * ... ................. 190,000 ....3.7500 ................... 7,500 ................ 200,000 ................... 7,500 .........(30,691) .............. 941 .................0 .................0 ......3.450 ......0.000 JJ ....... ......................0 ......................0 ....08/05/2021 ... ....01/11/2031 ...
41284V-AC-6 ..... HARLEY DAVIDSON FINL SER ................................ ... ... .......  .......... .. 2.C FE .. ................. 353,868 . 103.8870 .................368,800 .................355,000 ................ 368,800 .......... 14,772 .............. 141 .................0 .................0 ......6.500 ...... 6.500 MS ...... .................7,115 .................9,796 ....03/07/2023 ... ....03/10/2028 ...
512807-AV-0 ..... LAM RESEARCH CORP .......................................... ... ... ....... 1,2 ....... .. 1.G FE .. .................. 38,871 ...85.9740 .................. 33,530 ..................39,000 .................. 33,530 ........... 1,740 ............... 12 .................0 .................0 ......1.900 ...... 1.936 JD ....... .....................33 ................... 741 ....04/30/2020 ... ....06/15/2030 ...
G81269-AE-5 ..... SHIMAO GROUP HOLDINGS LTD ............................... ... ... D...... 1,2 ....... ....6. * ... ................. 141,280 ....3.7500 ................... 7,500 ................ 200,000 ................... 7,500 ......... (39,448) ............9,948 .................0 .................0 ......5.200 ......0.000 JJ ....... ......................0 ......................0 ....12/02/2021 ... ....01/16/2027 ...
427096-AJ-1 ..... HERCULES CAPITAL INC ...................................... ... ... .......  .......... .. 2.C FE .. ................. 258,133 ...91.0510 .................236,733 ................ 260,000 .................236,733 .......... 25,364 .............. 299 .................0 .................0 ......3.375 ...... 3.375 JJ ....... .................3,924 .................7,647 ....01/14/2022 ... ....01/20/2027 ...
680223-AK-0 ..... OLD REPUBLIC INTERNATIONAL CORP ........................ ... ... ....... 1,2 ....... .. 2.B FE .. .............. 1,136,690 ...96.0930 .................960,930 ..............1,000,000 .............. 1,062,420 .................0 .........(23,703) .................0 .................0 ......3.875 ...... 1.393 FA ...... ............... 13,455 ............... 38,750 ....10/22/2020 ... ....08/26/2026 ...
G816C6-AD-7 ..... SINO-OCEAN LAND TREASURE IV LTD ....................... ... ... D...... 1,2 ....... ... 6. FE .. ................. 395,142 ....7.5000 ..................30,000 ................ 400,000 ..................30,000 ........(164,508) .............. 508 .................0 .................0 ......4.750 ......0.000 JJ ....... ......................0 ............... 19,000 ....08/05/2021 ... ....01/14/2030 ...
431282-AU-6 ..... HIGHWOODS REALTY LP ....................................... ... ... .......  .......... .. 2.B FE .. ................. 113,473 . 108.0810 .................124,293 ................ 115,000 .................124,293 .......... 10,809 ............... 11 .................0 .................0 ......7.650 ...... 7.650 FA ...... ................... 978 ......................0 ....11/14/2023 ... ....02/01/2034 ...
521865-AY-1 ..... LEAR CORP .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 602,089 ...96.3420 .................539,515 ................ 560,000 .................539,515 .......... 27,135 .......... (7,406) .................0 .................0 ......3.800 ...... 2.340 MS ...... .................6,266 ............... 21,280 ....01/18/2022 ... ....09/15/2027 ...
G8879T-AG-5 ..... TIMES CHINA HOLDINGS LTD ................................ ... ... D...... 1,2 ....... ... 6. FE .. ................. 311,600 ....2.0000 ................... 8,200 ................ 410,000 ................... 8,200 .........(79,948) .......... 20,855 .................0 .................0 ......6.200 ......0.000 MS ...... ......................0 ......................0 ....11/26/2021 ... ....03/22/2026 ...
44409M-AD-8 ..... HUDSON PACIFIC PROPERTIE ................................. ... ... .......  .......... .. 2.C FE .. ................. 199,228 ...88.4540 .................176,908 ................ 200,000 ................ 176,908 ............3,259 ............... 95 .................0 .................0 ......5.950 ...... 5.950 FA ...... .................4,496 .................8,547 ....09/08/2022 ... ....02/15/2028 ...
68235P-AG-3 ..... ONE GAS INC ................................................. ... ... ....... 1,2 ....... .. 1.G FE .. ................. 741,840 ...87.9520 .................659,640 ................ 750,000 .................742,581 .................0 .............. 158 .................0 .................0 ......4.500 ...... 4.567 MN ...... .................5,625 ............... 33,750 ....11/01/2018 ... ....11/01/2048 ...
G8879T-AH-3 ..... TIMES CHINA HOLDINGS LTD ................................ ... ... D...... 1,2 ....... ... 6. FE .. ................. 262,000 ....2.0000 ................... 8,000 ................ 400,000 ................... 8,000 .........(81,162) .......... 22,692 .................0 .................0 ......5.750 ......0.000 JJ ....... ......................0 ......................0 ....12/06/2021 ... ....01/14/2027 ...
444859-BZ-4 ..... HUMANA INC ................................................... ... ... .......  .......... .. 2.B FE .. ................. 274,533 . 104.4560 .................287,255 .................275,000 .................287,255 .......... 12,711 ............... 12 .................0 .................0 ......5.750 ...... 5.750 JD ....... .................2,284 ......................0 ....11/02/2023 ... ....12/01/2028 ...
534187-BK-4 ..... LINCOLN NATIONAL CORP .................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 226,927 ...89.6120 .................183,705 .................205,000 .................183,705 .......... 16,404 .......... (2,262) .................0 .................0 ......3.400 ...... 2.108 JJ ....... .................3,214 .................6,970 ....08/19/2021 ... ....01/15/2031 ...
G9884T-AQ-4 ..... YUZHOU GROUP HOLDINGS CO LTD ............................ ... ... D...... 1,2 ....... ... 6. FE .. .................. 98,000 ....6.0000 ..................12,000 ................ 200,000 ..................12,000 ......... (32,964) .......... 26,436 .................0 .................0 ......8.300 ......0.000 MN ...... ......................0 ......................0 ....11/17/2021 ... ....05/27/2025 ...
446150-BC-7 ..... HUNTINGTON BANCSHARES ..................................... ... ... .......  .......... .. 2.A FE .. .................. 45,000 . 103.2020 .................. 46,441 ..................45,000 ..................46,441 ........... 1,441 .................0 .................0 .................0 ......6.208 ......1.000 FA ...... .................1,009 ......................0 ....08/14/2023 ... ....08/21/2029 ...
682441-AB-6 ..... ONEAMERICA FINANCIAL PARTNERS INC ..................... ... ... ....... 1,2 ....... .. 1.G FE .. .............. 1,670,831 ...71.9310 .............. 1,208,441 ..............1,680,000 ..............1,671,406 .................0 .............. 166 .................0 .................0 ......4.250 ...... 4.282 AO ...... ............... 15,073 ............... 82,025 ....09/14/2020 ... ....10/15/2050 ...
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J75963-BR-8 ..... SOFTBANK GROUP CORP ....................................... ... ... D...... 1,2 ....... .. 3.B FE .. ................. 197,250 ...91.0000 .................182,000 ................ 200,000 ................ 182,000 .......... 16,309 .............. 377 .................0 .................0 ......4.625 ...... 4.868 JJ ....... .................4,497 .................9,250 ....11/02/2021 ... ....07/06/2028 ...
44644M-AJ-0 ..... HUNTINGTON NATIONAL BANK ................................ ... ... .......  .......... .. 1.G FE .. ................. 314,260 . 100.9410 .................317,963 .................315,000 .................317,963 .............(836) ............... 49 .................0 .................0 ......5.650 ...... 5.650 JJ ....... .................8,454 .................6,395 ....11/14/2022 ... ....01/10/2030 ...
548661-DM-6 ..... LOWE'S COMPANIES INC ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 214,020 ...95.2240 .................204,732 .................215,000 .................204,732 ............4,265 .............. 103 .................0 .................0 ......2.500 ...... 2.552 AO ...... .................1,135 .................5,375 ....04/11/2016 ... ....04/15/2026 ...
M4R2A7-AB-4 ..... ENERGEAN ISRAEL FINANCE LTD ............................ ... ... D...... 1,2 ....... .. 3.C FE .. ................. 415,384 ...84.2500 .................353,850 .................420,000 .................353,850 .........(12,066) .............. 385 .................0 .................0 ......5.875 ...... 6.023 MS ...... ............... 15,490 ............... 15,422 ....03/22/2021 ... ....03/30/2031 ...
448579-AQ-5 ..... HYATT HOTELS CORP .......................................... ... ... .......  .......... .. 2.C FE .. ................. 189,953 . 102.1860 .................194,152 ................ 190,000 .................194,152 ............4,194 .................6 .................0 .................0 ......5.750 ...... 5.750 JJ ....... .................5,311 ......................0 ....06/26/2023 ... ....01/30/2027 ...
682680-BL-6 ..... ONEOK INC .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 499,880 . 105.9520 .................529,760 ................ 500,000 .................499,889 .................0 .................9 .................0 .................0 ......6.050 ...... 6.053 MS ...... ............... 10,672 ......................0 ....08/10/2023 ... ....09/01/2033 ...
M4R2A7-AC-2 ..... ENERGEAN ISRAEL FINANCE LTD ............................ ... ... D...... 1,2 ....... .. 3.C FE .. ................. 337,070 ...87.6250 .................293,544 .................335,000 .................293,544 .......... (6,293) .............(301) .................0 .................0 ......5.375 ...... 5.262 MS ...... ............... 11,270 ............... 11,288 ....03/18/2021 ... ....03/30/2028 ...
44891A-CA-3 ..... HYUNDAI CAPITAL AMERICA .................................. ... ... .......  .......... .. 2.A FE .. ...................54,940 ...87.5060 .................. 48,128 ..................55,000 ..................48,128 .......... 13,754 .................8 .................0 .................0 ......2.100 ...... 2.100 MS ...... ................... 340 .................1,155 ....09/14/2021 ... ....09/15/2028 ...
55037A-AB-4 ..... AKER BP ASA ................................................. ... ... C...... 1,2 ....... .. 2.B FE .. ................. 457,908 ...85.5290 .................470,410 .................550,000 .................470,410 ............8,332 ........... 4,170 .................0 .................0 ......3.100 ...... 5.743 JJ ....... .................7,862 ......................0 ....07/17/2023 ... ....07/15/2031 ...
M6746G-AC-0 ..... LEVIATHAN BOND LTD ........................................ ... ... D...... 1 ......... .. 3.C FE .. .................. 41,288 ...94.0000 .................. 42,300 ..................45,000 ..................42,300 .............. 815 .............. 197 .................0 .................0 ......6.500 ...... 9.159 JD ....... .................1,471 ......................0 ....10/10/2023 ... ....06/30/2027 ...
44891A-CM-7 ..... HYUNDAI CAPITAL AMERICA .................................. ... ... .......  .......... .. 2.A FE .. ................. 224,750 . 101.7430 .................228,922 .................225,000 .................228,922 ........... 4,150 ............... 22 .................0 .................0 ......5.950 ...... 5.950 MS ...... .................3,719 ......................0 ....09/18/2023 ... ....09/21/2026 ...
682680-BN-2 ..... ONEOK INC .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 497,535 . 111.9140 .................559,570 ................ 500,000 .................497,552 .................0 ............... 17 .................0 .................0 ......6.625 ...... 6.663 MS ...... ............... 11,686 ......................0 ....08/10/2023 ... ....09/01/2053 ...
M6746G-AD-8 ..... LEVIATHAN BOND LTD ........................................ ... ... D...... 1 ......... .. 3.C FE .. .................. 42,800 ...91.1250 .................. 45,563 ..................50,000 .................. 45,563 ........... 2,588 .............. 174 .................0 .................0 ......6.750 ...... 9.703 JD ....... .................1,697 ......................0 ....10/16/2023 ... ....06/30/2030 ...
46115H-BU-0 ..... INTESA SANPAOLO SPA ....................................... ... ... .......  .......... .. 2.B FE .. ................. 279,434 . 102.4710 .................286,920 ................ 280,000 .................286,920 .............. 926 .............. 177 .................0 .................0 ......7.000 ......7.000 MN ...... .................2,178 ............... 14,504 ....11/14/2022 ... ....11/21/2025 ...
55261F-AS-3 ..... M&T BANK CORP ............................................... ... ... ....... 1,2,5 .... .. 2.A FE .. ................. 386,360 . 107.5630 .................414,118 .................385,000 .................414,118 .......... 27,792 .............. (35) .................0 .................0 ......7.413 ...... 7.329 AO ...... .................4,836 ......................0 ....11/17/2023 ... ....10/30/2029 ...
N8539T-AN-4 ..... TEVA PHARMACEUTICAL FINANCE NETHERLANDS ............. ... ... B...... 1,2 ....... .. 3.C FE .. ................. 106,715 . 109.7030 .................121,183 .................110,465 .................121,183 .......... 10,718 .................0 .................0 ........... 3,750 ......7.375 ...... 7.375 MS ...... .................2,399 .................4,068 ....03/01/2023 ... ....09/15/2029 ...
46115H-CD-7 ..... INTESA SANPAOLO SPA ....................................... ... ... .......  .......... .. 2.B FE .. ................. 199,802 . 106.8130 .................213,626 ................ 200,000 .................213,626 .......... 13,823 .................1 .................0 .................0 ......7.200 ...... 7.200 MN ...... .................1,320 ......................0 ....11/20/2023 ... ....11/28/2033 ...
68389X-AM-7 ..... ORACLE CORP ................................................. ... ... ....... 1 ......... .. 2.B FE .. ...............4,745,152 ...98.2560 .............. 4,716,288 ..............4,800,000 .............. 4,759,037 .................0 ........... 1,496 .................0 .................0 ......5.375 ...... 5.454 JJ ....... ..............118,967 .............. 258,000 ....12/12/2011 ... ....07/15/2040 ...
N8539T-AP-9 ..... TEVA PHARMACEUTICAL FINANCE NETHERLANDS ............. ... ... B...... 1,2 ....... .. 3.C FE .. ................. 106,715 . 113.5290 .................125,410 .................110,465 .................125,410 .......... 14,945 .................0 .................0 ........... 3,750 ......7.875 ...... 7.875 MS ...... .................2,561 .................4,344 ....03/01/2023 ... ....09/15/2031 ...
46188B-AA-0 ..... INVITATION HOMES OP ....................................... ... ... .......  .......... .. 2.B FE .. ................. 108,236 ...79.7640 ..................87,740 ................ 110,000 ..................87,740 ........... 6,005 .............. 164 .................0 .................0 ......2.000 ...... 2.000 FA ...... ................... 831 .................2,200 ....08/03/2021 ... ....08/15/2031 ...
55336V-AA-8 ..... MPLX LP ...................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 408,971 ...98.4730 .................369,274 .................375,000 .................369,274 .......... 14,321 .......... (8,478) .................0 .................0 ......4.000 ......1.677 FA ...... .................5,667 ............... 15,000 ....10/23/2020 ... ....02/15/2025 ...
U74079-AK-7 ..... NETFLIX INC ................................................. ... ... ....... 1 ......... .. 2.A FE .. ................. 100,040 . 101.0960 .................111,676 .................110,465 ................ 111,676 ............4,537 ........... 1,154 .................0 ............3,575 ......3.625 ...... 4.930 MN ...... ................... 512 .................3,941 ....06/27/2022 ... ....05/15/2027 ...
46266T-AE-8 ..... IQVIA INC .................................................... ... ... .......  .......... .. 2.C FE .. ................. 164,766 . 104.4850 .................172,400 ................ 165,000 .................172,400 ........... 7,631 .................4 .................0 .................0 ......6.250 ...... 6.250 FA ...... ................... 945 ......................0 ....11/14/2023 ... ....02/01/2029 ...
68389X-BW-4 ..... ORACLE CORP ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 568,335 ...79.7400 .................398,700 ................ 500,000 .................559,603 .................0 .......... (3,006) .................0 .................0 ......3.600 ...... 2.668 AO ...... .................4,500 ............... 18,000 ....01/06/2021 ... ....04/01/2040 ...
U7468C-AA-8 ..... ROCKET MORTGAGE LLC ....................................... ... ... ....... 1,2 ....... .. 3.B FE .. ................. 601,637 ...90.5080 .................547,573 ................ 605,000 .................547,573 .......... 70,001 .............. 396 .................0 .................0 ......3.625 ...... 3.707 MS ...... .................7,310 ............... 21,931 ....08/12/2021 ... ....03/01/2029 ...
46647P-CJ-3 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 280,000 ...88.7490 .................248,497 ................ 280,000 .................248,497 .......... 14,211 .................0 .................0 .................0 ......2.069 ......1.000 JD ....... ................... 483 .................5,793 ....05/24/2021 ... ....06/01/2029 ...
55903V-BA-0 ..... WARNERMEDIA HOLDINGS INC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 225,000 ...95.8180 .................215,591 .................225,000 .................215,591 .......... 12,971 .................0 .................0 .................0 ......3.755 ...... 3.754 MS ...... .................2,488 .................8,449 ....03/09/2022 ... ....03/15/2027 ...
46647P-DR-4 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 376,196 . 101.5260 .................380,721 .................375,000 .................380,721 ........... 4,561 .............. (37) .................0 .................0 ......5.350 ......1.000 JD ....... .................1,672 ............... 10,031 ....07/17/2023 ... ....06/01/2034 ...
68389X-BX-2 ..... ORACLE CORP ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 253,808 ...74.0710 .................185,178 .................250,000 .................253,581 .................0 .............. (84) .................0 .................0 ......3.600 ...... 3.515 AO ...... .................2,250 .................9,000 ....02/25/2021 ... ....04/01/2050 ...
46647P-DY-9 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 230,000 . 108.6060 .................249,793 .................230,000 .................249,793 .......... 19,793 .................0 .................0 .................0 ......6.254 ......1.000 AO ...... .................2,717 ......................0 ....10/16/2023 ... ....10/23/2034 ...
55903V-BD-4 ..... WARNERMEDIA HOLDINGS INC ................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 100,409 ...88.1580 ..................88,158 ................ 100,000 ..................88,158 .......... 11,661 .............. (11) .................0 .................0 ......5.050 ...... 5.016 MS ...... .................1,487 .................5,050 ....03/10/2022 ... ....03/15/2042 ...
46849L-UY-5 ..... JACKSON NATL LIFE GLOBAL ................................ ... ... .......  .......... .. 1.F FE .. ................. 529,078 ...97.5090 .................516,800 .................530,000 ................ 516,800 .........(12,397) .............. 119 .................0 .................0 ......5.250 ...... 5.250 AO ...... ................ 6,106 ............... 13,913 ....04/04/2023 ... ....04/12/2028 ...
68389X-CH-6 ..... ORACLE CORP ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 499,525 . 107.5750 .................537,875 ................ 500,000 .................499,590 .................0 ............... 57 .................0 .................0 ......6.150 ......6.167 MN ...... .................4,442 ............... 30,750 ....11/07/2022 ... ....11/09/2029 ...
47214B-AA-6 ..... JBS USA LUX SA/FOOD/LUX .................................. ... ... .......  .......... .. 2.C FE .. ................. 294,611 . 104.9640 .................309,644 .................295,000 .................309,644 .......... 15,026 .................5 .................0 .................0 ......6.750 ...... 6.750 MS ...... .................5,642 ......................0 ....09/05/2023 ... ....03/15/2034 ...
571903-BN-2 ..... MARRIOTT INTERNATIONAL INC .............................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 447,453 . 103.1270 .................464,072 .................450,000 .................464,072 .......... 16,473 .............. 145 .................0 .................0 ......5.550 ...... 5.678 AO ...... .................7,354 ......................0 ....09/13/2023 ... ....10/15/2028 ...
47233W-BM-0 ..... JEFFERIES FIN GROUP INC .................................. ... ... .......  .......... .. 2.B FE .. ................. 243,621 . 102.6310 .................251,445 .................245,000 .................251,445 ........... 7,717 .............. 107 .................0 .................0 ......5.875 ...... 5.875 JJ ....... .................6,397 ......................0 ....07/18/2023 ... ....07/21/2028 ...
686514-AN-0 ..... ORLANDO HEALTH INC ........................................ ... ... ....... 1 ......... .. 1.E FE .. ................. 188,115 ...76.2330 .................190,583 .................250,000 .................189,301 .................0 ........... 1,186 .................0 .................0 ......3.477 ...... 5.750 AO ...... .................2,173 .................4,346 ....06/12/2023 ... ....10/01/2042 ...
48125L-RU-8 ..... JP MORGAN CHASE BANK NA .................................. ... ... .......  .......... .. 1.C FE .. ................. 735,000 . 100.9470 .................741,958 .................735,000 .................741,958 ........... 6,958 .................0 .................0 .................0 ......5.110 ...... 5.110 JD ....... .................2,400 ......................0 ....12/05/2023 ... ....12/08/2026 ...
573874-AF-1 ..... MARVELL TECHNOLOGY INC ................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 390,167 ...90.2400 .................351,936 .................390,000 .................351,936 .......... 21,849 .............. (25) .................0 .................0 ......2.450 ...... 2.443 AO ...... .................2,017 .................9,555 ....10/08/2021 ... ....04/15/2028 ...
501889-AD-1 ..... LKQ CORP ..................................................... ... ... .......  .......... .. 2.C FE .. ................. 229,417 . 102.3700 .................235,452 .................230,000 .................235,452 ........... 6,015 ............... 19 .................0 .................0 ......5.750 ...... 5.750 JD ....... ................... 588 .................7,384 ....05/15/2023 ... ....06/15/2028 ...
690742-AF-8 ..... OWENS CORNING ............................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 110,075 ...96.3740 .................. 96,374 ................ 100,000 .................104,515 .................0 .......... (1,857) .................0 .................0 ......3.400 ...... 1.457 FA ...... .................1,284 .................3,400 ....12/15/2020 ... ....08/15/2026 ...
52206A-AD-2 ..... LEASEPLAN CORPORATION NV ................................. ... ... .......  .......... .. 1.G FE .. ................. 249,435 ...97.7130 .................244,283 .................250,000 .................244,283 ........... 9,641 .............. 117 .................0 .................0 ......2.875 ...... 2.875 AO ...... .................1,338 ................ 7,188 ....10/17/2019 ... ....10/24/2024 ...
573874-AJ-3 ..... MARVELL TECHNOLOGY INC ................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 285,594 ...87.3870 .................240,314 .................275,000 .................240,314 .......... 20,181 .......... (1,060) .................0 .................0 ......2.950 ...... 2.482 AO ...... .................1,713 .................8,113 ....10/08/2021 ... ....04/15/2031 ...
55608J-BQ-0 ..... MACQUARIE GROUP LTD ....................................... ... ... .......  .......... .. 1.F FE .. ................. 420,000 . 104.6270 .................439,435 .................420,000 .................439,435 .......... 19,435 .................0 .................0 .................0 ......6.255 ......1.000 JD ....... .................1,751 ......................0 ....11/29/2023 ... ....12/07/2034 ...
693475-BE-4 ..... PNC FINANCIAL SERVICES GROUP INC ...................... ... ... ....... 2,5 ....... .. 1.G FE .. ................. 500,000 ...94.2940 .................471,470 ................ 500,000 ................ 500,000 .................0 .................0 .................0 .................0 ......4.626 ...... 4.627 JD ....... ................ 1,606 ............... 23,130 ....06/01/2022 ... ....06/06/2033 ...
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56035L-AE-4 ..... MAIN STREET CAPITAL CORP ................................ ... ... .......  .......... .. 2.C FE .. ................. 162,786 ...91.6080 .................146,572 ................ 160,000 .................146,572 .......... 37,413 .............(453) .................0 .................0 ......3.000 ...... 3.000 JJ ....... .................2,227 .................4,389 ....09/28/2021 ... ....07/14/2026 ...
579780-AR-8 ..... MCCORMICK & COMPANY INC .................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 356,471 ...92.0600 .................345,225 .................375,000 .................345,225 .......... 12,257 ............4,494 .................0 .................0 ......0.900 ...... 2.175 FA ...... .................1,275 .................3,375 ....01/18/2022 ... ....02/15/2026 ...
571748-BN-1 ..... MARSH + MCLENNAN COS INC ................................. ... ... .......  .......... .. 1.G FE .. ................. 743,595 ...86.2100 .................646,574 ................ 750,000 .................646,574 .......... 31,274 .............. 578 .................0 .................0 ......2.250 ...... 2.250 MN ...... .................2,156 ............... 16,875 ....05/04/2020 ... ....11/15/2030 ...
69349L-AQ-1 ..... PNC BANK NA ................................................. ... ... ....... 2 ......... .. 1.G FE .. ...............4,269,228 ...97.9130 .............. 3,957,643 .............. 4,042,000 .............. 4,092,098 .................0 ......... (27,292) .................0 .................0 ......4.200 ...... 3.464 MN ...... ............... 28,294 .............. 169,764 ....02/17/2017 ... ....11/01/2025 ...
571903-BN-2 ..... MARRIOTT INTERNATIONAL ................................... ... ... .......  .......... .. 2.B FE .. ................. 303,274 . 103.2200 .................314,822 .................305,000 .................314,822 .......... 11,460 ............... 88 .................0 .................0 ......5.550 ...... 5.550 AO ...... .................4,984 ......................0 ....09/13/2023 ... ....10/15/2028 ...
58013M-FL-3 ..... MCDONALD'S CORP ............................................ ... ... ....... 1,2 ....... .. 2.A FE .. ................. 234,098 ...94.6450 .................236,613 .................250,000 .................236,613 ........... 2,401 ............4,964 .................0 .................0 ......1.450 ...... 3.619 MS ...... .................1,208 .................3,625 ....07/13/2022 ... ....09/01/2025 ...
581557-BR-5 ..... MCKESSON CORP ............................................... ... ... .......  .......... .. 2.A FE .. ................. 139,366 ...91.7230 .................128,412 ................ 140,000 .................128,412 ........... 5,007 .............. 126 .................0 .................0 ......1.300 ...... 1.300 FA ...... ................... 688 .................1,820 ....08/09/2021 ... ....08/15/2026 ...
694476-AA-0 ..... PACIFIC LIFECORP ........................................... ... ... ....... 1 ......... .. 1.G FE .. ...............4,143,178 . 109.0860 .............. 4,199,811 ..............3,850,000 ..............4,011,147 .................0 .........(11,908) .................0 .................0 ......6.600 ...... 6.024 MS ...... ............... 74,818 .............. 254,100 ....10/20/2006 ... ....09/15/2033 ...
58769J-AG-2 ..... MERCEDES BENZ FIN NA ...................................... ... ... .......  .......... .. 1.F FE .. ................. 274,626 . 101.0590 .................277,911 .................275,000 .................277,911 ............3,234 ............... 35 .................0 .................0 ......4.800 ...... 4.800 MS ...... .................3,337 .................4,271 ....03/27/2023 ... ....03/30/2028 ...
581557-BU-8 ..... MCKESSON CORP ............................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 455,721 . 102.7650 .................467,581 .................455,000 .................467,581 .......... 11,842 ............... 18 .................0 .................0 ......5.100 ...... 5.077 JJ ....... ............... 12,634 ......................0 ....12/06/2023 ... ....07/15/2033 ...
58769J-AL-1 ..... MERCEDES BENZ FIN NA ...................................... ... ... .......  .......... .. 1.F FE .. ................. 224,735 . 102.0260 .................229,558 .................225,000 .................229,558 ........... 4,804 ............... 19 .................0 .................0 ......5.100 ...... 5.100 FA ...... .................4,718 ......................0 ....07/31/2023 ... ....08/03/2028 ...
6944PL-2J-7 ..... PACIFIC LIFE GLOBAL FUNDING II ........................ ... ... .......  .......... .. 1.D FE .. ................. 499,205 ...82.7980 .................413,990 ................ 500,000 .................499,347 .................0 ............... 73 .................0 .................0 ......2.450 ...... 2.468 JJ ....... .................5,785 ............... 12,250 ....01/04/2022 ... ....01/11/2032 ...
595017-BB-9 ..... MICROCHIP TECHNOLOGY INC ................................. ... ... .......  .......... .. 2.B FE .. .................. 55,000 ...99.4020 .................. 54,671 ..................55,000 ..................54,671 ............2,426 .................0 .................0 .................0 ......0.972 ...... 0.972 FA ...... ................... 202 ................... 535 ....12/14/2020 ... ....02/15/2024 ...
58933Y-AX-3 ..... MERCK & CO INC ............................................. ... ... ....... 1,2 ....... .. 1.E FE .. .................. 66,374 ...96.0620 .................. 62,440 ..................65,000 ..................62,440 ............2,025 .............(139) .................0 .................0 ......3.400 ...... 3.144 MS ...... ................... 700 .................2,210 ....04/15/2019 ... ....03/07/2029 ...
595112-BV-4 ..... MICRON TECHNOLOGY INC .................................... ... ... .......  .......... .. 2.C FE .. ................. 182,852 . 108.1850 .................189,323 ................ 175,000 .................189,323 .......... (1,265) .............(288) .................0 .................0 ......6.750 ...... 6.750 MN ...... .................1,969 .................4,834 ....02/06/2023 ... ....11/01/2029 ...
701094-AR-5 ..... PARKER-HANNIFIN CORP ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 498,940 ...99.1240 .................495,620 ................ 500,000 .................499,288 .................0 .............. 195 .................0 .................0 ......4.250 ...... 4.292 MS ...... .................6,257 ............... 26,563 ....06/06/2022 ... ....09/15/2027 ...
61690U-7W-4 ..... MORGAN STANLEY BANK NA ................................... ... ... .......  .......... .. 1.D FE .. ................. 350,000 . 102.8410 .................359,944 .................350,000 .................359,944 ............9,944 .................0 .................0 .................0 ......5.882 ...... 5.882 AO ...... .................3,431 ......................0 ....10/30/2023 ... ....10/30/2026 ...
58933Y-BM-6 ..... MERCK & CO INC ............................................. ... ... ....... 1,2 ....... .. 1.E FE .. .................. 71,711 . 102.8210 .................. 74,031 ..................72,000 ..................74,031 ........... 2,317 .................3 .................0 .................0 ......5.000 ...... 5.026 MN ...... ................... 440 ................ 1,800 ....05/08/2023 ... ....05/17/2053 ...
61747Y-FF-7 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 510,000 . 101.9840 .................520,118 ................ 510,000 .................520,118 .......... 10,118 .................0 .................0 .................0 ......5.449 ......1.000 JJ ....... ............... 12,351 ......................0 ....07/19/2023 ... ....07/20/2029 ...
701094-AS-3 ..... PARKER-HANNIFIN CORP ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. .............. 1,496,700 . 100.2680 .............. 1,504,020 ..............1,500,000 .............. 1,497,542 .................0 .............. 442 .................0 .................0 ......4.500 ...... 4.533 MS ...... ............... 19,875 ............... 84,375 ....06/06/2022 ... ....09/15/2029 ...
61774A-AD-5 ..... MORGAN STANLEY DIRECT .................................... ... ... .......  .......... .. 2.C FE .. ................. 154,641 ...96.4210 .................149,453 .................155,000 .................149,453 ............9,337 ............... 67 .................0 .................0 ......4.500 ...... 4.500 FA ...... .................2,713 .................6,190 ....02/08/2022 ... ....02/11/2027 ...
58942H-AC-5 ..... BON SECOURS MERCY HEALTH INC ........................... ... ... ....... 1,2 ....... .. 1.E FE .. ................. 368,895 ...97.7200 .................317,590 .................325,000 .................317,590 .......... 16,135 .......... (6,909) .................0 .................0 ......4.302 ...... 1.969 JJ ....... .................6,991 ............... 13,982 ....10/25/2021 ... ....07/01/2028 ...
63253Q-AE-4 ..... NATIONAL AUSTRALIA BK/NY ................................ ... ... .......  .......... .. 1.D FE .. ................. 434,256 . 101.2630 .................440,493 .................435,000 .................440,493 ........... 6,163 ............... 74 .................0 .................0 ......4.900 ...... 4.900 JD ....... ................ 1,066 ............... 10,658 ....06/06/2023 ... ....06/13/2028 ...
70450Y-AL-7 ..... PAYPAL HOLDINGS INC ....................................... ... ... ....... 1,2 ....... .. 1.G FE .. ...............1,245,675 ...99.3550 .............. 1,241,938 ..............1,250,000 .............. 1,246,259 .................0 .............. 359 .................0 .................0 ......4.400 ...... 4.443 JD ....... .................4,583 ............... 55,000 ....05/16/2022 ... ....06/01/2032 ...
63307A-2X-2 ..... NATIONAL BANK OF CANADA .................................. ... ... .......  .......... .. 1.G FE .. ................. 504,586 . 102.6350 .................518,304 .................505,000 .................518,304 .......... 13,716 .................3 .................0 .................0 ......5.600 ...... 5.600 JD ....... .................1,021 ......................0 ....12/11/2023 ... ....12/18/2028 ...
594918-BY-9 ..... MICROSOFT CORP .............................................. ... ... ....... 1,2 ....... .. 1.A FE .. .................. 96,656 ...97.3930 .................. 94,471 ..................97,000 ..................94,471 .............. 957 ............... 36 .................0 .................0 ......3.300 ...... 3.342 FA ...... .................1,289 .................3,201 ....01/30/2017 ... ....02/06/2027 ...
63861V-AJ-6 ..... NATIONWIDE BLDG SOCIETY .................................. ... ... .......  .......... .. 1.G FE .. ................. 305,000 . 103.4510 .................315,525 .................305,000 .................315,525 .......... 10,525 .................0 .................0 .................0 ......6.557 ......1.000 AO ...... .................4,055 ......................0 ....10/11/2023 ... ....10/18/2027 ...
709599-BB-9 ..... PENSKE TRUCK LEASING CO LP .............................. ... ... ....... 1 ......... .. 2.B FE .. ................. 100,453 ...99.8010 ..................91,817 ..................92,000 ..................92,000 .................0 .......... (2,961) .................0 .................0 ......3.900 ......0.668 FA ...... .................1,495 .................3,588 ....02/11/2021 ... ....02/01/2024 ...
63906Y-AD-0 ..... NATWEST MARKETS PLC ....................................... ... ... .......  .......... .. 1.E FE .. ................. 439,894 ...91.3180 .................401,798 .................440,000 .................401,798 .......... 19,223 ............... 21 .................0 .................0 ......1.600 ......1.600 MS ...... .................1,799 .................7,040 ....09/24/2021 ... ....09/29/2026 ...
595017-BC-7 ..... MICROCHIP TECHNOLOGY INC ................................. ... ... ....... 1 ......... .. 2.B FE .. .................. 31,000 ...96.8910 .................. 30,036 ..................31,000 ..................30,036 ........... 1,331 .................0 .................0 .................0 ......0.983 ...... 0.983 MS ...... ................... 102 ................... 305 ....05/18/2021 ... ....09/01/2024 ...
65339K-BS-8 ..... NEXTERA ENERGY CAPITAL ................................... ... ... .......  .......... .. 2.A FE .. ................. 294,941 . 100.9830 .................297,899 .................295,000 .................297,899 ............2,947 ............... 11 .................0 .................0 ......5.749 ...... 5.749 MS ...... .................5,653 ................... 989 ....08/07/2023 ... ....09/01/2025 ...
709599-BE-3 ..... PENSKE TRUCK LEASING CO LP .............................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 747,990 ...97.7100 .................732,825 ................ 750,000 .................749,338 .................0 .............. 298 .................0 .................0 ......4.450 ...... 4.495 JJ ....... ............... 14,092 ............... 33,375 ....01/22/2019 ... ....01/29/2026 ...
65480C-AF-2 ..... NISSAN MOTOR ACCEPTANCE .................................. ... ... .......  .......... .. 2.C FE .. ................. 134,865 . 105.4850 .................142,404 .................135,000 .................142,404 ............7,532 .................7 .................0 .................0 ......7.050 ...... 7.050 MS ...... .................2,802 ......................0 ....09/12/2023 ... ....09/15/2028 ...
599191-AA-1 ..... MILEAGE PLUS HOLDINGS LLC ............................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 550,642 . 100.2840 .................512,451 ................ 511,000 .................512,451 .......... 15,642 .........(11,227) .................0 .................0 ......6.500 ...... 4.236 MJSD .... .................1,015 ............... 33,215 ....01/18/2022 ... ....06/20/2027 ...
655844-CR-7 ..... NORFOLK SOUTHERN CORP ..................................... ... ... .......  .......... .. 2.A FE .. ................. 239,510 . 102.6010 .................246,242 .................240,000 .................246,242 ........... 6,707 ............... 22 .................0 .................0 ......5.050 ...... 5.050 FA ...... .................5,016 ......................0 ....07/31/2023 ... ....08/01/2030 ...
709599-BF-0 ..... PENSKE TRUCK LEASING CO LP .............................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 979,506 ...98.7830 .................889,047 ................ 900,000 ................ 910,116 .................0 ......... (24,145) .................0 .................0 ......3.450 ...... 0.744 JJ ....... ............... 15,525 ............... 31,050 ....02/05/2021 ... ....07/01/2024 ...
66815L-2M-0 ..... NORTHWESTERN MUTUAL GLBL ................................ ... ... .......  .......... .. 1.A FE .. ................. 384,881 . 100.4490 .................386,728 .................385,000 .................386,728 ........... 1,836 ............... 12 .................0 .................0 ......4.900 ...... 4.900 JD ....... ................... 996 .................9,433 ....06/05/2023 ... ....06/12/2028 ...
608190-AM-6 ..... MOHAWK INDUSTRIES INC .................................... ... ... ....... 1,2 ....... .. 2.A FE .. .................. 21,997 . 103.6630 .................. 22,806 ..................22,000 ..................22,806 .............. 809 .................0 .................0 .................0 ......5.850 ...... 5.853 MS ...... ................... 368 ......................0 ....09/11/2023 ... ....09/18/2028 ...
66980P-2A-6 ..... BOC AVIATION USA CORP .................................... ... ... .......  .......... .. 1.G FE .. ................. 199,400 ...98.7300 .................197,460 ................ 200,000 .................197,460 ........... 7,662 .............. 202 .................0 .................0 ......1.625 ...... 1.625 AO ...... ................... 560 .................3,250 ....04/22/2021 ... ....04/29/2024 ...
709599-BN-3 ..... PENSKE TRUCK LEASING CO LP .............................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 249,308 ...97.5020 .................243,755 .................250,000 .................249,511 .................0 .............. 126 .................0 .................0 ......4.400 ...... 4.461 JJ ....... .................5,500 ............... 11,672 ....06/02/2022 ... ....07/01/2027 ...
691205-AC-2 ..... BLUE OWL TECHNOLOGY FINA ................................ ... ... .......  .......... .. 2.C FE .. ................. 319,989 ...94.5880 .................283,765 ................ 300,000 .................283,765 .......... 44,603 .......... (4,255) .................0 .................0 ......4.750 ...... 4.750 JD ....... ................... 633 ............... 11,443 ....11/16/2021 ... ....12/15/2025 ...
60871R-AG-5 ..... MOLSON COORS BEVERAGE CO ................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 401,846 ...95.7740 .................359,153 .................375,000 .................359,153 .......... 16,039 .......... (4,905) .................0 .................0 ......3.000 ...... 1.626 JJ ....... .................5,188 ............... 11,250 ....10/23/2020 ... ....07/15/2026 ...
69120V-AR-2 ..... BLUE OWL CREDIT INCOME ................................... ... ... .......  .......... .. 2.C FE .. ................. 213,609 . 103.7380 .................223,036 .................215,000 .................223,036 ............9,299 .............. 124 .................0 .................0 ......7.950 ...... 7.950 JD ....... ................... 855 .................7,719 ....06/06/2023 ... ....06/13/2028 ...
709599-BV-5 ..... PENSKE TRUCK LEASING CO LP .............................. ... ... ....... 1,2 ....... .. 2.B FE .. ...................99,729 . 104.9480 .................104,948 ................ 100,000 .................. 99,754 .................0 ............... 25 .................0 .................0 ......6.200 ...... 6.247 JD ....... ................... 276 .................3,462 ....05/22/2023 ... ....06/15/2030 ...
69121D-AB-6 ..... BLUE OWL CAPITAL CORP II ................................ ... ... .......  .......... .. 2.C FE .. ................. 114,279 . 103.0670 .................118,527 ................ 115,000 .................118,527 ............4,220 ............... 28 .................0 .................0 ......8.450 ...... 8.450 MN ...... .................1,242 ......................0 ....11/13/2023 ... ....11/15/2026 ...
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609935-AA-9 ..... MONONGAHELA POWER CO ...................................... ... ... ....... 1,2 ....... .. 1.G FE .. .................. 84,848 . 104.9270 ..................89,188 ..................85,000 ..................89,188 ............4,340 .................0 .................0 .................0 ......5.850 ...... 5.874 FA ...... .................1,464 ......................0 ....09/12/2023 ... ....02/15/2034 ...
69121K-AC-8 ..... BLUE OWL CAPITAL CORP .................................... ... ... .......  .......... .. 2.C FE .. ...................99,952 ...95.8030 .................. 91,013 ..................95,000 ..................91,013 ........... 4,467 .......... (1,297) .................0 .................0 ......3.750 ...... 3.750 JJ ....... .................1,573 .................3,563 ....09/29/2021 ... ....07/22/2025 ...
713448-DP-0 ..... PEPSICO INC ................................................. ... ... ....... 1,2 ....... .. 1.E FE .. ................. 991,860 ...82.6440 .................826,440 ..............1,000,000 .................993,130 .................0 .............. 195 .................0 .................0 ......3.450 ...... 3.494 AO ...... .................8,146 ............... 34,500 ....10/03/2016 ... ....10/06/2046 ...
69121K-AD-6 ..... BLUE OWL CAPITAL CORP .................................... ... ... .......  .......... .. 2.C FE .. ...................89,329 ...96.6500 .................. 86,985 ..................90,000 ..................86,985 ............4,155 .............. 123 .................0 .................0 ......4.250 ...... 4.250 JJ ....... .................1,764 .................3,825 ....07/16/2020 ... ....01/15/2026 ...
617446-7X-1 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 2.A FE .. ...............1,006,953 ...99.8520 .................848,742 ................ 850,000 .................848,742 .......... 32,260 .........(30,960) .................0 .................0 ......5.000 ...... 1.235 MN ...... .................4,368 ............... 42,500 ....10/23/2020 ... ....11/24/2025 ...
693475-BR-5 ..... PNC FINANCIAL SERVICES ................................... ... ... .......  .......... .. 1.G FE .. ................. 515,000 . 102.0940 .................525,784 .................515,000 .................525,784 .......... 10,784 .................0 .................0 .................0 ......5.582 ......1.000 JD ....... .................1,517 .................9,614 ....06/07/2023 ... ....06/12/2029 ...
714046-AJ-8 ..... REVVITY INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 499,995 ...71.9400 .................359,700 ................ 500,000 .................499,998 .................0 .................0 .................0 .................0 ......3.625 ...... 3.625 MS ...... .................5,337 ............... 18,125 ....03/04/2021 ... ....03/15/2051 ...
718172-DA-4 ..... PHILIP MORRIS INTL INC ................................... ... ... .......  .......... .. 1.F FE .. ................. 110,623 . 101.8530 .................112,039 ................ 110,000 .................112,039 ........... 1,469 ............... (4) .................0 .................0 ......5.125 ...... 5.125 FA ...... .................2,130 ................... 770 ....04/27/2023 ... ....02/15/2030 ...
617446-8P-7 ..... MORGAN STANLEY ............................................. ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 135,783 ...92.1230 .................138,185 ................ 150,000 .................138,185 ............5,573 ........... 1,662 .................0 .................0 ......3.622 ...... 5.036 AO ...... .................1,358 .................5,433 ....12/15/2022 ... ....04/01/2031 ...
718172-DD-8 ..... PHILIP MORRIS INTL INC ................................... ... ... .......  .......... .. 1.F FE .. ................. 252,017 . 103.7870 .................264,657 .................255,000 .................264,657 .......... 12,528 ............... 95 .................0 .................0 ......5.500 ...... 5.500 MS ...... .................4,441 ......................0 ....09/05/2023 ... ....09/07/2030 ...
718546-AH-7 ..... PHILLIPS 66 ................................................. ... ... ....... 1 ......... .. 2.A FE .. ................. 767,253 . 107.8880 .................647,328 ................ 600,000 .................746,654 .................0 .......... (5,344) .................0 .................0 ......5.875 ...... 3.983 MN ...... .................5,875 ............... 35,250 ....03/08/2021 ... ....05/01/2042 ...
718547-AT-9 ..... PHILLIPS 66 CO ............................................. ... ... .......  .......... .. 2.A FE .. ................. 269,374 . 100.9220 .................272,490 ................ 270,000 .................272,490 ............3,024 ............... 93 .................0 .................0 ......4.950 ...... 4.950 JD ....... .................1,114 .................8,984 ....03/27/2023 ... ....12/01/2027 ...
617446-8X-0 ..... MORGAN STANLEY ............................................. ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 817,450 ...80.4130 .................727,738 .................905,000 .................727,738 .......... 20,041 ........... 8,072 .................0 .................0 ......1.928 ...... 3.089 AO ...... .................3,053 ............... 17,448 ....01/31/2023 ... ....04/28/2032 ...
723787-AV-9 ..... PIONEER NATURAL RESOURCE ................................. ... ... .......  .......... .. 2.A FE .. ................. 229,887 . 100.7630 .................231,754 .................230,000 .................231,754 ........... 1,840 ............... 27 .................0 .................0 ......5.100 ...... 5.100 MS ...... .................2,998 .................5,865 ....03/27/2023 ... ....03/29/2026 ...
718546-AR-5 ..... PHILLIPS 66 ................................................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 114,570 ...97.2140 .................. 97,214 ................ 100,000 ................ 108,617 .................0 .......... (2,089) .................0 .................0 ......3.900 ...... 1.640 MS ...... .................1,148 .................3,900 ....02/10/2021 ... ....03/15/2028 ...
74365P-AH-1 ..... PROSUS NV .................................................... ... ... .......  .......... .. 2.C FE .. ................. 220,000 ...86.3410 .................189,950 .................220,000 .................189,950 ........... 7,221 .................0 .................0 .................0 ......4.193 ...... 4.193 JJ ....... .................4,151 .................9,225 ....01/11/2022 ... ....01/19/2032 ...
61744Y-AK-4 ..... MORGAN STANLEY ............................................. ... ... ....... 1,2,5 .... .. 1.G FE .. ................. 325,241 ...95.4640 .................334,124 .................350,000 .................334,124 ........... 5,004 ........... 3,879 .................0 .................0 ......3.591 ...... 5.076 JJ ....... .................5,551 ............... 12,569 ....01/10/2023 ... ....07/22/2028 ...
74368C-BS-2 ..... PROTECTIVE LIFE GLOBAL ................................... ... ... .......  .......... .. 1.D FE .. ................. 520,000 ...99.8910 .................519,432 .................520,000 .................519,432 .............(568) .................0 .................0 .................0 ......5.209 ...... 5.209 AO ...... .................5,794 ............... 13,543 ....04/10/2023 ... ....04/14/2026 ...
718546-AV-6 ..... PHILLIPS 66 ................................................. ... ... ....... 1,2 ....... .. 2.A FE .. ...............1,004,022 ...98.3820 .................885,438 ................ 900,000 .................930,661 .................0 ......... (25,528) .................0 .................0 ......3.850 ...... 0.957 AO ...... .................7,893 ............... 34,650 ....02/05/2021 ... ....04/09/2025 ...
74977R-DS-0 ..... COOPERATIEVE RABOBANK UA ................................ ... ... .......  .......... .. 1.G FE .. ................. 255,000 . 101.6480 .................259,202 .................255,000 .................259,202 ............4,202 .................0 .................0 .................0 ......5.564 ......1.000 FA ...... .................4,848 .................2,396 ....02/21/2023 ... ....02/28/2029 ...
61747Y-EA-9 ..... MORGAN STANLEY ............................................. ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 207,923 ...97.7580 .................205,292 ................ 210,000 .................205,292 ........... 9,609 .............. 448 .................0 .................0 ......0.790 ...... 1.073 MN ...... ................... 143 .................1,659 ....11/03/2021 ... ....05/30/2025 ...
75513E-CW-9 ..... RTX CORP ..................................................... ... ... .......  .......... .. 2.A FE .. ................. 259,511 . 108.7480 .................282,745 ................ 260,000 .................282,745 .......... 23,228 .................5 .................0 .................0 ......6.100 ......6.100 MS ...... .................2,335 ......................0 ....11/06/2023 ... ....03/15/2034 ...
71951Q-AC-6 ..... PHYSICIANS REALTY LP ...................................... ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,496,835 ...82.2730 .............. 1,234,095 ..............1,500,000 .............. 1,497,475 .................0 .............. 286 .................0 .................0 ......2.625 ...... 2.649 MN ...... .................6,563 ............... 39,375 ....10/07/2021 ... ....11/01/2031 ...
760759-BH-2 ..... REPUBLIC SERVICES INC .................................... ... ... .......  .......... .. 2.A FE .. ................. 139,205 . 102.0930 .................142,930 ................ 140,000 .................142,930 ............3,722 .................3 .................0 .................0 ......5.000 ...... 5.000 JD ....... ................... 369 ......................0 ....12/07/2023 ... ....12/15/2033 ...
61747Y-EF-8 ..... MORGAN STANLEY ............................................. ... ... ....... 2,5 ....... .. 2.A FE .. ................. 359,508 ...79.2590 .................372,517 ................ 470,000 .................372,517 .......... 24,506 ........... 7,200 .................0 .................0 ......2.484 ...... 4.808 MS ...... .................3,405 ............... 11,675 ....09/02/2022 ... ....09/16/2036 ...
76209P-AB-9 ..... RGA GLOBAL FUNDING ........................................ ... ... .......  .......... .. 1.E FE .. ................. 259,737 ...88.7850 .................230,841 ................ 260,000 .................230,841 .......... 22,159 ............... 30 .................0 .................0 ......2.700 ...... 2.700 JJ ....... .................3,179 .................6,194 ....01/10/2022 ... ....01/18/2029 ...
722844-AA-5 ..... PINE STREET TRUST I ....................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 920,000 ...95.0900 .................874,828 .................920,000 .................920,000 .................0 .................0 .................0 .................0 ......4.572 ...... 4.571 FA ...... ............... 15,890 ............... 42,062 ....04/02/2019 ... ....02/15/2029 ...
78355H-KX-6 ..... RYDER SYSTEM INC ........................................... ... ... .......  .......... .. 2.A FE .. ................. 269,870 . 105.9220 .................285,989 ................ 270,000 .................285,989 .......... 16,115 .................4 .................0 .................0 ......6.300 ...... 6.300 JD ....... .................2,835 ......................0 ....10/30/2023 ... ....12/01/2028 ...
61747Y-ER-2 ..... MORGAN STANLEY ............................................. ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 298,682 ...97.7420 .................303,978 ................ 311,000 .................303,978 ........... 6,575 ........... 1,614 .................0 .................0 ......4.210 ...... 5.045 AO ...... .................2,582 ............... 13,093 ....11/02/2022 ... ....04/20/2028 ...
80282K-BH-8 ..... SANTANDER HOLDINGS USA ................................... ... ... .......  .......... .. 2.A FE .. ................. 210,000 . 108.3780 .................227,594 ................ 210,000 .................227,594 .......... 17,594 .................0 .................0 .................0 ......7.660 ......1.000 MN ...... .................2,324 ......................0 ....11/06/2023 ... ....11/09/2031 ...
72284L-AA-7 ..... PINE STREET TRUST II ...................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 250,000 ...89.5920 .................223,980 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......5.568 ...... 5.567 FA ...... .................5,259 ............... 13,920 ....04/02/2019 ... ....02/15/2049 ...
816851-BQ-1 ..... SEMPRA ........................................................ ... ... .......  .......... .. 2.B FE .. .................. 74,720 . 101.3720 .................. 76,029 ..................75,000 ..................76,029 ........... 1,265 ............... 44 .................0 .................0 ......5.400 ...... 5.400 FA ...... .................2,115 ......................0 ....06/20/2023 ... ....08/01/2026 ...
61747Y-EY-7 ..... MORGAN STANLEY ............................................. ... ... ....... 1,2,5 .... .. 1.E FE .. .................. 13,901 . 107.8300 ..................14,018 ..................13,000 ..................14,018 .............. 150 .............. (33) .................0 .................0 ......6.342 ...... 5.379 AO ...... ................... 167 ................... 412 ....07/19/2023 ... ....10/18/2033 ...
853254-CX-6 ..... STANDARD CHARTERED PLC ................................... ... ... .......  .......... .. 1.G FE .. ................. 444,804 . 105.6400 .................470,097 .................445,000 .................470,097 .......... 25,289 .................3 .................0 .................0 ......7.018 ......1.000 FA ...... .................4,598 ......................0 ....10/31/2023 ... ....02/08/2030 ...
740189-AH-8 ..... PRECISION CASTPARTS CORP ................................. ... ... ....... 1,2 ....... .. 1.C FE .. ................. 322,995 ...86.6370 .................281,570 .................325,000 .................323,485 .................0 ............... 53 .................0 .................0 ......3.900 ...... 3.935 JJ ....... .................5,845 ............... 12,675 ....12/17/2012 ... ....01/15/2043 ...
857477-CF-8 ..... STATE STREET CORP ......................................... ... ... .......  .......... .. 1.E FE .. ................. 360,000 . 103.4720 .................372,497 ................ 360,000 .................372,497 .......... 12,497 .................0 .................0 .................0 ......5.684 ......1.000 MN ...... .................2,274 ......................0 ....11/16/2023 ... ....11/21/2029 ...
61747Y-FG-5 ..... MORGAN STANLEY ............................................. ... ... ....... 1,2,5 .... .. 1.E FE .. ...................13,932 . 101.4880 .................. 14,208 ..................14,000 ..................14,208 .............. 274 .................2 .................0 .................0 ......5.424 ...... 5.484 JJ ....... ................... 337 ......................0 ....08/11/2023 ... ....07/21/2034 ...
86959L-AP-8 ..... SVENSKA HANDELSBANKEN AB ................................ ... ... .......  .......... .. 1.F FE .. ................. 278,757 . 101.7040 .................284,771 ................ 280,000 .................284,771 ............5,894 ............... 73 .................0 .................0 ......5.500 ...... 5.500 JD ....... ................... 684 .................4,068 ....06/08/2023 ... ....06/15/2028 ...
741503-BC-9 ..... BOOKING HOLDINGS INC ...................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 840,593 ...96.5880 .................724,410 ................ 750,000 ................ 807,069 .................0 .........(13,865) .................0 .................0 ......3.550 ...... 1.558 MS ...... .................7,840 ............... 26,625 ....07/21/2021 ... ....03/15/2028 ...
87165B-AS-2 ..... SYNCHRONY FINANCIAL ....................................... ... ... .......  .......... .. 2.C FE .. ...................99,928 ...98.3080 .................. 98,308 ................ 100,000 ..................98,308 ............9,269 ............... 11 .................0 .................0 ......4.875 ...... 4.875 JD ....... ................... 244 .................2,045 ....06/08/2022 ... ....06/13/2025 ...
620076-BT-5 ..... MOTOROLA SOLUTIONS INC ................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 224,822 ...84.4360 .................189,981 .................225,000 .................189,981 .......... 14,025 ............... 18 .................0 .................0 ......2.300 ...... 2.309 MN ...... ................... 661 .................5,175 ....08/19/2021 ... ....11/15/2030 ...
87166F-AD-5 ..... SYNCHRONY BANK ............................................. ... ... .......  .......... .. 2.C FE .. ................. 289,698 ...98.5110 .................285,682 .................290,000 .................285,682 .............(433) ............... 97 .................0 .................0 ......5.400 ...... 5.400 FA ...... .................5,612 ............... 15,617 ....08/18/2022 ... ....08/22/2025 ...
743315-AS-2 ..... PROGRESSIVE CORP ........................................... ... ... ....... 1,2 ....... .. 1.F FE .. ................. 708,555 .. 88.0800 .................660,600 ................ 750,000 .................712,789 .................0 .............. 893 .................0 .................0 ......4.125 ...... 4.470 AO ...... .................6,531 ............... 15,469 ....11/01/2018 ... ....04/15/2047 ...
874054-AK-5 ..... TAKE TWO INTERACTIVE SOF ................................ ... ... .......  .......... .. 2.B FE .. ................. 109,912 . 100.8250 .................110,908 ................ 110,000 ................ 110,908 .............. 984 .................6 .................0 .................0 ......4.950 ...... 4.950 MS ...... .................1,407 .................1,183 ....04/10/2023 ... ....03/28/2028 ...
629377-CL-4 ..... NRG ENERGY INC ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 301,269 ...94.3540 .................254,756 ................ 270,000 .................254,756 .......... 19,894 .......... (3,912) .................0 .................0 ......4.450 ...... 2.745 JD ....... ................... 534 ............... 12,015 ....08/18/2021 ... ....06/15/2029 ...
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876030-AE-7 ..... TAPESTRY INC ................................................ ... ... .......  .......... .. 2.B FE .. ................. 578,330 . 105.4340 .................611,519 ................ 580,000 .................611,519 .......... 33,171 ............... 15 .................0 .................0 ......7.700 ......7.700 MN ...... .................4,218 ......................0 ....11/15/2023 ... ....11/27/2030 ...
74340X-BQ-3 ..... PROLOGIS LP ................................................. ... ... ....... 1,2 ....... .. 1.G FE .. ................. 479,976 ...59.0060 .................354,036 ................ 600,000 .................487,105 .................0 ........... 2,640 .................0 .................0 ......2.125 ...... 3.173 AO ...... .................2,692 ............... 12,750 ....03/23/2021 ... ....10/15/2050 ...
87612G-AE-1 ..... TARGA RESOURCES CORP ...................................... ... ... .......  .......... .. 2.C FE .. ................. 144,680 . 104.6980 .................151,812 .................145,000 .................151,812 ........... 7,125 .................6 .................0 .................0 ......6.150 ...... 6.150 MS ...... .................1,288 ......................0 ....11/06/2023 ... ....03/01/2029 ...
629377-CP-5 ..... NRG ENERGY INC ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 266,879 ...90.1590 .................247,937 .................275,000 .................247,937 .......... 18,762 ........... 1,321 .................0 .................0 ......2.450 ...... 3.002 JD ....... ................... 543 .................6,738 ....01/18/2022 ... ....12/02/2027 ...
883203-CD-1 ..... TEXTRON INC ................................................. ... ... .......  .......... .. 2.B FE .. ................. 129,767 . 106.7790 .................138,813 ................ 130,000 .................138,813 ............9,043 .................3 .................0 .................0 ......6.100 ......6.100 MN ...... .................1,145 ......................0 ....11/07/2023 ... ....11/15/2033 ...
74368C-AY-0 ..... PROTECTIVE LIFE GLOBAL FUNDING ......................... ... ... .......  .......... .. 1.D FE .. ...............1,751,925 ...80.9290 .............. 1,416,258 ..............1,750,000 .............. 1,751,330 .................0 .............(185) .................0 .................0 ......1.737 ...... 1.725 MS ...... .................8,444 ............... 30,398 ....09/18/2020 ... ....09/21/2030 ...
883556-DA-7 ..... THERMO FISHER SCIENTIFIC ................................ ... ... .......  .......... .. 1.G FE .. ................. 229,476 . 102.6940 .................236,197 .................230,000 .................236,197 ........... 6,715 .................7 .................0 .................0 ......5.000 ...... 5.000 JJ ....... ................... 831 ......................0 ....11/28/2023 ... ....01/31/2029 ...
62947Q-BB-3 ..... NXP BV ........................................................ ... ... C...... 1,2 ....... .. 2.A FE .. ................. 111,334 . 100.5180 .................100,518 ................ 100,000 ................ 100,518 ........... 3,820 .......... (2,833) .................0 .................0 ......5.350 ...... 2.326 MS ...... .................1,783 .................5,350 ....01/18/2022 ... ....03/01/2026 ...
89115A-2U-5 ..... TORONTO DOMINION BANK .................................... ... ... .......  .......... .. 1.E FE .. ................. 130,000 . 103.0250 .................133,933 ................ 130,000 .................133,933 ............3,933 .................0 .................0 .................0 ......5.523 ...... 5.523 JJ ....... .................3,271 ......................0 ....07/10/2023 ... ....07/17/2028 ...
74368C-BG-8 ..... PROTECTIVE LIFE GLOBAL FUNDING ......................... ... ... .......  .......... .. 1.D FE .. .............. 1,750,000 ...88.5360 .............. 1,549,380 ..............1,750,000 ..............1,750,000 .................0 .................0 .................0 .................0 ......1.900 ...... 1.900 JJ ....... ............... 16,163 ............... 33,250 ....06/28/2021 ... ....07/06/2028 ...
89236T-KX-2 ..... TOYOTA MOTOR CREDIT CORP ................................. ... ... .......  .......... .. 1.E FE .. ................. 109,867 . 101.2380 .................111,362 ................ 110,000 .................111,362 ........... 1,479 .................9 .................0 .................0 ......5.000 ...... 5.000 FA ...... .................2,093 ......................0 ....08/09/2023 ... ....08/14/2026 ...
62954H-AY-4 ..... NXP BV ........................................................ ... ... C...... 1,2 ....... .. 2.A FE .. ................. 109,876 ...91.7370 .................. 91,737 ................ 100,000 ..................91,737 ........... 6,796 .......... (1,015) .................0 .................0 ......3.400 ...... 2.219 MN ...... ................... 567 .................3,400 ....10/08/2020 ... ....05/01/2030 ...
89236T-LB-9 ..... TOYOTA MOTOR CREDIT CORP ................................. ... ... .......  .......... .. 1.E FE .. ................. 139,756 . 103.6360 .................145,091 ................ 140,000 .................145,091 ............5,321 ............... 12 .................0 .................0 ......5.250 ...... 5.250 MS ...... .................2,246 ......................0 ....09/06/2023 ... ....09/11/2028 ...
744320-AY-8 ..... PRUDENTIAL FINANCIAL INC ................................ ... ... ....... 1,2 ....... .. 1.G FE .. ...............1,524,810 ...81.6990 .............. 1,429,733 ..............1,750,000 .............. 1,546,090 .................0 ............4,522 .................0 .................0 ......3.905 ...... 4.723 JD ....... .................4,556 ............... 68,338 ....11/01/2018 ... ....12/07/2047 ...
89236T-LE-3 ..... TOYOTA MOTOR CREDIT CORP ................................. ... ... .......  .......... .. 1.E FE .. ................. 184,502 . 105.5140 .................195,201 ................ 185,000 .................195,201 .......... 10,692 .................4 .................0 .................0 ......5.550 ...... 5.550 MN ...... .................1,169 ......................0 ....11/15/2023 ... ....11/20/2030 ...
62954W-AC-9 ..... NTT FINANCE CORP ........................................... ... ... C...... 1,2 ....... .. 1.F FE .. ................. 268,398 ...92.2310 .................276,693 ................ 300,000 .................276,693 .............(760) ............9,055 .................0 .................0 ......1.162 ...... 4.718 AO ...... ................... 852 .................3,486 ....01/09/2023 ... ....04/03/2026 ...
89787E-AA-9 ..... TRUSTAGE FINANCIAL GROUP ................................ ... ... .......  .......... .. 2.B FE .. ................. 124,095 ...87.2430 .................109,054 .................125,000 .................109,054 .............. 860 ............... 75 .................0 .................0 ......4.625 ...... 4.625 AO ...... .................1,220 .................5,781 ....03/22/2022 ... ....04/15/2032 ...
74456Q-AR-7 ..... PUBLIC SERVICE ELECTRIC AND GAS CO .................... ... ... ....... 1 ......... .. 1.F FE .. ...............3,946,497 . 105.4980 .............. 4,172,446 .............. 3,955,000 .............. 3,949,541 .................0 .............. 265 .................0 .................0 ......5.800 ...... 5.815 MN ...... ............... 38,232 .............. 229,390 ....11/19/2007 ... ....05/01/2037 ...
89788M-AM-4 ..... TRUIST FINANCIAL CORP .................................... ... ... .......  .......... .. 1.G FE .. ................. 285,000 ...97.2090 .................277,046 .................285,000 .................277,046 .......... (7,954) .................0 .................0 .................0 ......5.122 ......1.000 JJ ....... .................6,285 .................7,299 ....01/23/2023 ... ....01/26/2034 ...
62954W-AK-1 ..... NTT FINANCE CORP ........................................... ... ... C...... 1,2 ....... .. 1.F FE .. ................. 235,000 ...99.0270 .................232,713 .................235,000 .................232,713 ........... 3,083 .................0 .................0 .................0 ......4.372 ...... 4.372 JJ ....... .................4,395 ............... 10,274 ....07/20/2022 ... ....07/27/2027 ...
89788M-AQ-5 ..... TRUIST FINANCIAL CORP .................................... ... ... .......  .......... .. 1.G FE .. ................. 220,000 . 108.1160 .................237,855 .................220,000 .................237,855 .......... 17,855 .................0 .................0 .................0 ......7.161 ......1.000 AO ...... .................2,801 ......................0 ....10/25/2023 ... ....10/30/2029 ...
744573-AX-4 ..... PUBLIC SERVICE ENTERPRISE GROUP INC .................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 249,308 . 107.4750 .................268,688 .................250,000 .................249,323 .................0 ............... 16 .................0 .................0 ......6.125 ...... 6.162 AO ...... .................3,701 ......................0 ....10/02/2023 ... ....10/15/2033 ...
902674-ZW-3 ..... UBS AG LONDON ............................................... ... ... .......  .......... .. 1.E FE .. ................. 384,985 . 103.7960 .................399,615 .................385,000 .................399,615 .......... 14,629 .................1 .................0 .................0 ......5.650 ...... 5.650 MS ...... .................6,647 ......................0 ....09/05/2023 ... ....09/11/2028 ...
63254A-BD-9 ..... NATIONAL AUSTRALIA BANK LTD (NEW YORK BR ............ ... ... .......  .......... .. 1.D FE .. ................. 247,563 ...98.2860 .................245,715 .................250,000 .................245,715 ............2,354 .............. 826 .................0 .................0 ......3.500 ...... 3.859 JD ....... ................... 535 .................8,750 ....07/18/2022 ... ....06/09/2025 ...
904678-AU-3 ..... UNICREDIT SPA ............................................... ... ... .......  .......... .. 2.C FE .. ................. 390,000 ...94.0410 .................366,760 .................390,000 ................ 366,760 .......... 21,104 .................0 .................0 .................0 ......2.569 ......1.000 MS ...... .................2,755 ............... 10,019 ....09/15/2020 ... ....09/22/2026 ...
74460D-AG-4 ..... PUBLIC STORAGE OPERATING CO ............................. ... ... ....... 1,2 ....... .. 1.F FE .. ................. 998,470 ...91.8340 .................918,340 ..............1,000,000 .................999,112 .................0 .............. 302 .................0 .................0 ......1.500 ...... 1.532 MN ...... .................2,167 ............... 15,000 ....11/04/2021 ... ....11/09/2026 ...
92939U-AK-2 ..... WEC ENERGY GROUP INC ...................................... ... ... .......  .......... .. 2.A FE .. ................. 386,090 ...99.6390 .................383,610 .................385,000 .................383,610 .......... (2,201) .............(232) .................0 .................0 ......4.750 ...... 4.750 JJ ....... .................8,737 .................9,042 ....04/04/2023 ... ....01/09/2026 ...
63254A-BE-7 ..... NATIONAL AUSTRALIA BANK LTD (NEW YORK BR ............ ... ... .......  .......... .. 1.D FE .. ................. 243,705 ...97.9960 .................244,990 .................250,000 .................244,990 ........... 4,056 ........... 1,304 .................0 .................0 ......3.905 ...... 4.533 JD ....... ................... 597 .................9,763 ....12/15/2022 ... ....06/09/2027 ...
95000U-3E-1 ..... WELLS FARGO + COMPANY .................................... ... ... .......  .......... .. 1.E FE .. ................. 630,000 . 102.2100 .................643,920 ................ 630,000 .................643,920 .......... 13,920 .................0 .................0 .................0 ......5.574 ......1.000 JJ ....... ............... 15,217 ......................0 ....07/18/2023 ... ....07/25/2029 ...
74460W-AE-7 ..... PUBLIC STORAGE OPERATING CO ............................. ... ... ....... 1,2 ....... .. 1.F FE .. ................. 498,265 ...85.9310 .................429,655 ................ 500,000 .................498,693 .................0 .............. 161 .................0 .................0 ......2.300 ...... 2.339 MN ...... .................1,917 ............... 11,500 ....04/14/2021 ... ....05/01/2031 ...
963320-BA-3 ..... WHIRLPOOL CORP .............................................. ... ... .......  .......... .. 2.B FE .. ...................59,948 . 102.1050 .................. 61,263 ..................60,000 ..................61,263 ........... 1,312 .................2 .................0 .................0 ......5.500 ...... 5.500 MS ...... .................3,458 ................... 578 ....02/14/2023 ... ....03/01/2033 ...
637417-AN-6 ..... NNN REIT INC ................................................ ... ... ....... 1,2 ....... .. 2.A FE .. ................. 227,366 ...85.9330 .................189,053 .................220,000 .................189,053 .......... 11,564 .............(834) .................0 .................0 ......2.500 ...... 2.064 AO ...... ................ 1,161 .................5,500 ....08/19/2021 ... ....04/15/2030 ...
00206R-HJ-4 ..... AT+T INC ..................................................... ... ... .......  .......... .. 2.B FE .. ...............1,333,680 ...98.7810 .............. 1,219,946 .............. 1,235,000 .............. 1,219,946 .......... 52,564 .........(11,813) .................0 .................0 ......4.350 ...... 4.350 MS ...... ............... 17,908 ............... 53,723 ....02/13/2019 ... ....03/01/2029 ...
74460W-AH-0 ..... PUBLIC STORAGE OPERATING CO ............................. ... ... ....... 1,2 ....... .. 1.F FE .. ................. 498,660 . 104.4050 .................522,025 ................ 500,000 .................498,672 .................0 ............... 12 .................0 .................0 ......5.350 ...... 5.368 FA ...... ............... 11,517 ......................0 ....07/24/2023 ... ....08/01/2053 ...
00287Y-AQ-2 ..... ABBVIE INC .................................................. ... ... .......  .......... .. 1.G FE .. ................. 200,962 ...98.1420 .................196,283 ................ 200,000 .................196,283 ........... 2,621 .............(323) .................0 .................0 ......3.600 ...... 3.600 MN ...... ................... 940 .................7,200 ....06/02/2022 ... ....05/14/2025 ...
637432-NP-6 ..... NATIONAL RURAL UTILITIES COOPERATIVE FIN ............ ... ... ....... 1,2 ....... .. 1.E FE .. ................. 403,218 ...95.8370 .................335,430 .................350,000 .................335,430 .......... 18,874 .......... (7,499) .................0 .................0 ......3.400 ...... 1.142 FA ...... .................4,760 ............... 11,900 ....10/23/2020 ... ....02/07/2028 ...
00287Y-CX-5 ..... ABBVIE INC .................................................. ... ... .......  .......... .. 2.C FE .. ...............1,311,289 ...98.6680 .............. 1,282,689 ..............1,300,000 .............. 1,282,689 .......... 18,658 .......... (4,016) .................0 .................0 ......3.800 ...... 3.800 MS ...... ............... 14,546 ............... 49,400 ....06/02/2022 ... ....03/15/2025 ...
747525-AJ-2 ..... QUALCOMM INC ................................................ ... ... ....... 1,2 ....... .. 1.F FE .. ...............1,751,505 . 102.2830 .............. 1,789,953 ..............1,750,000 .............. 1,751,192 .................0 .............. (82) .................0 .................0 ......4.650 ...... 4.642 MN ...... .................9,268 ............... 81,375 ....10/09/2018 ... ....05/20/2035 ...
00912X-AN-4 ..... AIR LEASE CORP ............................................. ... ... .......  .......... .. 2.B FE .. ................. 452,538 ...98.8660 .................444,897 .................450,000 .................444,897 ........... 4,848 .............(429) .................0 .................0 ......4.250 ...... 4.250 MS ...... .................5,631 ............... 19,125 ....04/24/2018 ... ....09/15/2024 ...
63861V-AH-0 ..... NATIONWIDE BUILDING SOCIETY ............................. ... ... C......  .......... .. 1.E FE .. ................. 439,595 ...99.6820 .................438,601 .................440,000 .................438,601 ........... 9,083 ............... 75 .................0 .................0 ......4.850 ...... 4.871 JJ ....... .................9,129 ............... 21,340 ....07/20/2022 ... ....07/27/2027 ...
023608-AP-7 ..... AMEREN CORP ................................................. ... ... .......  .......... .. 2.B FE .. ................. 399,484 . 102.3780 .................409,512 ................ 400,000 .................409,512 .......... 10,010 ............... 18 .................0 .................0 ......5.700 ...... 5.700 JD ....... .................2,597 ......................0 ....11/15/2023 ... ....12/01/2026 ...
74834L-AN-0 ..... QUEST DIAGNOSTICS INC .................................... ... ... ....... 1 ......... .. 2.B FE .. ...............1,053,630 . 109.1910 .............. 1,091,910 ..............1,000,000 .............. 1,038,029 .................0 .......... (1,715) .................0 .................0 ......6.950 ...... 6.522 JJ ....... ............... 34,750 ............... 69,500 ....12/13/2010 ... ....07/01/2037 ...
023765-AA-8 ..... AMER AIRLINE 16 2 AA PTT ................................ ... ... .......  .......... .. 1.G FE .. ................. 321,737 ...91.0660 .................307,120 .................337,250 .................307,120 .......... 15,194 ........... 1,271 .................0 .................0 ......3.200 ...... 3.200 JD ....... ................... 480 ............... 10,623 ....05/04/2018 ... ....12/15/2029 ...
64952W-DS-9 ..... NEW YORK LIFE GLOBAL FUNDING ........................... ... ... .......  .......... .. 1.A FE .. ................. 514,579 ...80.1980 .................521,287 ................ 650,000 .................521,287 .......... (8,258) .......... 14,966 .................0 .................0 ......1.200 ...... 4.474 FA ...... .................3,120 ................ 7,800 ....01/09/2023 ... ....08/07/2030 ...
025816-DG-1 ..... AMERICAN EXPRESS CO ....................................... ... ... .......  .......... .. 1.F FE .. ................. 650,000 . 101.2040 .................657,824 ................ 650,000 .................657,824 ........... 7,824 .................0 .................0 .................0 ......5.389 ......1.000 JJ ....... ............... 14,887 ......................0 ....07/25/2023 ... ....07/28/2027 ...
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75508X-AA-4 ..... RAYONIER LP ................................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 495,975 ...83.4020 .................417,010 ................ 500,000 .................496,924 .................0 .............. 370 .................0 .................0 ......2.750 ...... 2.843 MN ...... ................ 1,681 ............... 13,750 ....05/12/2021 ... ....05/17/2031 ...
02665W-EM-9 ..... AMERICAN HONDA FINANCE ................................... ... ... .......  .......... .. 1.G FE .. ................. 699,720 . 102.8100 .................719,667 ................ 700,000 ................ 719,667 .......... 19,924 ............... 23 .................0 .................0 ......5.125 ...... 5.125 JJ ....... ............... 17,340 ......................0 ....07/10/2023 ... ....07/07/2028 ...
64952W-EZ-2 ..... NEW YORK LIFE GLOBAL FUNDING ........................... ... ... .......  .......... .. 1.A FE .. ................. 249,543 ...98.5600 .................246,400 .................250,000 .................246,400 .......... (3,147) .................4 .................0 .................0 ......4.550 ...... 4.575 JJ ....... .................4,834 .................5,624 ....01/24/2023 ... ....01/28/2033 ...
03027X-BR-0 ..... AMERICAN TOWER CORP ....................................... ... ... .......  .......... .. 2.C FE .. ................. 547,146 ...91.1780 .................501,478 .................550,000 .................501,478 .......... 20,395 .............. 567 .................0 .................0 ......1.450 ...... 1.450 MS ...... .................2,348 .................7,975 ....09/23/2021 ... ....09/15/2026 ...
759351-AP-4 ..... REINSURANCE GROUP OF AMERICA INC ...................... ... ... ....... 1,2 ....... .. 2.A FE .. ...............1,577,913 ...89.7520 .............. 1,391,156 ..............1,550,000 ..............1,568,676 .................0 .......... (2,717) .................0 .................0 ......3.150 ...... 2.936 JD ....... .................2,170 ............... 48,825 ....06/29/2020 ... ....06/15/2030 ...
03027X-BY-5 ..... AMERICAN TOWER CORP ....................................... ... ... .......  .......... .. 2.C FE .. ................. 573,241 . 102.2870 .................588,148 .................575,000 .................588,148 .......... 14,649 .............. 258 .................0 .................0 ......5.500 ...... 5.500 MS ...... .................9,312 ............... 16,867 ....02/28/2023 ... ....03/15/2028 ...
65339K-BM-1 ..... NEXTERA ENERGY CAPITAL HOLDINGS INC .................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 170,580 ...89.6060 .................179,212 ................ 200,000 .................179,212 ........... 2,600 ........... 3,620 .................0 .................0 ......2.750 ...... 5.305 MN ...... ................... 917 .................5,500 ....11/10/2022 ... ....11/01/2029 ...
03523T-BF-4 ..... ANHEUSER BUSCH INBEV WOR ................................. ... ... .......  .......... .. 1.G FE .. ................. 291,516 . 133.8420 .................267,685 ................ 200,000 .................267,685 .......... 21,428 .......... (3,339) .................0 .................0 ......8.200 ...... 8.200 JJ ....... .................7,562 ............... 16,400 ....04/24/2018 ... ....01/15/2039 ...
75951A-AP-3 ..... RELIANCE STANDARD LIFE GLOBAL FUNDING II ............ ... ... ....... 1 ......... .. 1.E FE .. ...............1,413,823 ...96.0900 .............. 1,364,478 ..............1,420,000 .............. 1,418,248 .................0 ........... 1,256 .................0 .................0 ......2.750 ...... 2.844 MN ...... .................5,858 ............... 39,050 ....04/30/2020 ... ....05/07/2025 ...
055451-BE-7 ..... BHP BILLITON FIN USA LTD ................................ ... ... .......  .......... .. 1.F FE .. ................. 545,364 . 103.9360 .................571,651 .................550,000 .................571,651 .......... 26,174 .............. 113 .................0 .................0 ......5.250 ...... 5.250 MS ...... .................9,064 ......................0 ....09/05/2023 ... ....09/08/2033 ...
65473P-AJ-4 ..... NISOURCE INC ................................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 456,576 ...93.0440 .................372,176 ................ 400,000 .................372,176 .......... 22,022 .......... (6,014) .................0 .................0 ......3.600 ...... 1.889 MN ...... .................2,400 ............... 14,400 ....01/15/2021 ... ....05/01/2030 ...
05964H-AN-5 ..... BANCO SANTANDER SA ........................................ ... ... .......  .......... .. 1.G FE .. ................. 600,000 ...90.4740 .................542,842 ................ 600,000 .................542,842 .......... 29,678 .................0 .................0 .................0 ......1.722 ......1.000 MS ...... .................3,071 ............... 10,332 ....09/07/2021 ... ....09/14/2027 ...
75973Q-AA-5 ..... RENAISSANCERE FINANCE INC ............................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 670,360 ...94.4190 .................566,514 ................ 600,000 .................637,965 .................0 .........(11,325) .................0 .................0 ......3.450 ...... 1.450 JJ ....... ............... 10,350 ............... 20,700 ....02/04/2021 ... ....07/01/2027 ...
06051G-HT-9 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.E FE .. ................. 468,808 ...96.2790 .................428,443 .................445,000 .................428,443 .......... 14,391 .......... (3,369) .................0 .................0 ......3.559 ......1.000 AO ...... .................2,992 ............... 15,838 ....04/17/2019 ... ....04/23/2027 ...
655844-BS-6 ..... NORFOLK SOUTHERN CORP ..................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 241,623 ...95.9770 .................239,943 .................250,000 .................239,943 ............4,034 ........... 2,056 .................0 .................0 ......2.900 ...... 3.829 JD ....... ................... 322 .................7,250 ....07/13/2022 ... ....06/15/2026 ...
06368D-3S-1 ..... BANK OF MONTREAL ........................................... ... ... .......  .......... .. 1.F FE .. ................. 649,851 ...98.0070 .................637,046 ................ 650,000 .................637,046 ........... 5,772 ............... 49 .................0 .................0 ......3.700 ...... 3.700 JD ....... .................1,603 ............... 24,050 ....05/31/2022 ... ....06/07/2025 ...
76209P-AA-1 ..... RGA GLOBAL FUNDING ........................................ ... ... .......  .......... .. 1.E FE .. ................. 249,883 ...91.4470 .................228,618 .................250,000 .................249,930 .................0 ............... 23 .................0 .................0 ......2.000 ...... 2.010 MN ...... ................... 431 .................5,000 ....11/22/2021 ... ....11/30/2026 ...
10373Q-BK-5 ..... BP CAP MARKETS AMERICA ................................... ... ... .......  .......... .. 1.F FE .. ................. 591,724 ...97.2890 .................515,630 .................530,000 .................515,630 .......... 20,377 .......... (9,069) .................0 .................0 ......3.543 ...... 3.543 AO ...... .................4,434 ............... 18,778 ....07/02/2020 ... ....04/06/2027 ...
666807-BK-7 ..... NORTHROP GRUMMAN CORP ..................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 389,792 ...96.1850 .................336,648 .................350,000 .................336,648 .......... 15,114 .......... (6,592) .................0 .................0 ......3.200 ...... 1.232 FA ...... .................4,667 ............... 11,200 ....10/23/2020 ... ....02/01/2027 ...
11102A-AE-1 ..... BRITISH TELECOMMUNICATIO ................................ ... ... .......  .......... .. 2.B FE .. ................. 407,872 ...91.4180 .................374,812 ................ 410,000 .................374,812 .......... 24,368 .............. 200 .................0 .................0 ......3.250 ...... 3.250 MN ...... .................1,962 ............... 13,325 ....11/05/2019 ... ....11/08/2029 ...
76209P-AB-9 ..... RGA GLOBAL FUNDING ........................................ ... ... .......  .......... .. 1.E FE .. ...............1,248,738 .. 88.7010 .............. 1,108,763 ..............1,250,000 .............. 1,249,066 .................0 .............. 170 .................0 .................0 ......2.700 ...... 2.716 JJ ....... ............... 15,281 ............... 33,750 ....01/10/2022 ... ....01/18/2029 ...
11135F-BH-3 ..... BROADCOM INC ................................................ ... ... .......  .......... .. 2.C FE .. ................. 848,334 ...85.5880 .................727,500 ................ 850,000 .................727,500 .......... 55,557 .............. 155 .................0 .................0 ......2.450 ...... 2.450 FA ...... ................ 7,867 ............... 20,825 ....01/04/2021 ... ....02/15/2031 ...
66989H-AQ-1 ..... NOVARTIS CAPITAL CORP .................................... ... ... ....... 1,2 ....... .. 1.D FE .. .................. 90,183 ...93.6680 ..................79,618 ..................85,000 ..................79,618 ............3,154 .............(842) .................0 .................0 ......2.000 ...... 0.973 FA ...... ................... 647 ................ 1,700 ....10/23/2020 ... ....02/14/2027 ...
14040H-DC-6 ..... CAPITAL ONE FINANCIAL CO ................................ ... ... .......  .......... .. 2.A FE .. ................. 225,000 . 110.0480 .................247,607 .................225,000 .................247,607 .......... 22,607 .................0 .................0 .................0 ......7.624 ......1.000 AO ...... .................2,859 ......................0 ....10/27/2023 ... ....10/30/2031 ...
771367-CE-7 ..... ROCHESTER GAS AND ELECTRIC CORP ........................ ... ... ....... 1,2 ....... .. 1.F FE .. ................. 500,000 ...79.8360 .................399,180 ................ 500,000 ................ 500,000 .................0 .................0 .................0 .................0 ......1.850 ...... 1.850 JD ....... ................... 771 .................9,250 ....11/16/2020 ... ....12/01/2030 ...
14448C-AQ-7 ..... CARRIER GLOBAL CORP ....................................... ... ... .......  .......... .. 2.B FE .. ................. 259,981 ...89.5950 .................232,947 ................ 260,000 .................232,947 .......... 13,560 .................2 .................0 .................0 ......2.722 ...... 2.722 FA ...... .................2,674 ................ 7,077 ....02/13/2020 ... ....02/15/2030 ...
670346-AR-6 ..... NUCOR CORP ................................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 236,535 ...95.9990 .................239,998 .................250,000 .................239,998 ............2,752 ........... 4,586 .................0 .................0 ......2.000 ...... 3.999 JD ....... ................... 417 .................5,000 ....07/13/2022 ... ....06/01/2025 ...
172967-KA-8 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 2.B FE .. ................. 446,126 ...97.6700 .................439,513 .................450,000 .................439,513 ........... 9,078 .............. 416 .................0 .................0 ......4.450 ...... 4.450 MS ...... .................5,118 ............... 20,025 ....04/24/2018 ... ....09/29/2027 ...
773903-AG-4 ..... ROCKWELL AUTOMATION INC .................................. ... ... ....... 1,2 ....... .. 1.G FE .. ...............1,025,897 ...97.6980 .............. 1,002,381 ..............1,026,000 .............. 1,025,988 .................0 ............... 10 .................0 .................0 ......2.875 ...... 2.876 MS ...... .................9,833 ............... 29,498 ....02/11/2015 ... ....03/01/2025 ...
172967-LP-4 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. ................. 320,010 ...95.3710 .................286,114 ................ 300,000 .................286,114 .......... 12,276 .......... (2,357) .................0 .................0 ......3.668 ......1.000 JJ ....... .................4,799 ............... 11,004 ....04/20/2020 ... ....07/24/2028 ...
67066G-AF-1 ..... NVIDIA CORP ................................................. ... ... ....... 1,2 ....... .. 1.E FE .. .................. 30,885 ...92.4830 ..................28,670 ..................31,000 ..................28,670 ........... 1,617 ............... 11 .................0 .................0 ......2.850 ...... 2.893 AO ...... ................... 221 ................... 884 ....03/26/2020 ... ....04/01/2030 ...
17325F-BB-3 ..... CITIBANK NA ................................................. ... ... .......  .......... .. 1.E FE .. ................. 600,000 . 104.5410 .................627,245 ................ 600,000 .................627,245 .......... 27,245 .................0 .................0 .................0 ......5.803 ...... 5.803 MS ...... .................8,898 ......................0 ....09/26/2023 ... ....09/29/2028 ...
78081B-AK-9 ..... ROYALTY PHARMA PLC ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ...............1,157,483 ...84.0490 .................991,778 ..............1,180,000 ..............1,163,003 .................0 ........... 2,317 .................0 .................0 ......2.200 ...... 2.435 MS ...... ............... 11,331 ............... 23,210 ....08/03/2021 ... ....09/02/2030 ...
21871X-AD-1 ..... COREBRIDGE FINANCIAL INC ................................ ... ... .......  .......... .. 2.A FE .. ................. 424,531 ...96.2300 .................408,976 .................425,000 .................408,976 .........(15,624) ............... 69 .................0 .................0 ......3.650 ...... 3.650 AO ...... .................3,706 .................7,756 ....03/31/2022 ... ....04/05/2027 ...
67077M-AT-5 ..... NUTRIEN LTD ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. .................. 40,868 ...97.9350 .................. 40,153 ..................41,000 ..................40,153 ........... 1,629 ............... 13 .................0 .................0 ......4.200 ...... 4.240 AO ...... ................... 431 .................1,722 ....03/19/2019 ... ....04/01/2029 ...
22535W-AG-2 ..... CREDIT AGRICOLE LONDON ................................... ... ... .......  .......... .. 1.G FE .. ................. 490,000 ...94.8740 .................464,883 .................490,000 .................464,883 .......... 17,884 .................0 .................0 .................0 ......1.907 ......1.000 JD ....... ................... 389 .................9,344 ....06/09/2020 ... ....06/16/2026 ...
78081B-AL-7 ..... ROYALTY PHARMA PLC ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 240,008 ...75.1170 .................187,793 .................250,000 .................240,934 .................0 .............. 391 .................0 .................0 ......3.300 ...... 3.591 MS ...... .................2,727 .................8,250 ....08/03/2021 ... ....09/02/2040 ...
225401-BE-7 ..... UBS GROUP AG ................................................ ... ... .......  .......... .. 1.G FE .. ................. 250,000 . 104.2820 .................260,706 .................250,000 ................ 260,706 .......... 10,706 .................0 .................0 .................0 ......6.246 ......1.000 MS ...... .................4,294 ......................0 ....09/18/2023 ... ....09/22/2029 ...
67077M-BA-5 ..... NUTRIEN LTD ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. .................. 69,874 . 100.9000 ..................70,630 ..................70,000 ..................70,630 .............. 739 ............... 17 .................0 .................0 ......4.900 ...... 4.941 MS ...... ................... 896 .................1,715 ....03/23/2023 ... ....03/27/2028 ...
22966R-AH-9 ..... CUBESMART LP ................................................ ... ... .......  .......... .. 2.B FE .. ................. 448,355 ...88.2110 .................396,948 .................450,000 .................396,948 .......... 25,106 .............. 223 .................0 .................0 ......2.250 ...... 2.250 JD ....... ................... 450 ............... 10,125 ....11/18/2021 ... ....12/15/2028 ...
78081B-AP-8 ..... ROYALTY PHARMA PLC ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 487,825 ...67.6150 .................338,075 ................ 500,000 .................488,425 .................0 .............. 245 .................0 .................0 ......3.350 ...... 3.481 MS ...... .................5,537 ............... 16,750 ....07/15/2021 ... ....09/02/2051 ...
24422E-WF-2 ..... JOHN DEERE CAPITAL CORP .................................. ... ... .......  .......... .. 1.F FE .. ................. 474,891 ...98.3260 .................467,049 .................475,000 .................467,049 ........... 5,757 ............... 36 .................0 .................0 ......3.400 ...... 3.400 JD ....... .................1,122 ............... 16,150 ....06/01/2022 ... ....06/06/2025 ...
67103H-AL-1 ..... O'REILLY AUTOMOTIVE INC .................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 109,652 ...98.9210 .................108,813 ................ 110,000 ................ 108,813 ............2,462 ............... 29 .................0 .................0 ......4.700 ...... 4.740 JD ....... ................... 230 .................5,170 ....06/06/2022 ... ....06/15/2032 ...
251526-CP-2 ..... DEUTSCHE BANK NY ........................................... ... ... .......  .......... .. 2.A FE .. ................. 525,000 ...91.4820 .................480,283 .................525,000 .................480,283 .......... 34,477 .................0 .................0 .................0 ......2.311 ......1.000 MN ...... .................1,517 ............... 12,133 ....11/10/2021 ... ....11/16/2027 ...
78355H-KR-9 ..... RYDER SYSTEM INC ........................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 250,713 ...97.0640 .................242,660 .................250,000 .................250,229 .................0 .............(136) .................0 .................0 ......3.350 ...... 3.291 MS ...... .................2,792 .................8,375 ....05/06/2020 ... ....09/01/2025 ...
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25156P-AC-7 ..... DEUTSCHE TELEKOM INT FIN ................................ ... ... .......  .......... .. 2.A FE .. ................. 317,233 . 120.6990 .................265,538 .................220,000 .................265,538 .......... 13,804 .......... (8,367) .................0 .................0 ......8.750 ...... 8.750 JD ....... ................... 856 ............... 19,250 ....07/16/2019 ... ....06/15/2030 ...
677415-CT-6 ..... OHIO POWER CO ............................................... ... ... ....... 1,2 ....... .. 1.G FE .. ...................92,854 .. 81.1610 .................. 75,480 ..................93,000 ..................75,480 ............3,503 ............... 14 .................0 .................0 ......1.625 ...... 1.642 JJ ....... ................... 697 .................1,511 ....01/05/2021 ... ....01/15/2031 ...
26441C-BE-4 ..... DUKE ENERGY CORP ........................................... ... ... .......  .......... .. 2.B FE .. ................. 314,521 ...94.0610 .................296,291 .................315,000 .................296,291 .......... 13,005 ............... 46 .................0 .................0 ......3.400 ...... 3.400 JD ....... ................... 476 ............... 10,710 ....06/04/2019 ... ....06/15/2029 ...
78355H-KT-5 ..... RYDER SYSTEM INC ........................................... ... ... ....... 1,2 ....... .. 2.A FE .. ...............1,248,138 ...94.0060 .............. 1,175,075 ..............1,250,000 .............. 1,248,798 .................0 .............. 357 .................0 .................0 ......2.850 ...... 2.882 MS ...... ............... 11,875 ............... 35,625 ....02/22/2022 ... ....03/01/2027 ...
26441C-BZ-7 ..... DUKE ENERGY CORP ........................................... ... ... .......  .......... .. 2.B FE .. ................. 499,615 . 105.9750 .................529,874 ................ 500,000 .................529,874 .......... 30,250 .................9 .................0 .................0 ......5.750 ...... 5.750 MS ...... .................9,024 ......................0 ....09/05/2023 ... ....09/15/2033 ...
682680-BD-4 ..... ONEOK INC .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 401,209 . 101.4500 .................355,075 .................350,000 .................355,075 .......... 10,882 .........(10,000) .................0 .................0 ......5.850 ...... 2.772 JJ ....... .................9,441 ............... 20,475 ....10/23/2020 ... ....01/15/2026 ...
29157T-AD-8 ..... EMORY UNIVERSITY ........................................... ... ... .......  .......... .. 1.C FE .. ................. 600,000 ...86.1540 .................516,926 ................ 600,000 .................516,926 .......... 18,900 .................0 .................0 .................0 ......2.143 ...... 2.143 MS ...... .................4,286 ............... 12,858 ....05/13/2020 ... ....09/01/2030 ...
78408L-AA-5 ..... S C JOHNSON & SON INC ..................................... ... ... ....... 1,2 ....... .. 2.A FE .. ...............1,961,920 ...83.9840 .............. 1,679,680 ..............2,000,000 .............. 1,970,547 .................0 .............. 978 .................0 .................0 ......4.000 ...... 4.111 MN ...... ............... 10,222 ............... 80,000 ....05/07/2013 ... ....05/15/2043 ...
29273V-AP-5 ..... ENERGY TRANSFER LP ........................................ ... ... .......  .......... .. 2.C FE .. ................. 374,903 . 102.0090 .................382,532 .................375,000 .................382,532 .......... 11,205 ............... 17 .................0 .................0 ......5.550 ...... 5.550 FA ...... .................7,863 ............... 13,933 ....12/05/2022 ... ....02/15/2028 ...
682680-BG-7 ..... ONEOK INC .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 49,117 . 106.2590 .................. 52,067 ..................49,000 ..................52,067 ........... 3,079 ............... (9) .................0 .................0 ......6.100 ......6.068 MN ...... ................... 382 .................2,964 ....11/15/2022 ... ....11/15/2032 ...
29278N-AG-8 ..... ENERGY TRANSFER LP ........................................ ... ... .......  .......... .. 2.C FE .. ................. 451,301 . 100.8580 .................453,862 .................450,000 .................453,862 ............2,565 ............... (4) .................0 .................0 ......5.250 ...... 5.250 AO ...... .................4,988 ......................0 ....12/21/2023 ... ....04/15/2029 ...
785592-AX-4 ..... SABINE PASS LIQUEFACTION LLC ........................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 564,080 ...97.7270 .................488,635 ................ 500,000 .................545,717 .................0 .......... (7,066) .................0 .................0 ......4.500 ...... 2.800 MN ...... .................2,875 ............... 22,500 ....04/28/2021 ... ....05/15/2030 ...
294429-AR-6 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. ................. 189,787 ...95.4130 .................181,284 ................ 190,000 .................181,284 ............4,347 ............... 38 .................0 .................0 ......2.600 ...... 2.600 JD ....... ................... 220 .................4,940 ....04/22/2020 ... ....12/15/2025 ...
68389X-BN-4 ..... ORACLE CORP ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 304,111 ...94.9370 .................265,824 ................ 280,000 .................265,824 .......... 12,601 .......... (3,946) .................0 .................0 ......3.250 ...... 1.730 MN ...... .................1,163 .................9,100 ....08/18/2021 ... ....11/15/2027 ...
29444U-BS-4 ...... EQUINIX INC ................................................. ... ... .......  .......... .. 2.B FE .. ................. 945,421 ...84.9890 .................807,397 .................950,000 .................807,397 .......... 41,125 .............. 424 .................0 .................0 ......2.500 ...... 2.500 MN ...... .................3,035 ............... 23,750 ....05/03/2021 ... ....05/15/2031 ...
78646U-AA-7 ..... SAFEHOLD GL HOLDINGS LLC ................................ ... ... ....... 1,2 ....... .. 2.A FE .. .............. 1,741,782 ...82.1670 .............. 1,437,923 ..............1,750,000 .............. 1,743,748 .................0 .............. 742 .................0 .................0 ......2.800 ...... 2.854 JD ....... .................2,178 ............... 49,000 ....04/28/2021 ... ....06/15/2031 ...
30225V-AP-2 ..... EXTRA SPACE STORAGE LP ................................... ... ... .......  .......... .. 2.B FE .. ................. 599,681 ...83.2940 .................499,761 ................ 600,000 .................499,761 ......... (99,937) ............... 18 .................0 .................0 ......2.200 ...... 2.200 AO ...... .................2,787 ................ 6,600 ....09/09/2020 ... ....10/15/2030 ...
68389X-BU-8 ..... ORACLE CORP ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 231,900 ...94.3240 .................235,810 .................250,000 .................235,810 .............. 722 ........... 3,188 .................0 .................0 ......2.800 ...... 4.806 AO ...... .................1,750 ................ 7,000 ....03/23/2023 ... ....04/01/2027 ...
30303M-8N-5 ..... META PLATFORMS INC ........................................ ... ... .......  .......... .. 1.E FE .. ................. 599,706 . 103.4440 .................620,666 ................ 600,000 ................ 620,666 .......... 20,945 ............... 15 .................0 .................0 ......4.950 ...... 4.950 MN ...... .................3,795 ............... 15,840 ....05/01/2023 ... ....05/15/2033 ...
79588T-AD-2 ..... SAMMONS FINANCIAL GROUP INC ............................. ... ... ....... 1,2 ....... .. 2.A FE .. ...............1,995,440 ...80.2470 .............. 1,604,940 ..............2,000,000 .............. 1,996,530 .................0 .............. 413 .................0 .................0 ......3.350 ...... 3.377 AO ...... ............... 13,958 ............... 67,000 ....04/13/2021 ... ....04/16/2031 ...
31429K-AD-5 ..... FED CAISSES DESJARDINS ................................... ... ... .......  .......... .. 1.E FE .. ................. 349,570 ...96.4510 .................337,580 .................350,000 .................337,580 .......... 11,096 ............... 88 .................0 .................0 ......2.050 ...... 2.050 FA ...... .................2,810 .................7,175 ....02/03/2020 ... ....02/10/2025 ...
68389X-CH-6 ..... ORACLE CORP ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 113,892 . 107.5750 .................122,636 ................ 114,000 .................122,636 ............4,294 ............... 13 .................0 .................0 ......6.150 ......6.167 MN ...... .................1,013 ................ 7,011 ....11/07/2022 ... ....11/09/2029 ...
31677Q-BT-5 ..... FIFTH THIRD BANK ........................................... ... ... .......  .......... .. 1.G FE .. ................. 350,000 ...99.7370 .................349,078 .................350,000 .................349,078 .......... (4,625) .................0 .................0 .................0 ......5.852 ......1.000 AO ...... .................3,641 ............... 20,482 ....10/24/2022 ... ....10/27/2025 ...
806851-AG-6 ..... SCHLUMBERGER HOLDINGS CORP .............................. ... ... ....... 1,2 ....... .. 2.A FE .. ...............3,437,764 ...98.4830 .............. 3,387,815 .............. 3,440,000 .............. 3,439,487 .................0 .............. 246 .................0 .................0 ......4.000 ...... 4.008 JD ....... .................3,822 ..............137,600 ....12/10/2015 ... ....12/21/2025 ...
36321P-AD-2 ..... GALAXY PIPELINE ASSETS ................................... ... ... .......  .......... .. 1.C FE .. ................. 382,248 .. 86.7100 .................331,448 .................382,248 .................331,448 .......... 11,776 .................0 .................0 .................0 ......2.160 ...... 2.160 MS ...... .................2,087 .................8,089 ....02/09/2021 ... ....03/31/2034 ...
68389X-CK-9 ..... ORACLE CORP ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. .................. 62,960 . 117.3670 .................. 73,941 ..................63,000 ..................73,941 ............6,542 .................0 .................0 .................0 ......6.900 ...... 6.905 MN ...... ................... 628 .................4,347 ....11/07/2022 ... ....11/09/2052 ...
378272-BE-7 ..... GLENCORE FUNDING LLC ...................................... ... ... .......  .......... .. 2.A FE .. ................. 923,964 ...86.4870 .................800,000 .................925,000 ................ 800,000 .......... 40,238 ............... 95 .................0 .................0 ......2.850 ...... 2.850 AO ...... .................4,687 ............... 26,363 ....04/21/2021 ... ....04/27/2031 ...
808513-BT-1 ..... CHARLES SCHWAB CORP ....................................... ... ... ....... 1,2 ....... .. 1.F FE .. ...............1,996,500 ...80.2150 .............. 1,604,300 ..............2,000,000 .............. 1,997,221 .................0 .............. 321 .................0 .................0 ......1.950 ...... 1.969 JD ....... .................3,250 ............... 39,000 ....08/24/2021 ... ....12/01/2031 ...
38141G-ZU-1 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 1.F FE .. ................. 800,000 ...98.3300 .................786,639 ................ 800,000 .................786,639 .......... 17,420 .................0 .................0 .................0 ......4.482 ......1.000 FA ...... ............... 12,749 ............... 35,856 ....08/16/2022 ... ....08/23/2028 ...
69047Q-AB-8 ..... OVINTIV INC ................................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 134,964 . 102.0340 .................137,746 .................135,000 .................137,746 ........... 2,801 .............. (18) .................0 .................0 ......5.650 ...... 5.661 MN ...... ................... 975 .................3,496 ....05/16/2023 ... ....05/15/2028 ...
444859-BW-1 ..... HUMANA INC ................................................... ... ... .......  .......... .. 2.B FE .. ................. 449,928 . 100.0160 .................450,072 .................450,000 .................450,072 .............. 126 ............... 18 .................0 .................0 ......5.700 ...... 5.700 MS ...... .................7,695 ............... 12,825 ....02/27/2023 ... ....03/13/2026 ...
81211K-AZ-3 ..... SEALED AIR CORP ............................................ ... ... ....... 1,2 ....... .. 2.C FE .. .............. 1,000,000 ...90.0430 .................900,430 ..............1,000,000 ..............1,000,000 .................0 .................0 .................0 .................0 ......1.573 ...... 1.573 AO ...... .................3,321 ............... 15,730 ....09/15/2021 ... ....10/15/2026 ...
44891A-CR-6 ..... HYUNDAI CAPITAL AMERICA .................................. ... ... .......  .......... .. 2.A FE .. ................. 522,863 . 105.6700 .................554,768 .................525,000 .................554,768 .......... 31,849 ............... 56 .................0 .................0 ......6.500 ...... 6.500 JJ ....... .................5,498 ......................0 ....10/30/2023 ... ....01/16/2029 ...
69047Q-AC-6 ..... OVINTIV INC ................................................. ... ... ....... 1,2 ....... .. 2.C FE .. .................. 60,905 . 103.3770 ..................63,060 ..................61,000 ..................63,060 ............2,153 .................3 .................0 .................0 ......6.250 ...... 6.271 JJ ....... .................2,235 ......................0 ....05/16/2023 ... ....07/15/2033 ...
49456B-AR-2 ..... KINDER MORGAN INC .......................................... ... ... .......  .......... .. 2.B FE .. ................. 396,240 ...83.1810 .................332,725 ................ 400,000 .................332,725 .......... 21,607 .............. 339 .................0 .................0 ......2.000 ...... 2.000 FA ...... .................3,022 ................ 8,000 ....07/27/2020 ... ....02/15/2031 ...
822582-BF-8 ..... SHELL INTERNATIONAL FINANCE BV ......................... ... ... C...... 1 ......... .. 1.D FE .. ...............2,644,727 ...91.6200 .............. 2,427,930 ..............2,650,000 .............. 2,645,623 .................0 .............. 122 .................0 .................0 ......4.375 ...... 4.387 MN ...... ............... 16,102 .............. 115,938 ....05/06/2015 ... ....05/11/2045 ...
539439-AV-1 ..... LLOYDS BANKING GROUP PLC ................................. ... ... .......  .......... .. 1.G FE .. ................. 300,000 ...96.5030 .................289,508 ................ 300,000 .................289,508 .......... 10,010 .................0 .................0 .................0 ......2.438 ......1.000 FA ...... .................2,966 .................7,314 ....01/29/2020 ... ....02/05/2026 ...
693475-BS-3 ..... PNC FINANCIAL SERVICES GROUP INC ...................... ... ... ....... 2,5 ....... .. 1.G FE .. .................. 39,000 . 103.9540 .................. 40,542 ..................39,000 .................. 40,542 ............1,542 .................0 .................0 .................0 ......5.939 ...... 5.940 FA ...... ................... 856 ......................0 ....08/15/2023 ... ....08/18/2034 ...
539439-AX-7 ..... LLOYDS BANKING GROUP PLC ................................. ... ... .......  .......... .. 1.G FE .. ................. 500,000 . 102.5180 .................512,588 ................ 500,000 .................512,588 .......... 12,588 .................0 .................0 .................0 ......5.871 ......1.000 MS ...... .................9,377 ............... 14,678 ....02/27/2023 ... ....03/06/2029 ...
824348-AW-6 ..... SHERWIN-WILLIAMS CO ....................................... ... ... ....... 1,2 ....... .. 2.B FE .. .............. 1,126,170 ...96.5250 .................965,250 ..............1,000,000 .............. 1,064,291 .................0 .........(19,729) .................0 .................0 ......3.450 ...... 1.368 JD ....... .................2,875 ............... 34,500 ....10/22/2020 ... ....06/01/2027 ...
539830-BU-2 ..... LOCKHEED MARTIN CORP ...................................... ... ... .......  .......... .. 1.G FE .. ................. 423,789 . 100.7710 .................428,275 .................425,000 .................428,275 .............(526) .............. 391 .................0 .................0 ......4.950 ...... 4.950 AO ...... .................4,441 ............... 20,512 ....10/19/2022 ... ....10/15/2025 ...
693475-BU-8 ..... PNC FINANCIAL SERVICES GROUP INC ...................... ... ... ....... 2,5 ....... .. 1.F FE .. ................. 155,000 . 111.0140 .................172,072 .................155,000 .................172,072 .......... 17,072 .................0 .................0 .................0 ......6.875 ......6.877 AO ...... .................2,102 ......................0 ....10/17/2023 ... ....10/20/2034 ...
539830-BV-0 ..... LOCKHEED MARTIN CORP ...................................... ... ... .......  .......... .. 1.G FE .. ................. 249,583 . 103.2730 .................258,181 .................250,000 .................258,181 ........... 2,278 ............... 75 .................0 .................0 ......5.100 ...... 5.100 MN ...... .................1,629 ............... 13,494 ....10/19/2022 ... ....11/15/2027 ...
824348-BR-6 ..... SHERWIN-WILLIAMS CO ....................................... ... ... ....... 1 ......... .. 2.B FE .. ................. 249,973 ...98.9730 .................247,433 .................250,000 .................249,985 .................0 .................9 .................0 .................0 ......4.250 ...... 4.254 FA ...... .................4,220 ............... 10,566 ....08/08/2022 ... ....08/08/2025 ...
55903V-BC-6 ..... WARNERMEDIA HOLDINGS INC ................................. ... ... .......  .......... .. 2.C FE .. ................. 275,000 ...91.6420 .................252,016 .................275,000 .................252,016 ......... (22,984) .................0 .................0 .................0 ......4.279 ...... 4.279 MS ...... .................3,465 .................5,884 ....03/09/2022 ... ....03/15/2032 ...
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69349L-AS-7 ..... PNC BANK NA ................................................. ... ... .......  .......... .. 1.G FE .. ................. 237,850 ...87.6580 .................241,060 .................275,000 .................241,060 ............4,323 ........... 4,691 .................0 .................0 ......2.700 ...... 5.060 AO ...... .................1,423 .................7,425 ....12/15/2022 ... ....10/22/2029 ...
57629W-CH-1 ..... MASSMUTUAL GLOBAL FUNDIN ................................ ... ... .......  .......... .. 1.B FE .. ................. 349,286 ...97.4790 .................341,177 .................350,000 .................341,177 ............7,442 .............. 104 .................0 .................0 ......3.400 ...... 3.400 MS ...... .................3,735 ............... 11,900 ....03/05/2019 ... ....03/08/2026 ...
83088M-AL-6 ..... SKYWORKS SOLUTIONS INC ................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 249,035 ...85.5610 .................213,903 .................250,000 .................249,259 .................0 ............... 88 .................0 .................0 ......3.000 ...... 3.045 JD ....... ................... 625 .................7,500 ....05/12/2021 ... ....06/01/2031 ...
58989V-2E-3 ..... MET TOWER GLOBAL FUNDING ................................ ... ... .......  .......... .. 1.D FE .. ................. 699,314 ...98.3120 .................688,187 ................ 700,000 ................ 688,187 ........... 8,699 .............. 225 .................0 .................0 ......3.700 ...... 3.700 JD ....... .................1,295 ............... 25,900 ....06/06/2022 ... ....06/13/2025 ...
694308-JG-3 ..... PACIFIC GAS AND ELECTRIC CO ............................. ... ... ....... 1,2 ....... .. 2.C FE .. ...................33,965 ...82.4890 .................. 28,046 ..................34,000 ..................28,046 ........... 1,663 .................3 .................0 .................0 ......2.500 ...... 2.511 FA ...... ................... 354 ................... 850 ....06/16/2020 ... ....02/01/2031 ...
59833C-AA-0 ..... MIDWEST CONNECTOR CAPIT .................................. ... ... .......  .......... .. 2.B FE .. ................. 548,889 ...99.4260 .................546,844 .................550,000 .................546,844 .......... 13,901 .............. 235 .................0 .................0 ......3.900 ...... 3.900 AO ...... .................5,363 ............... 21,450 ....03/07/2019 ... ....04/01/2024 ...
832696-AX-6 ..... J M SMUCKER CO ............................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 249,838 . 109.0690 .................272,673 .................250,000 .................249,844 .................0 .................7 .................0 .................0 ......6.200 ...... 6.208 MN ...... .................2,842 ......................0 ....10/11/2023 ... ....11/15/2033 ...
617446-8R-3 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 525,000 ...96.0680 .................504,357 .................525,000 .................504,357 .......... 22,319 .................0 .................0 .................0 ......0.864 ......1.000 AO ...... ................... 882 .................4,536 ....10/16/2020 ... ....10/21/2025 ...
694308-KG-1 ..... PACIFIC GAS AND ELECTRIC CO ............................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 451,661 . 101.6810 .................457,565 .................450,000 .................457,565 .......... 18,591 .............(132) .................0 .................0 ......5.900 ...... 5.848 JD ....... ................ 1,180 ............... 26,550 ....12/16/2022 ... ....06/15/2032 ...
61747Y-ET-8 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 700,000 ...99.0590 .................693,411 ................ 700,000 .................693,411 ........... 4,856 .................0 .................0 .................0 ......4.679 ......1.000 JJ ....... ............... 14,921 ............... 32,480 ....07/18/2022 ... ....07/17/2026 ...
832696-AZ-1 ..... J M SMUCKER CO ............................................. ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,737,540 . 115.3240 .............. 2,018,170 ..............1,750,000 ..............1,737,602 .................0 ............... 62 .................0 .................0 ......6.500 ...... 6.554 MN ...... ............... 20,854 ......................0 ....10/11/2023 ... ....11/15/2053 ...
629377-CP-5 ..... NRG ENERGY INC ............................................. ... ... .......  .......... .. 2.C FE .. ................. 578,277 ...90.1960 .................518,629 .................575,000 .................518,629 .......... 42,013 .............(458) .................0 .................0 ......2.450 ...... 2.450 JD ....... .................1,135 ............... 14,088 ....11/17/2020 ... ....12/02/2027 ...
709599-BJ-2 ..... PENSKE TRUCK LEASING CO LP .............................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 395,808 ...97.8010 .................342,304 .................350,000 .................342,304 .......... 17,368 .......... (9,931) .................0 .................0 ......4.000 ...... 1.094 JJ ....... .................6,456 ............... 14,000 ....10/26/2020 ... ....07/15/2025 ...
63307A-2S-3 ..... NATIONAL BANK OF CANADA .................................. ... ... .......  .......... .. 1.G FE .. ................. 499,620 ...99.1110 .................495,556 ................ 500,000 .................495,556 .......... 25,661 .............. 114 .................0 .................0 ......3.750 ......1.000 JD ....... .................1,146 ............... 13,636 ....06/02/2022 ... ....06/09/2025 ...
842587-DM-6 ..... SOUTHERN CO ................................................. ... ... ....... 1 ......... .. 2.B FE .. ................. 249,465 . 100.2140 .................250,535 .................250,000 .................249,676 .................0 .............. 171 .................0 .................0 ......5.150 ...... 5.228 AO ...... .................3,040 ............... 12,875 ....10/03/2022 ... ....10/06/2025 ...
63743H-FG-2 ..... NATIONAL RURAL UTIL COOP ................................. ... ... .......  .......... .. 1.F FE .. ................. 549,082 . 101.2220 .................556,722 .................550,000 .................556,722 .......... 10,349 .............. 158 .................0 .................0 ......4.800 ...... 4.800 MS ...... .................7,773 ............... 19,727 ....12/07/2022 ... ....03/15/2028 ...
709599-BM-5 ..... PENSKE TRUCK LEASING CO LP .............................. ... ... ....... 1,2 ....... .. 2.B FE .. .................. 97,326 ...91.9230 .................. 91,923 ................ 100,000 .................. 91,923 ........... 3,848 .............. 596 .................0 .................0 ......1.700 ...... 2.343 JD ....... .................... 76 ................ 1,700 ....01/18/2022 ... ....06/15/2026 ...
639057-AJ-7 ..... NATWEST GROUP PLC .......................................... ... ... .......  .......... .. 1.G FE .. ................. 550,000 . 100.8700 .................554,783 .................550,000 .................554,783 ........... 4,783 .................0 .................0 .................0 ......5.847 ......1.000 MS ...... ............... 10,630 ............... 16,079 ....02/27/2023 ... ....03/02/2027 ...
845743-BU-6 ..... SOUTHWESTERN PUBLIC SERVICE CO ......................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 749,265 ...68.5930 .................514,448 ................ 750,000 .................749,330 .................0 ............... 16 .................0 .................0 ......3.150 ...... 3.155 MN ...... .................3,938 ............... 23,625 ....02/23/2021 ... ....05/01/2050 ...
682680-BJ-1 ..... ONEOK INC .................................................... ... ... .......  .......... .. 2.B FE .. ................. 299,607 . 103.3880 .................310,163 ................ 300,000 .................310,163 .......... 10,532 ............... 24 .................0 .................0 ......5.650 ...... 5.650 MN ...... .................5,980 ......................0 ....08/10/2023 ... ....11/01/2028 ...
71568P-AE-9 ..... PERUSAHAAN LISTRIK NEGARA (PERSERO) PT .............. ... ... C......  .......... .. 2.B FE .. ................. 356,841 . 101.6250 .................315,038 ................ 310,000 .................315,038 .......... 14,384 .......... (6,246) .................0 .................0 ......5.450 ...... 3.090 MN ...... ................ 1,877 ............... 16,895 ....03/10/2021 ... ....05/21/2028 ...
68389X-CE-3 ..... ORACLE CORP ................................................. ... ... .......  .......... .. 2.B FE .. ................. 898,605 .. 88.7060 .................798,351 ................ 900,000 .................798,351 .......... 49,385 .............. 128 .................0 .................0 ......2.875 ...... 2.875 MS ...... .................6,900 ............... 25,875 ....03/22/2021 ... ....03/25/2031 ...
854502-AP-6 ..... STANLEY BLACK & DECKER INC .............................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 499,325 ...96.6190 .................483,095 ................ 500,000 .................499,737 .................0 .............. 224 .................0 .................0 ......2.300 ...... 2.347 FA ...... .................4,057 ............... 11,500 ....02/22/2022 ... ....02/24/2025 ...
68389X-CJ-2 ..... ORACLE CORP ................................................. ... ... .......  .......... .. 2.B FE .. ................. 748,680 . 108.9540 .................817,155 ................ 750,000 .................817,155 .......... 29,863 ............... 99 .................0 .................0 ......6.250 ...... 6.250 MN ...... ................ 6,771 ............... 46,875 ....11/07/2022 ... ....11/09/2032 ...
716973-AF-9 ..... PFIZER INVESTMENT ENTERPRISES PTE LTD ................ ... ... C...... 1,2 ....... .. 1.F FE .. .................. 97,020 ...99.6440 .................. 98,648 ..................99,000 ..................98,648 ............1,592 ............... 35 .................0 .................0 ......5.110 ...... 5.273 MN ...... ................... 590 .................2,529 ....05/16/2023 ... ....05/19/2043 ...
716973-AC-6 ..... PFIZER INVESTMENT ENTER .................................. ... ... .......  .......... .. 1.F FE .. ................. 499,400 . 100.0500 .................500,250 ................ 500,000 .................500,250 .............. 783 ............... 67 .................0 .................0 ......4.450 ...... 4.450 MN ...... .................2,596 ............... 11,125 ....05/16/2023 ... ....05/19/2028 ...
857477-BS-1 ..... STATE STREET CORP ......................................... ... ... ....... 2,5 ....... .. 1.F FE .. ................. 250,000 ...92.8860 .................232,215 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......2.203 ...... 2.203 FA ...... .................2,203 .................5,508 ....02/02/2022 ... ....02/07/2028 ...
71845J-AA-6 ..... PHILLIPS EDISON GROCERY .................................. ... ... .......  .......... .. 2.C FE .. ................. 346,917 ...80.0250 .................280,086 .................350,000 ................ 280,086 .......... 22,811 .............. 278 .................0 .................0 ......2.625 ...... 2.625 MN ...... .................1,174 .................9,188 ....09/29/2021 ... ....11/15/2031 ...
718172-CJ-6 ..... PHILIP MORRIS INTERNATIONAL INC ........................ ... ... ....... 1,2 ....... .. 1.F FE .. ................. 396,974 ...93.7730 .................328,206 .................350,000 .................328,206 .......... 18,425 .......... (5,377) .................0 .................0 ......3.375 ...... 1.672 FA ...... .................4,922 ............... 11,813 ....10/23/2020 ... ....08/15/2029 ...
723484-AH-4 ..... PINNACLE WEST CAPITAL .................................... ... ... .......  .......... .. 2.A FE .. ................. 349,965 ...94.2040 .................329,715 .................350,000 .................329,715 .......... 10,841 .................7 .................0 .................0 ......1.300 ...... 1.300 JD ....... ................... 202 .................4,550 ....06/10/2020 ... ....06/15/2025 ...
863667-AN-1 ..... STRYKER CORP ................................................ ... ... ....... 1,2 ....... .. 2.A FE .. .............. 1,679,615 ...97.5500 .............. 1,707,125 ..............1,750,000 ..............1,726,873 .................0 ........... 9,818 .................0 .................0 ......3.500 ...... 4.134 MS ...... ............... 18,035 ............... 61,250 ....10/09/2018 ... ....03/15/2026 ...
723787-AT-4 ..... PIONEER NATURAL RESOURCE ................................. ... ... .......  .......... .. 2.A FE .. ................. 775,220 ...92.8630 .................719,686 ................ 775,000 ................ 719,686 .......... 28,218 .............. (44) .................0 .................0 ......1.125 ...... 1.125 JJ ....... .................4,020 .................8,719 ....01/14/2021 ... ....01/15/2026 ...
718172-CW-7 ..... PHILIP MORRIS INTERNATIONAL INC ........................ ... ... ....... 1,2 ....... .. 1.F FE .. .................. 98,711 . 104.8610 .................101,715 ..................97,000 ................ 101,715 ............3,527 .............(216) .................0 .................0 ......5.625 ...... 5.309 MN ...... ................... 667 .................5,456 ....12/20/2022 ... ....11/17/2029 ...
74256L-EE-5 ..... PRINCIPAL LFE GLB FND II ................................ ... ... .......  .......... .. 1.E FE .. ................. 264,783 ...94.6600 .................250,849 .................265,000 .................250,849 ........... 9,604 ............... 44 .................0 .................0 ......1.250 ...... 1.250 JD ....... .................... 74 .................3,313 ....06/16/2020 ... ....06/23/2025 ...
87162W-AH-3 ..... TD SYNNEX CORP ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. .............. 2,000,000 ...86.2790 .............. 1,725,580 ..............2,000,000 ..............2,000,000 .................0 .................0 .................0 .................0 ......2.375 ...... 2.375 FA ...... ............... 18,736 ............... 47,500 ....07/29/2021 ... ....08/09/2028 ...
76169X-AB-0 ..... REXFORD INDUSTRIAL REALT ................................ ... ... .......  .......... .. 2.A FE .. ................. 643,591 .. 80.1700 .................521,108 ................ 650,000 .................521,108 .......... 20,722 .............. 591 .................0 .................0 ......2.150 ...... 2.150 MS ...... .................4,658 ............... 13,975 ....08/04/2021 ... ....09/01/2031 ...
718172-DA-4 ..... PHILIP MORRIS INTERNATIONAL INC ........................ ... ... ....... 1,2 ....... .. 1.F FE .. ................. 168,593 . 101.6320 .................172,774 ................ 170,000 .................172,774 ............4,032 .............. 150 .................0 .................0 ......5.125 ...... 5.268 FA ...... .................3,291 .................4,356 ....02/13/2023 ... ....02/15/2030 ...
78016F-ZZ-0 ..... ROYAL BANK OF CANADA ...................................... ... ... .......  .......... .. 1.E FE .. ................. 499,945 . 101.1830 .................505,913 ................ 500,000 .................505,913 ........... 5,960 .................8 .................0 .................0 ......5.200 ...... 5.200 JJ ....... ............... 11,628 ......................0 ....07/13/2023 ... ....07/20/2026 ...
871829-BL-0 ..... SYSCO CORP ................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 918,086 . 106.2830 .................977,804 .................920,000 .................918,675 .................0 .............. 170 .................0 .................0 ......5.950 ...... 5.978 AO ...... ............... 13,685 ............... 54,740 ....03/30/2020 ... ....04/01/2030 ...
785592-AJ-5 ..... SABINE PASS LIQUEFACTION ................................ ... ... .......  .......... .. 2.A FE .. ................. 107,244 ...99.9420 .................. 99,942 ................ 100,000 .................. 99,942 ........... 7,919 .............(802) .................0 .................0 ......5.750 ...... 5.750 MN ...... ................... 735 .................3,450 ....05/04/2018 ... ....05/15/2024 ...
718546-AR-5 ..... PHILLIPS 66 ................................................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 296,530 ...97.2140 .................257,617 .................265,000 .................257,617 .......... 12,381 .......... (4,858) .................0 .................0 ......3.900 ...... 1.894 MS ...... .................3,043 ............... 10,335 ....08/18/2021 ... ....03/15/2028 ...
80282K-BD-7 ..... SANTANDER HOLDINGS USA ................................... ... ... .......  .......... .. 2.A FE .. .............. 1,400,000 ...98.8000 .............. 1,383,200 ..............1,400,000 .............. 1,383,200 .......... 23,698 .................0 .................0 .................0 ......4.260 ......1.000 JD ....... .................3,645 ............... 59,640 ....06/06/2022 ... ....06/09/2025 ...
871829-BM-8 ..... SYSCO CORP ................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 499,010 . 111.8630 .................559,315 ................ 500,000 .................499,111 .................0 ............... 30 .................0 .................0 ......6.600 ......6.618 AO ...... .................8,250 ............... 33,000 ....03/30/2020 ... ....04/01/2040 ...
828807-DW-4 ..... SIMON PROPERTY GROUP LP .................................. ... ... .......  .......... .. 1.G FE .. ................. 445,563 . 108.9240 .................490,158 .................450,000 .................490,158 .......... 44,549 ............... 46 .................0 .................0 ......6.250 ...... 6.250 JJ ....... .................4,063 ......................0 ....11/06/2023 ... ....01/15/2034 ...
71951Q-AC-6 ..... PHYSICIANS REALTY LP ...................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 41,911 ...82.2730 .................. 34,555 ..................42,000 .................. 34,555 ........... 1,764 .................8 .................0 .................0 ......2.625 ...... 2.649 MN ...... ................... 184 .................1,103 ....10/07/2021 ... ....11/01/2031 ...
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85855C-AA-8 ..... STELLANTIS FIN US INC .................................... ... ... .......  .......... .. 2.A FE .. ................. 901,616 ...90.8640 .................817,780 ................ 900,000 ................ 817,780 .......... 44,890 .............(296) .................0 .................0 ......1.711 ......1.711 JJ ....... .................6,502 ............... 15,399 ....09/08/2021 ... ....01/29/2027 ...
87264A-CS-2 ..... T-MOBILE USA INC ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 999,340 ...89.7440 .................897,440 ..............1,000,000 .................999,585 .................0 ............... 74 .................0 .................0 ......2.400 ...... 2.409 MS ...... ................ 7,067 ............... 24,000 ....12/01/2021 ... ....03/15/2029 ...
89115A-2A-9 ..... TORONTO DOMINION BANK .................................... ... ... .......  .......... .. 1.E FE .. ................. 800,000 ...98.4000 .................787,203 ................ 800,000 .................787,203 .......... 10,917 .................0 .................0 .................0 ......3.766 ...... 3.766 JD ....... .................2,092 ............... 30,128 ....06/01/2022 ... ....06/06/2025 ...
72014T-AC-3 ..... PIEDMONT HEALTHCARE INC .................................. ... ... ....... 1,2 ....... .. 1.E FE .. ................. 180,000 ...80.3330 .................144,599 ................ 180,000 .................144,599 ............5,999 .................0 .................0 .................0 ......2.044 ...... 2.044 JJ ....... .................1,840 .................3,679 ....09/09/2021 ... ....01/01/2032 ...
89115A-2U-5 ..... TORONTO DOMINION BANK .................................... ... ... .......  .......... .. 1.E FE .. ................. 550,000 . 103.0250 .................566,639 .................550,000 .................566,639 .......... 16,639 .................0 .................0 .................0 ......5.523 ...... 5.523 JJ ....... ............... 13,838 ......................0 ....07/10/2023 ... ....07/17/2028 ...
87264A-CT-0 ..... T-MOBILE USA INC ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 749,235 ...72.8350 .................546,263 ................ 750,000 .................749,342 .................0 ............... 13 .................0 .................0 ......3.400 ...... 3.405 AO ...... .................5,383 ............... 25,500 ....08/10/2021 ... ....10/15/2052 ...
902613-AC-2 ..... UBS GROUP AG ................................................ ... ... .......  .......... .. 1.G FE .. ................. 400,000 ...91.7230 .................366,893 ................ 400,000 .................366,893 .......... 16,210 .................0 .................0 .................0 ......1.364 ......1.000 JJ ....... .................2,288 .................5,456 ....07/27/2020 ... ....01/30/2027 ...
723787-AT-4 ..... PIONEER NATURAL RESOURCES CO ............................ ... ... ....... 1,2 ....... .. 2.A FE .. ................. 514,677 ...92.8230 .................533,732 .................575,000 .................533,732 ............3,305 .......... 15,750 .................0 .................0 ......1.125 ...... 5.183 JJ ....... .................2,983 .................3,234 ....03/21/2023 ... ....01/15/2026 ...
90932Q-AA-4 ..... UNITED AIR 2014 2 A PTT .................................. ... ... .......  .......... .. 1.F FE .. ................. 273,674 ...95.2980 .................263,659 ................ 276,667 .................263,659 .......... 10,524 .............. 289 .................0 .................0 ......3.750 ...... 3.750 MS ...... .................3,401 ............... 10,142 ....05/04/2018 ... ....03/03/2028 ...
874054-AG-4 ..... TAKE-TWO INTERACTIVE SOFTWARE INC ..................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 499,975 ...96.9400 .................484,700 ................ 500,000 .................499,983 .................0 .................5 .................0 .................0 ......3.700 ...... 3.701 AO ...... .................3,957 ............... 18,500 ....04/07/2022 ... ....04/14/2027 ...
92857T-AH-0 ..... VODAFONE GROUP PLC ........................................ ... ... .......  .......... .. 2.B FE .. ................. 709,525 . 114.8640 .................574,319 ................ 500,000 .................574,319 .......... 29,627 .........(20,237) .................0 .................0 ......7.875 ...... 7.875 FA ...... ............... 14,875 ............... 39,375 ....04/20/2020 ... ....02/15/2030 ...
74005P-BT-0 ..... LINDE INC .................................................... ... ... ....... 1,2 ....... .. 1.F FE .. .................. 45,900 ...82.7670 .................. 38,073 ..................46,000 ..................38,073 ........... 2,819 ............... 10 .................0 .................0 ......1.100 ...... 1.123 FA ...... ................... 198 ................... 506 ....08/03/2020 ... ....08/10/2030 ...
928668-BX-9 ..... VOLKSWAGEN GROUP AMERICA ................................ ... ... .......  .......... .. 2.A FE .. ................. 499,255 . 104.0160 .................520,079 ................ 500,000 .................520,079 .......... 20,807 ............... 17 .................0 .................0 ......5.900 ...... 5.900 MS ...... .................8,932 ......................0 ....09/05/2023 ... ....09/12/2033 ...
875127-BK-7 ..... TAMPA ELECTRIC CO ......................................... ... ... ....... 1 ......... .. 1.G FE .. ................. 499,810 ...99.0410 .................495,205 ................ 500,000 .................499,948 .................0 ............... 95 .................0 .................0 ......3.875 ...... 3.895 JJ ....... .................9,095 ............... 19,375 ....07/07/2022 ... ....07/12/2024 ...
95000U-2S-1 ..... WELLS FARGO + COMPANY .................................... ... ... .......  .......... .. 2.A FE .. ................. 420,000 ...91.6530 .................384,942 .................420,000 .................384,942 .......... 13,690 .................0 .................0 .................0 ......2.393 ......1.000 JD ....... ................... 810 ............... 10,051 ....05/26/2020 ... ....06/02/2028 ...
74340X-BN-0 ..... PROLOGIS LP ................................................. ... ... ....... 1,2 ....... .. 1.G FE .. ................. 425,632 ...92.3750 .................369,500 ................ 400,000 .................369,500 .......... 15,406 .......... (4,042) .................0 .................0 ......2.125 ......1.071 AO ...... .................1,794 .................8,500 ....10/23/2020 ... ....04/15/2027 ...
958667-AF-4 ..... WESTERN MIDSTREAM OPERAT ................................ ... ... .......  .......... .. 2.C FE .. ................. 299,533 . 104.3760 .................313,129 ................ 300,000 .................313,129 .......... 13,576 ............... 19 .................0 .................0 ......6.350 ...... 6.350 JJ ....... .................4,868 ......................0 ....09/27/2023 ... ....01/15/2029 ...
87612E-AK-2 ..... TARGET CORP ................................................. ... ... ....... 1 ......... .. 1.F FE .. ...............2,704,826 . 112.4940 .............. 2,741,479 .............. 2,437,000 .............. 2,570,093 .................0 .........(11,390) .................0 .................0 ......6.350 ...... 5.559 MN ...... ............... 25,792 .............. 154,750 ....10/31/2005 ... ....11/01/2032 ...
969457-CH-1 ..... WILLIAMS COMPANIES INC ................................... ... ... .......  .......... .. 2.B FE .. ................. 499,535 . 101.0470 .................505,236 ................ 500,000 .................505,236 ........... 5,580 .............. 122 .................0 .................0 ......5.400 ...... 5.400 MS ...... .................8,925 ............... 13,500 ....02/27/2023 ... ....03/02/2026 ...
74368C-BQ-6 ..... PROTECTIVE LIFE GLOBAL FUNDING ......................... ... ... .......  .......... .. 1.D FE .. ................. 450,000 . 100.7000 .................453,150 .................450,000 .................453,150 ........... 3,150 .................0 .................0 .................0 ......5.366 ...... 5.366 JJ ....... ............... 11,738 ............... 12,074 ....01/03/2023 ... ....01/06/2026 ...
97654M-AA-4 ..... WIPRO IT SERVICE ........................................... ... ... .......  .......... .. 1.G FE .. ................. 797,088 ...91.6220 .................732,978 ................ 800,000 .................732,978 .......... 30,050 .............. 578 .................0 .................0 ......1.500 ...... 1.500 JD ....... ................... 267 ............... 12,000 ....06/16/2021 ... ....06/23/2026 ...
883203-CB-5 ..... TEXTRON INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,067,933 ...89.5330 .................958,003 ..............1,070,000 ..............1,068,690 .................0 .............. 171 .................0 .................0 ......3.000 ...... 3.020 JD ....... .................2,675 ............... 32,100 ....07/07/2020 ... ....06/01/2030 ...
98138H-AJ-0 ..... WORKDAY INC ................................................. ... ... .......  .......... .. 2.B FE .. ................. 349,307 ...93.2140 .................326,248 .................350,000 .................326,248 .......... 16,057 ............... 60 .................0 .................0 ......3.800 ...... 3.800 AO ...... .................3,753 ............... 13,300 ....03/30/2022 ... ....04/01/2032 ...
745310-AM-4 ..... PUGET ENERGY INC ........................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 305,029 ...89.3820 .................268,146 ................ 300,000 .................268,146 .......... 13,633 .............(748) .................0 .................0 ......2.379 ...... 2.102 JD ....... ................... 317 .................7,137 ....10/12/2021 ... ....06/15/2028 ...
98459L-AB-9 ..... YALE UNIVERSITY ............................................ ... ... .......  .......... .. 1.A FE .. ................. 900,000 ...83.7080 .................753,368 ................ 900,000 .................753,368 .......... 30,698 .................0 .................0 .................0 ......1.482 ...... 1.482 AO ...... .................2,816 ............... 13,938 ....06/02/2020 ... ....04/15/2030 ...
883203-CC-3 ..... TEXTRON INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 591,084 ...85.2040 .................511,224 ................ 600,000 .................593,310 .................0 .............. 814 .................0 .................0 ......2.450 ...... 2.618 MS ...... .................4,328 ............... 14,700 ....03/17/2021 ... ....03/15/2031 ...
00138C-AN-8 ..... COREBRIDGE GLOB FUNDING .................................. ... ... .......  .......... .. 1.F FE .. ................. 109,909 ...92.8420 .................102,126 ................ 110,000 .................102,126 ............3,854 ............... 18 .................0 .................0 ......0.900 ...... 0.900 MS ...... ................... 272 ................... 990 ....09/15/2020 ... ....09/22/2025 ...
747525-AU-7 ..... QUALCOMM INC ................................................ ... ... ....... 1,2 ....... .. 1.F FE .. ................. 391,083 ...96.8010 .................338,804 .................350,000 .................338,804 .......... 12,431 .......... (6,460) .................0 .................0 ......3.250 ...... 1.307 MN ...... .................1,295 ............... 11,375 ....10/23/2020 ... ....05/20/2027 ...
00138C-AV-0 ..... COREBRIDGE GLOB FUNDING .................................. ... ... .......  .......... .. 1.F FE .. .................. 60,012 . 103.1200 ..................61,872 ..................60,000 ..................61,872 ........... 1,860 ............... (1) .................0 .................0 ......5.900 ...... 5.900 MS ...... .................1,003 ......................0 ....09/14/2023 ... ....09/19/2028 ...
88732J-AY-4 ..... TIME WARNER CABLE LLC .................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 129,375 ...90.5200 .................. 90,520 ................ 100,000 .................126,103 .................0 .......... (1,139) .................0 .................0 ......5.875 ...... 3.730 MN ...... ................... 751 .................5,875 ....01/06/2021 ... ....11/15/2040 ...
00206R-GD-8 ..... AT+T INC ..................................................... ... ... .......  .......... .. 2.B FE .. ................. 160,845 . 100.3470 .................160,555 ................ 160,000 .................160,555 .............(104) .............(484) .................0 .................0 ......6.808 ......1.000 MJSD .... ................... 605 ............... 10,473 ....09/14/2022 ... ....06/12/2024 ...
74762E-AF-9 ..... QUANTA SERVICES INC ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ...................25,912 ...87.7470 .................. 22,814 ..................26,000 ..................22,814 ........... 1,428 .................8 .................0 .................0 ......2.900 ...... 2.939 AO ...... ................... 189 ................... 754 ....09/17/2020 ... ....10/01/2030 ...
00206R-ML-3 ..... AT+T INC ..................................................... ... ... .......  .......... .. 2.B FE .. ................. 135,972 ...93.5970 .................140,395 ................ 150,000 .................140,395 ............2,394 ............2,029 .................0 .................0 ......1.700 ......1.700 MS ...... ................... 680 .................1,275 ....08/03/2023 ... ....03/25/2026 ...
889175-BF-1 ..... TOLEDO EDISON CO ........................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 207,382 ...90.0490 .................187,302 ................ 208,000 .................207,603 .................0 ............... 85 .................0 .................0 ......2.650 ...... 2.697 MN ...... ................... 919 .................5,512 ....04/29/2021 ... ....05/01/2028 ...
007589-AD-6 ..... ADVOCATE HEALTH CORP ...................................... ... ... .......  .......... .. 1.C FE .. ................. 153,196 ...86.0410 .................129,061 ................ 150,000 .................129,061 ........... 6,012 .............(315) .................0 .................0 ......2.211 ...... 2.211 JD ....... ................... 147 .................3,317 ....08/27/2020 ... ....06/15/2030 ...
756109-BT-0 ..... REALTY INCOME CORP ........................................ ... ... ....... 1,2 ....... .. 1.G FE .. .................. 35,287 ...99.8450 .................. 35,944 ..................36,000 .................. 35,944 .............. 611 ............... 46 .................0 .................0 ......4.900 ...... 5.148 JJ ....... .................1,259 ......................0 ....04/05/2023 ... ....07/15/2033 ...
015271-AK-5 ..... ALEXANDRIA REAL ESTATE E ................................ ... ... .......  .......... .. 2.A FE .. ...................93,529 ...96.0110 ..................96,011 ................ 100,000 ..................96,011 ........... 1,987 .............. 495 .................0 .................0 ......3.950 ...... 3.950 JJ ....... .................1,821 ......................0 ....08/11/2023 ... ....01/15/2028 ...
891027-AS-3 ..... GLOBE LIFE INC ............................................. ... ... ....... 1,2 ....... .. 2.A FE .. ...............2,241,833 ...99.1640 .............. 2,231,190 .............. 2,250,000 .............. 2,245,667 .................0 .............. 807 .................0 .................0 ......4.550 ...... 4.596 MS ...... ............... 30,144 .............. 102,375 ....09/25/2018 ... ....09/15/2028 ...
015271-AL-3 ..... ALEXANDRIA REAL ESTATE E ................................ ... ... .......  .......... .. 2.A FE .. ................. 105,662 ...97.6460 .................. 97,646 ................ 100,000 ..................97,646 ........... 1,957 .......... (1,092) .................0 .................0 ......3.450 ...... 3.450 AO ...... ................... 585 .................3,450 ....01/17/2020 ... ....04/30/2025 ...
7591EP-AQ-3 ..... REGIONS FINANCIAL CORP ................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 889,201 ...95.3030 .................862,492 .................905,000 .................862,492 .......... 11,123 ........... 5,637 .................0 .................0 ......2.250 ...... 2.921 MN ...... .................2,432 ............... 20,363 ....07/19/2022 ... ....05/18/2025 ...
01882Y-AC-0 ..... ALLIANT ENERGY FINANCE ................................... ... ... .......  .......... .. 2.B FE .. ................. 149,718 ...90.7310 .................136,097 ................ 150,000 .................136,097 ........... 5,746 ............... 53 .................0 .................0 ......1.400 ...... 1.400 MS ...... ................... 618 .................2,100 ....11/17/2020 ... ....03/15/2026 ...
891906-AF-6 ..... GLOBAL PAYMENTS INC ....................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 698,292 ...97.3410 .................681,387 ................ 700,000 .................699,166 .................0 .............. 167 .................0 .................0 ......4.450 ...... 4.480 JD ....... .................2,596 ............... 31,150 ....05/09/2018 ... ....06/01/2028 ...
025816-CM-9 ..... AMERICAN EXPRESS CO ....................................... ... ... .......  .......... .. 1.F FE .. .................. 79,874 ...91.9320 .................. 73,545 ..................80,000 .................. 73,545 ............2,547 ............... 25 .................0 .................0 ......1.650 ...... 1.650 MN ...... ................... 209 .................1,320 ....11/01/2021 ... ....11/04/2026 ...
760759-AQ-3 ..... REPUBLIC SERVICES INC .................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 245,460 ...97.6620 .................244,155 .................250,000 .................244,155 ........... 2,766 ........... 1,672 .................0 .................0 ......3.200 ...... 3.923 MS ...... .................2,356 ................ 8,000 ....07/13/2022 ... ....03/15/2025 ...
025816-CS-6 ..... AMERICAN EXPRESS CO ....................................... ... ... .......  .......... .. 1.F FE .. ................. 182,163 ...93.7330 .................178,093 ................ 190,000 .................178,093 ............3,956 .............. 816 .................0 .................0 ......2.550 ...... 2.550 MS ...... .................1,575 .................3,698 ....03/01/2022 ... ....03/04/2027 ...
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89417E-AN-9 ..... TRAVELERS COMPANIES INC .................................. ... ... ....... 1,2 ....... .. 1.F FE .. ................. 702,135 ...86.8130 .................651,098 ................ 750,000 ................ 706,800 .................0 .............. 979 .................0 .................0 ......4.050 ...... 4.441 MS ...... .................9,619 ............... 30,375 ....11/01/2018 ... ....03/07/2048 ...
025816-DG-1 ..... AMERICAN EXPRESS CO ....................................... ... ... .......  .......... .. 1.F FE .. .................. 80,000 . 101.2040 .................. 80,963 ..................80,000 ..................80,963 .............. 963 .................0 .................0 .................0 ......5.389 ......1.000 JJ ....... .................1,832 ......................0 ....07/25/2023 ... ....07/28/2027 ...
760759-BC-3 ..... REPUBLIC SERVICES INC .................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 615,694 . 102.4000 .................622,592 ................ 608,000 .................622,592 ........... 7,305 .............(407) .................0 .................0 ......5.000 ...... 4.847 AO ...... ................ 7,600 ............... 15,453 ....03/31/2023 ... ....04/01/2034 ...
025816-DL-0 ..... AMERICAN EXPRESS CO ....................................... ... ... .......  .......... .. 1.F FE .. .................. 10,000 . 101.9870 .................. 10,199 ..................10,000 ..................10,199 .............. 199 .................0 .................0 .................0 ......6.338 ......1.000 AO ...... ................... 107 ......................0 ....10/24/2023 ... ....10/30/2026 ...
89417E-AQ-2 ..... TRAVELERS COMPANIES INC .................................. ... ... ....... 1,2 ....... .. 1.F FE .. ................. 488,983 ...65.6690 .................361,180 .................550,000 .................492,722 .................0 ........... 1,383 .................0 .................0 ......2.550 ...... 3.134 AO ...... .................2,493 ............... 14,025 ....03/23/2021 ... ....04/27/2050 ...
02665W-DZ-1 ..... AMERICAN HONDA FINANCE ................................... ... ... .......  .......... .. 1.G FE .. .................. 69,946 ...91.9180 .................. 64,343 ..................70,000 .................. 64,343 ............2,484 ............... 11 .................0 .................0 ......1.300 ...... 1.300 MS ...... ................... 283 ................... 910 ....09/07/2021 ... ....09/09/2026 ...
771196-BV-3 ..... ROCHE HOLDINGS INC ........................................ ... ... ....... 1,2 ....... .. 1.C FE .. ................. 509,141 ...94.0870 .................517,479 .................550,000 .................517,479 .............(611) ............8,949 .................0 .................0 ......2.314 ...... 4.280 MS ...... .................3,924 ............... 12,727 ....01/09/2023 ... ....03/10/2027 ...
031162-DP-2 ..... AMGEN INC .................................................... ... ... .......  .......... .. 2.A FE .. ...................49,913 . 102.3060 .................. 51,153 ..................50,000 ..................51,153 ........... 1,227 ............... 13 .................0 .................0 ......5.150 ...... 5.150 MS ...... ................... 851 .................1,288 ....02/15/2023 ... ....03/02/2028 ...
89417E-AS-8 ..... TRAVELERS COMPANIES INC .................................. ... ... ....... 1,2 ....... .. 1.F FE .. ................. 498,020 . 107.8280 .................539,140 ................ 500,000 .................498,036 .................0 ............... 16 .................0 .................0 ......5.450 ...... 5.477 MN ...... .................2,725 ............... 13,625 ....05/22/2023 ... ....05/25/2053 ...
032095-AK-7 ..... AMPHENOL CORP ............................................... ... ... .......  .......... .. 2.A FE .. ...................99,829 ...96.5210 .................. 96,521 ................ 100,000 ..................96,521 ............2,420 ............... 35 .................0 .................0 ......2.050 ...... 2.050 MS ...... ................... 683 .................2,050 ....02/13/2020 ... ....03/01/2025 ...
775109-CG-4 ..... ROGERS COMMUNICATIONS INC ............................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 110,990 ...95.4500 .................105,950 ................ 111,000 .................105,950 .......... (5,047) .................4 .................0 .................0 ......3.200 ...... 3.201 MS ...... .................1,046 .................5,217 ....03/07/2022 ... ....03/15/2027 ...
032095-AM-3 ..... AMPHENOL CORP ............................................... ... ... .......  .......... .. 2.A FE .. .................. 29,897 . 100.1060 .................. 30,032 ..................30,000 ..................30,032 .............. 110 ............... 25 .................0 .................0 ......4.750 ...... 4.750 MS ...... ................... 360 ................... 713 ....03/27/2023 ... ....03/30/2026 ...
896239-AC-4 ..... TRIMBLE INC ................................................. ... ... ....... 1,2 ....... .. 2.C FE .. ...............2,002,560 . 100.4770 .............. 2,009,540 ..............2,000,000 ..............2,001,367 .................0 .............(255) .................0 .................0 ......4.900 ...... 4.883 JD ....... .................4,356 ............... 98,000 ....07/17/2018 ... ....06/15/2028 ...
034863-AZ-3 ..... ANGLO AMERICAN CAPITAL ................................... ... ... .......  .......... .. 2.A FE .. ................. 198,856 ...89.1900 .................178,381 ................ 200,000 ................ 178,381 ............9,733 .............. 158 .................0 .................0 ......2.250 ...... 2.250 MS ...... .................1,300 .................4,500 ....03/15/2021 ... ....03/17/2028 ...
780097-BG-5 ..... NATWEST GROUP PLC .......................................... ... ... C...... 2,5 ....... .. 1.G FE .. ................. 224,988 ...98.1680 .................196,336 ................ 200,000 .................196,336 ........... 9,664 .......... (2,887) .................0 .................0 ......4.892 ...... 3.193 MN ...... .................1,169 .................9,784 ....12/04/2019 ... ....05/18/2029 ...
03740L-AD-4 ..... AON CORP/AON GLOBAL HOLD ................................. ... ... .......  .......... .. 2.A FE .. .................. 69,964 ...94.5720 ..................66,201 ..................70,000 ..................66,201 ........... 1,798 .................7 .................0 .................0 ......2.850 ...... 2.850 MN ...... ................... 183 .................1,995 ....02/23/2022 ... ....05/28/2027 ...
89787E-AA-9 ..... TRUSTAGE FINANCIAL GROUP INC ........................... ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,737,330 ...87.0930 .............. 1,524,128 ..............1,750,000 ..............1,739,181 .................0 ........... 1,044 .................0 .................0 ......4.625 ...... 4.716 AO ...... ............... 17,087 ............... 80,938 ....03/22/2022 ... ....04/15/2032 ...
04352E-AA-3 ..... ASCENSION HEALTH ........................................... ... ... .......  .......... .. 1.B FE .. ................. 276,954 ...89.3740 .................268,123 ................ 300,000 .................268,123 ........... 9,918 .............. 868 .................0 .................0 ......2.532 ...... 2.532 MN ...... ................... 971 .................5,039 ....04/23/2020 ... ....11/15/2029 ...
78015K-7H-1 ..... ROYAL BANK OF CANADA ...................................... ... ... .......  .......... .. 1.E FE .. ................. 406,524 ...94.7670 .................379,068 ................ 400,000 .................379,068 .......... 14,352 .......... (1,416) .................0 .................0 ......1.150 ...... 0.790 JD ....... ................... 268 .................4,600 ....10/23/2020 ... ....06/10/2025 ...
05565E-CE-3 ..... BMW US CAPITAL LLC ........................................ ... ... .......  .......... .. 1.F FE .. ................. 109,966 . 101.9310 .................112,125 ................ 110,000 .................112,125 ........... 2,156 .................2 .................0 .................0 ......5.050 ...... 5.050 FA ...... .................2,160 ......................0 ....08/08/2023 ... ....08/11/2028 ...
89788M-AE-2 ..... TRUIST FINANCIAL CORP .................................... ... ... ....... 2,5 ....... .. 1.G FE .. ................. 500,000 ...86.4140 .................432,070 ................ 500,000 ................ 500,000 .................0 .................0 .................0 .................0 ......1.887 ......1.887 JD ....... ................... 629 .................9,435 ....06/02/2021 ... ....06/07/2029 ...
06051G-GL-7 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ................. 140,795 ...95.5680 .................124,239 ................ 130,000 .................124,239 ........... 5,090 .......... (1,327) .................0 .................0 ......3.705 ......1.000 AO ...... ................... 896 .................4,817 ....05/13/2020 ... ....04/24/2028 ...
78016E-YM-3 ..... ROYAL BANK OF CANADA ...................................... ... ... .......  .......... .. 1.E FE .. .................. 74,646 ...96.4650 .................. 72,349 ..................75,000 .................. 72,349 ........... 2,191 .............. 118 .................0 .................0 ......1.600 ...... 1.762 JJ ....... ................... 533 .................1,200 ....01/18/2022 ... ....01/21/2025 ...
06051G-HY-8 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.E FE .. ................. 190,000 ...96.0910 .................182,573 ................ 190,000 .................182,573 ............6,332 .................0 .................0 .................0 ......2.015 ......1.000 FA ...... .................1,468 .................3,829 ....02/10/2020 ... ....02/13/2026 ...
90320W-AG-8 ..... UPMC .......................................................... ... ... ....... 1,2 ....... .. 1.F FE .. .............. 1,000,000 . 101.2280 .............. 1,012,280 ..............1,000,000 ..............1,000,000 .................0 .................0 .................0 .................0 ......5.035 ...... 5.034 MN ...... .................6,434 ............... 29,790 ....04/04/2023 ... ....05/15/2033 ...
06051G-JD-2 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ................. 100,000 ...94.1370 .................. 94,137 ................ 100,000 ..................94,137 ............3,902 .................0 .................0 .................0 ......1.319 ......1.000 JD ....... .....................44 .................1,319 ....06/16/2020 ... ....06/19/2026 ...
78081B-AH-6 ..... ROYALTY PHARMA PLC ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 406,011 ...93.3020 .................377,873 .................405,000 .................377,873 .......... 15,364 .............(252) .................0 .................0 ......1.200 ...... 1.136 MS ...... ................ 1,607 .................4,860 ....08/03/2021 ... ....09/02/2025 ...
06051G-JK-6 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ................. 192,433 ...92.8600 .................185,719 ................ 200,000 .................185,719 ............5,659 .............. 895 .................0 .................0 ......1.197 ......1.000 AO ...... ................... 446 .................1,915 ....10/16/2020 ... ....10/24/2026 ...
90352J-AC-7 ..... UBS GROUP AG ................................................ ... ... C...... 2 ......... .. 1.G FE .. ................. 358,000 ...96.5060 .................345,491 .................358,000 .................358,000 .................0 .................0 .................0 .................0 ......4.253 ...... 4.252 MS ...... .................4,145 ............... 15,226 ....03/16/2017 ... ....03/23/2028 ...
06051G-JS-9 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ................. 161,634 ...91.6540 .................146,647 ................ 160,000 .................146,647 ........... 6,651 .............(268) .................0 .................0 ......1.734 ......1.000 JJ ....... .................1,225 .................2,774 ....07/15/2021 ... ....07/22/2027 ...
78081B-AJ-2 ..... ROYALTY PHARMA PLC ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 280,244 ...89.6730 .................246,601 .................275,000 .................246,601 .......... 14,310 .............(872) .................0 .................0 ......1.750 ...... 1.413 MS ...... .................1,591 .................4,813 ....08/03/2021 ... ....09/02/2027 ...
06051G-KJ-7 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ................. 120,000 ...92.6950 .................111,234 ................ 120,000 .................111,234 ........... 4,501 .................0 .................0 .................0 ......2.551 ......1.000 FA ...... .................1,250 .................3,061 ....02/01/2022 ... ....02/04/2028 ...
907818-EH-7 ..... UNION PACIFIC CORP ........................................ ... ... ....... 1,2 ....... .. 1.G FE .. ................. 391,279 ...96.2770 .................380,294 .................395,000 .................394,103 .................0 .............. 396 .................0 .................0 ......2.750 ...... 2.859 MS ...... .................3,621 ............... 10,863 ....02/25/2016 ... ....03/01/2026 ...
06051G-LV-9 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.E FE .. .................. 60,000 . 102.0750 .................. 61,245 ..................60,000 ..................61,245 ............1,245 .................0 .................0 .................0 ......5.933 ......1.000 MS ...... .................1,048 ......................0 ....09/12/2023 ... ....09/15/2027 ...
78081B-AK-9 ..... ROYALTY PHARMA PLC ........................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 252,366 ...84.0490 .................220,208 .................262,000 .................220,208 .......... 13,707 ........... 1,030 .................0 .................0 ......2.200 ...... 2.693 MS ...... .................1,905 .................5,764 ....12/20/2022 ... ....09/02/2030 ...
06367W-B8-5 ..... BANK OF MONTREAL ........................................... ... ... .......  .......... .. 1.F FE .. ...................94,928 ...95.8860 .................. 91,092 ..................95,000 ..................91,092 ........... 2,411 ............... 15 .................0 .................0 ......1.850 ...... 1.850 MN ...... ................... 293 .................1,758 ....04/22/2020 ... ....05/01/2025 ...
907818-EJ-3 ..... UNION PACIFIC CORP ........................................ ... ... ....... 1,2 ....... .. 1.G FE .. ...............3,436,196 ...85.4430 .............. 2,922,151 .............. 3,420,000 .............. 3,433,608 .................0 .............(465) .................0 .................0 ......4.050 ...... 4.020 MS ...... ............... 46,170 .............. 138,510 ....11/08/2016 ... ....03/01/2046 ...
06368F-AJ-8 ..... BANK OF MONTREAL ........................................... ... ... .......  .......... .. 1.F FE .. ................. 113,740 ...94.2000 .................113,040 ................ 120,000 .................113,040 ........... 2,806 .............. 658 .................0 .................0 ......2.650 ...... 2.650 MS ...... ................... 998 .................2,253 ....03/03/2022 ... ....03/08/2027 ...
785592-AM-8 ..... SABINE PASS LIQUEFACTION LLC ........................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 466,127 . 100.1910 .................425,812 .................425,000 .................425,812 .......... 14,549 .........(14,336) .................0 .................0 ......5.625 ...... 2.125 MS ...... .................7,969 ............... 23,906 ....01/18/2022 ... ....03/01/2025 ...
06368L-AQ-9 ..... BANK OF MONTREAL ........................................... ... ... .......  .......... .. 1.F FE .. ...................59,974 . 100.3420 .................. 60,205 ..................60,000 ..................60,205 .............. 726 .................5 .................0 .................0 ......4.700 ...... 4.700 MS ...... ................... 838 .................2,820 ....09/07/2022 ... ....09/14/2027 ...
911312-AJ-5 ..... UNITED PARCEL SERVICE INC ............................... ... ... ....... 1 ......... .. 1.F FE .. ...............1,048,425 . 114.3390 .................903,278 ................ 790,000 .................966,785 .................0 .......... (9,166) .................0 .................0 ......6.200 ...... 4.089 JJ ....... ............... 22,585 ............... 48,980 ....03/18/2013 ... ....01/15/2038 ...
06368L-GV-2 ..... BANK OF MONTREAL ........................................... ... ... .......  .......... .. 1.F FE .. ...................49,998 . 101.9390 .................. 50,970 ..................50,000 ..................50,970 .............. 971 .................0 .................0 .................0 ......5.203 ...... 5.203 FA ...... .................1,084 .................1,438 ....01/05/2023 ... ....02/01/2028 ...
785592-AU-0 ..... SABINE PASS LIQUEFACTION LLC ........................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 151,663 ...97.8900 .................146,835 ................ 150,000 .................146,835 ........... 6,008 .............(169) .................0 .................0 ......4.200 ...... 4.065 MS ...... .................1,855 .................6,300 ....07/17/2017 ... ....03/15/2028 ...
06406R-BA-4 ..... BANK OF NY MELLON CORP ................................... ... ... .......  .......... .. 1.F FE .. ................. 149,873 ...92.9830 .................139,475 ................ 150,000 .................139,475 ........... 4,507 ............... 25 .................0 .................0 ......2.050 ...... 2.050 JJ ....... .................1,324 .................3,075 ....01/19/2022 ... ....01/26/2027 ...
91159H-JH-4 ..... US BANCORP ................................................... ... ... ....... 1,2,5 .... .. 1.G FE .. ................. 250,000 . 100.6470 .................251,618 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......5.727 ...... 5.732 AO ...... .................2,784 ............... 14,318 ....10/18/2022 ... ....10/21/2026 ...
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06406R-BG-1 ..... BANK OF NY MELLON CORP ................................... ... ... .......  .......... .. 1.F FE .. .................. 30,000 ...97.6280 .................. 29,289 ..................30,000 .................. 29,289 .............. 572 .................0 .................0 .................0 ......3.992 ......1.000 JD ....... .................... 60 .................1,198 ....06/08/2022 ... ....06/13/2028 ...
79466L-AF-1 ..... SALESFORCE INC ............................................. ... ... ....... 1,2 ....... .. 1.F FE .. ................. 164,440 ...97.9850 .................147,957 ................ 151,000 .................147,957 ........... 4,748 .......... (1,624) .................0 .................0 ......3.700 ...... 2.489 AO ...... .................1,242 .................5,587 ....12/31/2019 ... ....04/11/2028 ...
06406R-BJ-5 ..... BANK OF NY MELLON CORP ................................... ... ... .......  .......... .. 1.F FE .. .................. 69,915 ...98.9570 .................. 69,270 ..................70,000 ..................69,270 ........... 1,270 ............... 10 .................0 .................0 ......4.414 ......1.000 JJ ....... .................1,347 .................2,300 ....09/13/2022 ... ....07/24/2026 ...
91159H-JJ-0 ..... US BANCORP ................................................... ... ... ....... 1,2,5 .... .. 1.G FE .. .............. 1,000,000 . 103.0230 .............. 1,030,230 ..............1,000,000 ..............1,000,000 .................0 .................0 .................0 .................0 ......5.850 ...... 5.851 AO ...... ............... 11,375 ............... 58,500 ....10/18/2022 ... ....10/21/2033 ...
06406R-BL-0 ..... BANK OF NY MELLON CORP ................................... ... ... .......  .......... .. 1.F FE .. .................. 92,005 . 103.7440 .................. 93,369 ..................90,000 .................. 93,369 ........... 1,500 .............(136) .................0 .................0 ......5.802 ......1.000 AO ...... ................... 957 .................2,611 ....08/04/2023 ... ....10/25/2028 ...
806854-AK-1 ..... SCHLUMBERGER INVESTMENT SA .............................. ... ... C...... 1,2 ....... .. 1.F FE .. ................. 269,487 . 100.9820 .................272,651 ................ 270,000 .................272,651 ........... 3,106 ............... 58 .................0 .................0 ......4.500 ...... 4.543 MN ...... .................1,553 .................6,075 ....05/08/2023 ... ....05/15/2028 ...
06406R-BQ-9 ..... BANK OF NY MELLON CORP ................................... ... ... .......  .......... .. 1.E FE .. .................. 30,000 . 100.0550 ..................30,016 ..................30,000 ..................30,016 ............... 16 .................0 .................0 .................0 ......4.947 ......1.000 AO ...... ................... 268 ................... 742 ....04/19/2023 ... ....04/26/2027 ...
913017-BT-5 ..... RTX CORP ..................................................... ... ... ....... 1 ......... .. 2.A FE .. ................. 790,136 ...90.8110 .................726,488 ................ 800,000 .................792,491 .................0 .............. 255 .................0 .................0 ......4.500 ...... 4.576 JD ....... .................3,000 ............... 36,000 ....05/24/2012 ... ....06/01/2042 ...
064159-8K-5 ..... BANK OF NOVA SCOTIA ....................................... ... ... .......  .......... .. 1.F FE .. ...................39,998 ...91.1070 .................. 36,443 ..................40,000 .................. 36,443 ........... 1,457 .................0 .................0 .................0 ......1.300 ...... 1.300 MS ...... ................... 153 ................... 520 ....09/13/2021 ... ....09/15/2026 ...
808513-CD-5 ..... CHARLES SCHWAB CORP ....................................... ... ... ....... 1,2,5 .... .. 1.F FE .. ................. 475,000 . 102.5810 .................487,260 .................475,000 .................487,260 .......... 12,260 .................0 .................0 .................0 ......5.643 ...... 5.646 MN ...... .................3,127 ............... 13,402 ....05/17/2023 ... ....05/19/2029 ...
064159-TF-3 ..... BANK OF NOVA SCOTIA ....................................... ... ... .......  .......... .. 1.F FE .. ................. 179,656 ...96.9440 .................174,499 ................ 180,000 .................174,499 ........... 4,771 ............... 69 .................0 .................0 ......2.200 ...... 2.200 FA ...... .................1,628 .................3,960 ....01/07/2020 ... ....02/03/2025 ...
913017-CJ-6 ..... RTX CORP ..................................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 994,290 ...79.3990 .................793,990 ..............1,000,000 .................995,137 .................0 .............. 132 .................0 .................0 ......3.750 ...... 3.782 MN ...... .................6,250 ............... 37,500 ....10/27/2016 ... ....11/01/2046 ...
06417X-AH-4 ..... BANK OF NOVA SCOTIA ....................................... ... ... .......  .......... .. 1.F FE .. .................. 77,817 ...97.8540 .................. 78,283 ..................80,000 ..................78,283 .............. 409 .............. 829 .................0 .................0 ......3.450 ...... 3.450 AO ...... ................... 613 .................2,760 ....09/13/2022 ... ....04/11/2025 ...
808513-CE-3 ..... CHARLES SCHWAB CORP ....................................... ... ... ....... 1,2,5 .... .. 1.F FE .. .................. 68,107 . 103.2250 .................. 70,193 ..................68,000 ..................70,193 ........... 2,091 ............... (5) .................0 .................0 ......5.853 ...... 5.833 MN ...... ................... 464 .................1,990 ....05/17/2023 ... ....05/19/2034 ...
06417X-AN-1 ..... BANK OF NOVA SCOTIA ....................................... ... ... .......  .......... .. 1.F FE .. ...................29,974 ...99.8040 .................. 29,941 ..................30,000 .................. 29,941 .............. (40) .................8 .................0 .................0 ......4.750 ...... 4.750 FA ...... ................... 590 ................... 713 ....01/24/2023 ... ....02/02/2026 ...
91324P-BU-5 ..... UNITEDHEALTH GROUP INC ................................... ... ... ....... 1,2 ....... .. 1.F FE .. ...............1,975,040 ...95.6100 .............. 1,912,200 ..............2,000,000 ..............1,981,288 .................0 .............. 656 .................0 .................0 ......4.625 ...... 4.703 MN ...... ............... 11,819 ............... 92,500 ....11/07/2011 ... ....11/15/2041 ...
071813-CH-0 ..... BAXTER INTERNATIONAL INC ................................ ... ... .......  .......... .. 2.B FE .. .................. 60,000 ...96.2990 .................. 57,779 ..................60,000 ..................57,779 ........... 1,905 .................0 .................0 .................0 ......1.322 ...... 1.322 MN ...... .................... 71 ................... 793 ....11/16/2021 ... ....11/29/2024 ...
81685V-AA-1 ..... SEMPRA INFRASTRUCTURE PARTNERS LP ..................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 301,654 ...82.1580 .................250,582 .................305,000 .................250,582 ........... 7,122 .............. 296 .................0 .................0 ......3.250 ...... 3.380 JJ ....... .................4,571 .................9,913 ....01/06/2022 ... ....01/15/2032 ...
071813-CL-1 ..... BAXTER INTERNATIONAL INC ................................ ... ... .......  .......... .. 2.B FE .. ...................99,998 ...91.6400 .................. 91,640 ................ 100,000 ..................91,640 ........... 2,872 .................0 .................0 .................0 ......1.915 ...... 1.915 FA ...... ................... 798 .................1,915 ....11/16/2021 ... ....02/01/2027 ...
913903-AZ-3 ..... UNIVERSAL HEALTH SERVICES INC .......................... ... ... ....... 1,2 ....... .. 2.C FE .. ...............1,248,438 ...90.9840 .............. 1,137,300 ..............1,250,000 .............. 1,249,163 .................0 .............. 313 .................0 .................0 ......1.650 ......1.676 MS ...... .................6,875 ............... 20,625 ....08/10/2021 ... ....09/01/2026 ...
07274N-AJ-2 ..... BAYER US FINANCE II LLC .................................. ... ... .......  .......... .. 2.B FE .. ................. 223,526 ...97.4630 .................194,927 ................ 200,000 .................194,927 ............5,892 .......... (4,960) .................0 .................0 ......4.250 ...... 4.250 JD ....... ................... 378 .................8,500 ....03/18/2021 ... ....12/15/2025 ...
817826-AC-4 ..... 7-ELEVEN INC ................................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 111,733 ...92.4230 .................103,514 ................ 112,000 .................103,514 ............5,372 ............... 53 .................0 .................0 ......0.950 ...... 0.999 FA ...... ................... 417 .................1,064 ....01/27/2021 ... ....02/10/2026 ...
072863-AE-3 ..... BAYLOR SCOTT + WHITE HOL ................................ ... ... .......  .......... .. 1.D FE .. .................. 92,089 ...93.5490 .................. 93,549 ................ 100,000 .................. 93,549 .............(239) ........... 1,699 .................0 .................0 ......2.650 ...... 2.650 MN ...... ................... 339 .................2,650 ....02/16/2023 ... ....11/15/2026 ...
913903-BA-7 ..... UNIVERSAL HEALTH SERVICES INC .......................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 748,050 ...82.1520 .................616,140 ................ 750,000 .................748,442 .................0 .............. 176 .................0 .................0 ......2.650 ...... 2.679 JJ ....... .................9,165 ............... 19,875 ....08/10/2021 ... ....01/15/2032 ...
092113-AM-1 ..... BLACK HILLS CORP ........................................... ... ... .......  .......... .. 2.A FE .. ................. 102,265 ...94.6940 .................. 94,694 ................ 100,000 .................. 94,694 ............2,409 .............(323) .................0 .................0 ......3.150 ...... 3.150 JJ ....... .................1,453 .................3,150 ....01/10/2020 ... ....01/15/2027 ...
822582-BX-9 ..... SHELL INTERNATIONAL FINANCE BV ......................... ... ... C...... 1 ......... .. 1.D FE .. ................. 166,762 ...95.1880 .................156,108 ................ 164,000 ................ 156,108 ............4,299 .............(414) .................0 .................0 ......2.500 ...... 2.227 MS ...... .................1,241 .................4,100 ....01/02/2020 ... ....09/12/2026 ...
09659W-2G-8 ..... BNP PARIBAS ................................................. ... ... .......  .......... .. 1.G FE .. ................. 216,544 ...99.9910 .................199,983 ................ 200,000 .................199,983 ............5,328 .......... (3,401) .................0 .................0 ......4.705 ......1.000 JJ ....... .................4,470 .................9,410 ....01/08/2020 ... ....01/10/2025 ...
918204-BB-3 ..... VF CORP ...................................................... ... ... ....... 1,2 ....... .. 2.C FE .. .............. 2,167,040 ...91.8110 .............. 1,836,220 ..............2,000,000 .............. 2,084,843 .................0 .........(26,193) .................0 .................0 ......2.800 ...... 1.415 AO ...... ............... 10,578 ............... 56,000 ....10/22/2020 ... ....04/23/2027 ...
097023-CU-7 ..... BOEING CO .................................................... ... ... .......  .......... .. 2.C FE .. .................. 10,000 . 100.9380 .................. 10,094 ..................10,000 ..................10,094 .............. 392 .................0 .................0 .................0 ......5.040 ...... 5.040 MN ...... .................... 84 ................... 168 ....04/30/2020 ... ....05/01/2027 ...
828807-DW-4 ..... SIMON PROPERTY GROUP LP .................................. ... ... ....... 1,2 ....... .. 1.G FE .. .................. 92,083 . 108.6810 .................101,073 ..................93,000 ................ 101,073 ........... 8,976 ............... 14 .................0 .................0 ......6.250 ...... 6.380 JJ ....... ................... 840 ......................0 ....11/06/2023 ... ....01/15/2034 ...
097023-DG-7 ..... BOEING CO .................................................... ... ... .......  .......... .. 2.C FE .. ................. 184,204 ...94.5210 .................189,041 ................ 200,000 .................189,041 ........... 2,216 ............2,622 .................0 .................0 ......2.196 ...... 2.196 FA ...... .................1,793 ................... 439 ....01/13/2023 ... ....02/04/2026 ...
918204-BC-1 ..... VF CORP ...................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 109,113 ...83.4110 .................. 83,411 ................ 100,000 ................ 106,184 .................0 .............(954) .................0 .................0 ......2.950 ......1.866 AO ...... ................... 557 .................2,950 ....11/12/2020 ... ....04/23/2030 ...
10112R-AX-2 ..... BOSTON PROPERTIES LP ...................................... ... ... .......  .......... .. 2.A FE .. ................. 106,743 ...96.0000 .................. 96,273 ................ 100,000 ..................96,273 ............2,563 .......... (1,127) .................0 .................0 ......4.000 ...... 4.000 FA ...... .................1,521 .................3,650 ....01/15/2020 ... ....02/01/2026 ...
830867-AA-5 ..... SKYMILES IP LTD ............................................ ... ... ....... 1 ......... .. 2.B FE .. ................. 314,841 ...98.4810 .................295,443 ................ 300,000 .................295,443 ........... 6,673 .......... (3,904) .................0 .................0 ......4.500 ...... 3.098 JAJO .... .................2,663 ............... 13,500 ....01/18/2022 ... ....10/20/2025 ...
10112R-AY-0 ..... BOSTON PROPERTIES LP ...................................... ... ... .......  .......... .. 2.A FE .. .................. 61,769 ...92.7920 .................. 55,675 ..................60,000 ..................55,675 ........... 1,844 .............(265) .................0 .................0 ......2.750 ...... 2.750 AO ...... ................... 413 .................1,650 ....01/28/2020 ... ....10/01/2026 ...
91913Y-AW-0 ..... VALERO ENERGY CORP ........................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 108,378 ...96.2380 .................. 96,238 ................ 100,000 .................105,339 .................0 .............(979) .................0 .................0 ......4.000 ...... 2.847 AO ...... ................ 1,000 .................4,000 ....10/16/2020 ... ....04/01/2029 ...
12592B-AN-4 ..... CNH INDUSTRIAL CAP LLC ................................... ... ... .......  .......... .. 2.A FE .. .................. 78,283 ...98.2420 .................. 78,593 ..................80,000 ..................78,593 .............. 310 .............. 621 .................0 .................0 ......3.950 ...... 3.950 MN ...... ................... 334 .................3,160 ....09/13/2022 ... ....05/23/2025 ...
835495-AN-2 ..... SONOCO PRODUCTS CO ......................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 55,976 ...92.0930 .................. 51,572 ..................56,000 ..................51,572 ........... 1,773 .................5 .................0 .................0 ......2.250 ...... 2.259 FA ...... ................... 525 .................1,260 ....01/11/2022 ... ....02/01/2027 ...
12592B-AP-9 ..... CNH INDUSTRIAL CAP LLC ................................... ... ... .......  .......... .. 2.A FE .. .................. 19,876 . 100.4810 .................. 20,096 ..................20,000 ..................20,096 ............... (5) ............... 39 .................0 .................0 ......5.450 ...... 5.450 AO ...... ................... 233 .................1,090 ....10/06/2022 ... ....10/14/2025 ...
91913Y-BB-5 ..... VALERO ENERGY CORP ........................................ ... ... ....... 1,2 ....... .. 2.B FE .. .............. 1,101,179 ...91.1560 .............. 1,002,716 ..............1,100,000 ..............1,100,666 .................0 .............(189) .................0 .................0 ......2.150 ...... 2.131 MS ...... .................6,964 ............... 23,650 ....12/22/2020 ... ....09/15/2027 ...
12594K-AB-8 ..... CNH INDUSTRIAL NV .......................................... ... ... .......  .......... .. 2.B FE .. .................. 94,281 ...96.3390 .................. 96,339 ................ 100,000 .................. 96,339 ........... 1,571 .............. 487 .................0 .................0 ......3.850 ...... 3.850 MN ...... ................... 492 .................1,925 ....08/03/2023 ... ....11/15/2027 ...
842400-HD-8 ..... SOUTHERN CALIFORNIA EDISON CO .......................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 426,853 ...85.6240 .................423,839 .................495,000 .................423,839 ........... 9,508 ........... 6,446 .................0 .................0 ......2.500 ...... 4.351 JD ....... .................1,031 ............... 12,375 ....04/28/2022 ... ....06/01/2031 ...
12626P-AM-5 ..... CRH AMERICA INC ............................................ ... ... .......  .......... .. 2.A FE .. ................. 215,146 ...97.8360 .................195,672 ................ 200,000 .................195,672 ............5,493 .......... (2,896) .................0 .................0 ......3.875 ...... 3.875 MN ...... ................... 926 .................7,750 ....01/21/2020 ... ....05/18/2025 ...
92343V-DV-3 ..... VERIZON COMMUNICATIONS INC .............................. ... ... ....... 1 ......... .. 2.A FE .. ...............2,733,796 . 104.2370 .............. 2,855,051 .............. 2,739,000 .............. 2,734,303 .................0 ............... 98 .................0 .................0 ......5.500 ...... 5.513 MS ...... ............... 43,938 .............. 150,645 ....03/13/2017 ... ....03/16/2047 ...
126650-CX-6 ..... CVS HEALTH CORP ............................................ ... ... .......  .......... .. 2.B FE .. ...................25,456 ...98.4200 .................. 22,637 ..................23,000 ..................22,637 .............. 648 .............(295) .................0 .................0 ......4.300 ...... 4.300 MS ...... ................... 264 ................... 989 ....01/30/2020 ... ....03/25/2028 ...
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842587-CV-7 ..... SOUTHERN CO ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 418,703 ...96.4660 .................361,748 .................375,000 .................361,748 .......... 17,183 .......... (8,048) .................0 .................0 ......3.250 ...... 1.036 JJ ....... .................6,094 ............... 12,188 ....10/23/2020 ... ....07/01/2026 ...
126650-DF-4 ..... CVS HEALTH CORP ............................................ ... ... .......  .......... .. 2.B FE .. ................. 187,144 ...95.6220 .................181,682 ................ 190,000 ................ 181,682 ............3,539 .............. 273 .................0 .................0 ......3.000 ...... 3.000 FA ...... .................2,153 .................4,350 ....01/17/2020 ... ....08/15/2026 ...
92343V-GK-4 ..... VERIZON COMMUNICATIONS INC .............................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 499,710 ...79.6040 .................398,020 ................ 500,000 .................499,740 .................0 ............... 11 .................0 .................0 ......3.400 ...... 3.404 MS ...... .................4,675 ............... 17,000 ....03/11/2021 ... ....03/22/2041 ...
126650-DM-9 ..... CVS HEALTH CORP ............................................ ... ... .......  .......... .. 2.B FE .. .................. 85,790 .. 88.8870 ..................88,887 ................ 100,000 ..................88,887 ........... 1,812 ........... 1,284 .................0 .................0 ......1.300 ...... 1.300 FA ...... ................... 469 ................... 650 ....08/03/2023 ... ....08/21/2027 ...
842587-DE-4 ..... SOUTHERN CO ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 246,906 ...94.2110 .................249,659 .................265,000 .................249,659 ........... 8,488 ........... 2,003 .................0 .................0 ......3.700 ...... 4.755 AO ...... ................ 1,661 .................9,805 ....06/30/2022 ... ....04/30/2030 ...
136385-AX-9 ..... CANADIAN NATL RESOURCES .................................. ... ... .......  .......... .. 2.A FE .. ................. 191,629 ...97.2240 .................184,725 ................ 190,000 .................184,725 ............5,742 .............(411) .................0 .................0 ......3.850 ...... 3.850 JD ....... ................... 610 .................5,583 ....01/16/2020 ... ....06/01/2027 ...
92556H-AA-5 ..... PARAMOUNT GLOBAL ........................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 218,896 ...98.8860 .................217,549 .................220,000 .................219,683 .................0 .............. 218 .................0 .................0 ......4.750 ...... 4.860 MN ...... .................1,335 ............... 10,450 ....03/27/2020 ... ....05/15/2025 ...
13645R-BD-5 ..... CANADIAN PACIFIC RAILWAY ................................ ... ... .......  .......... .. 2.B FE .. ................. 149,621 ...96.3170 .................154,107 ................ 160,000 .................154,107 .............. 237 ........... 4,620 .................0 .................0 ......1.350 ...... 1.350 JD ....... ................... 174 .................2,160 ....09/13/2022 ... ....12/02/2024 ...
853254-CE-8 ..... STANDARD CHARTERED PLC ................................... ... ... C...... 2 ......... .. 1.G FE .. ................. 415,000 ...96.2990 .................399,641 .................415,000 .................399,641 .......... 20,411 .................0 .................0 .................0 ......1.822 ...... 1.822 MN ...... ................... 798 .................7,561 ....11/16/2021 ... ....11/23/2025 ...
13645R-BE-3 ..... CANADIAN PACIFIC RAILWAY ................................ ... ... .......  .......... .. 2.B FE .. .................. 69,896 ...92.2510 .................. 64,576 ..................70,000 ..................64,576 ........... 2,088 ............... 20 .................0 .................0 ......1.750 ...... 1.750 JD ....... .....................99 .................1,225 ....11/17/2021 ... ....12/02/2026 ...
92556H-AB-3 ..... PARAMOUNT GLOBAL ........................................... ... ... ....... 1,2 ....... .. 2.C FE .. ...............1,392,111 ...94.8330 .............. 1,346,629 ..............1,420,000 ..............1,400,041 .................0 ............2,296 .................0 .................0 ......4.950 ...... 5.191 JJ ....... ............... 32,412 ............... 70,290 ....03/27/2020 ... ....01/15/2031 ...
14040H-CH-6 ..... CAPITAL ONE FINANCIAL CO ................................ ... ... .......  .......... .. 2.A FE .. ................. 120,000 ...89.9910 .................107,989 ................ 120,000 .................107,989 ............3,435 .................0 .................0 .................0 ......1.878 ......1.000 MN ...... ................... 369 .................2,254 ....10/28/2021 ... ....11/02/2027 ...
855244-AK-5 ..... STARBUCKS CORP .............................................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 326,638 ...95.1610 .................333,064 .................350,000 .................333,064 ........... 1,124 ............5,302 .................0 .................0 ......2.450 ...... 4.702 JD ....... ................... 381 .................8,575 ....03/21/2023 ... ....06/15/2026 ...
14040H-CN-3 ..... CAPITAL ONE FINANCIAL CO ................................ ... ... .......  .......... .. 2.A FE .. .................. 20,000 ...89.4000 ..................17,880 ..................20,000 ..................17,880 .............. 744 .................0 .................0 .................0 ......3.273 ......1.000 MS ...... ................... 218 ................... 655 ....03/01/2022 ... ....03/01/2030 ...
92556H-AC-1 ..... PARAMOUNT GLOBAL ........................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 237,468 ...81.0260 .................202,565 .................250,000 .................238,156 .................0 .............. 203 .................0 .................0 ......4.950 ...... 5.285 MN ...... .................1,444 ............... 12,375 ....05/12/2020 ... ....05/19/2050 ...
14448C-AP-9 ..... CARRIER GLOBAL CORP ....................................... ... ... .......  .......... .. 2.B FE .. ................. 161,815 ...94.0780 .................150,526 ................ 160,000 .................150,526 ............6,433 .............(339) .................0 .................0 ......2.493 ...... 2.493 FA ...... .................1,507 .................3,989 ....02/13/2020 ... ....02/15/2027 ...
855244-AZ-2 ..... STARBUCKS CORP .............................................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 239,222 ...88.4420 .................198,995 .................225,000 .................198,995 .......... 11,241 .......... (1,422) .................0 .................0 ......2.550 ...... 1.827 MN ...... ................... 733 .................5,738 ....01/15/2021 ... ....11/15/2030 ...
14448C-AT-1 ..... CARRIER GLOBAL CORP ....................................... ... ... .......  .......... .. 2.B FE .. ...................19,993 . 101.3350 .................. 20,267 ..................20,000 ..................20,267 .............. 274 .................0 .................0 .................0 ......5.800 ...... 5.800 MN ...... ................... 100 ......................0 ....11/15/2023 ... ....11/30/2025 ...
92556H-AD-9 ..... PARAMOUNT GLOBAL ........................................... ... ... ....... 1,2 ....... .. 2.C FE .. ...............1,120,043 ...89.2500 .............. 1,026,375 ..............1,150,000 ..............1,127,466 .................0 ........... 2,170 .................0 .................0 ......4.200 ...... 4.483 MN ...... .................5,635 ............... 48,300 ....05/12/2020 ... ....05/19/2032 ...
15189X-BD-9 ..... CENTERPOINT ENER HOUSTON ................................. ... ... .......  .......... .. 1.F FE .. .................. 89,899 . 103.2920 .................. 92,963 ..................90,000 .................. 92,963 ............3,059 .................5 .................0 .................0 ......5.200 ...... 5.200 AO ...... .................1,339 ......................0 ....09/13/2023 ... ....10/01/2028 ...
858119-BJ-8 ..... STEEL DYNAMICS INC ........................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 242,098 ...97.5160 .................243,790 .................250,000 .................243,790 ........... 3,085 ............3,233 .................0 .................0 ......2.800 ...... 4.188 JD ....... ................... 311 ................ 7,000 ....07/13/2022 ... ....12/15/2024 ...
17108J-AA-1 ..... CHRISTUS HEALTH ............................................ ... ... .......  .......... .. 1.E FE .. .................. 73,913 ...97.7980 .................. 73,348 ..................75,000 ..................73,348 .............(690) .............. 125 .................0 .................0 ......4.341 ...... 4.341 JJ ....... .................1,628 .................1,628 ....05/02/2023 ... ....07/01/2028 ...
92857W-BD-1 ..... VODAFONE GROUP PLC ........................................ ... ... C...... 1 ......... .. 2.B FE .. ................. 883,080 ...87.1720 .................871,720 ..............1,000,000 .................903,014 .................0 ............2,912 .................0 .................0 ......4.375 ...... 5.180 FA ...... ............... 16,042 ............... 43,750 ....11/10/2015 ... ....02/19/2043 ...
172967-KY-6 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. .................. 63,857 ...95.4290 .................. 57,257 ..................60,000 ..................57,257 ........... 2,267 .............(579) .................0 .................0 ......3.200 ...... 3.200 AO ...... ................... 373 .................1,920 ....02/24/2020 ... ....10/21/2026 ...
85855C-AE-0 ..... STELLANTIS FINANCE US INC ............................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 199,824 . 107.7790 .................215,558 ................ 200,000 .................215,558 .......... 18,109 ............... 13 .................0 .................0 ......6.375 ...... 6.387 MS ...... .................3,860 ............... 12,750 ....09/07/2022 ... ....09/12/2032 ...
172967-LP-4 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. ................. 191,554 ...95.3710 .................181,206 ................ 190,000 ................ 181,206 ........... 6,018 .............(460) .................0 .................0 ......3.668 ......1.000 JJ ....... .................3,039 .................3,668 ....01/27/2020 ... ....07/24/2028 ...
928881-AF-8 ..... VONTIER CORP ................................................ ... ... ....... 1,2 ....... .. 2.C FE .. ................. 247,395 ...84.1450 .................210,363 .................250,000 .................248,048 .................0 .............. 237 .................0 .................0 ......2.950 ...... 3.071 AO ...... .................1,844 .................7,375 ....03/05/2021 ... ....04/01/2031 ...
172967-MX-6 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. ................. 150,520 ...98.3080 .................157,293 ................ 160,000 .................157,293 ............4,023 ........... 3,510 .................0 .................0 ......0.981 ......1.000 MN ...... ................... 262 .................1,570 ....09/01/2022 ... ....05/01/2025 ...
86944B-AD-5 ..... SUTTER HEALTH ............................................... ... ... ....... 1,2 ....... .. 1.E FE .. ................. 407,216 ...95.7960 .................349,655 .................365,000 .................349,655 .......... 19,266 .......... (5,469) .................0 .................0 ......3.695 ...... 2.033 FA ...... .................5,095 ............... 13,487 ....10/28/2020 ... ....08/15/2028 ...
172967-NG-2 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. ................. 270,000 ...94.2870 .................254,574 ................ 270,000 .................254,574 .......... 10,817 .................0 .................0 .................0 ......3.070 ......1.000 FA ...... .................2,924 .................8,289 ....02/16/2022 ... ....02/24/2028 ...
92940P-AG-9 ..... WRKCO INC .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 249,410 .. 86.1610 .................215,403 .................250,000 .................249,551 .................0 ............... 40 .................0 .................0 ......3.000 ...... 3.022 JD ....... ................... 333 .................7,500 ....06/01/2020 ... ....06/15/2033 ...
172967-NX-5 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. .................. 20,000 . 100.7520 .................. 20,150 ..................20,000 ..................20,150 ............... 95 .................0 .................0 .................0 ......5.610 ......1.000 MS ...... ................... 287 .................1,122 ....09/22/2022 ... ....09/29/2026 ...
86944B-AF-0 ..... SUTTER HEALTH ............................................... ... ... ....... 1,2 ....... .. 1.E FE .. ................. 140,000 ...93.6890 .................131,165 ................ 140,000 .................131,165 ........... 4,056 .................0 .................0 .................0 ......1.321 ...... 1.321 FA ...... ................... 699 .................1,849 ....10/22/2020 ... ....08/15/2025 ...
210518-DS-2 ..... CONSUMERS ENERGY CO ....................................... ... ... .......  .......... .. 1.E FE .. .................. 89,833 . 100.6810 .................. 90,613 ..................90,000 ..................90,613 .............. 752 ............... 29 .................0 .................0 ......4.650 ...... 4.650 MS ...... .................1,395 .................2,685 ....01/03/2023 ... ....03/01/2028 ...
931142-DQ-3 ..... WALMART INC ................................................. ... ... ....... 1,2 ....... .. 1.C FE .. ................. 884,755 ...94.8250 .................824,978 ................ 870,000 .................881,969 .................0 .............(381) .................0 .................0 ......4.300 ...... 4.197 AO ...... ................ 7,170 ............... 37,410 ....05/21/2015 ... ....04/22/2044 ...
21071B-AB-1 ..... CONSUMERS 23 SECURE FUND ................................. ... ... .......  .......... .. 1.A FE .. ................. 184,921 . 102.3740 .................189,392 ................ 185,000 .................189,392 ........... 4,470 .................0 .................0 .................0 ......5.210 ...... 5.210 MS ...... ................... 509 ......................0 ....12/05/2023 ... ....09/01/2031 ...
87162W-AH-3 ..... TD SYNNEX CORP ............................................. ... ... ....... 1,2 ....... .. 2.C FE .. ................. 304,076 ...86.2790 .................263,151 .................305,000 .................263,151 .......... 16,971 .............. 127 .................0 .................0 ......2.375 ...... 2.422 FA ...... .................2,857 .................7,244 ....08/18/2021 ... ....08/09/2028 ...
22966R-AC-0 ..... CUBESMART LP ................................................ ... ... .......  .......... .. 2.B FE .. .................. 86,271 ...97.2340 ..................87,511 ..................90,000 ..................87,511 .............. 641 .............. 599 .................0 .................0 ......4.000 ...... 4.000 MN ...... ................... 460 ................ 1,800 ....08/11/2023 ... ....11/15/2025 ...
931427-AC-2 ..... WALGREENS BOOTS ALLIANCE INC ........................... ... ... ....... 1,2 ....... .. 2.C FE .. ...............4,092,151 ...83.3180 .............. 3,249,402 ..............3,900,000 .............. 4,057,127 .................0 .......... (4,723) .................0 .................0 ......4.800 ...... 4.494 MN ...... ............... 22,360 ..............187,200 ....04/08/2015 ... ....11/18/2044 ...
22966R-AH-9 ..... CUBESMART LP ................................................ ... ... .......  .......... .. 2.B FE .. ...................29,855 ...88.2110 .................. 26,463 ..................30,000 ..................26,463 ........... 1,669 ............... 20 .................0 .................0 ......2.250 ...... 2.250 JD ....... .................... 30 ................... 675 ....11/18/2021 ... ....12/15/2028 ...
871829-BC-0 ..... SYSCO CORP ................................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 98,692 ...96.5240 .................100,385 ................ 104,000 .................100,385 .............. 883 ........... 1,401 .................0 .................0 ......3.300 ...... 4.877 JJ ....... .................1,583 .................3,432 ....12/20/2022 ... ....07/15/2026 ...
23346T-AA-9 ..... DTE ELECT SECUR FND II ................................... ... ... .......  .......... .. 1.A FE .. ................. 124,956 . 105.0350 .................131,293 .................125,000 .................131,293 ........... 6,337 .................1 .................0 .................0 ......5.970 ...... 5.970 MS ...... .................1,244 ......................0 ....10/18/2023 ... ....03/01/2033 ...
93884P-DY-3 ..... WASHINGTON GAS LIGHT CO .................................. ... ... ....... 1,2 ....... .. 1.G FE .. ................. 291,515 ...74.9780 .................187,445 .................250,000 .................288,432 .................0 .......... (1,037) .................0 .................0 ......3.650 ...... 2.796 MS ...... .................2,687 .................9,125 ....12/07/2020 ... ....09/15/2049 ...
233853-AD-2 ..... DAIMLER TRUCK FINAN NA ................................... ... ... .......  .......... .. 2.A FE .. ................. 140,531 ...96.3220 .................144,483 ................ 150,000 .................144,483 ........... 1,060 ............4,145 .................0 .................0 ......1.625 ...... 1.625 JD ....... ................... 122 .................2,438 ....09/09/2022 ... ....12/13/2024 ...
871829-BQ-9 ..... SYSCO CORP ................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 450,566 ...84.3840 .................464,112 .................550,000 .................464,112 ........... 9,187 ............4,359 .................0 .................0 ......2.450 ...... 5.125 JD ....... ................... 636 .................6,738 ....07/17/2023 ... ....12/14/2031 ...
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233853-AF-7 ..... DAIMLER TRUCK FINAN NA ................................... ... ... .......  .......... .. 2.A FE .. ................. 149,348 ...91.9600 .................137,940 ................ 150,000 .................137,940 ........... 5,486 .............. 128 .................0 .................0 ......2.000 ...... 2.000 JD ....... ................... 142 .................3,000 ....12/02/2021 ... ....12/14/2026 ...
94974B-FP-0 ..... WELLS FARGO & CO ........................................... ... ... .......  .......... .. 2.B FE .. ...............2,753,352 ...97.3700 .............. 2,740,966 ..............2,815,000 .............. 2,764,502 .................0 ........... 1,374 .................0 .................0 ......5.375 ...... 5.525 MN ...... ............... 24,797 .............. 151,306 ....12/04/2013 ... ....11/02/2043 ...
25389J-AT-3 ..... DIGITAL REALTY TRUST LP .................................. ... ... .......  .......... .. 2.B FE .. .................. 57,069 ...97.6910 .................. 48,846 ..................50,000 ..................48,846 ........... 2,300 .............(823) .................0 .................0 ......4.450 ...... 4.450 JJ ....... .................1,026 .................2,225 ....02/21/2020 ... ....07/15/2028 ...
87264A-BF-1 ..... T-MOBILE USA INC ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 526,726 ...94.8300 .................454,236 .................479,000 .................454,236 .......... 25,679 .......... (5,331) .................0 .................0 ......3.875 ...... 2.556 AO ...... .................3,918 ............... 18,561 ....08/18/2021 ... ....04/15/2030 ...
25389J-AV-8 ..... DIGITAL REALTY TRUST LP .................................. ... ... .......  .......... .. 2.B FE .. .................. 39,967 . 101.8160 .................. 40,727 ..................40,000 ..................40,727 .............. 392 .................6 .................0 .................0 ......5.550 ...... 5.550 JJ ....... .................1,024 ................ 1,776 ....09/22/2022 ... ....01/15/2028 ...
961548-AY-0 ..... WESTROCK MWV LLC ........................................... ... ... ....... 1 ......... .. 2.B FE .. ................. 719,875 . 116.5270 .................582,635 ................ 500,000 ................ 671,461 .................0 .........(21,615) .................0 .................0 ......7.950 ...... 2.637 FA ...... ............... 15,017 ............... 39,750 ....09/17/2021 ... ....02/15/2031 ...
26442C-AY-0 ..... DUKE ENERGY CAROLINAS .................................... ... ... .......  .......... .. 1.F FE .. .................. 84,656 ...88.9630 .................. 88,963 ................ 100,000 ..................88,963 ............3,734 .............. 573 .................0 .................0 ......2.450 ...... 2.450 FA ...... ................... 926 ......................0 ....09/27/2023 ... ....08/15/2029 ...
87264A-BR-5 ..... T-MOBILE USA INC ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 359,288 ...94.7580 .................369,556 .................390,000 .................369,556 ............6,499 ........... 8,297 .................0 .................0 ......2.250 ...... 4.680 FA ...... .................3,315 .................8,775 ....07/21/2022 ... ....02/15/2026 ...
26442U-AG-9 ..... DUKE ENERGY PROGRESS LLC ................................. ... ... .......  .......... .. 1.F FE .. ................. 189,320 ...97.1800 .................194,361 ................ 200,000 .................194,361 ............4,285 .............. 756 .................0 .................0 ......3.700 ...... 3.700 MS ...... .................2,467 .................3,700 ....08/04/2023 ... ....09/01/2028 ...
962166-CA-0 ..... WEYERHAEUSER CO ............................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 994,630 ...88.7640 .................887,640 ..............1,000,000 .................995,383 .................0 .............. 420 .................0 .................0 ......3.375 ...... 3.434 MS ...... ............... 10,500 ............... 33,750 ....02/23/2022 ... ....03/09/2033 ...
26443C-AK-9 ..... DUKE UNIVERSITY HEALTH ................................... ... ... .......  .......... .. 1.D FE .. ................. 105,000 ...84.9130 .................. 89,158 ................ 105,000 ..................89,158 ........... 3,715 .................0 .................0 .................0 ......2.652 ...... 2.652 JD ....... ................... 232 .................2,785 ....01/07/2020 ... ....06/01/2031 ...
874054-AF-6 ..... TAKE-TWO INTERACTIVE SOFTWARE INC ..................... ... ... ....... 1 ......... .. 2.B FE .. .................. 50,979 ...97.8580 .................. 49,908 ..................51,000 ..................49,908 .............. 820 .................7 .................0 .................0 ......3.550 ...... 3.565 AO ...... ................... 387 ................ 1,811 ....04/07/2022 ... ....04/14/2025 ...
26884A-BG-7 ..... ERP OPERATING LP ........................................... ... ... .......  .......... .. 1.G FE .. ................. 176,679 ...95.0640 .................180,621 ................ 190,000 ................ 180,621 ........... 2,746 ........... 1,197 .................0 .................0 ......3.250 ...... 3.250 FA ...... .................2,573 ......................0 ....08/08/2023 ... ....08/01/2027 ...
963320-AW-6 ..... WHIRLPOOL CORP .............................................. ... ... ....... 1,2 ....... .. 2.B FE .. .............. 1,146,196 ...99.5790 .............. 1,155,116 ..............1,160,000 ..............1,152,061 .................0 ............1,325 .................0 .................0 ......4.750 ...... 4.902 FA ...... ............... 19,132 ............... 55,100 ....02/20/2019 ... ....02/26/2029 ...
27409L-AA-1 ..... EAST OHIO GAS CO/THE ...................................... ... ... .......  .......... .. 1.F FE .. ................. 160,032 ...94.5410 .................165,446 ................ 175,000 .................165,446 ............1,429 ............5,291 .................0 .................0 ......1.300 ...... 1.300 JD ....... ................... 101 .................2,275 ....09/12/2022 ... ....06/15/2025 ...
883203-CC-3 ..... TEXTRON INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 421,294 ...85.2040 .................362,117 .................425,000 .................362,117 .......... 21,665 .............. 350 .................0 .................0 ......2.450 ...... 2.551 MS ...... .................3,066 ............... 10,413 ....05/28/2021 ... ....03/15/2031 ...
29250N-AL-9 ..... ENBRIDGE INC ................................................ ... ... .......  .......... .. 2.A FE .. ................. 185,916 ...98.6990 .................177,658 ................ 180,000 ................ 177,658 ............5,590 .......... (1,391) .................0 .................0 ......4.250 ...... 4.250 JD ....... ................... 638 .................6,375 ....02/18/2022 ... ....12/01/2026 ...
963320-AX-4 ..... WHIRLPOOL CORP .............................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 838,532 ...84.2470 .................631,853 ................ 750,000 .................833,261 .................0 .......... (1,937) .................0 .................0 ......4.600 ...... 3.901 MN ...... .................4,408 ............... 34,500 ....03/02/2021 ... ....05/15/2050 ...
29250N-BW-4 ..... ENBRIDGE INC ................................................ ... ... .......  .......... .. 2.A FE .. ....................9,998 . 102.7150 .................. 10,272 ..................10,000 ..................10,272 .............. 274 .................0 .................0 .................0 ......5.900 ...... 5.900 MN ...... .................... 85 ......................0 ....11/06/2023 ... ....11/15/2026 ...
883556-DB-5 ..... THERMO FISHER SCIENTIFIC INC ........................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 234,638 . 104.6910 .................246,024 .................235,000 .................246,024 .......... 11,384 .................2 .................0 .................0 ......5.200 ...... 5.220 JJ ....... ................... 883 ......................0 ....11/28/2023 ... ....01/31/2034 ...
29273V-AR-1 ..... ENERGY TRANSFER LP ........................................ ... ... .......  .......... .. 2.C FE .. ................. 119,929 . 102.7730 .................123,328 ................ 120,000 .................123,328 ............3,394 .................5 .................0 .................0 ......6.050 ...... 6.050 JD ....... ................... 605 ................... 968 ....10/10/2023 ... ....12/01/2026 ...
970648-AG-6 ..... WILLIS NORTH AMERICA INC ................................ ... ... ....... 1,2 ....... .. 2.B FE .. ................. 499,835 ...97.3390 .................486,695 ................ 500,000 .................499,915 .................0 ............... 16 .................0 .................0 ......4.500 ...... 4.504 MS ...... .................6,625 ............... 22,500 ....09/05/2018 ... ....09/15/2028 ...
29364D-AV-2 ..... ENTERGY ARKANSAS LLC ...................................... ... ... .......  .......... .. 1.F FE .. ................. 149,868 ...97.3600 .................136,303 ................ 140,000 .................136,303 ........... 3,107 .......... (1,343) .................0 .................0 ......4.000 ...... 4.000 JD ....... ................... 467 .................5,600 ....01/28/2021 ... ....06/01/2028 ...
889175-BF-1 ..... TOLEDO EDISON CO ........................................... ... ... ....... 1,2 ....... .. 1.G FE .. ................. 238,290 ...90.0490 .................215,217 .................239,000 .................215,217 ........... 6,367 ............... 98 .................0 .................0 ......2.650 ...... 2.697 MN ...... .................1,056 .................6,334 ....04/29/2021 ... ....05/01/2028 ...
29379V-BL-6 ..... ENTERPRISE PRODUCTS OPER ................................. ... ... .......  .......... .. 1.G FE .. ................. 105,012 ...98.4340 .................. 98,434 ................ 100,000 .................. 98,434 ............3,342 .............(977) .................0 .................0 ......3.950 ...... 3.950 FA ...... .................1,492 .................3,950 ....02/25/2022 ... ....02/15/2027 ...
970648-AL-5 ..... WILLIS NORTH AMERICA INC ................................ ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,249,438 ...98.8980 .............. 1,236,225 ..............1,250,000 .............. 1,249,641 .................0 ............... 94 .................0 .................0 ......4.650 ...... 4.659 JD ....... .................2,583 ............... 58,125 ....05/12/2022 ... ....06/15/2027 ...
29379V-BT-9 ..... ENTERPRISE PRODUCTS OPER ................................. ... ... .......  .......... .. 1.G FE .. .................. 86,377 ...98.8400 .................. 88,956 ..................90,000 ..................88,956 ............2,331 .............. 248 .................0 .................0 ......4.150 ...... 4.150 AO ...... ................... 778 ................ 1,868 ....08/04/2023 ... ....10/16/2028 ...
89114T-ZV-7 ..... TORONTO-DOMINION BANK .................................... ... ... ....... 1 ......... .. 1.E FE .. ................. 437,698 ...88.5800 .................425,184 ................ 480,000 .................425,184 ........... 8,226 ............3,693 .................0 .................0 ......3.200 ...... 4.330 MS ...... .................4,736 ............... 15,360 ....07/27/2022 ... ....03/10/2032 ...
294429-AR-6 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. ...................99,724 ...95.4130 .................100,183 ................ 105,000 ................ 100,183 .............. 867 ........... 1,556 .................0 .................0 ......2.600 ...... 2.600 JD ....... ................... 121 .................2,730 ....04/22/2020 ... ....12/15/2025 ...
98138H-AH-4 ..... WORKDAY INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,249,925 ...95.9740 .............. 1,199,675 ..............1,250,000 .............. 1,249,942 .................0 ............... 10 .................0 .................0 ......3.700 ...... 3.701 AO ...... ............... 11,563 ............... 46,250 ....03/30/2022 ... ....04/01/2029 ...
294429-AV-7 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. ...................39,963 . 101.0040 .................. 40,402 ..................40,000 ..................40,402 .............. 847 .................6 .................0 .................0 ......5.100 ...... 5.100 JD ....... .................... 91 .................2,567 ....09/07/2022 ... ....12/15/2027 ...
89153V-AS-8 ..... TOTALENERGIES CAPITAL INTERNATIONAL SA .............. ... ... C...... 1,2 ....... .. 1.E FE .. ................. 221,089 ...97.5550 .................212,670 ................ 218,000 .................212,670 ............4,935 .............(662) .................0 .................0 ......2.434 ...... 2.120 JJ ....... .................2,520 .................5,306 ....12/31/2019 ... ....01/10/2025 ...
294429-AW-5 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. .................. 29,911 . 100.9590 .................. 30,288 ..................30,000 ..................30,288 .............. 367 ............... 10 .................0 .................0 ......5.100 ...... 5.100 JD ....... ................... 128 ................... 829 ....05/05/2023 ... ....06/01/2028 ...
983024-AN-0 ..... WYETH LLC .................................................... ... ... ....... 1 ......... .. 1.F FE .. ...............1,193,480 . 110.0280 .............. 1,100,280 ..............1,000,000 .............. 1,153,590 .................0 .......... (8,372) .................0 .................0 ......5.950 ...... 4.407 AO ...... ............... 14,875 ............... 59,500 ....10/15/2018 ... ....04/01/2037 ...
30037F-AA-8 ..... EVERGY MISSOURI WEST INC ................................ ... ... .......  .......... .. 1.G FE .. .................. 19,961 . 100.6710 .................. 20,134 ..................20,000 ..................20,134 .............. 170 .................7 .................0 .................0 ......5.150 ...... 5.150 JD ....... .................... 46 .................1,059 ....11/28/2022 ... ....12/15/2027 ...
89236T-EW-1 ..... TOYOTA MOTOR CREDIT CORP ................................. ... ... ....... 1 ......... .. 1.E FE .. ................. 166,407 ...98.1490 .................153,112 ................ 156,000 .................153,112 ........... 3,911 .......... (2,003) .................0 .................0 ......3.400 ...... 2.060 AO ...... .................1,134 .................5,304 ....12/31/2019 ... ....04/14/2025 ...
30161N-BJ-9 ..... EXELON CORP ................................................. ... ... .......  .......... .. 2.B FE .. ................. 199,664 . 101.4640 .................202,928 ................ 200,000 .................202,928 ............3,213 ............... 51 .................0 .................0 ......5.150 ...... 5.150 MS ...... .................3,033 .................5,837 ....02/16/2023 ... ....03/15/2028 ...
98389B-AN-0 ..... XCEL ENERGY INC ............................................ ... ... ....... 1,2 ....... .. 2.A FE .. ...............1,995,260 ...89.3360 .............. 1,786,720 ..............2,000,000 .............. 1,996,457 .................0 .............. 124 .................0 .................0 ......4.800 ...... 4.815 MS ...... ............... 28,267 ............... 96,000 ....09/07/2011 ... ....09/15/2041 ...
30225V-AH-0 ..... EXTRA SPACE STORAGE LP ................................... ... ... .......  .......... .. 2.B FE .. .................. 19,977 ...94.7070 .................. 18,941 ..................20,000 ..................18,941 .............. 978 .................3 .................0 .................0 ......3.900 ...... 3.900 AO ...... ................... 195 ................... 780 ....03/22/2022 ... ....04/01/2029 ...
89352H-AW-9 ..... TRANSCANADA PIPELINES LTD ............................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 115,470 ...97.2570 .................. 97,257 ................ 100,000 ..................97,257 ........... 4,672 .......... (2,076) .................0 .................0 ......4.250 ...... 1.965 MN ...... ................... 543 .................4,250 ....10/23/2020 ... ....05/15/2028 ...
302491-AT-2 ..... FMC CORP ..................................................... ... ... .......  .......... .. 2.C FE .. ................. 158,020 ...94.6160 .................151,385 ................ 160,000 .................151,385 ........... 1,910 .............. 660 .................0 .................0 ......3.200 ...... 3.200 AO ...... .................1,280 .................5,120 ....01/30/2020 ... ....10/01/2026 ...
983919-AJ-0 ..... XILINX INC .................................................. ... ... ....... 1,2 ....... .. 1.G FE .. ................. 751,212 ...98.9020 .................692,314 ................ 700,000 .................704,085 .................0 .........(16,360) .................0 .................0 ......2.950 ...... 0.598 JD ....... .................1,721 ............... 20,650 ....02/05/2021 ... ....06/01/2024 ...
313747-AU-1 ..... FEDERAL REALTY OP LP ..................................... ... ... .......  .......... .. 2.A FE .. .................. 63,676 ...99.8940 .................. 59,936 ..................60,000 .................. 59,936 ........... 1,647 .............(947) .................0 .................0 ......3.950 ...... 3.950 JJ ....... .................1,093 .................2,370 ....01/07/2020 ... ....01/15/2024 ...
893574-AH-6 ..... TRANSCONTINENTAL GAS PIPE LINE COMPANY L ............ ... ... ....... 1,2 ....... .. 2.A FE .. ................. 780,457 . 104.7110 .................643,973 ................ 615,000 .................643,973 .......... 23,988 .........(36,387) .................0 .................0 ......7.850 ...... 1.674 FA ...... ............... 20,116 ............... 48,278 ....01/18/2022 ... ....02/01/2026 ...
313747-AY-3 ..... FEDERAL REALTY OP LP ..................................... ... ... .......  .......... .. 2.A FE .. .................. 91,518 ...93.4600 .................. 93,460 ................ 100,000 ..................93,460 ........... 1,163 .............. 780 .................0 .................0 ......3.250 ...... 3.250 JJ ....... .................1,499 ......................0 ....08/03/2023 ... ....07/15/2027 ...
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98956P-AS-1 ..... ZIMMER BIOMET HOLDINGS INC .............................. ... ... ....... 1,2 ....... .. 2.B FE .. ...............1,097,220 ...96.5440 .................965,440 ..............1,000,000 .............. 1,037,652 .................0 .........(18,951) .................0 .................0 ......3.050 ...... 1.098 JJ ....... ............... 14,064 ............... 30,500 ....10/22/2020 ... ....01/15/2026 ...
31620M-BV-7 ..... FIDELITY NATL INFO SERV .................................. ... ... .......  .......... .. 2.B FE .. ...................49,982 ...99.0080 .................. 49,504 ..................50,000 .................. 49,504 .............. 431 .................6 .................0 .................0 ......4.500 ...... 4.500 JJ ....... .................1,038 .................2,263 ....07/06/2022 ... ....07/15/2025 ...
896239-AE-0 ..... TRIMBLE INC ................................................. ... ... ....... 1,2 ....... .. 2.C FE .. ...................33,947 . 107.0200 .................. 36,387 ..................34,000 ..................36,387 ............2,436 .................4 .................0 .................0 ......6.100 ...... 6.121 MS ...... ................... 611 .................1,072 ....02/23/2023 ... ....03/15/2033 ...
31620M-BW-5 ..... FIDELITY NATL INFO SERV .................................. ... ... .......  .......... .. 2.B FE .. .................. 58,721 . 100.0470 ..................60,028 ..................60,000 ..................60,028 ........... 1,189 .............. 118 .................0 .................0 ......4.700 ...... 4.700 JJ ....... .................1,300 ......................0 ....08/03/2023 ... ....07/15/2027 ...
98978V-AH-6 ..... ZOETIS INC .................................................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 546,814 ...95.6400 .................511,674 .................535,000 .................544,253 .................0 .............(311) .................0 .................0 ......4.700 ...... 4.561 FA ...... ............... 10,477 ............... 25,145 ....10/25/2013 ... ....02/01/2043 ...
316773-CY-4 ..... FIFTH THIRD BANCORP ....................................... ... ... .......  .......... .. 2.A FE .. ................. 152,197 ...96.6980 .................154,717 ................ 160,000 .................154,717 .............(258) ............3,238 .................0 .................0 ......2.375 ...... 2.375 JJ ....... .................1,615 .................3,800 ....09/13/2022 ... ....01/28/2025 ...
89681L-AA-0 ..... TRITON CONTAINER INTERNATIONAL LTD .................... ... ... C...... 1,2 ....... .. 2.C FE .. .................. 60,453 ...80.0580 .................. 60,844 ..................76,000 ..................60,844 .............. 819 ........... 1,301 .................0 .................0 ......3.250 ...... 6.191 MS ...... ................... 727 .................2,470 ....12/19/2022 ... ....03/15/2032 ...
316773-DE-7 ..... FIFTH THIRD BANCORP ....................................... ... ... .......  .......... .. 2.A FE .. ................. 133,416 ...95.3980 .................133,558 ................ 140,000 .................133,558 ........... 1,687 .............. 475 .................0 .................0 ......4.055 ......1.000 AO ...... .................1,041 .................3,650 ....04/20/2022 ... ....04/25/2028 ...
89788J-AA-7 ..... TRUIST BANK ................................................. ... ... ....... 2 ......... .. 1.F FE .. ................. 472,160 ...95.5240 .................477,620 ................ 500,000 .................477,620 ............3,347 .......... 10,388 .................0 .................0 ......1.500 ...... 3.736 MS ...... .................2,313 .................7,500 ....07/19/2022 ... ....03/10/2025 ...
337738-AP-3 ..... FISERV INC .................................................. ... ... .......  .......... .. 2.B FE .. .................. 78,221 ...98.1250 ..................78,500 ..................80,000 ..................78,500 .............. 206 .............. 641 .................0 .................0 ......3.850 ...... 3.850 JD ....... ................... 257 .................3,080 ....09/15/2022 ... ....06/01/2025 ...
89788M-AK-8 ..... TRUIST FINANCIAL CORP .................................... ... ... ....... 1,2,5 .... .. 1.G FE .. .................. 21,277 . 103.8020 .................. 22,836 ..................22,000 ..................22,836 ............1,543 ............... 17 .................0 .................0 ......6.123 ...... 6.575 AO ...... ................... 236 ................... 674 ....09/26/2023 ... ....10/28/2033 ...
337738-AS-7 ..... FISERV INC .................................................. ... ... .......  .......... .. 2.B FE .. ................. 112,273 ...98.4990 .................108,349 ................ 110,000 .................108,349 ............2,927 .............(525) .................0 .................0 ......2.750 ...... 2.750 JJ ....... .................1,513 .................3,025 ....01/16/2020 ... ....07/01/2024 ...
89788M-AM-4 ..... TRUIST FINANCIAL CORP .................................... ... ... ....... 1,2,5 .... .. 1.G FE .. .................. 39,000 ...96.8300 .................. 37,764 ..................39,000 ..................37,764 .......... (1,236) .................0 .................0 .................0 ......5.122 ...... 5.123 JJ ....... ................... 860 ................... 999 ....01/23/2023 ... ....01/26/2034 ...
337738-BD-9 ..... FISERV INC .................................................. ... ... .......  .......... .. 2.B FE .. .................. 99,870 . 103.0690 .................103,069 ................ 100,000 .................103,069 ........... 3,180 ............... 19 .................0 .................0 ......5.450 ...... 5.450 MS ...... .................1,802 .................2,725 ....02/27/2023 ... ....03/02/2028 ...
902613-AA-6 ..... UBS GROUP AG ................................................ ... ... C...... 2,5 ....... .. 1.G FE .. ................. 204,672 ...89.2310 .................178,462 ................ 200,000 .................178,462 ............9,373 .............(464) .................0 .................0 ......3.126 ...... 2.848 FA ...... .................2,397 .................6,252 ....12/04/2019 ... ....08/13/2030 ...
340711-AW-0 ..... FLORIDA GAS TRANSMISSION ................................. ... ... .......  .......... .. 2.B FE .. ................. 147,648 ...98.2740 .................147,410 ................ 150,000 .................147,410 .............. 723 .............. 806 .................0 .................0 ......4.350 ...... 4.350 JJ ....... .................3,009 .................6,525 ....09/14/2022 ... ....07/15/2025 ...
90265E-AR-1 ..... UDR INC ...................................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 557,424 ...88.3400 .................477,036 .................540,000 .................477,036 .......... 28,428 .......... (1,676) .................0 .................0 ......3.000 ...... 2.618 FA ...... .................6,120 ............... 16,200 ....01/18/2022 ... ....08/15/2031 ...
36264N-AB-0 ..... HALEON UK CAPITAL PLC .................................... ... ... .......  .......... .. 2.B FE .. ................. 240,245 ...97.6680 .................244,171 .................250,000 .................244,171 ............2,289 ............3,962 .................0 .................0 ......3.125 ...... 3.125 MS ...... .................2,105 .................7,813 ....09/13/2022 ... ....03/24/2025 ...
90351D-AB-3 ..... UBS GROUP AG ................................................ ... ... C......  .......... .. 1.G FE .. ................. 406,276 ...97.7990 .................347,186 .................355,000 .................347,186 .......... 12,242 .........(10,532) .................0 .................0 ......4.125 ...... 1.074 MS ...... .................3,946 ............... 14,644 ....11/06/2020 ... ....09/24/2025 ...
37045X-DP-8 ..... GENERAL MOTORS FINL CO ................................... ... ... .......  .......... .. 2.B FE .. ................. 109,725 .. 88.8680 .................. 97,755 ................ 110,000 ..................97,755 ............6,354 ............... 38 .................0 .................0 ......2.400 ...... 2.400 AO ...... ................... 557 .................2,640 ....10/12/2021 ... ....10/15/2028 ...
90352J-AC-7 ..... UBS GROUP AG ................................................ ... ... C...... 2 ......... .. 1.G FE .. ................. 261,404 ...96.5060 .................265,392 .................275,000 .................265,392 ........... 1,701 ........... 2,287 .................0 .................0 ......4.253 ...... 5.354 MS ...... .................3,184 ............... 11,696 ....01/10/2023 ... ....03/23/2028 ...
37045X-DV-5 ..... GENERAL MOTORS FINL CO ................................... ... ... .......  .......... .. 2.B FE .. .................. 69,875 ...96.4240 .................. 67,497 ..................70,000 ..................67,497 ............4,649 ............... 16 .................0 .................0 ......4.300 ...... 4.300 AO ...... ................... 711 .................3,010 ....04/04/2022 ... ....04/06/2029 ...
903731-AA-5 ..... UL SOLUTIONS INC ........................................... ... ... ....... 1,2 ....... .. 2.B FE .. ................. 189,744 . 105.1460 .................199,777 ................ 190,000 .................199,777 .......... 10,025 .................9 .................0 .................0 ......6.500 ...... 6.532 AO ...... .................2,436 ......................0 ....10/05/2023 ... ....10/20/2028 ...
37045X-DW-3 ..... GENERAL MOTORS FINL CO ................................... ... ... .......  .......... .. 2.B FE .. .................. 98,646 ...99.7850 .................. 99,785 ................ 100,000 ..................99,785 ........... 2,140 .............. 140 .................0 .................0 ......5.000 ...... 5.000 AO ...... .................1,139 .................3,500 ....06/06/2022 ... ....04/09/2027 ...
904764-BH-9 ..... UNILEVER CAPITAL CORP .................................... ... ... ....... 1,2 ....... .. 1.E FE .. ................. 372,239 ...89.1910 .................312,169 .................350,000 .................312,169 .......... 18,475 .......... (2,522) .................0 .................0 ......2.125 ...... 1.341 MS ...... .................2,376 .................7,438 ....10/23/2020 ... ....09/06/2029 ...
37045X-DZ-6 ..... GENERAL MOTORS FINL CO ................................... ... ... .......  .......... .. 2.B FE .. .................. 29,960 . 101.1600 .................. 30,348 ..................30,000 ..................30,348 .............(161) ............... 13 .................0 .................0 ......6.050 ...... 6.050 AO ...... ................... 408 .................1,805 ....10/06/2022 ... ....10/10/2025 ...
907818-DV-7 ..... UNION PACIFIC CORP ........................................ ... ... ....... 1,2 ....... .. 1.G FE .. ................. 250,713 ...99.5710 .................248,928 .................250,000 .................248,928 ............3,412 .............(492) .................0 .................0 ......3.750 ...... 3.750 MS ...... .................2,760 .................9,375 ....07/13/2022 ... ....03/15/2024 ...
37331N-AH-4 ..... GEORGIA PACIFIC LLC ....................................... ... ... .......  .......... .. 1.G FE .. .................. 78,487 ...98.2600 ..................78,608 ..................80,000 ..................78,608 .............. 499 .............. 601 .................0 .................0 ......3.600 ...... 3.600 MS ...... ................... 960 .................2,880 ....09/09/2022 ... ....03/01/2025 ...
907818-EH-7 ..... UNION PACIFIC CORP ........................................ ... ... ....... 1,2 ....... .. 1.G FE .. .................. 62,407 ...96.2770 .................. 60,655 ..................63,000 ..................60,655 ........... 1,018 ............... 63 .................0 .................0 ......2.750 ...... 2.859 MS ...... ................... 578 .................1,733 ....02/25/2016 ... ....03/01/2026 ...
38141G-WB-6 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 2.A FE .. .................. 74,437 ...97.2750 .................. 68,093 ..................70,000 ..................68,093 ............2,093 .............(628) .................0 .................0 ......3.850 ...... 3.850 JJ ....... ................ 1,160 .................2,695 ....01/08/2020 ... ....01/26/2027 ...
911312-AY-2 ..... UNITED PARCEL SERVICE INC ............................... ... ... ....... 1,2 ....... .. 1.F FE .. ...................95,965 ...94.9890 .................. 91,189 ..................96,000 ..................91,189 ........... 2,151 .................3 .................0 .................0 ......2.400 ...... 2.404 MN ...... ................... 294 .................2,304 ....10/19/2016 ... ....11/15/2026 ...
38141G-YE-8 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 1.F FE .. ................. 153,595 ...99.8400 .................159,744 ................ 160,000 .................159,744 ............2,472 ............3,193 .................0 .................0 ......5.824 ......1.000 MJSD .... ................... 544 .................3,419 ....09/09/2022 ... ....09/10/2024 ...
91159H-JN-1 ..... US BANCORP ................................................... ... ... ....... 1,2,5 .... .. 1.F FE .. .................. 65,045 . 103.1520 .................. 67,049 ..................65,000 ..................67,049 ........... 2,006 ............... (2) .................0 .................0 ......5.836 ...... 5.828 JD ....... ................... 200 .................1,897 ....06/07/2023 ... ....06/12/2034 ...
38141G-YM-0 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 1.F FE .. ................. 187,724 ...91.5180 .................183,037 ................ 200,000 .................183,037 ............5,439 ........... 1,075 .................0 .................0 ......1.948 ......1.000 AO ...... ................... 758 .................2,825 ....10/18/2021 ... ....10/21/2027 ...
91324P-DX-7 ..... UNITEDHEALTH GROUP INC ................................... ... ... ....... 1 ......... .. 1.F FE .. ...................94,199 ...86.4300 .................. 82,109 ..................95,000 ..................82,109 ............3,649 ............... 77 .................0 .................0 ......2.000 ...... 2.094 MN ...... ................... 243 .................1,900 ....05/13/2020 ... ....05/15/2030 ...
38141G-ZK-3 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 1.F FE .. ................. 160,179 ...92.7290 .................148,367 ................ 160,000 .................148,367 ............5,832 .............. (28) .................0 .................0 ......2.640 ......1.000 FA ...... .................1,490 .................4,224 ....01/19/2022 ... ....02/24/2028 ...
91324P-EQ-1 ..... UNITEDHEALTH GROUP INC ................................... ... ... ....... 1,2 ....... .. 1.F FE .. ...................50,925 . 104.6430 .................. 53,368 ..................51,000 ..................53,368 .............. 808 .................8 .................0 .................0 ......5.300 ...... 5.326 FA ...... .................1,021 .................2,155 ....10/25/2022 ... ....02/15/2030 ...
38141G-ZU-1 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 1.F FE .. .................. 90,000 ...98.3300 .................. 88,497 ..................90,000 ..................88,497 ........... 1,960 .................0 .................0 .................0 ......4.482 ......1.000 FA ...... .................1,434 .................4,034 ....08/16/2022 ... ....08/23/2028 ...
91324P-EX-6 ..... UNITEDHEALTH GROUP INC ................................... ... ... ....... 1,2 ....... .. 1.F FE .. ...................35,735 . 102.0570 .................. 36,741 ..................36,000 ..................36,741 ........... 1,003 .................3 .................0 .................0 ......5.200 ...... 5.244 AO ...... ................... 395 .................1,024 ....03/23/2023 ... ....04/15/2063 ...
38145G-AM-2 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 1.F FE .. .................. 40,000 . 100.9850 .................. 40,394 ..................40,000 .................. 40,394 .............. 394 .................0 .................0 .................0 ......5.798 ......1.000 FA ...... ................... 908 ......................0 ....08/07/2023 ... ....08/10/2026 ...
918204-BA-5 ..... VF CORP ...................................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 118,794 ...95.5240 .................113,674 ................ 119,000 .................113,674 ........... 1,926 ............... 42 .................0 .................0 ......2.400 ...... 2.437 AO ...... ................... 539 .................2,856 ....04/21/2020 ... ....04/23/2025 ...
40139L-BF-9 ..... GUARDIAN LIFE GLOB FUND .................................. ... ... .......  .......... .. 1.B FE .. .................. 50,000 ...95.2930 .................. 47,646 ..................50,000 ..................47,646 .............. 793 .................0 .................0 .................0 ......3.246 ...... 3.246 MS ...... ................... 415 .................1,623 ....03/24/2022 ... ....03/29/2027 ...
92212W-AD-2 ..... VAR ENERGI ASA ............................................. ... ... C...... 1,2 ....... .. 2.C FE .. ................. 267,889 . 105.9750 .................286,133 ................ 270,000 .................286,133 .......... 10,762 .............. 348 .................0 .................0 ......7.500 ...... 7.690 JJ ....... .................9,338 ............... 13,500 ....11/08/2022 ... ....01/15/2028 ...
40139L-BH-5 ..... GUARDIAN LIFE GLOB FUND .................................. ... ... .......  .......... .. 1.B FE .. .................. 60,000 . 104.9990 .................. 62,999 ..................60,000 .................. 62,999 ............2,999 .................0 .................0 .................0 ......5.737 ...... 5.737 AO ...... ................... 851 ......................0 ....09/27/2023 ... ....10/02/2028 ...
92277G-AJ-6 ..... VENTAS REALTY LP ........................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 168,419 ...94.7560 .................161,085 ................ 170,000 ................ 161,085 ............3,729 .............. 335 .................0 .................0 ......3.250 ...... 3.473 AO ...... ................ 1,166 .................5,525 ....03/29/2022 ... ....10/15/2026 ...
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402740-AD-6 ..... GULFSTREAM NATURAL GAS ................................... ... ... .......  .......... .. 2.B FE .. ................. 148,322 ...98.1540 .................147,231 ................ 150,000 .................147,231 ........... 1,497 .............. 538 .................0 .................0 ......4.600 ...... 4.600 MS ...... .................2,032 .................6,900 ....09/08/2022 ... ....09/15/2025 ...
92338C-AE-3 ..... VERALTO CORP ................................................ ... ... ....... 1,2 ....... .. 2.B FE .. .................. 74,771 . 103.5770 ..................77,683 ..................75,000 ..................77,683 ........... 2,906 .................5 .................0 .................0 ......5.450 ...... 5.490 MS ...... .................1,169 ......................0 ....09/11/2023 ... ....09/18/2033 ...
40414L-AN-9 ..... HEALTHPEAK OP LLC ......................................... ... ... .......  .......... .. 2.A FE .. .................. 78,901 ...98.0740 .................. 78,459 ..................80,000 ..................78,459 ............... 99 .............. 394 .................0 .................0 ......4.000 ...... 4.000 JD ....... ................... 267 .................3,200 ....09/09/2022 ... ....06/01/2025 ...
92343V-EA-8 ..... VERIZON COMMUNICATIONS INC .............................. ... ... ....... 1 ......... .. 2.A FE .. ................. 303,345 ...97.5460 .................243,865 .................250,000 .................243,865 .......... 13,964 .......... (4,022) .................0 .................0 ......4.500 ...... 2.433 FA ...... .................4,406 ............... 11,250 ....08/19/2021 ... ....08/10/2033 ...
40414L-AQ-2 ..... HEALTHPEAK OP LLC ......................................... ... ... .......  .......... .. 2.A FE .. ................. 104,524 ...96.0190 .................. 96,019 ................ 100,000 ..................96,019 ........... 2,150 .............(701) .................0 .................0 ......3.250 ...... 3.250 JJ ....... .................1,499 .................3,250 ....01/17/2020 ... ....07/15/2026 ...
92343V-FE-9 ..... VERIZON COMMUNICATIONS INC .............................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 514,134 ...91.4010 .................548,406 ................ 600,000 .................548,406 ........... 9,603 ............9,699 .................0 .................0 ......3.150 ...... 5.514 MS ...... .................5,198 ............... 18,900 ....09/30/2022 ... ....03/22/2030 ...
404280-BT-5 ..... HSBC HOLDINGS PLC .......................................... ... ... .......  .......... .. 1.G FE .. ................. 233,892 ...97.0580 .................194,116 ................ 200,000 .................194,116 .......... 13,309 .......... (3,665) .................0 .................0 ......4.583 ......1.000 JD ....... ................... 306 .................9,166 ....07/24/2020 ... ....06/19/2029 ...
92343V-FX-7 ..... VERIZON COMMUNICATIONS INC .............................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 570,909 ...82.3750 .................484,365 ................ 588,000 .................484,365 .......... 24,323 ........... 1,714 .................0 .................0 ......1.680 ...... 2.020 AO ...... .................1,674 .................9,878 ....06/11/2021 ... ....10/30/2030 ...
404280-CE-7 ..... HSBC HOLDINGS PLC .......................................... ... ... .......  .......... .. 1.G FE .. ................. 200,890 ...97.5090 .................195,017 ................ 200,000 .................195,017 ........... 7,074 .............(155) .................0 .................0 ......2.633 ......1.000 MN ...... ................... 790 .................5,266 ....01/07/2020 ... ....11/07/2025 ...
92556H-AD-9 ..... PARAMOUNT GLOBAL ........................................... ... ... ....... 1,2 ....... .. 2.C FE .. .................. 46,857 ...89.2500 .................. 36,593 ..................41,000 .................. 36,593 ........... 3,508 .............(473) .................0 .................0 ......4.200 ...... 2.731 MN ...... ................... 201 .................1,722 ....09/30/2020 ... ....05/19/2032 ...
40434L-AK-1 ..... HP INC ........................................................ ... ... .......  .......... .. 2.B FE .. .................. 59,860 ...97.1240 .................. 58,274 ..................60,000 ..................58,274 ............3,369 ............... 18 .................0 .................0 ......4.000 ...... 4.000 AO ...... ................... 507 .................2,400 ....03/29/2022 ... ....04/15/2029 ...
927804-FX-7 ..... VIRGINIA ELECTRIC AND POWER CO ......................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 398,346 ...96.6510 .................338,279 .................350,000 .................338,279 .......... 15,347 .......... (7,833) .................0 .................0 ......3.500 ......1.160 MS ...... .................3,607 ............... 12,250 ....10/23/2020 ... ....03/15/2027 ...
40434L-AM-7 ..... HP INC ........................................................ ... ... .......  .......... .. 2.B FE .. .................. 19,968 . 100.1720 .................. 20,034 ..................20,000 ..................20,034 .............. 593 .................5 .................0 .................0 ......4.750 ...... 4.750 JJ ....... ................... 438 .................1,013 ....06/06/2022 ... ....01/15/2028 ...
92852L-AC-3 ..... VITERRA FINANCE BV ........................................ ... ... C...... 1,2 ....... .. 2.C FE .. ................. 190,948 ...99.1750 .................198,350 ................ 200,000 .................198,350 ........... 8,019 ........... 1,903 .................0 .................0 ......4.900 ...... 6.103 AO ...... .................1,906 .................9,800 ....12/20/2022 ... ....04/21/2027 ...
42218S-AD-0 ..... HEALTH CARE SERVICE CORP ................................. ... ... .......  .......... .. 1.G FE .. .................. 71,776 ...94.9290 .................. 66,451 ..................70,000 ..................66,451 ........... 2,508 .............(410) .................0 .................0 ......1.500 ...... 1.500 JD ....... .................... 88 .................1,050 ....01/27/2021 ... ....06/01/2025 ...
92857W-BJ-8 ..... VODAFONE GROUP PLC ........................................ ... ... C...... 1 ......... .. 2.B FE .. ................. 399,704 ...98.6490 .................345,272 .................350,000 .................345,272 .......... 11,436 .........(10,859) .................0 .................0 ......4.125 ...... 0.956 MN ...... .................1,243 ............... 14,438 ....10/23/2020 ... ....05/30/2025 ...
42824C-AW-9 ..... HP ENTERPRISE CO ........................................... ... ... .......  .......... .. 2.B FE .. ...................55,834 ...99.5410 .................. 49,771 ..................50,000 ..................49,771 ............1,232 .......... (1,028) .................0 .................0 ......4.900 ...... 4.900 AO ...... ................... 517 .................2,450 ....01/09/2020 ... ....10/15/2025 ...
928668-BN-1 ..... VOLKSWAGEN GROUP OF AMERICA FINANCE LLC ............. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 199,290 ...88.1790 .................176,358 ................ 200,000 .................176,358 ........... 8,808 .............. 100 .................0 .................0 ......1.625 ...... 1.679 MN ...... ................... 334 .................3,252 ....11/17/2020 ... ....11/24/2027 ...
42824C-BL-2 ..... HP ENTERPRISE CO ........................................... ... ... .......  .......... .. 2.B FE .. ...................69,954 . 100.2660 ..................70,186 ..................70,000 ..................70,186 .............. 210 ............... 23 .................0 .................0 ......5.900 ...... 5.900 AO ...... .................1,033 .................2,180 ....03/07/2023 ... ....10/01/2024 ...
92940P-AE-4 ..... WRKCO INC .................................................... ... ... ....... 1,2 ....... .. 2.B FE .. ...................44,989 ...95.4310 .................. 42,944 ..................45,000 .................. 42,944 ........... 1,591 .................1 .................0 .................0 ......3.900 ...... 3.903 JD ....... ................... 146 .................1,755 ....05/16/2019 ... ....06/01/2028 ...
446150-AQ-7 ..... HUNTINGTON BANCSHARES ..................................... ... ... .......  .......... .. 2.A FE .. ................. 112,807 ...98.1260 .................107,938 ................ 110,000 .................107,938 ............2,950 .............(636) .................0 .................0 ......2.625 ...... 2.625 FA ...... .................1,163 .................2,888 ....01/29/2020 ... ....08/06/2024 ...
94106L-BS-7 ..... WASTE MANAGEMENT INC ..................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 439,340 ...97.6290 .................429,568 .................440,000 .................429,568 .......... 10,863 ............... 57 .................0 .................0 ......4.150 ...... 4.169 AO ...... .................3,855 ............... 18,260 ....04/28/2022 ... ....04/15/2032 ...
446150-BB-9 ..... HUNTINGTON BANCSHARES ..................................... ... ... .......  .......... .. 2.A FE .. .................. 20,000 ...97.0050 .................. 19,401 ..................20,000 ..................19,401 .............. 421 .................0 .................0 .................0 ......4.443 ......1.000 FA ...... ................... 363 ................... 889 ....08/01/2022 ... ....08/04/2028 ...
95000U-2A-0 ..... WELLS FARGO & CO ........................................... ... ... ....... 2,5 ....... .. 2.A FE .. ................. 314,209 ...95.2570 .................300,060 .................315,000 ................ 300,060 ........... 7,547 ............... 35 .................0 .................0 ......3.584 ...... 3.668 MN ...... .................1,223 ............... 11,290 ....11/02/2022 ... ....05/22/2028 ...
456873-AE-8 ..... TRANE TECH FIN LTD ........................................ ... ... .......  .......... .. 2.A FE .. ................. 105,069 ...97.2270 .................. 97,227 ................ 100,000 ..................97,227 ........... 3,611 .............(824) .................0 .................0 ......3.500 ...... 3.500 MS ...... ................... 972 .................3,500 ....01/07/2020 ... ....03/21/2026 ...
95000U-2D-4 ..... WELLS FARGO & CO ........................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 827,544 ...97.1970 .................728,978 ................ 750,000 .................728,978 .......... 29,117 .........(11,215) .................0 .................0 ......4.150 ...... 2.590 JJ ....... ............... 13,574 ............... 22,825 ....12/20/2023 ... ....01/24/2029 ...
457187-AB-8 ..... INGREDION INC ............................................... ... ... .......  .......... .. 2.B FE .. ................. 104,310 ...95.6970 .................. 95,697 ................ 100,000 ..................95,697 ........... 2,670 .............(647) .................0 .................0 ......3.200 ...... 3.200 AO ...... ................... 800 .................3,200 ....01/30/2020 ... ....10/01/2026 ...
95000U-2F-9 ..... WELLS FARGO & CO ........................................... ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 815,211 ...95.5960 .................836,465 ................ 875,000 .................836,465 .......... 13,161 .......... 11,672 .................0 .................0 ......3.196 ...... 4.826 JD ....... ................ 1,088 ............... 27,965 ....09/16/2022 ... ....06/17/2027 ...
459200-KM-2 ..... IBM CORP ..................................................... ... ... .......  .......... .. 1.G FE .. ................. 109,966 ...93.1510 .................102,466 ................ 110,000 .................102,466 ........... 3,476 .................7 .................0 .................0 ......2.200 ...... 2.200 FA ...... ................... 955 .................2,420 ....02/02/2022 ... ....02/09/2027 ...
95000U-3A-9 ..... WELLS FARGO & CO ........................................... ... ... ....... 1,2,5 .... .. 2.A FE .. ................. 358,155 ...99.2670 .................372,251 .................375,000 .................372,251 .......... 13,191 .............. 905 .................0 .................0 ......4.808 ...... 5.900 JJ ....... .................7,813 ......................0 ....10/10/2023 ... ....07/25/2028 ...
461070-AP-9 ..... INTERSTATE POWER + LIGHT ................................ ... ... .......  .......... .. 2.A FE .. .................. 93,797 ...97.1900 .................. 97,190 ................ 100,000 ..................97,190 ........... 3,104 .............. 289 .................0 .................0 ......4.100 ...... 4.100 MS ...... .................1,082 ......................0 ....09/25/2023 ... ....09/26/2028 ...
95000U-3F-8 ..... WELLS FARGO & CO ........................................... ... ... ....... 1,2,5 .... .. 1.E FE .. ................. 384,000 . 101.8110 .................390,954 .................384,000 .................390,954 ............6,954 .................0 .................0 .................0 ......5.557 ...... 5.558 JJ ....... .................9,247 ......................0 ....07/18/2023 ... ....07/25/2034 ...
462613-AM-2 ..... IPALCO ENTERPRISES INC ................................... ... ... .......  .......... .. 2.C FE .. .................. 80,119 ...98.4100 ..................78,728 ..................80,000 ..................78,728 ............1,223 .............. (50) .................0 .................0 ......3.700 ...... 3.700 MS ...... ................... 987 .................2,960 ....04/14/2022 ... ....09/01/2024 ...
95040Q-AR-5 ..... WELLTOWER OP LLC ........................................... ... ... ....... 1,2 ....... .. 2.A FE .. ................. 225,305 ...92.4640 .................208,044 .................225,000 .................208,044 .......... 17,139 .............. (26) .................0 .................0 ......3.850 ...... 3.834 JD ....... ................... 385 .................8,663 ....03/29/2022 ... ....06/15/2032 ...
46625H-RY-8 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.F FE .. .................. 80,265 ...96.6620 ..................67,663 ..................70,000 ..................67,663 ........... 3,517 .......... (1,345) .................0 .................0 ......3.782 ......1.000 FA ...... .................1,103 .................2,647 ....07/22/2020 ... ....02/01/2028 ...
958667-AE-7 ..... WESTERN MIDSTREAM OPERATING LP ......................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 456,255 . 103.8870 .................467,492 .................450,000 .................467,492 .......... 11,265 .............. (28) .................0 .................0 ......6.150 ...... 5.949 AO ...... .................6,919 ......................0 ....12/01/2023 ... ....04/01/2033 ...
46647P-BA-3 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 110,086 ...97.7150 .................. 97,715 ................ 100,000 ..................97,715 ............3,729 .......... (1,440) .................0 .................0 ......3.960 ......1.000 JJ ....... .................1,672 .................3,960 ....01/31/2020 ... ....01/29/2027 ...
962166-BY-9 ..... WEYERHAEUSER CO ............................................ ... ... ....... 1,2 ....... .. 2.B FE .. .................. 68,929 ...95.2250 ..................66,658 ..................70,000 ..................66,658 ............2,823 ............... 98 .................0 .................0 ......4.000 ...... 4.188 AO ...... ................... 591 .................2,800 ....03/26/2020 ... ....04/15/2030 ...
46647P-BR-6 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 150,000 ...91.5260 .................137,288 ................ 150,000 .................137,288 ............5,931 .................0 .................0 .................0 ......2.182 ......1.000 JD ....... ................... 273 .................3,273 ....05/19/2020 ... ....06/01/2028 ...
96950F-AN-4 ..... WILLIAMS COMPANIES INC ................................... ... ... ....... 1,2 ....... .. 2.B FE .. .................. 51,801 ...96.8740 .................. 47,468 ..................49,000 ..................47,468 ........... 3,119 .............. (70) .................0 .................0 ......5.400 ...... 5.005 MS ...... ................... 860 .................2,646 ....07/12/2017 ... ....03/04/2044 ...
46647P-CB-0 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. .................. 90,000 ...92.3110 ..................83,080 ..................90,000 ..................83,080 ........... 3,868 .................0 .................0 .................0 ......1.578 ......1.000 AO ...... ................... 272 .................1,420 ....04/15/2021 ... ....04/22/2027 ...
98138H-AG-6 ..... WORKDAY INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 116,931 ...96.7560 .................113,205 ................ 117,000 .................113,205 ........... 3,847 ............... 13 .................0 .................0 ......3.500 ...... 3.513 AO ...... .................1,024 .................4,095 ....03/30/2022 ... ....04/01/2027 ...
46647P-CP-9 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 160,000 ...90.6170 .................144,987 ................ 160,000 .................144,987 ........... 6,413 .................0 .................0 .................0 ......1.470 ......1.000 MS ...... ................... 647 .................2,352 ....09/15/2021 ... ....09/22/2027 ...
98138H-AJ-0 ..... WORKDAY INC ................................................. ... ... ....... 1,2 ....... .. 2.B FE .. ................. 444,956 ...93.1120 .................414,348 .................445,000 .................414,348 .......... 21,525 .................4 .................0 .................0 ......3.800 ...... 3.801 AO ...... .................4,228 ............... 16,910 ....03/31/2022 ... ....04/01/2032 ...
46647P-CW-4 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 175,812 ...94.1430 .................178,871 ................ 190,000 ................ 178,871 ........... 3,797 ........... 1,129 .................0 .................0 ......2.947 ......1.000 FA ...... .................1,975 .................3,094 ....02/16/2022 ... ....02/24/2028 ...
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98978V-AK-9 ..... ZOETIS INC .................................................. ... ... ....... 1,2 ....... .. 2.A FE .. ................. 253,145 ...99.4250 .................248,563 .................250,000 .................248,563 .............. 487 .............(997) .................0 .................0 ......4.500 ...... 4.061 MN ...... .................1,500 ............... 11,250 ....07/13/2022 ... ....11/13/2025 ...
46647P-DG-8 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. .................. 20,000 . 100.1030 .................. 20,021 ..................20,000 ..................20,021 .............. 478 .................0 .................0 .................0 ......4.851 ......1.000 JJ ....... ................... 420 ................... 970 ....07/18/2022 ... ....07/25/2028 ...
46647P-DW-3 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. .................. 30,000 . 102.9210 ..................30,876 ..................30,000 ..................30,876 .............. 876 .................0 .................0 .................0 ......6.070 ......1.000 AO ...... ................... 344 ......................0 ....10/16/2023 ... ....10/22/2027 ...
478111-AD-9 ..... JOHNS HOPKINS HEALTH SYS ................................. ... ... .......  .......... .. 1.D FE .. .................. 40,000 ...87.0450 .................. 34,818 ..................40,000 ..................34,818 ........... 1,498 .................0 .................0 .................0 ......2.420 ...... 2.420 JJ ....... ................... 484 ................... 968 ....01/23/2020 ... ....01/01/2030 ...
491674-BK-2 ..... KENTUCKY UTILITIES CO .................................... ... ... .......  .......... .. 1.F FE .. ................. 176,492 ...97.5040 .................165,757 ................ 170,000 .................165,757 ............4,734 .......... (1,009) .................0 .................0 ......3.300 ...... 3.300 AO ...... .................1,403 .................5,610 ....04/28/2020 ... ....10/01/2025 ...
49326E-EK-5 ..... KEYCORP ...................................................... ... ... .......  .......... .. 2.B FE .. ................. 197,793 ...90.1100 .................189,230 ................ 210,000 .................189,230 ........... 3,696 ........... 1,221 .................0 .................0 ......2.250 ...... 2.250 AO ...... ................ 1,116 .................3,713 ....02/03/2020 ... ....04/06/2027 ...
49446R-AS-8 ..... KIMCO REALTY OP LLC ....................................... ... ... .......  .......... .. 2.A FE .. .................. 84,585 ...96.0390 .................. 86,436 ..................90,000 ..................86,436 ........... 1,327 .............. 524 .................0 .................0 ......3.800 ...... 3.800 AO ...... ................... 855 ................ 1,710 ....08/10/2023 ... ....04/01/2027 ...
49446R-AU-3 ..... KIMCO REALTY OP LLC ....................................... ... ... .......  .......... .. 2.A FE .. ................. 118,026 ...97.8630 .................107,649 ................ 110,000 .................107,649 ............3,995 .......... (1,819) .................0 .................0 ......3.300 ...... 3.300 FA ...... .................1,513 .................3,630 ....08/13/2020 ... ....02/01/2025 ...
49456B-AU-5 ..... KINDER MORGAN INC .......................................... ... ... .......  .......... .. 2.B FE .. .................. 89,845 ...92.0500 .................. 82,845 ..................90,000 ..................82,845 ........... 3,278 ............... 30 .................0 .................0 ......1.750 ...... 1.750 MN ...... ................... 201 .................1,575 ....10/26/2021 ... ....11/15/2026 ...
502431-AP-4 ..... L3HARRIS TECH INC .......................................... ... ... .......  .......... .. 2.B FE .. .................. 79,895 . 102.1280 ..................81,703 ..................80,000 ..................81,703 ........... 1,796 ............... 12 .................0 .................0 ......5.400 ...... 5.400 JJ ....... ................ 1,800 ......................0 ....07/27/2023 ... ....01/15/2027 ...
526107-AE-7 ..... LENNOX INTERNATIONAL INC ................................ ... ... .......  .......... .. 2.B FE .. ................. 170,363 ...94.0940 .................169,370 ................ 180,000 .................169,370 ........... 2,737 ........... 1,861 .................0 .................0 ......1.350 ...... 1.350 FA ...... .................1,013 ................... 810 ....07/22/2020 ... ....08/01/2025 ...
526107-AF-4 ..... LENNOX INTERNATIONAL INC ................................ ... ... .......  .......... .. 2.B FE .. ...................29,912 ...89.8510 .................. 26,955 ..................30,000 .................. 26,955 ........... 1,195 ............... 13 .................0 .................0 ......1.700 ......1.700 FA ...... ................... 213 ................... 510 ....07/22/2020 ... ....08/01/2027 ...
546676-AW-7 ..... LOUISVILLE GAS + ELEC .................................... ... ... .......  .......... .. 1.F FE .. .................. 68,556 ...97.5950 .................. 63,437 ..................65,000 ..................63,437 ........... 1,912 .............(628) .................0 .................0 ......3.300 ...... 3.300 AO ...... ................... 536 .................2,145 ....01/06/2020 ... ....10/01/2025 ...
548661-EK-9 ..... LOWE S COS INC ............................................. ... ... .......  .......... .. 2.A FE .. ...................59,997 ...99.2570 .................. 59,554 ..................60,000 .................. 59,554 .............. 402 .................1 .................0 .................0 ......4.400 ...... 4.400 MS ...... ................... 829 .................2,640 ....09/06/2022 ... ....09/08/2025 ...
55279H-AV-2 ..... MANUF + TRADERS TRUST CO ................................. ... ... .......  .......... .. 1.G FE .. ................. 240,958 ...97.9280 .................244,821 .................250,000 .................244,821 ............2,504 ............1,359 .................0 .................0 ......4.650 ...... 4.650 JJ ....... .................4,973 ......................0 ....08/07/2023 ... ....01/27/2026 ...
55336V-AA-8 ..... MPLX LP ...................................................... ... ... .......  .......... .. 2.B FE .. ...................85,259 ...98.4720 ..................78,778 ..................80,000 ..................78,778 ........... 2,851 .......... (1,660) .................0 .................0 ......4.000 ...... 4.000 FA ...... .................1,209 .................3,200 ....12/14/2021 ... ....02/15/2025 ...
55336V-AR-1 ..... MPLX LP ...................................................... ... ... .......  .......... .. 2.B FE .. .................. 51,822 ...96.5020 .................. 48,251 ..................50,000 ..................48,251 ........... 1,884 .............(217) .................0 .................0 ......4.000 ...... 4.000 MS ...... ................... 589 .................2,000 ....01/09/2020 ... ....03/15/2028 ...
55336V-BR-0 ..... MPLX LP ...................................................... ... ... .......  .......... .. 2.B FE .. ...................29,936 ...93.5850 ..................28,076 ..................30,000 ..................28,076 ........... 1,285 ............... 12 .................0 .................0 ......1.750 ...... 1.750 MS ...... ................... 175 ................... 525 ....08/11/2020 ... ....03/01/2026 ...
55903V-AZ-6 ..... WARNERMEDIA HOLDINGS INC ................................. ... ... .......  .......... .. 2.C FE .. ................. 155,233 ...97.8510 .................156,561 ................ 160,000 .................156,561 .............(319) ........... 1,647 .................0 .................0 ......3.638 ...... 3.638 MS ...... .................1,714 .................2,910 ....09/14/2022 ... ....03/15/2025 ...
565849-AP-1 ..... MARATHON OIL CORP .......................................... ... ... .......  .......... .. 2.C FE .. ................. 120,160 ...97.4530 .................107,199 ................ 110,000 .................107,199 ............3,336 .......... (1,341) .................0 .................0 ......4.400 ...... 4.400 JJ ....... .................2,232 .................4,840 ....01/09/2020 ... ....07/15/2027 ...
56585A-BH-4 ..... MARATHON PETROLEUM CORP .................................. ... ... .......  .......... .. 2.B FE .. ................. 169,701 ...99.3380 .................168,875 ................ 170,000 ................ 168,875 ........... 1,269 ............... 82 .................0 .................0 ......4.700 ...... 4.700 MN ...... .................1,332 .................7,990 ....04/23/2020 ... ....05/01/2025 ...
574599-BN-5 ..... MASCO CORP ................................................... ... ... .......  .......... .. 2.B FE .. ...................93,254 ...95.1340 .................. 95,134 ................ 100,000 .................. 95,134 ........... 1,305 .............. 575 .................0 .................0 ......3.500 ...... 3.500 MN ...... ................... 447 .................1,750 ....08/03/2023 ... ....11/15/2027 ...
579780-AR-8 ..... MCCORMICK + CO ............................................. ... ... .......  .......... .. 2.B FE .. ...................89,542 ...92.0910 .................. 92,091 ................ 100,000 ..................92,091 .............. 978 ........... 1,572 .................0 .................0 ......0.900 ...... 0.900 FA ...... ................... 340 ................... 450 ....08/03/2023 ... ....02/15/2026 ...
58769J-AK-3 ..... MERCEDES BENZ FIN NA ...................................... ... ... .......  .......... .. 1.F FE .. ................. 149,649 . 101.3690 .................152,054 ................ 150,000 .................152,054 ............2,369 ............... 36 .................0 .................0 ......5.200 ...... 5.200 FA ...... .................3,207 ......................0 ....08/31/2023 ... ....08/03/2026 ...
591894-CE-8 ..... METROPOLITAN EDISON CO ................................... ... ... .......  .......... .. 2.A FE .. ...................39,944 . 100.8100 .................. 40,324 ..................40,000 .................. 40,324 .............. 372 .................8 .................0 .................0 ......5.200 ...... 5.200 AO ...... ................... 520 .................1,046 ....03/28/2023 ... ....04/01/2028 ...
59217G-ER-6 ..... MET LIFE GLOB FUNDING I ................................. ... ... .......  .......... .. 1.D FE .. ................. 219,749 ...91.3710 .................201,017 .................220,000 ................ 201,017 ........... 6,089 ............... 49 .................0 .................0 ......1.875 ...... 1.875 JJ ....... .................1,948 .................4,125 ....01/03/2022 ... ....01/11/2027 ...
59523U-AM-9 ..... MID AMERICA APARTMENTS ................................... ... ... .......  .......... .. 1.G FE .. ................. 146,574 ...98.2620 .................147,393 ................ 150,000 .................147,393 .............. 674 ........... 1,041 .................0 .................0 ......4.000 ...... 4.000 MN ...... ................... 767 ................ 6,000 ....09/13/2022 ... ....11/15/2025 ...
59523U-AT-4 ..... MID AMERICA APARTMENTS ................................... ... ... .......  .......... .. 1.G FE .. .................. 97,745 ...90.7330 .................. 99,806 ................ 110,000 ..................99,806 ........... 1,683 ........... 2,869 .................0 .................0 ......1.100 ......1.100 MS ...... ................... 356 .................1,210 ....08/05/2021 ... ....09/15/2026 ...
595620-AQ-8 ..... MIDAMERICAN ENERGY CO .................................... ... ... .......  .......... .. 1.F FE .. ................. 168,302 ...95.6390 .................172,150 ................ 180,000 .................172,150 ............2,692 ........... 1,157 .................0 .................0 ......3.100 ...... 3.100 MN ...... ................... 930 .................2,790 ....08/04/2023 ... ....05/01/2027 ...
606822-BY-9 ..... MITSUBISHI UFJ FIN GRP ................................... ... ... .......  .......... .. 1.G FE .. ................. 200,000 ...91.4160 .................182,832 ................ 200,000 .................182,832 ............9,227 .................0 .................0 .................0 ......1.538 ......1.000 JJ ....... .................1,376 .................3,076 ....07/12/2021 ... ....07/20/2027 ...
606822-CC-6 ..... MITSUBISHI UFJ FIN GRP ................................... ... ... .......  .......... .. 1.G FE .. ................. 200,000 ...92.5950 .................185,190 ................ 200,000 .................185,190 ........... 8,906 .................0 .................0 .................0 ......2.341 ......1.000 JJ ....... .................2,107 .................4,682 ....01/11/2022 ... ....01/19/2028 ...
60920L-AR-5 ..... MONDELEZ INTL HLDINGS NE ................................ ... ... .......  .......... .. 2.B FE .. ................. 176,318 ...91.0420 .................182,085 ................ 200,000 .................182,085 ............2,920 ........... 2,847 .................0 .................0 ......1.250 ...... 1.250 MS ...... ................... 674 .................1,250 ....08/03/2023 ... ....09/24/2026 ...
610202-BN-2 ..... MONONGAHELA POWER CO ...................................... ... ... .......  .......... .. 1.G FE .. ................. 176,612 ...99.3190 .................168,842 ................ 170,000 .................168,842 ........... 3,084 .......... (1,386) .................0 .................0 ......4.100 ...... 4.100 AO ...... .................1,471 .................6,970 ....01/10/2020 ... ....04/15/2024 ...
617446-8Q-5 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. .................. 40,000 ...96.0000 .................. 38,432 ..................40,000 .................. 38,432 ............1,233 .................0 .................0 .................0 ......2.000 ......1.000 AO ...... ................... 153 ................... 875 ....04/23/2020 ... ....04/28/2026 ...
61747Y-EA-9 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. .................. 74,928 ...97.7650 .................. 78,212 ..................80,000 ..................78,212 ........... 1,837 ........... 1,833 .................0 .................0 ......0.790 ......1.000 MN ...... .....................54 ................... 632 ....09/08/2022 ... ....05/30/2025 ...
61747Y-EB-7 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. .................. 75,986 ...99.7060 .................. 79,765 ..................80,000 ..................79,765 ............2,432 ........... 1,684 .................0 .................0 ......0.791 ......1.000 JJ ....... ................... 279 ................... 633 ....09/09/2022 ... ....01/22/2025 ...
61747Y-EC-5 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 170,705 ...91.3760 .................155,340 ................ 170,000 .................155,340 ........... 7,747 .............(116) .................0 .................0 ......1.512 ......1.000 JJ ....... .................1,150 .................2,570 ....07/15/2021 ... ....07/20/2027 ...
61747Y-EG-6 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. .................. 60,000 ...96.2490 .................. 57,749 ..................60,000 ..................57,749 ........... 2,601 .................0 .................0 .................0 ......1.164 ......1.000 AO ...... ................... 136 ................... 698 ....10/14/2021 ... ....10/21/2025 ...
61747Y-EK-7 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 180,084 ...92.9060 .................176,521 ................ 190,000 .................176,521 ............5,558 .............. 804 .................0 .................0 ......2.475 ......1.000 JJ ....... .................2,090 .................2,228 ....01/19/2022 ... ....01/21/2028 ...
61747Y-EM-3 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. .................. 20,000 ...96.7960 .................. 19,359 ..................20,000 .................. 19,359 .............. 562 .................0 .................0 .................0 ......2.630 ......1.000 FA ...... ................... 194 ................... 526 ....02/16/2022 ... ....02/18/2026 ...
61747Y-ET-8 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. .................. 10,000 ...99.0590 ................... 9,906 ..................10,000 ................... 9,906 ............... 69 .................0 .................0 .................0 ......4.679 ......1.000 JJ ....... ................... 213 ................... 464 ....07/18/2022 ... ....07/17/2026 ...
62829D-2A-7 ..... MUTUAL OF OMAHA GLOBAL ................................... ... ... .......  .......... .. 1.E FE .. ...................49,972 . 101.9400 .................. 50,970 ..................50,000 ..................50,970 .............. 994 .................4 .................0 .................0 ......5.800 ...... 5.800 JJ ....... .................1,241 ......................0 ....07/19/2023 ... ....07/27/2026 ...
62829D-2B-5 ..... MUTUAL OF OMAHA GLOBAL ................................... ... ... .......  .......... .. 1.E FE .. .................. 39,967 . 102.1480 .................. 40,859 ..................40,000 ..................40,859 .............. 892 .................0 .................0 .................0 ......5.450 ...... 5.450 JD ....... ................... 115 ......................0 ....12/05/2023 ... ....12/12/2028 ...
62954H-BE-7 ..... NXP BV/NXP FDG/NXP USA ................................... ... ... .......  .......... .. 2.A FE .. .................. 96,372 ...98.7550 .................. 98,755 ................ 100,000 ..................98,755 ............2,034 .............. 350 .................0 .................0 ......4.400 ...... 4.400 JD ....... ................... 367 .................2,200 ....08/03/2023 ... ....06/01/2027 ...
62954W-AC-9 ..... NTT FINANCE CORP ........................................... ... ... .......  .......... .. 1.F FE .. ................. 200,000 ...92.2730 .................184,546 ................ 200,000 .................184,546 ............7,522 .................0 .................0 .................0 ......1.162 ...... 1.162 AO ...... ................... 568 .................2,324 ....02/24/2021 ... ....04/03/2026 ...
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637417-AH-9 ..... NNN REIT INC ................................................ ... ... .......  .......... .. 2.A FE .. ................. 146,783 ...97.8270 .................146,741 ................ 150,000 .................146,741 ........... 1,603 .............. 971 .................0 .................0 ......4.000 ...... 4.000 MN ...... ................... 767 ................ 6,000 ....09/01/2022 ... ....11/15/2025 ...
64952W-DW-0 ..... NEW YORK LIFE GLOBAL FDG ................................ ... ... .......  .......... .. 1.A FE .. .................. 89,735 ...92.3810 .................. 92,381 ................ 100,000 ..................92,381 ........... 1,123 ............1,523 .................0 .................0 ......0.850 ...... 0.850 JJ ....... ................... 392 ......................0 ....08/11/2023 ... ....01/15/2026 ...
64952W-EY-5 ..... NEW YORK LIFE GLOBAL FDG ................................ ... ... .......  .......... .. 1.A FE .. ...................79,954 . 100.6700 .................. 80,536 ..................80,000 ..................80,536 .............. 574 .................8 .................0 .................0 ......4.850 ...... 4.850 JJ ....... .................1,854 .................1,940 ....01/04/2023 ... ....01/09/2028 ...
64952W-FD-0 ..... NEW YORK LIFE GLOBAL FDG ................................ ... ... .......  .......... .. 1.A FE .. .................. 79,926 . 100.9790 ..................80,783 ..................80,000 ..................80,783 .............. 850 .................7 .................0 .................0 ......4.900 ...... 4.900 JD ....... ................... 196 .................1,960 ....06/06/2023 ... ....06/13/2028 ...
64953B-BF-4 ..... NEW YORK LIFE GLOBAL FDG ................................ ... ... .......  .......... .. 1.A FE .. ....................9,998 . 102.2530 .................. 10,225 ..................10,000 ..................10,225 .............. 227 .................0 .................0 .................0 ......5.450 ...... 5.450 MS ...... ................... 154 ......................0 ....09/12/2023 ... ....09/18/2026 ...
649840-CU-7 ..... NY STATE ELECTRIC + GAS .................................. ... ... .......  .......... .. 1.G FE .. ................. 149,694 . 102.6240 .................153,936 ................ 150,000 .................153,936 ............4,220 ............... 21 .................0 .................0 ......5.650 ...... 5.650 FA ...... .................3,366 ......................0 ....08/03/2023 ... ....08/15/2028 ...
651639-AX-4 ..... NEWMONT CORP ................................................ ... ... .......  .......... .. 2.A FE .. .................. 78,264 ...91.4470 .................. 82,302 ..................90,000 ..................82,302 ............3,323 .............. 716 .................0 .................0 ......2.800 ...... 2.800 AO ...... ................... 630 .................1,260 ....07/21/2023 ... ....10/01/2029 ...
65339K-BY-5 ..... NEXTERA ENERGY CAPITAL ................................... ... ... .......  .......... .. 2.A FE .. ...................64,955 ...92.0090 .................. 59,806 ..................65,000 ..................59,806 .......... 13,501 .................6 .................0 .................0 ......1.875 ...... 1.875 JJ ....... ................... 562 .................1,034 ....12/08/2021 ... ....01/15/2027 ...
655844-CA-4 ..... NORFOLK SOUTHERN CORP ..................................... ... ... .......  .......... .. 2.A FE .. ................. 124,532 ...97.8970 .................127,266 ................ 130,000 .................127,266 .............. 288 ........... 1,047 .................0 .................0 ......3.650 ...... 3.650 FA ...... .................1,977 .................4,745 ....03/24/2020 ... ....08/01/2025 ...
655844-CE-6 ..... NORFOLK SOUTHERN CORP ..................................... ... ... .......  .......... .. 2.A FE .. .................. 42,600 ...89.9240 .................. 44,962 ..................50,000 .................. 44,962 ............2,245 .............. 118 .................0 .................0 ......2.550 ...... 2.550 MN ...... ................... 213 ......................0 ....11/20/2023 ... ....11/01/2029 ...
66815L-2A-6 ..... NORTHWESTERN MUTUAL GLBL ................................ ... ... .......  .......... .. 1.A FE .. ................. 132,620 ...92.4880 .................138,733 ................ 150,000 .................138,733 ........... 1,438 ........... 4,675 .................0 .................0 ......0.800 ......0.800 JJ ....... ................... 557 ................... 600 ....03/09/2023 ... ....01/14/2026 ...
66815L-2H-1 ..... NORTHWESTERN MUTUAL GLBL ................................ ... ... .......  .......... .. 1.A FE .. ...................49,895 ...92.1040 .................. 46,052 ..................50,000 ..................46,052 .............. 617 ............... 14 .................0 .................0 ......3.300 ...... 3.300 AO ...... ................... 399 .................1,650 ....03/24/2022 ... ....04/04/2029 ...
66815L-2K-4 ..... NORTHWESTERN MUTUAL GLBL ................................ ... ... .......  .......... .. 1.A FE .. ................. 119,952 ...98.6570 .................118,388 ................ 120,000 ................ 118,388 ........... 1,366 .................9 .................0 .................0 ......4.350 ...... 4.350 MS ...... .................1,537 .................5,220 ....09/08/2022 ... ....09/15/2027 ...
670346-AY-1 ..... NUCOR CORP ................................................... ... ... .......  .......... .. 1.G FE .. ...................39,936 ...99.0790 .................. 39,631 ..................40,000 ..................39,631 .............. 541 ............... 12 .................0 .................0 ......4.300 ...... 4.300 MN ...... ................... 182 .................1,720 ....05/18/2022 ... ....05/23/2027 ...
67077M-AE-8 ..... NUTRIEN LTD ................................................. ... ... .......  .......... .. 2.B FE .. .................. 57,904 ...97.7390 ..................48,870 ..................50,000 ..................48,870 ........... 1,974 .......... (1,242) .................0 .................0 ......4.000 ...... 4.000 JD ....... .................... 89 .................2,000 ....08/12/2020 ... ....12/15/2026 ...
67077M-AY-4 ..... NUTRIEN LTD ................................................. ... ... .......  .......... .. 2.B FE .. ...................49,946 . 101.6830 .................. 50,841 ..................50,000 ..................50,841 .............(228) ............... 17 .................0 .................0 ......5.950 ...... 5.950 MN ...... ................... 446 .................2,958 ....11/07/2022 ... ....11/07/2025 ...
67077M-BA-5 ..... NUTRIEN LTD ................................................. ... ... .......  .......... .. 2.B FE .. ...................39,932 . 100.9670 .................. 40,387 ..................40,000 ..................40,387 .............. 445 .................9 .................0 .................0 ......4.900 ...... 4.900 MS ...... ................... 512 ................... 980 ....03/23/2023 ... ....03/27/2028 ...
67080L-AA-3 ..... NUVEEN LLC .................................................. ... ... .......  .......... .. 1.C FE .. .................. 92,762 ...97.7520 .................. 97,752 ................ 100,000 ..................97,752 ........... 4,665 .............. 325 .................0 .................0 ......4.000 ...... 4.000 MN ...... ................... 667 .................2,000 ....09/26/2023 ... ....11/01/2028 ...
68233J-BM-5 ..... ONCOR ELECTRIC DELIVERY .................................. ... ... .......  .......... .. 1.F FE .. ................. 113,261 ...98.7510 .................108,626 ................ 110,000 ................ 108,626 ............2,930 .............(767) .................0 .................0 ......2.750 ...... 2.750 JD ....... ................... 252 .................3,025 ....01/16/2020 ... ....06/01/2024 ...
68389X-BM-6 ..... ORACLE CORP ................................................. ... ... .......  .......... .. 2.B FE .. .................. 66,610 ...94.8620 ..................61,660 ..................65,000 ..................61,660 ............2,099 .............(255) .................0 .................0 ......2.650 ...... 2.650 JJ ....... ................... 794 .................1,723 ....03/16/2020 ... ....07/15/2026 ...
68389X-BU-8 ..... ORACLE CORP ................................................. ... ... .......  .......... .. 2.B FE .. .................. 91,738 ...94.3660 .................. 94,366 ................ 100,000 ..................94,366 ........... 1,789 .............. 839 .................0 .................0 ......2.800 ...... 2.800 AO ...... ................... 700 .................1,400 ....08/03/2023 ... ....04/01/2027 ...
68389X-CC-7 ..... ORACLE CORP ................................................. ... ... .......  .......... .. 2.B FE .. ................. 129,938 ...93.3270 .................121,325 ................ 130,000 .................121,325 ........... 4,680 ............... 12 .................0 .................0 ......1.650 ...... 1.650 MS ...... ................... 572 .................2,145 ....03/22/2021 ... ....03/25/2026 ...
68389X-CM-5 ..... ORACLE CORP ................................................. ... ... .......  .......... .. 2.B FE .. .................. 79,863 . 100.0830 ..................80,066 ..................80,000 ..................80,066 .............. 182 ............... 21 .................0 .................0 ......4.500 ...... 4.500 MN ...... ................... 550 .................2,700 ....02/02/2023 ... ....05/06/2028 ...
686514-AE-0 ..... ORLANDO HEALTH OBL GRP ................................... ... ... .......  .......... .. 1.E FE .. .................. 80,245 ...94.5980 .................. 70,948 ..................75,000 ..................70,948 ............3,414 .............(585) .................0 .................0 ......3.777 ...... 3.777 AO ...... ................... 708 .................2,833 ....01/14/2020 ... ....10/01/2028 ...
68902V-AH-0 ..... OTIS WORLDWIDE CORP ....................................... ... ... .......  .......... .. 2.B FE .. ................. 109,999 ...96.1390 .................105,753 ................ 110,000 .................105,753 ........... 2,757 .................0 .................0 .................0 ......2.056 ...... 2.056 AO ...... ................... 540 .................2,262 ....02/19/2020 ... ....04/05/2025 ...
693475-BK-0 ..... PNC FINANCIAL SERVICES ................................... ... ... .......  .......... .. 1.G FE .. ................. 178,051 . 101.2750 .................182,295 ................ 180,000 .................182,295 ........... 3,646 ............... 96 .................0 .................0 ......5.354 ......1.000 JD ....... ................... 776 .................3,771 ....08/11/2023 ... ....12/02/2028 ...
693475-BL-8 ..... PNC FINANCIAL SERVICES ................................... ... ... .......  .......... .. 1.G FE .. .................. 79,402 ...99.2540 .................. 79,403 ..................80,000 ..................79,403 .............(109) .............. 111 .................0 .................0 ......4.758 ......1.000 JJ ....... .................1,639 .................1,924 ....01/19/2023 ... ....01/26/2027 ...
693475-BQ-7 ..... PNC FINANCIAL SERVICES ................................... ... ... .......  .......... .. 1.G FE .. .................. 80,000 . 100.6170 .................. 80,493 ..................80,000 ..................80,493 .............. 493 .................0 .................0 .................0 ......5.812 ......1.000 JD ....... ................... 245 .................2,325 ....06/07/2023 ... ....06/12/2026 ...
693506-BU-0 ..... PPG INDUSTRIES INC ........................................ ... ... .......  .......... .. 2.A FE .. ................. 179,982 ...92.4630 .................184,926 ................ 200,000 .................184,926 ........... 2,010 ............2,934 .................0 .................0 ......1.200 ...... 1.200 MS ...... ................... 707 .................1,200 ....08/03/2023 ... ....03/15/2026 ...
6944PL-2B-4 ..... PACIFIC LIFE GF II ........................................ ... ... .......  .......... .. 1.D FE .. .................. 72,809 ...94.8590 ..................75,887 ..................80,000 ..................75,887 ........... 1,865 ............2,520 .................0 .................0 ......1.200 ...... 1.200 JD ....... .................... 16 ................... 965 ....09/13/2022 ... ....06/24/2025 ...
695114-CS-5 ..... PACIFICORP ................................................... ... ... .......  .......... .. 1.F FE .. ................. 166,376 ...97.2990 .................155,678 ................ 160,000 .................155,678 ........... 3,260 .......... (1,004) .................0 .................0 ......3.350 ...... 3.350 JJ ....... .................2,680 .................5,360 ....01/31/2020 ... ....07/01/2025 ...
695156-AT-6 ..... PACKAGING CORP OF AMERIC ................................ ... ... .......  .......... .. 2.B FE .. ................. 105,204 ...95.2560 .................. 95,256 ................ 100,000 .................. 95,256 ............3,945 .............(649) .................0 .................0 ......3.400 ...... 3.400 JD ....... ................... 151 .................3,400 ....01/17/2020 ... ....12/15/2027 ...
701094-AR-5 ..... PARKER HANNIFIN CORP ...................................... ... ... .......  .......... .. 2.A FE .. ...................49,894 ...99.1980 .................. 49,599 ..................50,000 .................. 49,599 ........... 1,014 ............... 19 .................0 .................0 ......4.250 ...... 4.250 MS ...... ................... 626 .................2,656 ....06/06/2022 ... ....09/15/2027 ...
70462G-AB-4 ..... PEACEHEALTH OBLIGATED GR ................................ ... ... .......  .......... .. 1.G FE .. ................. 136,632 ...92.9060 .................139,359 ................ 150,000 .................139,359 .............. 770 ............4,025 .................0 .................0 ......1.375 ...... 1.375 MN ...... ................... 264 .................2,063 ....08/30/2022 ... ....11/15/2025 ...
714046-AM-1 ..... REVVITY INC ................................................. ... ... .......  .......... .. 2.B FE .. ...................79,942 .. 86.6670 .................. 69,334 ..................80,000 .................. 69,334 ............2,924 .................8 .................0 .................0 ......1.900 ...... 1.900 MS ...... ................... 448 .................1,520 ....09/08/2021 ... ....09/15/2028 ...
718546-AR-5 ..... PHILLIPS 66 ................................................. ... ... .......  .......... .. 2.A FE .. ................. 110,386 ...97.2910 .................. 97,291 ................ 100,000 ..................97,291 ........... 4,008 .......... (1,256) .................0 .................0 ......3.900 ...... 3.900 MS ...... .................1,148 .................3,900 ....01/30/2020 ... ....03/15/2028 ...
718546-AZ-7 ..... PHILLIPS 66 ................................................. ... ... .......  .......... .. 2.A FE .. .................. 80,582 ...92.9240 .................. 83,631 ..................90,000 ..................83,631 .............. 223 ........... 2,650 .................0 .................0 ......1.300 ...... 1.300 FA ...... ................... 442 ................ 1,170 ....09/15/2022 ... ....02/15/2026 ...
718547-AT-9 ..... PHILLIPS 66 CO ............................................. ... ... .......  .......... .. 2.A FE .. .................. 59,861 . 100.9220 .................. 60,553 ..................60,000 ..................60,553 .............. 672 ............... 21 .................0 .................0 ......4.950 ...... 4.950 JD ....... ................... 248 .................1,997 ....03/27/2023 ... ....12/01/2027 ...
723787-AT-4 ..... PIONEER NATURAL RESOURCE ................................. ... ... .......  .......... .. 2.A FE .. ................. 166,705 ...92.8630 .................157,867 ................ 170,000 ................ 157,867 ............5,405 .............. 775 .................0 .................0 ......1.125 ...... 1.125 JJ ....... ................... 882 .................1,913 ....06/16/2021 ... ....01/15/2026 ...
723787-AV-9 ..... PIONEER NATURAL RESOURCE ................................. ... ... .......  .......... .. 2.A FE .. .................. 49,976 . 100.7630 .................. 50,381 ..................50,000 ..................50,381 .............. 400 .................6 .................0 .................0 ......5.100 ...... 5.100 MS ...... ................... 652 .................1,275 ....03/27/2023 ... ....03/29/2026 ...
74153W-CP-2 ..... PRICOA GLOBAL FUNDING 1 .................................. ... ... .......  .......... .. 1.D FE .. ................. 179,591 ...90.8480 .................163,526 ................ 180,000 .................163,526 ........... 5,010 ............... 81 .................0 .................0 ......1.200 ...... 1.200 MS ...... ................... 720 .................2,160 ....08/24/2021 ... ....09/01/2026 ...
74368C-BJ-2 ..... PROTECTIVE LIFE GLOBAL ................................... ... ... .......  .......... .. 1.D FE .. ................. 139,125 ...96.1470 .................144,221 ................ 150,000 .................144,221 ........... 1,018 ........... 4,588 .................0 .................0 ......1.646 ...... 1.646 JJ ....... .................1,152 .................2,469 ....09/13/2022 ... ....01/13/2025 ...
74456Q-BR-6 ..... PUBLIC SERVICE ELECTRIC .................................. ... ... .......  .......... .. 1.F FE .. ................. 139,152 ...94.3190 .................141,479 ................ 150,000 .................141,479 .............(344) ........... 2,671 .................0 .................0 ......2.250 ...... 2.250 MS ...... ................... 994 .................3,375 ....01/12/2023 ... ....09/15/2026 ...
74456Q-BX-3 ..... PUBLIC SERVICE ELECTRIC .................................. ... ... .......  .......... .. 1.F FE .. ................. 179,181 ...96.4910 .................183,333 ................ 190,000 .................183,333 ........... 3,416 .............. 736 .................0 .................0 ......3.650 ...... 3.650 MS ...... .................2,312 .................3,468 ....08/10/2023 ... ....09/01/2028 ...
75513E-CT-6 ..... RTX CORP ..................................................... ... ... .......  .......... .. 2.A FE .. .................. 79,928 . 102.7130 ..................82,170 ..................80,000 ..................82,170 ............2,239 .................3 .................0 .................0 ......5.750 ...... 5.750 MN ...... ................... 677 ......................0 ....11/06/2023 ... ....11/08/2026 ...
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756109-AR-5 ..... REALTY INCOME CORP ........................................ ... ... .......  .......... .. 1.G FE .. .................. 60,097 ...98.1340 ..................58,881 ..................60,000 ..................58,881 .............. 466 .............. (22) .................0 .................0 ......4.125 ...... 4.125 AO ...... ................... 523 .................2,475 ....08/16/2022 ... ....10/15/2026 ...
756109-AS-3 ..... REALTY INCOME CORP ........................................ ... ... .......  .......... .. 1.G FE .. ................. 120,149 ...94.9580 .................109,202 ................ 115,000 .................109,202 ............3,451 .............(741) .................0 .................0 ......3.000 ...... 3.000 JJ ....... .................1,591 .................3,450 ....02/06/2020 ... ....01/15/2027 ...
76169X-AC-8 ..... REXFORD INDUSTRIAL REALT ................................ ... ... .......  .......... .. 2.A FE .. ...................59,385 . 100.1760 ..................60,106 ..................60,000 ..................60,106 .............. 641 ............... 80 .................0 .................0 ......5.000 ...... 5.000 JD ....... ................... 133 .................2,125 ....03/28/2023 ... ....06/15/2028 ...
771367-CD-9 ..... ROCHESTER GAS + ELECTRIC ................................ ... ... .......  .......... .. 1.F FE .. ................. 177,879 ...94.3580 .................160,408 ................ 170,000 ................ 160,408 ............5,374 .......... (1,064) .................0 .................0 ......3.100 ...... 3.100 JD ....... ................... 439 .................5,270 ....01/17/2020 ... ....06/01/2027 ...
776743-AB-2 ..... ROPER TECHNOLOGIES INC ................................... ... ... .......  .......... .. 2.A FE .. ...................43,943 ...98.0630 .................. 39,225 ..................40,000 .................. 39,225 ........... 1,315 .............(933) .................0 .................0 ......3.850 ...... 3.850 JD ....... .................... 68 .................1,540 ....09/29/2021 ... ....12/15/2025 ...
776743-AD-8 ..... ROPER TECHNOLOGIES INC ................................... ... ... .......  .......... .. 2.A FE .. ................. 108,194 ...97.8080 ..................97,808 ................ 100,000 ..................97,808 ........... 3,075 .......... (1,181) .................0 .................0 ......3.800 ...... 3.800 JD ....... ................... 169 .................3,800 ....01/07/2020 ... ....12/15/2026 ...
78016E-ZD-2 ..... ROYAL BANK OF CANADA ...................................... ... ... .......  .......... .. 1.E FE .. ................. 175,558 ...96.7180 .................174,092 ................ 180,000 .................174,092 ........... 3,071 .............. 465 .................0 .................0 ......3.625 ...... 3.625 MN ...... .................1,033 .................5,256 ....04/07/2022 ... ....05/04/2027 ...
78016E-ZZ-3 ..... ROYAL BANK OF CANADA ...................................... ... ... .......  .......... .. 1.E FE .. .................. 99,888 ...91.5440 .................. 91,544 ................ 100,000 .................. 91,544 ........... 3,670 ............... 22 .................0 .................0 ......1.400 ...... 1.400 MN ...... ................... 229 .................1,400 ....10/04/2021 ... ....11/02/2026 ...
78016F-ZS-6 ..... ROYAL BANK OF CANADA ...................................... ... ... .......  .......... .. 1.E FE .. .................. 40,000 ...98.9100 .................. 39,564 ..................40,000 .................. 39,564 .............. 594 .................0 .................0 .................0 ......4.240 ...... 4.240 FA ...... ................... 697 .................1,720 ....07/25/2022 ... ....08/03/2027 ...
78016F-ZZ-0 ..... ROYAL BANK OF CANADA ...................................... ... ... .......  .......... .. 1.E FE .. ...................29,997 . 101.1830 .................. 30,355 ..................30,000 .................. 30,355 .............. 358 .................0 .................0 .................0 ......5.200 ...... 5.200 JJ ....... ................... 698 ......................0 ....07/13/2023 ... ....07/20/2026 ...
78200J-AA-0 ..... RUSH OBLIGATED GROUP ...................................... ... ... .......  .......... .. 1.E FE .. .................. 40,000 ...95.1260 .................. 38,050 ..................40,000 ..................38,050 ........... 1,197 .................0 .................0 .................0 ......3.922 ...... 3.922 MN ...... ................... 200 .................1,569 ....04/03/2020 ... ....11/15/2029 ...
78355H-KS-7 ..... RYDER SYSTEM INC ........................................... ... ... .......  .......... .. 2.A FE .. ................. 139,847 ...92.1720 .................138,258 ................ 150,000 .................138,258 ............3,099 ............1,254 .................0 .................0 ......1.750 ...... 1.750 MS ...... ................... 875 .................1,750 ....11/01/2021 ... ....09/01/2026 ...
78355H-KT-5 ..... RYDER SYSTEM INC ........................................... ... ... .......  .......... .. 2.A FE .. ...................49,926 ...94.0810 .................. 47,041 ..................50,000 ..................47,041 ........... 1,827 ............... 14 .................0 .................0 ......2.850 ...... 2.850 MS ...... ................... 475 .................1,425 ....02/22/2022 ... ....03/01/2027 ...
785592-AV-8 ..... SABINE PASS LIQUEFACTION ................................ ... ... .......  .......... .. 2.A FE .. ................. 100,391 . 101.8240 .................101,824 ................ 100,000 .................101,824 ........... 1,483 .............. (50) .................0 .................0 ......5.875 ...... 5.875 JD ....... .................2,938 ......................0 ....08/03/2023 ... ....06/30/2026 ...
797440-CE-2 ..... SAN DIEGO G + E ............................................ ... ... .......  .......... .. 1.F FE .. ................. 159,312 . 102.1010 .................163,361 ................ 160,000 .................163,361 ........... 4,001 ............... 48 .................0 .................0 ......4.950 ...... 4.950 FA ...... .................3,080 ......................0 ....08/07/2023 ... ....08/15/2028 ...
808513-CD-5 ..... CHARLES SCHWAB CORP ....................................... ... ... .......  .......... .. 1.F FE .. .................. 60,000 . 102.6620 .................. 61,597 ..................60,000 ..................61,597 ........... 1,597 .................0 .................0 .................0 ......5.643 ......1.000 MN ...... ................... 395 .................1,693 ....05/17/2023 ... ....05/19/2029 ...
808513-CG-8 ..... CHARLES SCHWAB CORP ....................................... ... ... .......  .......... .. 1.F FE .. ................. 129,891 . 102.5860 .................133,361 ................ 130,000 .................133,361 ............3,459 ............... 12 .................0 .................0 ......5.875 ...... 5.875 FA ...... .................2,694 ......................0 ....08/22/2023 ... ....08/24/2026 ...
81211K-AZ-3 ..... SEALED AIR CORP ............................................ ... ... .......  .......... .. 2.C FE .. .................. 40,000 ...90.0830 .................. 36,033 ..................40,000 ..................36,033 ........... 1,448 .................0 .................0 .................0 ......1.573 ...... 1.573 AO ...... ................... 133 ................... 629 ....09/15/2021 ... ....10/15/2026 ...
817826-AC-4 ..... 7 ELEVEN INC ................................................ ... ... .......  .......... .. 2.B FE .. ................. 165,765 ...92.4600 .................166,427 ................ 180,000 .................166,427 ........... 3,387 ........... 2,118 .................0 .................0 ......0.950 ...... 0.950 FA ...... ................... 670 ................... 380 ....01/27/2021 ... ....02/10/2026 ...
824348-AW-6 ..... SHERWIN WILLIAMS CO ....................................... ... ... .......  .......... .. 2.B FE .. ................. 106,562 ...96.5790 .................. 96,579 ................ 100,000 ..................96,579 ........... 3,750 .............(885) .................0 .................0 ......3.450 ...... 3.450 JD ....... ................... 288 .................3,450 ....01/17/2020 ... ....06/01/2027 ...
828807-CS-4 ..... SIMON PROPERTY GROUP LP .................................. ... ... .......  .......... .. 1.G FE .. ................. 117,061 ...98.4480 .................108,292 ................ 110,000 .................108,292 ........... 3,086 .......... (1,546) .................0 .................0 ......3.375 ...... 3.375 AO ...... ................... 928 .................3,713 ....01/31/2020 ... ....10/01/2024 ...
828807-CW-5 ..... SIMON PROPERTY GROUP LP .................................. ... ... .......  .......... .. 1.G FE .. ...................38,399 ...96.9010 ..................38,760 ..................40,000 ..................38,760 .............(113) .............. 474 .................0 .................0 ......3.300 ...... 3.300 JJ ....... ................... 609 ................... 660 ....01/27/2023 ... ....01/15/2026 ...
85434V-AB-4 ..... STANFORD HEALTH CARE ...................................... ... ... .......  .......... .. 1.D FE .. .................. 30,000 ...91.9980 ..................27,600 ..................30,000 ..................27,600 .............. 724 .................0 .................0 .................0 ......3.310 ...... 3.310 FA ...... ................... 375 ................... 993 ....03/25/2020 ... ....08/15/2030 ...
854502-AK-7 ..... STANLEY BLACK + DECKER I ................................ ... ... .......  .......... .. 2.A FE .. ................. 180,317 ...96.7020 .................183,733 ................ 190,000 .................183,733 ........... 2,009 ........... 1,407 .................0 .................0 ......3.400 ...... 3.400 MS ...... .................2,153 .................3,230 ....08/03/2023 ... ....03/01/2026 ...
857477-BS-1 ..... STATE STREET CORP ......................................... ... ... .......  .......... .. 1.F FE .. .................. 50,000 ...92.9260 .................. 46,463 ..................50,000 ..................46,463 ........... 1,500 .................0 .................0 .................0 ......2.203 ......1.000 FA ...... ................... 441 .................1,102 ....02/02/2022 ... ....02/07/2028 ...
857477-BY-8 ..... STATE STREET CORP ......................................... ... ... .......  .......... .. 1.F FE .. .................. 20,000 . 103.8050 ..................20,761 ..................20,000 ..................20,761 ............... 75 .................0 .................0 .................0 ......5.820 ......1.000 MN ...... ................... 184 .................1,164 ....11/01/2022 ... ....11/04/2028 ...
857477-CF-8 ..... STATE STREET CORP ......................................... ... ... .......  .......... .. 1.E FE .. ................. 130,000 . 103.4720 .................134,513 ................ 130,000 .................134,513 ............4,513 .................0 .................0 .................0 ......5.684 ......1.000 MN ...... ................... 821 ......................0 ....11/16/2023 ... ....11/21/2029 ...
86562M-BV-1 ..... SUMITOMO MITSUI FINL GRP ................................ ... ... .......  .......... .. 1.G FE .. ................. 250,000 ...97.0750 .................242,687 .................250,000 .................242,687 ........... 6,175 .................0 .................0 .................0 ......2.348 ...... 2.348 JJ ....... .................2,707 .................5,870 ....01/06/2020 ... ....01/15/2025 ...
86562M-CM-0 ..... SUMITOMO MITSUI FINL GRP ................................ ... ... .......  .......... .. 1.G FE .. ................. 200,000 ...92.3790 .................184,759 ................ 200,000 .................184,759 ........... 6,977 .................0 .................0 .................0 ......2.174 ...... 2.174 JJ ....... .................2,017 .................4,348 ....01/05/2022 ... ....01/14/2027 ...
87264A-BR-5 ..... T MOBILE USA INC ........................................... ... ... .......  .......... .. 2.B FE .. .................. 18,644 ...94.7540 .................. 18,951 ..................20,000 ..................18,951 .............. (11) .............. 317 .................0 .................0 ......2.250 ...... 2.250 FA ...... ................... 170 ................... 225 ....04/20/2023 ... ....02/15/2026 ...
87264A-BU-8 ..... T MOBILE USA INC ........................................... ... ... .......  .......... .. 2.B FE .. ................. 130,221 ...95.1100 .................133,154 ................ 140,000 .................133,154 ............1,353 ........... 1,580 .................0 .................0 ......2.625 ...... 2.625 AO ...... ................... 776 .................1,838 ....04/19/2023 ... ....04/15/2026 ...
87264A-DA-0 ..... T MOBILE USA INC ........................................... ... ... .......  .......... .. 2.B FE .. .................. 39,916 . 100.9080 .................. 40,363 ..................40,000 ..................40,363 .............. 438 .................9 .................0 .................0 ......4.800 ...... 4.800 JJ ....... ................... 885 ................... 341 ....05/08/2023 ... ....07/15/2028 ...
874054-AF-6 ..... TAKE TWO INTERACTIVE SOF ................................ ... ... .......  .......... .. 2.B FE .. .................. 77,854 ...97.8770 ..................78,301 ..................80,000 ..................78,301 .............. 444 .............. 812 .................0 .................0 ......3.550 ...... 3.550 AO ...... ................... 607 .................2,840 ....09/13/2022 ... ....04/14/2025 ...
874054-AG-4 ..... TAKE TWO INTERACTIVE SOF ................................ ... ... .......  .......... .. 2.B FE .. ...................29,999 ...97.0040 .................. 29,101 ..................30,000 ..................29,101 .............. 828 .................0 .................0 .................0 ......3.700 ...... 3.700 AO ...... ................... 237 ................ 1,110 ....04/07/2022 ... ....04/14/2027 ...
88240T-AA-9 ..... TEXAS ELECTRIC MKT STABL ................................ ... ... .......  .......... .. 1.A FE .. ................. 164,634 ...96.6830 .................159,176 .................164,637 .................159,176 ............3,049 .................0 .................0 .................0 ......4.265 ...... 4.265 FA ...... .................2,926 .................7,832 ....06/08/2022 ... ....08/01/2036 ...
883556-CS-9 ..... THERMO FISHER SCIENTIFIC ................................ ... ... .......  .......... .. 1.G FE .. ................. 160,000 ...96.8090 .................154,895 ................ 160,000 .................154,895 ........... 4,660 .................0 .................0 .................0 ......1.215 ...... 1.215 AO ...... ................... 394 .................1,944 ....10/19/2021 ... ....10/18/2024 ...
89114T-ZT-2 ..... TORONTO DOMINION BANK .................................... ... ... .......  .......... .. 1.E FE .. ................. 129,741 ...94.4770 .................122,820 ................ 130,000 .................122,820 ............3,375 ............... 50 .................0 .................0 ......2.800 ...... 2.800 MS ...... .................1,122 .................3,640 ....03/07/2022 ... ....03/10/2027 ...
89115A-2J-0 ..... TORONTO DOMINION BANK .................................... ... ... .......  .......... .. 1.E FE .. ................. 140,000 ...99.1670 .................138,834 ................ 140,000 .................138,834 .............. 413 .................0 .................0 .................0 ......4.285 ...... 4.285 MS ...... ................ 1,800 .................5,966 ....09/08/2022 ... ....09/13/2024 ...
89236T-LD-5 ..... TOYOTA MOTOR CREDIT CORP ................................. ... ... .......  .......... .. 1.E FE .. .................. 89,919 . 102.4000 .................. 92,160 ..................90,000 ..................92,160 ............2,239 .................3 .................0 .................0 ......5.400 ...... 5.400 MN ...... ................... 554 ......................0 ....11/15/2023 ... ....11/20/2026 ...
893045-AE-4 ..... TRANS ALLEGHENY INTERSTA ................................ ... ... .......  .......... .. 2.A FE .. .................. 64,688 ...97.9350 ..................58,761 ..................60,000 ..................58,761 ........... 1,693 .............(893) .................0 .................0 ......3.850 ...... 3.850 JD ....... ................... 193 .................2,310 ....01/28/2020 ... ....06/01/2025 ...
893574-AK-9 ..... TRANSCONT GAS PIPE LINE .................................. ... ... .......  .......... .. 2.A FE .. .................. 42,191 ...96.9550 .................. 38,782 ..................40,000 ..................38,782 ........... 1,540 .............(343) .................0 .................0 ......4.000 ...... 4.000 MS ...... ................... 471 ................ 1,600 ....02/18/2022 ... ....03/15/2028 ...
89788M-AG-7 ..... TRUIST FINANCIAL CORP .................................... ... ... .......  .......... .. 1.G FE .. ................. 185,679 ...96.3590 .................183,083 ................ 190,000 .................183,083 ........... 1,937 .............. 320 .................0 .................0 ......4.123 ......1.000 JD ....... ................... 544 .................6,185 ....06/01/2022 ... ....06/06/2028 ...
89788M-AH-5 ..... TRUIST FINANCIAL CORP .................................... ... ... .......  .......... .. 1.G FE .. .................. 80,003 ...97.9430 .................. 78,355 ..................80,000 ..................78,355 .............(314) ............... (1) .................0 .................0 ......4.260 ......1.000 JJ ....... .................1,448 .................3,408 ....07/25/2022 ... ....07/28/2026 ...
902613-AH-1 ..... UBS GROUP AG ................................................ ... ... .......  .......... .. 1.G FE .. ................. 200,000 ...90.3940 .................180,787 ................ 200,000 ................ 180,787 ........... 8,496 .................0 .................0 .................0 ......1.494 ......1.000 FA ...... ................ 1,170 .................2,988 ....08/03/2021 ... ....08/10/2027 ...
902613-AX-6 ..... UBS GROUP AG ................................................ ... ... .......  .......... .. 1.G FE .. ................. 255,595 ...97.9820 .................244,955 .................250,000 .................244,955 .......... (8,927) .......... (1,713) .................0 .................0 ......3.750 ...... 3.750 MS ...... .................2,474 .................4,688 ....01/07/2020 ... ....03/26/2025 ...
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90265E-AL-4 ..... UDR INC ...................................................... ... ... .......  .......... .. 2.A FE .. ................. 187,387 ...94.9310 .................180,370 ................ 190,000 ................ 180,370 ............5,420 .............. 179 .................0 .................0 ......2.950 ...... 2.950 MS ...... ................ 1,868 .................4,278 ....02/21/2020 ... ....09/01/2026 ...
906548-CM-2 ..... UNION ELECTRIC CO .......................................... ... ... .......  .......... .. 1.F FE .. ................. 164,473 ...95.3930 .................171,708 ................ 180,000 ................ 171,708 .......... 13,977 .............. 742 .................0 .................0 ......2.950 ...... 2.950 JD ....... ................... 236 .................2,655 ....10/02/2023 ... ....06/15/2027 ...
91159H-JC-5 ..... US BANCORP ................................................... ... ... .......  .......... .. 1.G FE .. .................. 89,070 ...91.9600 .................. 91,960 ................ 100,000 ..................91,960 ........... 2,006 .............. 884 .................0 .................0 ......2.215 ......1.000 JJ ....... ................... 948 ......................0 ....08/03/2023 ... ....01/27/2028 ...
91159H-JH-4 ..... US BANCORP ................................................... ... ... .......  .......... .. 1.G FE .. ................. 125,000 . 100.6500 .................125,813 .................125,000 .................125,813 .......... (3,926) .................0 .................0 .................0 ......5.727 ......1.000 AO ...... .................1,392 .................7,159 ....10/18/2022 ... ....10/21/2026 ...
91159H-JP-6 ..... US BANCORP ................................................... ... ... .......  .......... .. 1.F FE .. ................. 120,000 . 104.4310 .................125,318 ................ 120,000 .................125,318 ........... 5,318 .................0 .................0 .................0 ......6.787 ......1.000 AO ...... .................1,471 ......................0 ....10/19/2023 ... ....10/26/2027 ...
92277G-AN-7 ..... VENTAS REALTY LP ........................................... ... ... .......  .......... .. 2.A FE .. ................. 112,427 ...97.1750 .................. 97,175 ................ 100,000 ..................97,175 ............5,224 .......... (1,343) .................0 .................0 ......4.400 ...... 4.400 JJ ....... .................2,029 .................4,400 ....01/29/2020 ... ....01/15/2029 ...
92343V-ER-1 ..... VERIZON COMMUNICATIONS ................................... ... ... .......  .......... .. 2.A FE .. ................. 109,650 ...99.0320 .................. 99,032 ................ 100,000 .................. 99,032 ........... 4,861 .......... (1,279) .................0 .................0 ......4.329 ...... 4.329 MS ...... .................1,203 .................3,030 ....05/14/2020 ... ....09/21/2028 ...
92343V-GH-1 ..... VERIZON COMMUNICATIONS ................................... ... ... .......  .......... .. 2.A FE .. .................. 78,346 ...90.5420 ..................81,488 ..................90,000 ..................81,488 ........... 1,256 ........... 1,980 .................0 .................0 ......2.100 ...... 2.100 MS ...... ................... 520 .................1,890 ....11/23/2022 ... ....03/22/2028 ...
927804-GH-1 ..... VIRGINIA ELEC + POWER CO ................................ ... ... .......  .......... .. 1.F FE .. ...................49,844 ...97.6910 .................. 48,846 ..................50,000 ..................48,846 ........... 1,077 ............... 30 .................0 .................0 ......3.750 ...... 3.750 MN ...... ................... 240 .................1,875 ....05/16/2022 ... ....05/15/2027 ...
928668-BS-0 ..... VOLKSWAGEN GROUP AMERICA ................................ ... ... .......  .......... .. 2.A FE .. ................. 199,858 ...98.0500 .................196,101 ................ 200,000 ................ 196,101 ........... 4,085 ............... 27 .................0 .................0 ......4.350 ...... 4.350 JD ....... ................... 556 ................ 8,700 ....05/31/2022 ... ....06/08/2027 ...
929160-AT-6 ..... VULCAN MATERIALS CO ....................................... ... ... .......  .......... .. 2.B FE .. .................. 47,438 ...96.9600 .................. 48,480 ..................50,000 ..................48,480 .............. 965 ............... 77 .................0 .................0 ......3.900 ...... 3.900 AO ...... ................... 488 ......................0 ....11/20/2023 ... ....04/01/2027 ...
92939U-AG-1 ..... WEC ENERGY GROUP INC ...................................... ... ... .......  .......... .. 2.A FE .. .................. 34,916 ...88.8310 .................. 31,091 ..................35,000 ..................31,091 ............1,394 ............... 11 .................0 .................0 ......2.200 ...... 2.200 JD ....... .....................34 ................... 770 ....12/06/2021 ... ....12/15/2028 ...
92939U-AJ-5 ...... WEC ENERGY GROUP INC ...................................... ... ... .......  .......... .. 2.A FE .. ...................99,794 . 101.5210 .................101,521 ................ 100,000 .................101,521 .............. 262 ............... 37 .................0 .................0 ......5.150 ...... 5.150 AO ...... .................1,288 .................5,207 ....09/22/2022 ... ....10/01/2027 ...
92939U-AK-2 ..... WEC ENERGY GROUP INC ...................................... ... ... .......  .......... .. 2.A FE .. ...................49,942 ...99.6390 .................. 49,819 ..................50,000 ..................49,819 .............(140) ............... 18 .................0 .................0 ......4.750 ...... 4.750 JJ ....... .................1,135 .................1,174 ....01/09/2023 ... ....01/09/2026 ...
92939U-AM-8 ..... WEC ENERGY GROUP INC ...................................... ... ... .......  .......... .. 2.A FE .. ....................9,998 . 101.8050 ..................10,181 ..................10,000 ..................10,181 .............. 182 .................0 .................0 .................0 ......5.600 ...... 5.600 MS ...... ................... 170 ......................0 ....09/05/2023 ... ....09/12/2026 ...
95000U-2V-4 ..... WELLS FARGO + COMPANY .................................... ... ... .......  .......... .. 2.A FE .. ................. 153,826 ...95.4580 .................152,733 ................ 160,000 .................152,733 ............3,365 ........... 1,012 .................0 .................0 ......3.526 ......1.000 MS ...... .................1,520 .................5,642 ....08/17/2022 ... ....03/24/2028 ...
95000U-2X-0 ..... WELLS FARGO + COMPANY .................................... ... ... .......  .......... .. 2.A FE .. ................. 157,936 ...98.0230 .................156,837 ................ 160,000 .................156,837 ........... 1,338 .............. 537 .................0 .................0 ......3.908 ......1.000 AO ...... .................1,146 .................6,253 ....08/17/2022 ... ....04/25/2026 ...
95000U-3A-9 ..... WELLS FARGO + COMPANY .................................... ... ... .......  .......... .. 2.A FE .. ................. 179,587 ...99.3050 .................178,749 ................ 180,000 .................178,749 ............3,448 .............. (83) .................0 .................0 ......4.808 ......1.000 JJ ....... .................3,750 .................5,770 ....08/17/2022 ... ....07/25/2028 ...
95000U-3C-5 ..... WELLS FARGO + COMPANY .................................... ... ... .......  .......... .. 2.A FE .. ................. 160,026 ...98.9540 .................158,327 ................ 160,000 .................158,327 ........... 1,446 ............... (6) .................0 .................0 ......4.540 ......1.000 FA ...... .................2,744 .................7,264 ....08/17/2022 ... ....08/15/2026 ...
95709T-AL-4 ..... EVERGY KANSAS CENTRAL .................................... ... ... .......  .......... .. 1.F FE .. ................. 145,620 ...96.7630 .................145,145 ................ 150,000 .................145,145 ........... 1,789 ............1,294 .................0 .................0 ......3.250 ...... 3.250 JD ....... ................... 406 .................4,875 ....08/22/2022 ... ....12/01/2025 ...
96145D-AF-2 ..... WRKCO INC .................................................... ... ... .......  .......... .. 2.B FE .. ................. 156,333 ...98.0140 .................156,823 ................ 160,000 .................156,823 .............. 539 ............1,433 .................0 .................0 ......3.750 ...... 3.750 MS ...... ................ 1,767 ................ 6,000 ....09/13/2022 ... ....03/15/2025 ...
962166-CC-6 ..... WEYERHAEUSER CO ............................................ ... ... .......  .......... .. 2.B FE .. .................. 99,672 ...99.5570 .................. 99,557 ................ 100,000 .................. 99,557 .............(180) ............... 65 .................0 .................0 ......4.750 ...... 4.750 MN ...... ................... 607 .................2,349 ....05/15/2023 ... ....05/15/2026 ...
969457-CH-1 ..... WILLIAMS COMPANIES INC ................................... ... ... .......  .......... .. 2.B FE .. .................. 80,008 . 101.0470 ..................80,838 ..................80,000 ..................80,838 .............. 826 .................4 .................0 .................0 ......5.400 ...... 5.400 MS ...... .................1,428 .................2,160 ....02/27/2023 ... ....03/02/2026 ...
96950F-AQ-7 ..... WILLIAMS COMPANIES INC ................................... ... ... .......  .......... .. 2.B FE .. .................. 78,854 ...98.4090 ..................78,727 ..................80,000 ..................78,727 .............. 288 .............. 482 .................0 .................0 ......3.900 ...... 3.900 JJ ....... .................1,439 .................3,120 ....09/09/2022 ... ....01/15/2025 ...
976843-BP-6 ..... WISCONSIN PUBLIC SERVICE ................................. ... ... .......  .......... .. 1.F FE .. ...................29,993 . 100.7750 .................. 30,233 ..................30,000 .................. 30,233 .............(127) .................2 .................0 .................0 ......5.350 ...... 5.350 MN ...... ................... 227 .................1,605 ....11/07/2022 ... ....11/10/2025 ...
98388M-AB-3 ..... XCEL ENERGY INC ............................................ ... ... .......  .......... .. 2.A FE .. ...................24,944 ...91.2540 .................. 22,814 ..................25,000 ..................22,814 .............. 873 ............... 10 .................0 .................0 ......1.750 ...... 1.750 MS ...... ................... 129 ................... 678 ....10/29/2021 ... ....03/15/2027 ...
00217G-AB-9 ..... APTIV PLC / APTIV CORP ................................... ... ... .......  .......... .. 2.B FE .. .................. 45,816 ...88.5230 .................. 40,720 ..................46,000 ..................40,720 ........... 2,916 ............... 16 .................0 .................0 ......3.250 ...... 3.250 MS ...... ................... 498 .................1,495 ....02/09/2022 ... ....03/01/2032 ...
002824-BQ-2 ..... ABBOTT LABORATORIES ....................................... ... ... .......  .......... .. 1.D FE .. .................. 31,541 ...84.7380 ..................27,116 ..................32,000 ..................27,116 ........... 1,558 ............... 44 .................0 .................0 ......1.400 ...... 1.400 JD ....... ................... 225 ................... 224 ....06/22/2020 ... ....06/30/2030 ...
00287Y-AY-5 ..... ABBVIE INC .................................................. ... ... .......  .......... .. 1.G FE .. .................. 44,874 ...96.8940 .................. 41,664 ..................43,000 ..................41,664 ........... 1,330 .............(299) .................0 .................0 ......3.200 ...... 3.200 MN ...... ................... 180 .................1,376 ....01/21/2020 ... ....05/14/2026 ...
00287Y-BV-0 ..... ABBVIE INC .................................................. ... ... .......  .......... .. 1.G FE .. .................. 89,040 ...95.9380 .................. 83,466 ..................87,000 ..................83,466 ........... 2,796 .............(336) .................0 .................0 ......2.950 ...... 2.950 MN ...... ................... 285 .................2,567 ....01/21/2020 ... ....11/21/2026 ...
00287Y-CX-5 ..... ABBVIE INC .................................................. ... ... .......  .......... .. 2.C FE .. .................. 67,639 ...98.6680 ..................62,161 ..................63,000 ..................62,161 ........... 1,790 .......... (1,081) .................0 .................0 ......3.800 ...... 3.800 MS ...... ................... 705 .................2,394 ....05/12/2020 ... ....03/15/2025 ...
007903-BF-3 ..... ADVANCED MICRO DEVICES ................................... ... ... .......  .......... .. 1.G FE .. ................. 152,000 ...96.8960 .................147,282 .................152,000 .................147,282 ........... 5,617 .................0 .................0 .................0 ......3.924 ...... 3.924 JD ....... ................... 497 .................5,964 ....06/07/2022 ... ....06/01/2032 ...
01400E-AE-3 ..... ALCON FINANCE CORP ........................................ ... ... .......  .......... .. 2.B FE .. ................. 198,916 . 103.3570 .................206,715 ................ 200,000 .................206,715 ........... 4,613 ............... 84 .................0 .................0 ......5.375 ...... 5.375 JD ....... ................... 747 ............... 10,750 ....11/29/2022 ... ....12/06/2032 ...
01959E-AC-2 ..... ALLIED WORLD ASSURANCE ................................... ... ... .......  .......... .. 2.B FE .. ................. 129,544 ...97.3850 .................117,836 ................ 121,000 ................ 117,836 ........... 5,064 .......... (2,124) .................0 .................0 ......4.350 ...... 4.350 AO ...... ................... 906 .................5,044 ....01/06/2022 ... ....10/29/2025 ...
02005N-BH-2 ..... ALLY FINANCIAL INC ........................................ ... ... .......  .......... .. 2.C FE .. ................. 136,959 ...99.1340 .................123,917 .................125,000 .................123,917 ........... 5,774 .......... (3,576) .................0 .................0 ......3.875 ...... 3.875 MN ...... ................... 538 .................4,844 ....01/06/2021 ... ....05/21/2024 ...
031162-CZ-1 ..... AMGEN INC .................................................... ... ... .......  .......... .. 2.A FE .. .................. 29,119 ...82.1470 .................. 24,644 ..................30,000 .................. 24,644 ........... 1,078 ............... 81 .................0 .................0 ......2.000 ...... 2.000 JJ ....... ................... 277 ................... 600 ....12/20/2021 ... ....01/15/2032 ...
031162-DP-2 ..... AMGEN INC .................................................... ... ... .......  .......... .. 2.A FE .. ...................35,937 . 102.3060 .................. 36,830 ..................36,000 ..................36,830 .............. 884 .................9 .................0 .................0 ......5.150 ...... 5.150 MS ...... ................... 613 ................... 927 ....02/15/2023 ... ....03/02/2028 ...
032095-AJ-0 ..... AMPHENOL CORP ............................................... ... ... .......  .......... .. 1.G FE .. .................. 36,117 ...91.1920 .................. 32,829 ..................36,000 .................. 32,829 ............2,024 .............. (11) .................0 .................0 ......2.800 ...... 2.800 FA ...... ................... 381 ................ 1,008 ....01/21/2020 ... ....02/15/2030 ...
035240-AQ-3 ..... ANHEUSER BUSCH INBEV WOR ................................. ... ... .......  .......... .. 1.G FE .. .................. 86,838 . 101.6430 .................. 75,216 ..................74,000 ..................75,216 ........... 3,388 .......... (1,385) .................0 .................0 ......4.750 ...... 4.750 JJ ....... .................1,543 .................3,515 ....01/21/2020 ... ....01/23/2029 ...
036752-AN-3 ..... ELEVANCE HEALTH INC ....................................... ... ... .......  .......... .. 2.B FE .. .................. 58,779 ...86.7890 .................. 51,206 ..................59,000 ..................51,206 ........... 2,121 ............... 21 .................0 .................0 ......2.250 ...... 2.250 MN ...... ................... 170 .................1,328 ....04/30/2020 ... ....05/15/2030 ...
03938L-BE-3 ..... ARCELORMITTAL SA ........................................... ... ... .......  .......... .. 2.C FE .. ................. 100,907 . 105.0760 .................106,126 ................ 101,000 ................ 106,126 ........... 4,612 ............... 16 .................0 .................0 ......6.550 ...... 6.550 MN ...... ................... 588 ................ 6,616 ....11/21/2022 ... ....11/29/2027 ...
042735-BG-4 ..... ARROW ELECTRONICS INC .................................... ... ... .......  .......... .. 2.C FE .. ................. 171,951 ...98.1910 .................162,998 ................ 166,000 .................162,998 ........... 4,737 .......... (1,320) .................0 .................0 ......3.250 ...... 3.250 MS ...... .................1,693 .................5,395 ....01/21/2020 ... ....09/08/2024 ...
046353-AT-5 ..... ASTRAZENECA PLC ............................................ ... ... .......  .......... .. 1.G FE .. ................. 152,748 ...98.8120 .................134,385 ................ 136,000 .................134,385 ........... 5,386 .......... (1,813) .................0 .................0 ......4.000 ...... 4.000 JJ ....... .................2,478 .................5,440 ....01/21/2020 ... ....01/17/2029 ...
05369A-AH-4 ..... AVIATION CAPITAL GROUP ................................... ... ... .......  .......... .. 2.C FE .. ................. 110,086 ...99.4380 .................110,376 ................ 111,000 ................ 110,376 ........... 1,466 .............. 202 .................0 .................0 ......5.500 ...... 5.500 JD ....... ................... 271 .................5,700 ....07/07/2020 ... ....12/15/2024 ...
05369A-AK-7 ..... AVIATION CAPITAL GROUP ................................... ... ... .......  .......... .. 2.C FE .. .................. 46,551 ...92.7150 .................. 43,576 ..................47,000 ..................43,576 ........... 2,506 ............... 89 .................0 .................0 ......1.950 ...... 1.950 JJ ....... ................... 384 ................... 917 ....01/12/2021 ... ....01/30/2026 ...
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05401A-AK-7 ..... AVOLON HOLDINGS FNDG LTD ................................. ... ... .......  .......... .. 2.C FE .. ................. 115,911 ...99.3840 .................115,285 ................ 116,000 .................115,285 ........... 4,874 ............... 17 .................0 .................0 ......5.500 ...... 5.500 JJ ....... .................2,942 .................6,380 ....09/24/2020 ... ....01/15/2026 ...
054989-AB-4 ..... BAT CAPITAL CORP ........................................... ... ... .......  .......... .. 2.B FE .. .................. 93,726 . 104.9560 .................100,758 ..................96,000 ................ 100,758 ........... 6,990 ............... 42 .................0 .................0 ......6.421 ...... 6.421 FA ...... .................2,551 ......................0 ....09/25/2023 ... ....08/02/2033 ...
056752-AM-0 ..... BAIDU INC .................................................... ... ... .......  .......... .. 1.G FE .. ................. 216,782 ...99.5790 .................199,158 ................ 200,000 .................199,158 ........... 6,467 .......... (4,037) .................0 .................0 ......4.375 ...... 4.375 MN ...... .................1,142 .................8,750 ....01/31/2020 ... ....05/14/2024 ...
06051G-GZ-6 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ................. 220,462 ...97.6770 .................215,867 .................221,000 .................215,867 ........... 6,065 .............. 323 .................0 .................0 ......3.366 ......1.000 JJ ....... .................3,265 ................ 7,061 ....01/21/2020 ... ....01/23/2026 ...
06051G-HZ-5 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.E FE .. ................. 297,591 ...85.9900 .................263,990 ................ 307,000 .................263,990 .......... 12,727 ........... 1,021 .................0 .................0 ......2.496 ......1.000 FA ...... .................2,937 .................7,663 ....07/08/2020 ... ....02/13/2031 ...
06051G-LH-0 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.E FE .. .................. 38,507 . 100.5280 .................. 39,206 ..................39,000 ..................39,206 .............. 678 ............... 22 .................0 .................0 ......5.288 ......1.000 AO ...... ................... 378 .................1,031 ....05/09/2023 ... ....04/25/2034 ...
06738E-CC-7 ..... BARCLAYS PLC ................................................ ... ... .......  .......... .. 2.A FE .. ................. 203,000 . 103.3110 .................209,720 .................203,000 .................209,720 .............(920) .................0 .................0 .................0 ......7.325 ......1.000 MN ...... .................2,437 ............... 14,870 ....10/27/2022 ... ....11/02/2026 ...
096630-AH-1 ..... BOARDWALK PIPELINES LP ................................... ... ... .......  .......... .. 2.C FE .. ...................39,954 ...89.5940 .................. 35,838 ..................40,000 ..................35,838 ............2,274 .................4 .................0 .................0 ......3.400 ...... 3.400 FA ...... ................... 514 .................1,360 ....08/04/2020 ... ....02/15/2031 ...
097023-CY-9 ..... BOEING CO .................................................... ... ... .......  .......... .. 2.C FE .. ................. 181,000 . 101.9340 .................184,500 ................ 181,000 .................184,500 ........... 7,426 .................0 .................0 .................0 ......5.150 ...... 5.150 MN ...... .................1,554 .................9,322 ....04/30/2020 ... ....05/01/2030 ...
110122-DZ-8 ..... BRISTOL MYERS SQUIBB CO .................................. ... ... .......  .......... .. 1.F FE .. .................. 48,886 . 109.1600 .................. 53,489 ..................49,000 .................. 53,489 ........... 4,601 .................1 .................0 .................0 ......5.900 ...... 5.900 MN ...... ................... 385 ......................0 ....10/30/2023 ... ....11/15/2033 ...
11135E-AA-2 ..... BROADSTONE NET LEASE LLC ................................ ... ... .......  .......... .. 2.B FE .. ................. 102,810 ...77.6940 .................. 80,025 ................ 103,000 ..................80,025 ............2,562 ............... 17 .................0 .................0 ......2.600 ...... 2.600 MS ...... ................... 789 .................2,678 ....09/10/2021 ... ....09/15/2031 ...
11135F-BE-0 ..... BROADCOM INC ................................................ ... ... .......  .......... .. 2.C FE .. .................. 27,928 ...89.8110 .................. 25,147 ..................28,000 ..................25,147 ........... 1,461 ............... 10 .................0 .................0 ......1.950 ...... 1.950 FA ...... ................... 206 ................... 546 ....01/04/2021 ... ....02/15/2028 ...
120568-BC-3 ..... BUNGE LTD FINANCE CORP ................................... ... ... .......  .......... .. 2.B FE .. .................. 85,854 ...87.2100 .................. 74,128 ..................85,000 ..................74,128 ............4,221 .............. (82) .................0 .................0 ......2.750 ...... 2.750 MN ...... ................... 305 .................2,338 ....10/08/2021 ... ....05/14/2031 ...
12592B-AQ-7 ..... CNH INDUSTRIAL CAP LLC ................................... ... ... .......  .......... .. 2.A FE .. .................. 64,257 ...98.7380 ..................64,180 ..................65,000 ..................64,180 .............(175) ............... 98 .................0 .................0 ......4.550 ...... 4.550 AO ...... ................... 665 .................1,479 ....04/04/2023 ... ....04/10/2028 ...
12661P-AB-5 ..... CSL FINANCE PLC ............................................ ... ... .......  .......... .. 1.G FE .. .................. 88,812 ...97.2990 .................. 86,596 ..................89,000 ..................86,596 ........... 2,500 ............... 24 .................0 .................0 ......4.050 ...... 4.050 AO ...... ................... 641 .................3,605 ....04/20/2022 ... ....04/27/2029 ...
126650-CW-8 ..... CVS HEALTH CORP ............................................ ... ... .......  .......... .. 2.B FE .. .................. 28,101 ...98.9760 .................. 25,734 ..................26,000 .................. 25,734 .............. 496 .............(414) .................0 .................0 ......4.100 ...... 4.100 MS ...... ................... 284 ................ 1,066 ....01/21/2020 ... ....03/25/2025 ...
126650-DX-5 ..... CVS HEALTH CORP ............................................ ... ... .......  .......... .. 2.B FE .. .................. 28,896 . 102.6940 .................. 29,781 ..................29,000 ..................29,781 .............. 878 .................7 .................0 .................0 ......5.250 ...... 5.250 JJ ....... ................... 884 ......................0 ....05/30/2023 ... ....01/30/2031 ...
141781-BN-3 ..... CARGILL INC ................................................. ... ... .......  .......... .. 1.F FE .. .................. 93,679 ...92.4210 ..................86,876 ..................94,000 ..................86,876 ........... 3,506 ............... 64 .................0 .................0 ......0.750 ...... 0.750 FA ...... ................... 292 ................... 705 ....01/28/2021 ... ....02/02/2026 ...
141781-BZ-6 ..... CARGILL INC ................................................. ... ... .......  .......... .. 1.F FE .. ...................48,939 . 102.8450 .................. 50,394 ..................49,000 .................. 50,394 ........... 1,176 .................5 .................0 .................0 ......5.125 ...... 5.125 AO ...... ................... 558 .................2,511 ....10/05/2022 ... ....10/11/2032 ...
142339-AH-3 ..... CARLISLE COS INC ........................................... ... ... .......  .......... .. 2.B FE .. .................. 71,064 ...95.8090 .................. 64,192 ..................67,000 ..................64,192 ........... 2,191 .............(509) .................0 .................0 ......3.750 ...... 3.750 JD ....... ................... 209 .................2,513 ....01/21/2020 ... ....12/01/2027 ...
14448C-AY-0 ..... CARRIER GLOBAL CORP ....................................... ... ... .......  .......... .. 2.B FE .. .................. 40,936 . 108.4160 .................. 44,451 ..................41,000 .................. 44,451 ............3,515 .................0 .................0 .................0 ......5.900 ...... 5.900 MS ...... ................... 208 ......................0 ....11/15/2023 ... ....03/15/2034 ...
15089Q-AY-0 ..... CELANESE US HOLDINGS LLC ................................. ... ... .......  .......... .. 2.C FE .. ...................55,996 . 108.8690 ..................60,967 ..................56,000 ..................60,967 ........... 4,971 .................0 .................0 .................0 ......6.700 ......6.700 MN ...... ................... 479 ................... 844 ....08/10/2023 ... ....11/15/2033 ...
15135B-AV-3 ..... CENTENE CORP ................................................ ... ... .......  .......... .. 2.C FE .. ................. 144,271 ...89.6810 .................148,870 ................ 166,000 ................ 148,870 ............5,985 ............2,554 .................0 .................0 ......3.375 ...... 3.375 FA ...... .................2,117 .................5,603 ....12/16/2022 ... ....02/15/2030 ...
161175-AY-0 ..... CHARTER COMM OPT LLC/CAP ................................. ... ... .......  .......... .. 2.C FE .. ................. 180,888 ...99.0670 .................154,544 ................ 156,000 .................154,544 ........... 6,962 .......... (5,438) .................0 .................0 ......4.908 ...... 4.908 JJ ....... .................3,360 .................7,656 ....12/17/2020 ... ....07/23/2025 ...
166756-AS-5 ..... CHEVRON USA INC ............................................ ... ... .......  .......... .. 1.D FE .. .................. 49,896 ...95.0960 .................. 41,842 ..................44,000 ..................41,842 ............2,039 .............(651) .................0 .................0 ......3.250 ...... 3.250 AO ...... ................... 302 .................1,430 ....01/04/2021 ... ....10/15/2029 ...
172967-MF-5 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. ................. 119,124 ...99.2390 .................113,133 ................ 114,000 .................113,133 ............4,342 .............(939) .................0 .................0 ......3.352 ......1.000 AO ...... ................... 711 .................3,626 ....01/21/2020 ... ....04/24/2025 ...
17327C-AR-4 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 2.B FE .. .................. 77,000 . 103.6630 .................. 79,820 ..................77,000 ..................79,820 ........... 2,820 .................0 .................0 .................0 ......6.174 ......1.000 MN ...... ................... 475 .................1,564 ....05/22/2023 ... ....05/25/2034 ...
20030N-EE-7 ..... COMCAST CORP ................................................ ... ... .......  .......... .. 1.G FE .. .................. 96,701 . 101.4310 .................. 98,388 ..................97,000 ..................98,388 ........... 1,672 ............... 15 .................0 .................0 ......4.800 ...... 4.800 MN ...... ................... 595 .................2,406 ....05/01/2023 ... ....05/15/2033 ...
21036P-AQ-1 ..... CONSTELLATION BRANDS INC ................................. ... ... .......  .......... .. 2.B FE .. ...................37,492 ...97.4610 .................. 34,111 ..................35,000 ..................34,111 ........... 1,145 .............(362) .................0 .................0 ......3.700 ...... 3.700 JD ....... .................... 90 .................1,295 ....01/21/2020 ... ....12/06/2026 ...
21871X-AB-5 ..... COREBRIDGE FINANCIAL INC ................................ ... ... .......  .......... .. 2.A FE .. ................. 118,895 ...97.5010 .................116,026 ................ 119,000 ................ 116,026 .......... (2,902) ............... 33 .................0 .................0 ......3.500 ...... 3.500 AO ...... ................ 1,007 .................2,083 ....03/31/2022 ... ....04/04/2025 ...
22003B-AL-0 ..... CORPORATE OFFICE PROP LP ................................. ... ... .......  .......... .. 2.C FE .. ...................29,825 ...93.2670 .................. 27,980 ..................30,000 ..................27,980 ........... 1,621 ............... 32 .................0 .................0 ......2.250 ...... 2.250 MS ...... ................... 199 ................... 675 ....09/10/2020 ... ....03/15/2026 ...
225401-AM-0 ..... UBS GROUP AG ................................................ ... ... .......  .......... .. 1.G FE .. ................. 268,410 ...97.8340 .................255,348 ................ 261,000 .................255,348 .......... 26,413 .......... (1,907) .................0 .................0 ......2.593 ......1.000 MS ...... .................2,068 ................ 6,768 ....10/28/2021 ... ....09/11/2025 ...
24703T-AD-8 ..... DELL INT LLC / EMC CORP .................................. ... ... .......  .......... .. 2.B FE .. .................. 60,975 . 102.3640 .................. 55,276 ..................54,000 ..................55,276 ............4,845 .......... (1,054) .................0 .................0 ......6.020 ...... 6.020 JD ....... ................... 144 .................2,478 ....01/21/2020 ... ....06/15/2026 ...
251526-CB-3 ..... DEUTSCHE BANK NY ........................................... ... ... .......  .......... .. 2.A FE .. ................. 142,986 ...98.3710 .................147,556 ................ 150,000 .................147,556 ........... 1,894 ............2,255 .................0 .................0 ......3.961 ......1.000 MN ...... ................... 578 .................5,942 ....12/12/2022 ... ....11/26/2025 ...
25278X-AR-0 ..... DIAMONDBACK ENERGY INC ................................... ... ... .......  .......... .. 2.B FE .. ................. 147,495 ...89.0010 .................131,722 ................ 148,000 .................131,722 ........... 8,725 ............... 46 .................0 .................0 ......3.125 ...... 3.125 MS ...... .................1,246 .................4,625 ....03/18/2021 ... ....03/24/2031 ...
25746U-DB-2 ..... DOMINION ENERGY INC ....................................... ... ... .......  .......... .. 2.B FE .. ................. 141,457 ...98.3400 .................132,760 .................135,000 .................132,760 ........... 4,705 .......... (2,085) .................0 .................0 ......3.071 ......1.000 FA ...... .................1,566 .................4,146 ....01/21/2020 ... ....08/15/2024 ...
26441C-BW-4 ..... DUKE ENERGY CORP ........................................... ... ... .......  .......... .. 2.B FE .. ...................32,972 . 101.1430 .................. 33,377 ..................33,000 ..................33,377 .............. 503 .................5 .................0 .................0 ......5.000 ...... 5.000 JD ....... ................... 105 .................1,650 ....12/05/2022 ... ....12/08/2027 ...
26884T-AR-3 ..... ERAC USA FINANCE LLC ...................................... ... ... .......  .......... .. 2.A FE .. .................. 69,886 ...95.7910 ..................64,180 ..................67,000 ..................64,180 ............2,369 .............(420) .................0 .................0 ......3.300 ...... 3.300 JD ....... ................... 184 .................2,211 ....01/21/2020 ... ....12/01/2026 ...
286181-AH-5 ..... ELEMENT FLEET MANAGEMENT ................................ ... ... .......  .......... .. 2.A FE .. ................. 117,000 . 101.8940 .................119,216 ................ 117,000 .................119,216 ........... 2,216 .................0 .................0 .................0 ......6.271 ...... 6.271 JD ....... ................... 102 .................3,669 ....06/21/2023 ... ....06/26/2026 ...
29273V-AP-5 ..... ENERGY TRANSFER LP ........................................ ... ... .......  .......... .. 2.C FE .. ................. 104,973 . 102.0090 .................107,109 ................ 105,000 ................ 107,109 ........... 3,138 .................5 .................0 .................0 ......5.550 ...... 5.550 FA ...... .................2,202 .................3,901 ....12/05/2022 ... ....02/15/2028 ...
29273V-AU-4 ..... ENERGY TRANSFER LP ........................................ ... ... .......  .......... .. 2.C FE .. .................. 68,921 . 108.5380 .................. 74,891 ..................69,000 ..................74,891 ............5,969 .................1 .................0 .................0 ......6.550 ...... 6.550 JD ....... ................... 377 ................... 603 ....10/10/2023 ... ....12/01/2033 ...
294429-AQ-8 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. .................. 48,694 ...97.3610 .................. 46,733 ..................48,000 ..................46,733 ........... 1,020 .............(146) .................0 .................0 ......2.600 ...... 2.600 JD ....... ................... 104 .................1,248 ....01/21/2020 ... ....12/01/2024 ...
294429-AV-7 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. ...................75,929 . 101.0040 ..................76,763 ..................76,000 ..................76,763 ........... 1,610 ............... 12 .................0 .................0 ......5.100 ...... 5.100 JD ....... ................... 172 .................4,877 ....09/07/2022 ... ....12/15/2027 ...
29444U-BL-9 ..... EQUINIX INC ................................................. ... ... .......  .......... .. 2.B FE .. .................. 79,927 ...87.8250 ..................70,260 ..................80,000 ..................70,260 ........... 4,001 ............... 10 .................0 .................0 ......1.550 ...... 1.550 MS ...... ................... 365 .................1,240 ....09/23/2020 ... ....03/15/2028 ...
29452E-AC-5 ..... EQUITABLE HOLDINGS INC ................................... ... ... .......  .......... .. 2.A FE .. ................. 114,000 . 103.1540 .................117,596 ................ 114,000 .................117,596 ............3,596 .................0 .................0 .................0 ......5.594 ...... 5.594 JJ ....... .................3,011 .................2,955 ....01/04/2023 ... ....01/11/2033 ...
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30034W-AA-4 ..... EVERGY INC .................................................. ... ... .......  .......... .. 2.B FE .. ................. 135,831 ...97.7240 .................125,087 ................ 128,000 .................125,087 ........... 5,607 .......... (2,110) .................0 .................0 ......2.450 ...... 2.450 MS ...... ................... 923 .................3,136 ....12/22/2020 ... ....09/15/2024 ...
30225V-AR-8 ..... EXTRA SPACE STORAGE LP ................................... ... ... .......  .......... .. 2.B FE .. .................. 99,712 . 104.5130 .................104,513 ................ 100,000 .................104,513 ........... 4,798 .................3 .................0 .................0 ......5.900 ...... 5.900 JJ ....... ................... 492 ......................0 ....11/27/2023 ... ....01/15/2031 ...
302491-AX-3 ..... FMC CORP ..................................................... ... ... .......  .......... .. 2.C FE .. ...................42,994 ...99.4980 .................. 42,784 ..................43,000 ..................42,784 .............(210) .................0 .................0 .................0 ......5.650 ...... 5.650 MN ...... ................... 290 .................1,215 ....05/15/2023 ... ....05/18/2033 ...
30303M-8N-5 ..... META PLATFORMS INC ........................................ ... ... .......  .......... .. 1.E FE .. .................. 74,963 . 103.4440 .................. 77,583 ..................75,000 ..................77,583 ........... 2,618 .................2 .................0 .................0 ......4.950 ...... 4.950 MN ...... ................... 474 .................1,980 ....05/01/2023 ... ....05/15/2033 ...
316773-DK-3 ..... FIFTH THIRD BANCORP ....................................... ... ... .......  .......... .. 2.A FE .. .................. 21,000 . 104.2080 .................. 21,884 ..................21,000 ..................21,884 .............. 884 .................0 .................0 .................0 ......6.339 ......1.000 JJ ....... ................... 569 ......................0 ....07/24/2023 ... ....07/27/2029 ...
337738-BD-9 ..... FISERV INC .................................................. ... ... .......  .......... .. 2.B FE .. .................. 65,926 . 103.0690 ..................68,026 ..................66,000 ..................68,026 ........... 2,089 ............... 11 .................0 .................0 ......5.450 ...... 5.450 MS ...... .................1,189 .................1,799 ....02/27/2023 ... ....03/02/2028 ...
349553-AM-9 ..... FORTIS INC ................................................... ... ... .......  .......... .. 2.C FE .. ................. 136,462 ...94.7720 .................117,517 .................124,000 ................ 117,517 ............4,497 .......... (2,144) .................0 .................0 ......3.055 ...... 3.055 AO ...... ................... 915 .................3,788 ....12/22/2020 ... ....10/04/2026 ...
361841-AN-9 ..... GLP CAPITAL LP / FIN II ................................. ... ... .......  .......... .. 2.C FE .. .................. 58,827 ...98.6880 .................. 56,252 ..................57,000 .................. 56,252 ............2,152 .............(408) .................0 .................0 ......3.350 ...... 3.350 MS ...... ................... 637 .................1,910 ....01/21/2020 ... ....09/01/2024 ...
36262G-AD-3 ..... GXO LOGISTICS INC ......................................... ... ... .......  .......... .. 2.C FE .. ................. 136,914 ...82.1470 .................112,541 ................ 137,000 .................112,541 .......... 11,044 .................9 .................0 .................0 ......2.650 ...... 2.650 JJ ....... .................1,674 .................3,631 ....06/17/2021 ... ....07/15/2031 ...
36267V-AH-6 ..... GE HEALTHCARE TECH INC ................................... ... ... .......  .......... .. 2.B FE .. ...................99,998 . 105.1720 .................105,172 ................ 100,000 .................105,172 ........... 5,174 .................0 .................0 .................0 ......5.857 ...... 5.857 MS ...... .................1,725 .................2,929 ....11/09/2022 ... ....03/15/2030 ...
37045X-DR-4 ..... GENERAL MOTORS FINL CO ................................... ... ... .......  .......... .. 2.B FE .. ................. 111,890 ...92.1100 .................103,163 ................ 112,000 .................103,163 ........... 5,190 ............... 21 .................0 .................0 ......2.350 ...... 2.350 FA ...... ................... 914 .................2,632 ....01/06/2022 ... ....02/26/2027 ...
378272-BG-2 ..... GLENCORE FUNDING LLC ...................................... ... ... .......  .......... .. 2.A FE .. .................. 73,832 ...85.0000 .................. 62,900 ..................74,000 ..................62,900 ........... 3,751 ............... 15 .................0 .................0 ......2.625 ...... 2.625 MS ...... ................... 529 .................1,943 ....09/15/2021 ... ....09/23/2031 ...
37959G-AD-9 ..... GLOBAL ATLANTIC FIN CO ................................... ... ... .......  .......... .. 2.B FE .. ................. 115,737 . 111.0140 .................128,776 ................ 116,000 ................ 128,776 .......... 13,031 .................8 .................0 .................0 ......7.950 ...... 7.950 JD ....... ................... 410 .................4,611 ....06/14/2023 ... ....06/15/2033 ...
38141G-VR-2 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 2.B FE .. ................. 102,767 ...98.1670 .................. 92,277 ..................94,000 ..................92,277 ............2,794 .......... (1,391) .................0 .................0 ......4.250 ...... 4.250 AO ...... ................... 777 .................3,543 ....01/21/2020 ... ....10/21/2025 ...
38141G-WB-6 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 2.A FE .. ................. 251,462 ...97.2750 .................237,351 .................244,000 .................237,351 ........... 6,188 .......... (1,081) .................0 .................0 ......3.850 ...... 3.850 JJ ....... .................4,045 .................9,394 ....07/22/2020 ... ....01/26/2027 ...
38869P-AP-9 ..... GRAPHIC PACKAGING INTERN ................................ ... ... .......  .......... .. 2.C FE .. ................. 147,000 ...90.7780 .................133,444 ................ 147,000 .................133,444 ........... 5,316 .................0 .................0 .................0 ......1.512 ...... 1.512 AO ...... ................... 469 .................2,223 ....03/01/2021 ... ....04/15/2026 ...
404119-BQ-1 ..... HCA INC ...................................................... ... ... .......  .......... .. 2.C FE .. .................. 59,848 ...99.8960 .................. 52,945 ..................53,000 .................. 52,945 ........... 1,551 .......... (1,336) .................0 .................0 ......5.250 ...... 5.250 AO ...... ................... 587 .................2,783 ....01/21/2020 ... ....04/15/2025 ...
422806-AB-5 ..... HEICO CORP ................................................... ... ... .......  .......... .. 2.B FE .. .................. 98,840 . 102.7110 .................103,738 ................ 101,000 .................103,738 ............4,854 ............... 45 .................0 .................0 ......5.350 ...... 5.350 FA ...... .................2,312 ......................0 ....07/19/2023 ... ....08/01/2033 ...
431282-AQ-5 ..... HIGHWOODS REALTY LP ....................................... ... ... .......  .......... .. 2.B FE .. .................. 38,506 ...92.1910 .................. 40,564 ..................44,000 ..................40,564 ........... 1,383 .............. 675 .................0 .................0 ......4.125 ...... 4.125 MS ...... ................... 534 ................... 908 ....04/18/2023 ... ....03/15/2028 ...
431282-AU-6 ..... HIGHWOODS REALTY LP ....................................... ... ... .......  .......... .. 2.B FE .. .................. 28,615 . 108.0810 .................. 31,343 ..................29,000 .................. 31,343 ........... 2,726 .................3 .................0 .................0 ......7.650 ...... 7.650 FA ...... ................... 247 ......................0 ....11/14/2023 ... ....02/01/2034 ...
446413-AZ-9 ..... HUNTINGTON INGALLS INDUS ................................. ... ... .......  .......... .. 2.C FE .. .................. 99,000 ...87.9780 ..................87,098 ..................99,000 ..................87,098 ............5,341 .................0 .................0 .................0 ......2.043 ...... 2.043 FA ...... ................... 758 .................2,023 ....08/09/2021 ... ....08/16/2028 ...
45674C-AA-1 ..... INFOR INC .................................................... ... ... .......  .......... .. 2.B FE .. ...................63,924 ...94.2920 .................. 60,347 ..................64,000 ..................60,347 ............2,469 ............... 15 .................0 .................0 ......1.750 ...... 1.750 JJ ....... ................... 516 .................1,120 ....06/02/2020 ... ....07/15/2025 ...
456837-BH-5 ..... ING GROEP NV ................................................ ... ... .......  .......... .. 1.G FE .. ................. 200,000 . 105.0260 .................210,052 ................ 200,000 .................210,052 .......... 10,052 .................0 .................0 .................0 ......6.114 ......1.000 MS ...... .................3,736 ......................0 ....09/05/2023 ... ....09/11/2034 ...
458140-CD-0 ..... INTEL CORP ................................................... ... ... .......  .......... .. 1.F FE .. .................. 50,000 . 100.7760 .................. 50,388 ..................50,000 ..................50,388 .............. 388 .................0 .................0 .................0 ......4.875 ...... 4.875 FA ...... ................... 955 .................1,219 ....02/07/2023 ... ....02/10/2026 ...
46115H-BU-0 ..... INTESA SANPAOLO SPA ....................................... ... ... .......  .......... .. 2.B FE .. ................. 199,596 . 102.4710 .................204,943 ................ 200,000 .................204,943 .............. 661 .............. 126 .................0 .................0 ......7.000 ......7.000 MN ...... .................1,556 ............... 10,360 ....11/14/2022 ... ....11/21/2025 ...
46625H-RY-8 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.F FE .. ................. 186,894 ...96.6620 .................184,624 ................ 191,000 .................184,624 .......... 15,035 .............. 520 .................0 .................0 ......3.782 ......1.000 FA ...... .................3,010 ................ 7,011 ....05/12/2022 ... ....02/01/2028 ...
46647P-DR-4 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 215,055 . 101.5260 .................221,326 ................ 218,000 .................221,326 ........... 6,203 ............... 68 .................0 .................0 ......5.350 ......1.000 JD ....... ................... 972 .................4,708 ....08/23/2023 ... ....06/01/2034 ...
482480-AG-5 ..... KLA CORP ..................................................... ... ... .......  .......... .. 1.F FE .. .................. 63,196 ...99.6040 .................. 56,774 ..................57,000 ..................56,774 ............2,295 .............(654) .................0 .................0 ......4.100 ...... 4.100 MS ...... ................... 688 .................2,337 ....01/21/2020 ... ....03/15/2029 ...
49177J-AB-8 ..... KENVUE INC .................................................. ... ... .......  .......... .. 1.F FE .. .................. 46,988 . 100.8350 .................. 47,393 ..................47,000 .................. 47,393 .............. 403 .................2 .................0 .................0 ......5.500 ...... 5.500 MS ...... ................... 711 ......................0 ....03/08/2023 ... ....03/22/2025 ...
49271V-AJ-9 ..... KEURIG DR PEPPER INC ...................................... ... ... .......  .......... .. 2.B FE .. .................. 53,861 ...92.0690 .................. 49,718 ..................54,000 ..................49,718 ............2,524 ............... 13 .................0 .................0 ......3.200 ...... 3.200 MN ...... ................... 288 .................1,728 ....04/07/2020 ... ....05/01/2030 ...
49338L-AE-3 ..... KEYSIGHT TECHNOLOGIES .................................... ... ... .......  .......... .. 2.B FE .. ....................7,837 ...99.7000 ................... 6,979 ................... 7,000 ................... 6,979 .............. 255 .............(115) .................0 .................0 ......4.600 ...... 4.600 AO ...... .................... 76 ................... 322 ....01/21/2020 ... ....04/06/2027 ...
501889-AF-6 ..... LKQ CORP ..................................................... ... ... .......  .......... .. 2.C FE .. .................. 42,704 . 104.3680 .................. 44,878 ..................43,000 ..................44,878 ........... 2,171 .................4 .................0 .................0 ......6.250 ...... 6.250 JD ....... ................... 119 .................1,501 ....05/15/2023 ... ....06/15/2033 ...
50540R-AV-4 ..... LABORATORY CORP OF AMER .................................. ... ... .......  .......... .. 2.B FE .. .................. 85,269 ...97.2480 ..................82,661 ..................85,000 ..................82,661 ............2,299 .............. (57) .................0 .................0 ......2.300 ...... 2.300 JD ....... ................... 163 .................1,955 ....01/21/2020 ... ....12/01/2024 ...
512807-AV-0 ..... LAM RESEARCH CORP .......................................... ... ... .......  .......... .. 1.G FE .. ................. 115,617 ...86.0940 .................. 99,869 ................ 116,000 ..................99,869 ............5,034 ............... 36 .................0 .................0 ......1.900 ...... 1.900 JD ....... .................... 98 .................2,204 ....04/30/2020 ... ....06/15/2030 ...
548661-DR-5 ..... LOWE S COS INC ............................................. ... ... .......  .......... .. 2.A FE .. ................. 108,859 ...96.5040 .................. 97,469 ................ 101,000 ..................97,469 ........... 4,867 .............(825) .................0 .................0 ......3.650 ...... 3.650 AO ...... ................... 881 .................3,687 ....01/21/2020 ... ....04/05/2029 ...
55903V-BC-6 ..... WARNERMEDIA HOLDINGS INC ................................. ... ... .......  .......... .. 2.C FE .. ................. 161,000 ...91.6420 .................147,544 ................ 161,000 .................147,544 .........(13,456) .................0 .................0 .................0 ......4.279 ...... 4.279 MS ...... .................2,028 .................3,151 ....03/09/2022 ... ....03/15/2032 ...
58507L-BB-4 ..... MEDTRONIC GLOBAL HLDINGS ................................ ... ... .......  .......... .. 1.G FE .. ................. 112,653 ...99.6770 .................112,635 ................ 113,000 .................112,635 .............. (66) ............... 48 .................0 .................0 ......4.250 ...... 4.250 MS ...... .................1,214 .................2,401 ....03/23/2023 ... ....03/30/2028 ...
595017-BC-7 ..... MICROCHIP TECHNOLOGY INC ................................. ... ... .......  .......... .. 2.B FE .. .................. 64,000 ...96.8860 ..................62,007 ..................64,000 ..................62,007 ........... 2,719 .................0 .................0 .................0 ......0.983 ...... 0.983 MS ...... ................... 210 ................... 629 ....05/18/2021 ... ....09/01/2024 ...
608190-AM-6 ..... MOHAWK INDUSTRIES INC .................................... ... ... .......  .......... .. 2.A FE .. ...................41,995 . 103.7670 .................. 43,582 ..................42,000 .................. 43,582 ........... 1,587 .................0 .................0 .................0 ......5.850 ...... 5.850 MS ...... ................... 703 ......................0 ....09/11/2023 ... ....09/18/2028 ...
617446-8V-4 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 123,681 ...92.0300 .................120,559 ................ 131,000 .................120,559 .......... 18,225 .............. 675 .................0 .................0 ......0.985 ......1.000 JD ....... .................... 75 ................... 544 ....02/08/2022 ... ....12/10/2026 ...
61747Y-EA-9 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. .................. 91,090 ...97.7650 .................. 89,943 ..................92,000 .................. 89,943 ........... 3,966 .............. 255 .................0 .................0 ......0.790 ......1.000 MN ...... .................... 63 ................... 727 ....11/03/2021 ... ....05/30/2025 ...
61747Y-ER-2 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ...................24,902 ...97.8050 .................. 24,451 ..................25,000 .................. 24,451 ............2,340 .................6 .................0 .................0 ......4.210 ......1.000 AO ...... ................... 208 ................... 411 ....04/21/2022 ... ....04/20/2028 ...
61747Y-EY-7 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. .................. 71,644 . 108.0220 .................. 72,375 ..................67,000 ..................72,375 .............. 886 .............(155) .................0 .................0 ......6.342 ......1.000 AO ...... ................... 862 .................2,125 ....07/19/2023 ... ....10/18/2033 ...
61747Y-FG-5 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. .................. 66,616 . 101.6900 .................. 68,132 ..................67,000 ..................68,132 ........... 1,507 ............... 10 .................0 .................0 ......5.424 ......1.000 JJ ....... .................1,615 ......................0 ....07/19/2023 ... ....07/21/2034 ...
62954H-AY-4 ..... NXP BV/NXP FDG/NXP USA ................................... ... ... .......  .......... .. 2.A FE .. .................. 28,940 ...92.0330 .................. 26,690 ..................29,000 ..................26,690 ........... 1,551 .................7 .................0 .................0 ......3.400 ...... 3.400 MN ...... ................... 164 ................... 986 ....04/29/2020 ... ....05/01/2030 ...
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65480C-AF-2 ..... NISSAN MOTOR ACCEPTANCE .................................. ... ... .......  .......... .. 2.C FE .. .................. 84,940 . 105.4850 .................. 89,662 ..................85,000 ..................89,662 ........... 4,718 .................3 .................0 .................0 ......7.050 ...... 7.050 MS ...... .................1,764 ......................0 ....09/12/2023 ... ....09/15/2028 ...
67066G-AF-1 ..... NVIDIA CORP ................................................. ... ... .......  .......... .. 1.E FE .. .................. 58,781 ...92.6330 .................. 54,653 ..................59,000 .................. 54,653 ........... 3,111 ............... 21 .................0 .................0 ......2.850 ...... 2.850 AO ...... ................... 420 .................1,682 ....03/26/2020 ... ....04/01/2030 ...
67077M-AT-5 ..... NUTRIEN LTD ................................................. ... ... .......  .......... .. 2.B FE .. .................. 80,109 ...98.0680 ..................70,609 ..................72,000 ..................70,609 ............3,655 .............(851) .................0 .................0 ......4.200 ...... 4.200 AO ...... ................... 756 .................3,024 ....01/21/2020 ... ....04/01/2029 ...
677415-CT-6 ..... OHIO POWER COMPANY ........................................ ... ... .......  .......... .. 1.G FE .. ................. 181,714 ...81.3030 .................147,972 ................ 182,000 .................147,972 ........... 6,647 ............... 27 .................0 .................0 ......1.625 ...... 1.625 JJ ....... .................1,364 .................2,958 ....01/05/2021 ... ....01/15/2031 ...
682680-BG-7 ..... ONEOK INC .................................................... ... ... .......  .......... .. 2.B FE .. ................. 100,233 . 106.4510 .................106,451 ................ 100,000 .................106,451 ........... 5,846 .............. (18) .................0 .................0 ......6.100 ......6.100 MN ...... ................... 779 .................6,049 ....11/15/2022 ... ....11/15/2032 ...
68389X-CH-6 ..... ORACLE CORP ................................................. ... ... .......  .......... .. 2.B FE .. ................. 101,903 . 107.7170 .................109,872 ................ 102,000 .................109,872 ........... 3,741 ............... 12 .................0 .................0 ......6.150 ...... 6.150 MN ...... ................... 906 .................6,273 ....11/07/2022 ... ....11/09/2029 ...
69047Q-AC-6 ..... OVINTIV INC ................................................. ... ... .......  .......... .. 2.C FE .. .................. 62,902 . 103.5640 .................. 65,245 ..................63,000 .................. 65,245 ............2,339 .................4 .................0 .................0 ......6.250 ...... 6.250 JJ ....... .................2,297 ......................0 ....05/16/2023 ... ....07/15/2033 ...
693475-BL-8 ..... PNC FINANCIAL SERVICES ................................... ... ... .......  .......... .. 1.G FE .. ................. 135,000 ...99.2540 .................133,992 .................135,000 .................133,992 .......... (1,008) .................0 .................0 .................0 ......4.758 ......1.000 JJ ....... .................2,766 .................2,923 ....01/19/2023 ... ....01/26/2027 ...
694308-JG-3 ..... PACIFIC GAS + ELECTRIC ................................... ... ... .......  .......... .. 2.C FE .. ...................62,934 ...82.6560 .................. 52,073 ..................63,000 ..................52,073 ........... 2,840 .................6 .................0 .................0 ......2.500 ...... 2.500 FA ...... ................... 656 .................1,575 ....06/16/2020 ... ....02/01/2031 ...
716973-AC-6 ..... PFIZER INVESTMENT ENTER .................................. ... ... .......  .......... .. 1.F FE .. ................. 154,814 . 100.0500 .................155,078 .................155,000 .................155,078 .............. 243 ............... 21 .................0 .................0 ......4.450 ...... 4.450 MN ...... ................... 805 .................3,449 ....05/16/2023 ... ....05/19/2028 ...
718172-CW-7 ..... PHILIP MORRIS INTL INC ................................... ... ... .......  .......... .. 1.F FE .. .................. 77,933 . 104.9740 ..................81,880 ..................78,000 ..................81,880 ............2,509 .................8 .................0 .................0 ......5.625 ...... 5.625 MN ...... ................... 536 .................4,388 ....11/15/2022 ... ....11/17/2029 ...
71951Q-AC-6 ..... PHYSICIANS REALTY LP ...................................... ... ... .......  .......... .. 2.B FE .. .................. 74,842 ...82.4220 ..................61,817 ..................75,000 ..................61,817 ............5,209 ............... 13 .................0 .................0 ......2.625 ...... 2.625 MN ...... ................... 328 .................1,853 ....10/07/2021 ... ....11/01/2031 ...
72650R-BM-3 ..... PLAINS ALL AMER PIPELINE ................................ ... ... .......  .......... .. 2.B FE .. ................. 112,926 ...92.1730 .................101,390 ................ 110,000 .................101,390 ........... 6,048 .............(309) .................0 .................0 ......3.550 ...... 3.550 JD ....... ................... 174 .................3,905 ....01/21/2020 ... ....12/15/2029 ...
74005P-BT-0 ..... LINDE INC/CT ................................................ ... ... .......  .......... .. 1.F FE .. .................. 84,816 ...83.1480 ..................70,676 ..................85,000 ..................70,676 ............5,322 ............... 18 .................0 .................0 ......1.100 ......1.100 FA ...... ................... 366 ................... 935 ....08/03/2020 ... ....08/10/2030 ...
747525-BN-2 ..... QUALCOMM INC ................................................ ... ... .......  .......... .. 1.F FE .. ................. 114,842 ...88.5820 .................105,412 ................ 119,000 .................105,412 ............3,989 .............. 552 .................0 .................0 ......1.300 ...... 1.300 MN ...... ................... 176 .................1,547 ....01/21/2020 ... ....05/20/2028 ...
74762E-AF-9 ..... QUANTA SERVICES INC ....................................... ... ... .......  .......... .. 2.C FE .. .................. 47,838 ...87.9910 .................. 42,235 ..................48,000 .................. 42,235 ............2,633 ............... 15 .................0 .................0 ......2.900 ...... 2.900 AO ...... ................... 348 .................1,392 ....09/17/2020 ... ....10/01/2030 ...
756109-BS-2 ..... REALTY INCOME CORP ........................................ ... ... .......  .......... .. 1.G FE .. ...................98,949 . 100.6270 .................100,627 ................ 100,000 ................ 100,627 ........... 1,560 .............. 118 .................0 .................0 ......4.700 ...... 4.700 JD ....... ................... 209 .................3,146 ....04/05/2023 ... ....12/15/2028 ...
759351-AN-9 ..... REINSURANCE GRP OF AMER .................................. ... ... .......  .......... .. 2.A FE .. ................. 125,556 ...95.1960 .................123,754 ................ 130,000 .................123,754 ............3,839 .............. 678 .................0 .................0 ......3.900 ...... 3.900 MN ...... ................... 648 .................5,070 ....01/21/2020 ... ....05/15/2029 ...
760759-BC-3 ..... REPUBLIC SERVICES INC .................................... ... ... .......  .......... .. 2.A FE .. .................. 62,678 . 102.5770 .................. 64,624 ..................63,000 ..................64,624 ............1,929 ............... 17 .................0 .................0 ......5.000 ...... 5.000 AO ...... ................... 788 ................ 1,601 ....03/21/2023 ... ....04/01/2034 ...
775109-CG-4 ..... ROGERS COMMUNICATIONS IN ................................. ... ... .......  .......... .. 2.C FE .. ................. 110,993 ...95.5070 .................106,013 ................ 111,000 ................ 106,013 .......... (4,981) .................1 .................0 .................0 ......3.200 ...... 3.200 MS ...... .................1,046 ................ 1,776 ....03/07/2022 ... ....03/15/2027 ...
78081B-AK-9 ..... ROYALTY PHARMA PLC ........................................ ... ... .......  .......... .. 2.C FE .. .................. 66,602 ...84.2550 .................. 57,293 ..................68,000 .................. 57,293 ........... 3,821 .............. 144 .................0 .................0 ......2.200 ...... 2.200 MS ...... ................... 495 .................1,496 ....08/24/2020 ... ....09/02/2030 ...
785592-AU-0 ..... SABINE PASS LIQUEFACTION ................................ ... ... .......  .......... .. 2.A FE .. ................. 111,731 ...97.9630 .................. 98,943 ................ 101,000 .................. 98,943 .......... 13,492 .......... (1,053) .................0 .................0 ......4.200 ...... 4.200 MS ...... .................1,249 .................3,318 ....01/21/2020 ... ....03/15/2028 ...
80685X-AC-5 ..... SCHLUMBERGER FIN CA ....................................... ... ... .......  .......... .. 1.F FE .. .................. 89,892 ...94.8270 .................. 85,344 ..................90,000 .................. 85,344 ........... 2,817 ............... 22 .................0 .................0 ......1.400 ...... 1.400 MS ...... ................... 364 .................1,260 ....09/09/2020 ... ....09/17/2025 ...
808513-CE-3 ..... CHARLES SCHWAB CORP ....................................... ... ... .......  .......... .. 1.F FE .. ................. 132,197 . 103.3680 .................136,445 .................132,000 .................136,445 ............4,256 ............... (8) .................0 .................0 ......5.853 ......1.000 MN ...... ................... 901 .................3,863 ....05/17/2023 ... ....05/19/2034 ...
817826-AC-4 ..... 7 ELEVEN INC ................................................ ... ... .......  .......... .. 2.B FE .. ................. 115,724 ...92.4600 .................107,253 ................ 116,000 .................107,253 ............5,514 ............... 55 .................0 .................0 ......0.950 ...... 0.950 FA ...... ................... 432 .................1,102 ....01/27/2021 ... ....02/10/2026 ...
822582-BX-9 ..... SHELL INTERNATIONAL FIN .................................. ... ... .......  .......... .. 1.D FE .. ................. 181,543 ...95.2280 .................158,079 ................ 166,000 .................158,079 ........... 6,706 .......... (2,707) .................0 .................0 ......2.500 ...... 2.500 MS ...... .................1,257 .................4,150 ....12/22/2020 ... ....09/12/2026 ...
828807-DW-4 ..... SIMON PROPERTY GROUP LP .................................. ... ... .......  .......... .. 1.G FE .. ...................34,655 . 108.9240 .................. 38,123 ..................35,000 ..................38,123 ............3,465 .................4 .................0 .................0 ......6.250 ...... 6.250 JJ ....... ................... 316 ......................0 ....11/06/2023 ... ....01/15/2034 ...
832696-AX-6 ..... JM SMUCKER CO ............................................... ... ... .......  .......... .. 2.B FE .. ...................99,935 . 109.2980 .................109,298 ................ 100,000 .................109,298 ............9,362 .................1 .................0 .................0 ......6.200 ...... 6.200 MN ...... .................1,137 ......................0 ....10/11/2023 ... ....11/15/2033 ...
835495-AN-2 ..... SONOCO PRODUCTS CO ......................................... ... ... .......  .......... .. 2.B FE .. .................. 55,976 ...92.1540 ..................51,606 ..................56,000 ..................51,606 ........... 1,736 .................5 .................0 .................0 ......2.250 ...... 2.250 FA ...... ................... 525 .................1,260 ....01/11/2022 ... ....02/01/2027 ...
85855C-AD-2 ..... STELLANTIS FIN US INC .................................... ... ... .......  .......... .. 2.A FE .. ................. 199,995 . 103.6370 .................208,310 ................ 201,000 .................208,310 ........... 8,830 .............. 169 .................0 .................0 ......5.625 ...... 5.625 JJ ....... .................5,308 .................9,422 ....09/07/2022 ... ....01/12/2028 ...
871829-BC-0 ..... SYSCO CORPORATION .......................................... ... ... .......  .......... .. 2.B FE .. .................. 62,719 ...96.5660 .................. 56,974 ..................59,000 ..................56,974 ........... 1,829 .............(576) .................0 .................0 ......3.300 ...... 3.300 JJ ....... ................... 898 .................1,947 ....01/21/2020 ... ....07/15/2026 ...
87264A-BB-0 ..... T MOBILE USA INC ........................................... ... ... .......  .......... .. 2.B FE .. .................. 85,984 ...97.9020 .................. 84,196 ..................86,000 ..................84,196 ............1,432 .................4 .................0 .................0 ......3.500 ...... 3.500 AO ...... ................... 635 .................3,010 ....04/02/2020 ... ....04/15/2025 ...
87264A-CV-5 ..... T MOBILE USA INC ........................................... ... ... .......  .......... .. 2.B FE .. .................. 91,854 . 102.6430 .................. 94,431 ..................92,000 .................. 94,431 ........... 2,897 ............... 11 .................0 .................0 ......5.200 ...... 5.200 JJ ....... .................2,206 .................3,818 ....09/12/2022 ... ....01/15/2033 ...
872882-AG-0 ..... TSMC GLOBAL LTD ............................................ ... ... .......  .......... .. 1.D FE .. ................. 198,166 ...81.2340 .................162,468 ................ 200,000 .................162,468 ........... 8,347 .............. 177 .................0 .................0 ......1.375 ...... 1.375 MS ...... ................... 710 .................2,750 ....09/23/2020 ... ....09/28/2030 ...
874054-AF-6 ..... TAKE TWO INTERACTIVE SOF ................................ ... ... .......  .......... .. 2.B FE .. ................. 100,958 ...97.8770 .................. 98,855 ................ 101,000 ..................98,855 ........... 1,572 ............... 14 .................0 .................0 ......3.550 ...... 3.550 AO ...... ................... 767 .................3,586 ....04/07/2022 ... ....04/14/2025 ...
896239-AE-0 ..... TRIMBLE INC ................................................. ... ... .......  .......... .. 2.C FE .. .................. 64,898 . 106.9560 .................. 69,522 ..................65,000 .................. 69,522 ........... 4,617 .................6 .................0 .................0 ......6.100 ......6.100 MS ...... ................ 1,167 .................2,049 ....02/23/2023 ... ....03/15/2033 ...
89681L-AA-0 ..... TRITON CONTAINER/TAL INT ................................ ... ... .......  .......... .. 2.C FE .. ................. 113,806 ...80.0580 .................117,685 ................ 147,000 ................ 117,685 ........... 1,606 ............2,274 .................0 .................0 ......3.250 ...... 3.250 MS ...... .................1,407 .................4,778 ....03/06/2023 ... ....03/15/2032 ...
89788M-AK-8 ..... TRUIST FINANCIAL CORP .................................... ... ... .......  .......... .. 1.G FE .. .................. 40,619 . 103.9700 .................. 43,667 ..................42,000 ..................43,667 ............3,022 ............... 26 .................0 .................0 ......6.123 ......1.000 AO ...... ................... 450 .................1,286 ....09/26/2023 ... ....10/28/2033 ...
89788M-AM-4 ..... TRUIST FINANCIAL CORP .................................... ... ... .......  .......... .. 1.G FE .. .................. 77,000 ...97.2090 .................. 74,851 ..................77,000 ..................74,851 .......... (2,149) .................0 .................0 .................0 ......5.122 ......1.000 JJ ....... .................1,698 .................1,972 ....01/23/2023 ... ....01/26/2034 ...
89788M-AQ-5 ..... TRUIST FINANCIAL CORP .................................... ... ... .......  .......... .. 1.G FE .. .................. 42,000 . 108.1160 .................. 45,409 ..................42,000 .................. 45,409 ............3,409 .................0 .................0 .................0 ......7.161 ......1.000 AO ...... ................... 535 ......................0 ....10/25/2023 ... ....10/30/2029 ...
90932J-AA-0 ..... UNITED AIR 2019 2 AA PTT ................................ ... ... .......  .......... .. 1.E FE .. .................. 96,473 ...84.6690 .................. 80,449 ..................95,016 ..................80,449 ........... 4,897 .............. (94) .................0 .................0 ......2.700 ...... 2.700 MN ...... ................... 428 .................2,528 ....01/21/2020 ... ....11/01/2033 ...
91159H-JN-1 ..... US BANCORP ................................................... ... ... .......  .......... .. 1.F FE .. .................. 58,072 . 103.3520 .................. 59,944 ..................58,000 .................. 59,944 ........... 1,875 ............... (1) .................0 .................0 ......5.836 ......1.000 JD ....... ................... 179 .................1,692 ....06/07/2023 ... ....06/12/2034 ...
91324P-EQ-1 ..... UNITEDHEALTH GROUP INC ................................... ... ... .......  .......... .. 1.F FE .. ...................99,853 . 104.7670 .................104,767 ................ 100,000 ................ 104,767 ........... 1,191 ............... 16 .................0 .................0 ......5.300 ...... 5.300 FA ...... .................2,002 .................4,029 ....10/25/2022 ... ....02/15/2030 ...
918204-BA-5 ..... VF CORP ...................................................... ... ... .......  .......... .. 2.C FE .. ................. 110,808 ...95.5000 .................106,005 ................ 111,000 ................ 106,005 ........... 1,809 ............... 39 .................0 .................0 ......2.400 ...... 2.400 AO ...... ................... 503 .................2,664 ....04/21/2020 ... ....04/23/2025 ...
92277G-AJ-6 ..... VENTAS REALTY LP ........................................... ... ... .......  .......... .. 2.A FE .. .................. 76,284 ...94.7980 .................. 72,994 ..................77,000 .................. 72,994 ........... 1,602 .............. 152 .................0 .................0 ......3.250 ...... 3.250 AO ...... ................... 528 .................2,503 ....03/29/2022 ... ....10/15/2026 ...
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92338C-AE-3 ..... VERALTO CORP ................................................ ... ... .......  .......... .. 2.B FE .. .................. 64,802 . 103.6950 .................. 67,402 ..................65,000 ..................67,402 ............2,596 .................4 .................0 .................0 ......5.450 ...... 5.450 MS ...... .................1,014 ......................0 ....09/11/2023 ... ....09/18/2033 ...
92343V-FX-7 ..... VERIZON COMMUNICATIONS ................................... ... ... .......  .......... .. 2.A FE .. ................. 297,684 ...82.5200 .................244,259 .................296,000 .................244,259 .......... 12,989 .............(170) .................0 .................0 ......1.680 ......1.680 AO ...... ................... 843 .................4,973 ....01/21/2020 ... ....10/30/2030 ...
92556H-AD-9 ..... PARAMOUNT GLOBAL ........................................... ... ... .......  .......... .. 2.C FE .. .................. 58,860 ...89.4780 .................. 43,844 ..................49,000 .................. 43,844 ............4,402 .............(804) .................0 .................0 ......4.200 ...... 4.200 MN ...... ................... 240 .................2,058 ....12/22/2020 ... ....05/19/2032 ...
92556V-AC-0 ..... VIATRIS INC ................................................. ... ... .......  .......... .. 2.C FE .. .................. 31,988 ...90.7450 .................. 29,038 ..................32,000 ..................29,038 ........... 1,668 .................2 .................0 .................0 ......2.300 ...... 2.300 JD ....... .................... 18 ................... 736 ....06/17/2020 ... ....06/22/2027 ...
925650-AC-7 ..... VICI PROPERTIES LP ........................................ ... ... .......  .......... .. 2.C FE .. ................. 105,847 ...96.7830 .................102,590 ................ 106,000 .................102,590 ........... 1,670 ............... 17 .................0 .................0 ......4.950 ...... 4.950 FA ...... .................1,982 .................5,247 ....04/20/2022 ... ....02/15/2030 ...
95000U-3F-8 ..... WELLS FARGO + COMPANY .................................... ... ... .......  .......... .. 1.E FE .. ................. 147,000 . 102.0260 .................149,978 ................ 147,000 .................149,978 ........... 2,978 .................0 .................0 .................0 ......5.557 ......1.000 JJ ....... .................3,540 ......................0 ....07/18/2023 ... ....07/25/2034 ...
958667-AE-7 ..... WESTERN MIDSTREAM OPERAT ................................ ... ... .......  .......... .. 2.C FE .. .................. 63,826 . 103.9560 .................. 66,532 ..................64,000 ..................66,532 ........... 2,697 ............... 10 .................0 .................0 ......6.150 ...... 6.150 AO ...... ................... 984 .................1,935 ....03/30/2023 ... ....04/01/2033 ...
962166-BY-9 ..... WEYERHAEUSER CO ............................................ ... ... .......  .......... .. 2.B FE .. .................. 65,975 ...95.0000 .................. 63,900 ..................67,000 ..................63,900 ............2,629 ............... 94 .................0 .................0 ......4.000 ...... 4.000 AO ...... ................... 563 .................2,680 ....03/26/2020 ... ....04/15/2030 ...
98138H-AG-6 ..... WORKDAY INC ................................................. ... ... .......  .......... .. 2.B FE .. ...................94,944 ...96.8280 .................. 91,987 ..................95,000 ..................91,987 ............3,044 ............... 11 .................0 .................0 ......3.500 ...... 3.500 AO ...... ................... 831 .................4,990 ....03/30/2022 ... ....04/01/2027 ...
00217G-AB-9 ..... APTIV PLC / APTIV CORP ................................... ... ... .......  .......... .. 2.B FE .. .................. 59,587 ...88.5230 ..................61,081 ..................69,000 ..................61,081 ........... 3,780 .............. 601 .................0 .................0 ......3.250 ...... 3.250 MS ...... ................... 748 .................1,853 ....08/12/2022 ... ....03/01/2032 ...
002824-BQ-2 ..... ABBOTT LABORATORIES ....................................... ... ... .......  .......... .. 1.D FE .. ...................42,920 ...84.7380 .................. 43,216 ..................51,000 ..................43,216 ........... 1,823 .............. 698 .................0 .................0 ......1.400 ...... 1.400 JD ....... ................... 359 ................... 245 ....08/12/2022 ... ....06/30/2030 ...
00287Y-AY-5 ..... ABBVIE INC .................................................. ... ... .......  .......... .. 1.G FE .. .................. 63,834 ...96.8940 .................. 63,950 ..................66,000 ..................63,950 ........... 1,317 .............. 388 .................0 .................0 ......3.200 ...... 3.200 MN ...... ................... 276 .................1,755 ....08/12/2022 ... ....05/14/2026 ...
00287Y-BV-0 ..... ABBVIE INC .................................................. ... ... .......  .......... .. 1.G FE .. ................. 124,015 ...95.9380 .................124,720 ................ 130,000 .................124,720 ........... 3,086 .............. 953 .................0 .................0 ......2.950 ...... 2.950 MN ...... ................... 426 .................3,172 ....08/12/2022 ... ....11/21/2026 ...
00287Y-CX-5 ..... ABBVIE INC .................................................. ... ... .......  .......... .. 2.C FE .. .................. 95,886 ...98.6680 .................. 95,708 ..................97,000 ..................95,708 .............. 953 .............. 284 .................0 .................0 ......3.800 ...... 3.800 MS ...... .................1,085 .................3,059 ....08/12/2022 ... ....03/15/2025 ...
007903-BF-3 ..... ADVANCED MICRO DEVICES ................................... ... ... .......  .......... .. 1.G FE .. ................. 222,975 ...96.8960 .................222,861 .................230,000 .................222,861 .......... 10,144 .............. 261 .................0 .................0 ......3.924 ...... 3.924 JD ....... ................... 752 .................7,477 ....08/12/2022 ... ....06/01/2032 ...
01400E-AE-3 ..... ALCON FINANCE CORP ........................................ ... ... .......  .......... .. 2.B FE .. ................. 198,916 . 103.3570 .................206,715 ................ 200,000 .................206,715 ........... 4,613 ............... 84 .................0 .................0 ......5.375 ...... 5.375 JD ....... ................... 747 ............... 10,750 ....11/29/2022 ... ....12/06/2032 ...
01959E-AC-2 ..... ALLIED WORLD ASSURANCE ................................... ... ... .......  .......... .. 2.B FE .. ................. 167,352 ...97.3850 .................167,503 ................ 172,000 .................167,503 ............2,528 .............. 952 .................0 .................0 ......4.350 ...... 4.350 AO ...... .................1,289 .................5,711 ....08/12/2022 ... ....10/29/2025 ...
02005N-BH-2 ..... ALLY FINANCIAL INC ........................................ ... ... .......  .......... .. 2.C FE .. ................. 186,307 ...99.1340 .................186,372 ................ 188,000 .................186,372 ........... 2,164 .............. 836 .................0 .................0 ......3.875 ...... 3.875 MN ...... ................... 809 .................6,040 ....08/12/2022 ... ....05/21/2024 ...
031162-CZ-1 ..... AMGEN INC .................................................... ... ... .......  .......... .. 2.A FE .. .................. 36,120 ...82.1470 .................. 36,145 ..................44,000 ..................36,145 ........... 1,517 .............. 520 .................0 .................0 ......2.000 ...... 2.000 JJ ....... ................... 406 ................... 593 ....08/12/2022 ... ....01/15/2032 ...
031162-DP-2 ..... AMGEN INC .................................................... ... ... .......  .......... .. 2.A FE .. .................. 54,688 . 102.3060 .................. 56,269 ..................55,000 ..................56,269 ............1,553 ............... 26 .................0 .................0 ......5.150 ...... 5.150 MS ...... ................... 936 .................1,367 ....02/15/2023 ... ....03/02/2028 ...
032095-AJ-0 ..... AMPHENOL CORP ............................................... ... ... .......  .......... .. 1.G FE .. .................. 50,831 ...91.1920 .................. 51,980 ..................57,000 ..................51,980 ........... 2,662 .............. 541 .................0 .................0 ......2.800 ...... 2.800 FA ...... ................... 603 .................1,092 ....08/12/2022 ... ....02/15/2030 ...
035240-AQ-3 ..... ANHEUSER BUSCH INBEV WOR ................................. ... ... .......  .......... .. 1.G FE .. ................. 121,258 . 101.6430 .................119,939 ................ 118,000 .................119,939 ............4,142 .............(530) .................0 .................0 ......4.750 ...... 4.750 JJ ....... .................2,460 .................3,848 ....08/12/2022 ... ....01/23/2029 ...
036752-AN-3 ..... ELEVANCE HEALTH INC ....................................... ... ... .......  .......... .. 2.B FE .. .................. 78,386 ...86.7890 ..................78,978 ..................91,000 ..................78,978 ........... 2,779 ........... 1,057 .................0 .................0 ......2.250 ...... 2.250 MN ...... ................... 262 .................1,699 ....08/12/2022 ... ....05/15/2030 ...
03938L-BE-3 ..... ARCELORMITTAL SA ........................................... ... ... .......  .......... .. 2.C FE .. ................. 156,750 . 105.0760 .................163,918 ................ 156,000 .................163,918 ........... 6,587 .............. (46) .................0 .................0 ......6.550 ...... 6.550 MN ...... ................... 908 .................8,613 ....11/21/2022 ... ....11/29/2027 ...
042735-BG-4 ..... ARROW ELECTRONICS INC .................................... ... ... .......  .......... .. 2.C FE .. ................. 245,235 ...98.1910 .................246,460 .................251,000 .................246,460 ............2,209 ............2,392 .................0 .................0 ......3.250 ...... 3.250 MS ...... .................2,561 ................ 6,767 ....08/12/2022 ... ....09/08/2024 ...
046353-AT-5 ..... ASTRAZENECA PLC ............................................ ... ... .......  .......... .. 1.G FE .. ................. 205,806 ...98.8120 .................203,554 ................ 206,000 .................203,554 ........... 7,040 .............(261) .................0 .................0 ......4.000 ...... 4.000 JJ ....... .................3,754 .................5,583 ....08/12/2022 ... ....01/17/2029 ...
05369A-AH-4 ..... AVIATION CAPITAL GROUP ................................... ... ... .......  .......... .. 2.C FE .. ................. 164,913 ...99.4380 .................166,061 ................ 167,000 ................ 166,061 ........... 1,727 .............. 677 .................0 .................0 ......5.500 ...... 5.500 JD ....... ................... 408 .................7,014 ....08/12/2022 ... ....12/15/2024 ...
05369A-AK-7 ..... AVIATION CAPITAL GROUP ................................... ... ... .......  .......... .. 2.C FE .. .................. 61,921 ...92.7150 .................. 64,900 ..................70,000 ..................64,900 ........... 1,408 ........... 1,882 .................0 .................0 ......1.950 ...... 1.950 JJ ....... ................... 573 ................... 926 ....08/12/2022 ... ....01/30/2026 ...
05401A-AK-7 ..... AVOLON HOLDINGS FNDG LTD ................................. ... ... .......  .......... .. 2.C FE .. ................. 170,932 ...99.3840 .................173,921 ................ 175,000 .................173,921 ............5,542 .............. 901 .................0 .................0 ......5.500 ...... 5.500 JJ ....... .................4,438 .................6,531 ....08/12/2022 ... ....01/15/2026 ...
054989-AB-4 ..... BAT CAPITAL CORP ........................................... ... ... .......  .......... .. 2.B FE .. ................. 139,612 . 104.9560 .................150,087 .................143,000 ................ 150,087 .......... 10,413 ............... 62 .................0 .................0 ......6.421 ...... 6.421 FA ...... .................3,800 ......................0 ....09/25/2023 ... ....08/02/2033 ...
06051G-GZ-6 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ................. 351,672 ...97.6770 .................353,592 .................362,000 .................353,592 ........... 4,908 ............2,253 .................0 .................0 ......3.366 ......1.000 JJ ....... .................5,348 .................8,258 ....08/12/2022 ... ....01/23/2026 ...
06051G-HZ-5 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.E FE .. ................. 379,465 .. 86.0000 .................385,237 .................448,000 .................385,237 .......... 15,434 ............5,225 .................0 .................0 ......2.000 ......1.000 FA ...... .................4,286 .................7,559 ....08/12/2022 ... ....02/13/2031 ...
06051G-LH-0 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.E FE .. .................. 58,641 . 100.5280 ..................60,317 ..................60,000 ..................60,317 ........... 1,632 ............... 42 .................0 .................0 ......5.288 ......1.000 AO ...... ................... 582 .................1,535 ....05/09/2023 ... ....04/25/2034 ...
06738E-CC-7 ..... BARCLAYS PLC ................................................ ... ... .......  .......... .. 2.A FE .. ................. 203,000 . 103.3110 .................209,720 .................203,000 .................209,720 .............(920) .................0 .................0 .................0 ......7.325 ......1.000 MN ...... .................2,437 ............... 14,870 ....10/27/2022 ... ....11/02/2026 ...
096630-AH-1 ..... BOARDWALK PIPELINES LP ................................... ... ... .......  .......... .. 2.C FE .. .................. 53,664 ...89.5940 .................. 55,548 ..................62,000 .................. 55,548 ........... 3,014 .............. 616 .................0 .................0 ......3.400 ...... 3.400 FA ...... ................... 796 .................1,416 ....08/12/2022 ... ....02/15/2031 ...
097023-CY-9 ..... BOEING CO .................................................... ... ... .......  .......... .. 2.C FE .. ................. 274,211 . 101.9340 .................279,299 .................274,000 .................279,299 .......... 12,654 .............(204) .................0 .................0 ......5.150 ...... 5.150 MN ...... .................2,352 ............... 11,685 ....08/12/2022 ... ....05/01/2030 ...
110122-DZ-8 ..... BRISTOL MYERS SQUIBB CO .................................. ... ... .......  .......... .. 1.F FE .. .................. 69,838 . 109.1600 .................. 76,412 ..................70,000 ..................76,412 ........... 6,573 .................2 .................0 .................0 ......5.900 ...... 5.900 MN ...... ................... 551 ......................0 ....10/30/2023 ... ....11/15/2033 ...
11135E-AA-2 ..... BROADSTONE NET LEASE LLC ................................ ... ... .......  .......... .. 2.B FE .. ................. 120,871 ...77.6940 .................120,426 .................155,000 .................120,426 ........... 4,630 ........... 2,201 .................0 .................0 ......2.600 ...... 2.600 MS ...... ................ 1,187 .................3,333 ....08/12/2022 ... ....09/15/2031 ...
11135F-BE-0 ..... BROADCOM INC ................................................ ... ... .......  .......... .. 2.C FE .. .................. 36,550 ...89.8110 .................. 37,721 ..................42,000 ..................37,721 ........... 1,428 .............. 714 .................0 .................0 ......1.950 ...... 1.950 FA ...... ................... 309 ................... 558 ....08/12/2022 ... ....02/15/2028 ...
120568-BC-3 ..... BUNGE LTD FINANCE CORP ................................... ... ... .......  .......... .. 2.B FE .. ................. 125,892 ...87.2100 .................128,199 ................ 147,000 .................128,199 ............5,520 ........... 1,551 .................0 .................0 ......2.750 ...... 2.750 MN ...... ................... 528 .................3,410 ....08/12/2022 ... ....05/14/2031 ...
12592B-AQ-7 ..... CNH INDUSTRIAL CAP LLC ................................... ... ... .......  .......... .. 2.A FE .. ................. 101,729 ...98.7380 .................102,687 ................ 104,000 ................ 102,687 .............. 751 .............. 207 .................0 .................0 ......4.550 ...... 4.550 AO ...... .................1,065 .................2,366 ....04/04/2023 ... ....04/10/2028 ...
12661P-AB-5 ..... CSL FINANCE PLC ............................................ ... ... .......  .......... .. 1.G FE .. ................. 130,159 ...97.2990 .................129,407 .................133,000 .................129,407 ........... 4,218 .............. 167 .................0 .................0 ......4.050 ...... 4.050 AO ...... ................... 958 .................4,456 ....08/12/2022 ... ....04/27/2029 ...
126650-CW-8 ..... CVS HEALTH CORP ............................................ ... ... .......  .......... .. 2.B FE .. .................. 40,970 ...98.9760 .................. 40,580 ..................41,000 ..................40,580 .............. 308 .............. (38) .................0 .................0 ......4.100 ...... 4.100 MS ...... ................... 448 .................1,415 ....08/12/2022 ... ....03/25/2025 ...
126650-DX-5 ..... CVS HEALTH CORP ............................................ ... ... .......  .......... .. 2.B FE .. ...................44,469 . 102.6940 .................. 46,212 ..................45,000 ..................46,212 ........... 1,720 ............... 23 .................0 .................0 ......5.250 ...... 5.250 JJ ....... .................1,372 ......................0 ....05/30/2023 ... ....01/30/2031 ...
141781-BN-3 ..... CARGILL INC ................................................. ... ... .......  .......... .. 1.F FE .. ................. 135,857 ...92.4210 .................138,632 ................ 150,000 .................138,632 ........... 1,947 ............3,272 .................0 .................0 ......0.750 ...... 0.750 FA ...... ................... 466 ................... 773 ....08/12/2022 ... ....02/02/2026 ...
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141781-BZ-6 ..... CARGILL INC ................................................. ... ... .......  .......... .. 1.F FE .. .................. 76,445 . 102.8450 .................. 79,191 ..................77,000 ..................79,191 ............2,429 ............... 20 .................0 .................0 ......5.125 ...... 5.125 AO ...... ................... 877 .................3,331 ....10/05/2022 ... ....10/11/2032 ...
142339-AH-3 ..... CARLISLE COS INC ........................................... ... ... .......  .......... .. 2.B FE .. ................. 102,314 ...95.8090 .................102,515 ................ 107,000 .................102,515 ........... 2,012 .............. 599 .................0 .................0 ......3.750 ...... 3.750 JD ....... ................... 334 .................3,375 ....08/12/2022 ... ....12/01/2027 ...
14448C-AY-0 ..... CARRIER GLOBAL CORP ....................................... ... ... .......  .......... .. 2.B FE .. .................. 59,906 . 108.4160 .................. 65,050 ..................60,000 ..................65,050 ............5,143 .................1 .................0 .................0 ......5.900 ...... 5.900 MS ...... ................... 305 ......................0 ....11/15/2023 ... ....03/15/2034 ...
15089Q-AY-0 ..... CELANESE US HOLDINGS LLC ................................. ... ... .......  .......... .. 2.C FE .. ...................83,993 . 108.8690 .................. 91,450 ..................84,000 ..................91,450 ........... 7,456 .................0 .................0 .................0 ......6.700 ......6.700 MN ...... ................... 719 .................1,266 ....08/10/2023 ... ....11/15/2033 ...
15135B-AV-3 ..... CENTENE CORP ................................................ ... ... .......  .......... .. 2.C FE .. ................. 213,326 ...89.6810 .................222,409 .................248,000 .................222,409 .......... 10,182 ............3,122 .................0 .................0 ......3.375 ...... 3.375 FA ...... .................3,162 .................5,677 ....12/16/2022 ... ....02/15/2030 ...
161175-AY-0 ..... CHARTER COMM OPT LLC/CAP ................................. ... ... .......  .......... .. 2.C FE .. ................. 235,368 ...99.0670 .................233,798 .................236,000 .................233,798 ............2,733 .............. (41) .................0 .................0 ......4.908 ...... 4.908 JJ ....... .................5,084 ................ 7,816 ....08/12/2022 ... ....07/23/2025 ...
166756-AS-5 ..... CHEVRON USA INC ............................................ ... ... .......  .......... .. 1.D FE .. .................. 63,832 ...95.0960 .................. 63,715 ..................67,000 ..................63,715 ........... 2,191 .............. 251 .................0 .................0 ......3.250 ...... 3.250 AO ...... ................... 460 .................1,815 ....08/12/2022 ... ....10/15/2029 ...
172967-MF-5 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. ................. 182,262 ...99.2390 .................183,592 ................ 185,000 .................183,592 ........... 3,020 .............. 804 .................0 .................0 ......3.352 ......1.000 AO ...... .................1,154 .................5,141 ....08/12/2022 ... ....04/24/2025 ...
17327C-AR-4 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 2.B FE .. ................. 111,364 . 103.6630 .................116,102 ................ 112,000 ................ 116,102 ............4,723 ............... 10 .................0 .................0 ......6.174 ......1.000 MN ...... ................... 691 .................2,405 ....05/22/2023 ... ....05/25/2034 ...
20030N-EE-7 ..... COMCAST CORP ................................................ ... ... .......  .......... .. 1.G FE .. ................. 143,574 . 101.4310 .................148,089 ................ 146,000 .................148,089 ............4,439 ............... 73 .................0 .................0 ......4.800 ...... 4.800 MN ...... ................... 895 .................3,478 ....05/01/2023 ... ....05/15/2033 ...
21036P-AQ-1 ..... CONSTELLATION BRANDS INC ................................. ... ... .......  .......... .. 2.B FE .. .................. 54,461 ...97.4610 .................. 54,578 ..................56,000 ..................54,578 ........... 1,119 .............. 225 .................0 .................0 ......3.700 ...... 3.700 JD ....... ................... 144 .................1,739 ....08/12/2022 ... ....12/06/2026 ...
21871X-AB-5 ..... COREBRIDGE FINANCIAL INC ................................ ... ... .......  .......... .. 2.A FE .. ................. 169,314 ...97.5010 .................169,652 ................ 174,000 .................169,652 .............(892) ........... 1,131 .................0 .................0 ......3.500 ...... 3.500 AO ...... .................1,472 .................2,926 ....08/12/2022 ... ....04/04/2025 ...
22003B-AL-0 ..... CORPORATE OFFICE PROP LP ................................. ... ... .......  .......... .. 2.C FE .. .................. 40,848 ...93.2670 .................. 41,970 ..................45,000 ..................41,970 ........... 1,375 .............. 894 .................0 .................0 ......2.250 ...... 2.250 MS ...... ................... 298 ................... 840 ....08/12/2022 ... ....03/15/2026 ...
225401-AM-0 ..... UBS GROUP AG ................................................ ... ... .......  .......... .. 1.G FE .. ................. 266,615 ...97.8340 .................278,828 .................285,000 .................278,828 .......... 20,974 ........... 5,786 .................0 .................0 ......2.593 ......1.000 MS ...... .................2,258 .................7,390 ....08/12/2022 ... ....09/11/2025 ...
24703T-AD-8 ..... DELL INT LLC / EMC CORP .................................. ... ... .......  .......... .. 2.B FE .. ...................89,499 . 102.3640 .................. 88,033 ..................86,000 ..................88,033 ........... 3,005 .............(761) .................0 .................0 ......6.020 ...... 6.020 JD ....... ................... 230 .................3,680 ....08/12/2022 ... ....06/15/2026 ...
251526-CB-3 ..... DEUTSCHE BANK NY ........................................... ... ... .......  .......... .. 2.A FE .. ................. 142,986 ...98.3710 .................147,556 ................ 150,000 .................147,556 ........... 1,894 ............2,255 .................0 .................0 ......3.961 ......1.000 MN ...... ................... 578 .................5,942 ....12/12/2022 ... ....11/26/2025 ...
25278X-AR-0 ..... DIAMONDBACK ENERGY INC ................................... ... ... .......  .......... .. 2.B FE .. ................. 209,014 ...89.0010 .................210,933 .................237,000 .................210,933 .......... 11,057 ........... 2,058 .................0 .................0 ......3.125 ...... 3.125 MS ...... .................1,996 .................6,234 ....08/12/2022 ... ....03/24/2031 ...
25746U-DB-2 ..... DOMINION ENERGY INC ....................................... ... ... .......  .......... .. 2.B FE .. ................. 200,337 ...98.3400 .................201,598 .................205,000 .................201,598 .............(377) ........... 3,813 .................0 .................0 ......3.071 ......1.000 FA ...... .................2,378 .................4,256 ....08/12/2022 ... ....08/15/2024 ...
26441C-BW-4 ..... DUKE ENERGY CORP ........................................... ... ... .......  .......... .. 2.B FE .. .................. 47,716 . 101.1430 .................. 48,549 ..................48,000 .................. 48,549 .............. 916 ............... 24 .................0 .................0 ......5.000 ...... 5.000 JD ....... ................... 153 .................1,992 ....12/05/2022 ... ....12/08/2027 ...
26884T-AR-3 ..... ERAC USA FINANCE LLC ...................................... ... ... .......  .......... .. 2.A FE .. .................. 96,056 ...95.7910 .................. 96,749 ................ 101,000 ..................96,749 ........... 2,301 .............. 798 .................0 .................0 ......3.300 ...... 3.300 JD ....... ................... 278 .................2,762 ....08/12/2022 ... ....12/01/2026 ...
286181-AH-5 ..... ELEMENT FLEET MANAGEMENT ................................ ... ... .......  .......... .. 2.A FE .. ................. 181,002 . 101.8940 .................184,428 ................ 181,000 .................184,428 ............3,427 .................0 .................0 .................0 ......6.271 ...... 6.271 JD ....... ................... 158 .................5,675 ....06/21/2023 ... ....06/26/2026 ...
29273V-AP-5 ..... ENERGY TRANSFER LP ........................................ ... ... .......  .......... .. 2.C FE .. ................. 152,345 . 102.0090 .................156,073 .................153,000 .................156,073 ............4,752 ............... 47 .................0 .................0 ......5.550 ...... 5.550 FA ...... .................3,208 .................3,731 ....12/05/2022 ... ....02/15/2028 ...
29273V-AU-4 ..... ENERGY TRANSFER LP ........................................ ... ... .......  .......... .. 2.C FE .. ................. 101,884 . 108.5380 .................110,709 ................ 102,000 ................ 110,709 ........... 8,823 .................2 .................0 .................0 ......6.550 ...... 6.550 JD ....... ................... 557 ................... 891 ....10/10/2023 ... ....12/01/2033 ...
294429-AQ-8 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. .................. 69,461 ...97.3610 ..................70,100 ..................72,000 ..................70,100 .............. 370 .............. 923 .................0 .................0 ......2.600 ...... 2.600 JD ....... ................... 156 .................1,548 ....08/12/2022 ... ....12/01/2024 ...
294429-AV-7 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. ................. 111,173 . 101.0040 .................113,124 ................ 112,000 .................113,124 ............2,733 ............... 66 .................0 .................0 ......5.100 ...... 5.100 JD ....... ................... 254 .................5,770 ....09/07/2022 ... ....12/15/2027 ...
29444U-BL-9 ..... EQUINIX INC ................................................. ... ... .......  .......... .. 2.B FE .. ................. 109,518 ...87.8250 .................112,415 ................ 128,000 .................112,415 ............3,734 ............2,403 .................0 .................0 ......1.550 ...... 1.550 MS ...... ................... 584 ................ 1,666 ....08/12/2022 ... ....03/15/2028 ...
29452E-AC-5 ..... EQUITABLE HOLDINGS INC ................................... ... ... .......  .......... .. 2.A FE .. ................. 179,310 . 103.1540 .................186,709 ................ 181,000 ................ 186,709 ........... 7,351 ............... 47 .................0 .................0 ......5.594 ...... 5.594 JJ ....... .................4,781 .................3,321 ....01/04/2023 ... ....01/11/2033 ...
30034W-AA-4 ..... EVERGY INC .................................................. ... ... .......  .......... .. 2.B FE .. ................. 186,562 ...97.7240 .................188,608 .................193,000 ................ 188,608 ........... 1,854 ........... 2,697 .................0 .................0 ......2.450 ...... 2.450 MS ...... .................1,392 .................3,917 ....08/12/2022 ... ....09/15/2024 ...
30225V-AR-8 ..... EXTRA SPACE STORAGE LP ................................... ... ... .......  .......... .. 2.B FE .. ................. 145,580 . 104.5130 .................152,588 ................ 146,000 .................152,588 ........... 7,005 .................4 .................0 .................0 ......5.900 ...... 5.900 JJ ....... ................... 718 ......................0 ....11/27/2023 ... ....01/15/2031 ...
302491-AX-3 ..... FMC CORP ..................................................... ... ... .......  .......... .. 2.C FE .. .................. 63,681 ...99.4980 .................. 64,674 ..................65,000 ..................64,674 .............. 958 ............... 35 .................0 .................0 ......5.650 ...... 5.650 MN ...... ................... 439 ................ 1,781 ....05/15/2023 ... ....05/18/2033 ...
30303M-8N-5 ..... META PLATFORMS INC ........................................ ... ... .......  .......... .. 1.E FE .. ................. 110,962 . 103.4440 .................115,858 ................ 112,000 .................115,858 ........... 4,865 ............... 29 .................0 .................0 ......4.950 ...... 4.950 MN ...... ................... 708 .................2,830 ....05/01/2023 ... ....05/15/2033 ...
316773-DK-3 ..... FIFTH THIRD BANCORP ....................................... ... ... .......  .......... .. 2.A FE .. .................. 32,014 . 104.2080 .................. 33,347 ..................32,000 .................. 33,347 ............1,333 ............... (1) .................0 .................0 ......6.339 ......1.000 JJ ....... ................... 868 ......................0 ....07/24/2023 ... ....07/27/2029 ...
337738-BD-9 ..... FISERV INC .................................................. ... ... .......  .......... .. 2.B FE .. ................. 106,812 . 103.0690 .................110,284 ................ 107,000 .................110,284 ............3,452 ............... 20 .................0 .................0 ......5.450 ...... 5.450 MS ...... .................1,928 .................2,916 ....02/27/2023 ... ....03/02/2028 ...
349553-AM-9 ..... FORTIS INC ................................................... ... ... .......  .......... .. 2.C FE .. ................. 176,271 ...94.7720 .................177,223 ................ 187,000 .................177,223 ............2,222 ........... 1,863 .................0 .................0 ......3.055 ...... 3.055 AO ...... .................1,381 .................4,731 ....08/12/2022 ... ....10/04/2026 ...
361841-AN-9 ..... GLP CAPITAL LP / FIN II ................................. ... ... .......  .......... .. 2.C FE .. .................. 82,898 ...98.6880 .................. 84,872 ..................86,000 ..................84,872 .............. 952 ........... 1,363 .................0 .................0 ......3.350 ...... 3.350 MS ...... ................... 960 .................2,395 ....08/12/2022 ... ....09/01/2024 ...
36262G-AD-3 ..... GXO LOGISTICS INC ......................................... ... ... .......  .......... .. 2.C FE .. ................. 159,254 ...82.1470 .................169,222 ................ 206,000 .................169,222 .......... 12,086 ........... 3,311 .................0 .................0 ......2.650 ...... 2.650 JJ ....... .................2,517 .................3,694 ....08/12/2022 ... ....07/15/2031 ...
36267V-AH-6 ..... GE HEALTHCARE TECH INC ................................... ... ... .......  .......... .. 2.B FE .. ...................99,998 . 105.1720 .................105,172 ................ 100,000 .................105,172 ........... 5,174 .................0 .................0 .................0 ......5.857 ...... 5.857 MS ...... .................1,725 .................2,929 ....11/09/2022 ... ....03/15/2030 ...
37045X-DR-4 ..... GENERAL MOTORS FINL CO ................................... ... ... .......  .......... .. 2.B FE .. ................. 150,623 ...92.1100 .................154,745 ................ 168,000 .................154,745 ........... 4,787 ............2,824 .................0 .................0 ......2.350 ...... 2.350 FA ...... .................1,371 .................3,271 ....08/12/2022 ... ....02/26/2027 ...
378272-BG-2 ..... GLENCORE FUNDING LLC ...................................... ... ... .......  .......... .. 2.A FE .. ...................95,531 ...85.0000 .................100,300 ................ 118,000 ................ 100,300 ............5,152 ........... 1,581 .................0 .................0 ......2.625 ...... 2.625 MS ...... ................... 843 .................2,612 ....08/12/2022 ... ....09/23/2031 ...
37959G-AD-9 ..... GLOBAL ATLANTIC FIN CO ................................... ... ... .......  .......... .. 2.B FE .. ................. 173,111 . 111.0140 .................194,274 ................ 175,000 .................194,274 .......... 21,115 ............... 48 .................0 .................0 ......7.950 ...... 7.950 JD ....... ................... 618 .................6,956 ....06/14/2023 ... ....06/15/2033 ...
38141G-VR-2 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 2.B FE .. ................. 135,923 ...98.1670 .................134,488 ................ 137,000 .................134,488 ........... 1,912 ............... 29 .................0 .................0 ......4.250 ...... 4.250 AO ...... .................1,132 .................4,410 ....08/12/2022 ... ....10/21/2025 ...
38141G-WB-6 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 2.A FE .. ................. 350,390 ...97.2750 .................349,218 .................359,000 .................349,218 ........... 8,276 ........... 1,022 .................0 .................0 ......3.850 ...... 3.850 JJ ....... .................5,951 .................9,368 ....08/12/2022 ... ....01/26/2027 ...
38869P-AP-9 ..... GRAPHIC PACKAGING INTERN ................................ ... ... .......  .......... .. 2.C FE .. ................. 200,632 ...90.7780 .................201,528 .................222,000 .................201,528 ............2,403 ............4,498 .................0 .................0 ......1.512 ...... 1.512 AO ...... ................... 709 .................2,783 ....08/12/2022 ... ....04/15/2026 ...
404119-BQ-1 ..... HCA INC ...................................................... ... ... .......  .......... .. 2.C FE .. .................. 84,895 ...99.8960 .................. 83,913 ..................84,000 ..................83,913 .............. 899 .............(378) .................0 .................0 ......5.250 ...... 5.250 AO ...... ................... 931 .................3,728 ....08/12/2022 ... ....04/15/2025 ...
422806-AB-5 ..... HEICO CORP ................................................... ... ... .......  .......... .. 2.B FE .. ................. 148,879 . 102.7110 .................157,148 .................153,000 .................157,148 ........... 8,179 ............... 91 .................0 .................0 ......5.350 ...... 5.350 FA ...... .................3,502 ......................0 ....07/19/2023 ... ....08/01/2033 ...
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431282-AQ-5 ..... HIGHWOODS REALTY LP ....................................... ... ... .......  .......... .. 2.B FE .. ...................58,953 ...92.1910 ..................61,768 ..................67,000 ..................61,768 ............1,952 .............. 845 .................0 .................0 ......4.125 ...... 4.125 MS ...... ................... 814 .................1,342 ....04/18/2023 ... ....03/15/2028 ...
431282-AU-6 ..... HIGHWOODS REALTY LP ....................................... ... ... .......  .......... .. 2.B FE .. ...................42,429 . 108.0810 .................. 46,475 ..................43,000 ..................46,475 ............4,042 .................4 .................0 .................0 ......7.650 ...... 7.650 FA ...... ................... 366 ......................0 ....11/14/2023 ... ....02/01/2034 ...
446413-AZ-9 ..... HUNTINGTON INGALLS INDUS ................................. ... ... .......  .......... .. 2.C FE .. ................. 127,679 ...87.9780 .................131,087 .................149,000 ................ 131,087 ........... 5,280 ............2,493 .................0 .................0 ......2.043 ...... 2.043 FA ...... .................1,142 .................2,062 ....08/12/2022 ... ....08/16/2028 ...
45674C-AA-1 ..... INFOR INC .................................................... ... ... .......  .......... .. 2.B FE .. ...................94,343 ...94.2920 ..................96,178 ................ 102,000 ..................96,178 ............1,323 ........... 2,160 .................0 .................0 ......1.750 ...... 1.750 JJ ....... ................... 823 .................1,225 ....08/12/2022 ... ....07/15/2025 ...
456837-BH-5 ..... ING GROEP NV ................................................ ... ... .......  .......... .. 1.G FE .. ................. 288,000 . 105.0260 .................302,475 ................ 288,000 .................302,475 .......... 14,475 .................0 .................0 .................0 ......6.114 ......1.000 MS ...... .................5,380 ......................0 ....09/05/2023 ... ....09/11/2034 ...
458140-CD-0 ..... INTEL CORP ................................................... ... ... .......  .......... .. 1.F FE .. .................. 78,766 . 100.7760 .................. 79,613 ..................79,000 ..................79,613 .............. 815 ............... 32 .................0 .................0 ......4.875 ...... 4.875 FA ...... .................1,508 .................1,316 ....02/07/2023 ... ....02/10/2026 ...
46115H-BU-0 ..... INTESA SANPAOLO SPA ....................................... ... ... .......  .......... .. 2.B FE .. ................. 402,414 . 102.4710 .................409,885 ................ 400,000 .................409,885 ............3,212 .............(300) .................0 .................0 ......7.000 ......7.000 MN ...... .................3,111 ............... 15,540 ....11/14/2022 ... ....11/21/2025 ...
46625H-RY-8 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.F FE .. ................. 267,025 ...96.6620 .................271,620 ................ 281,000 .................271,620 .......... 22,350 .............. 913 .................0 .................0 ......3.782 ......1.000 FA ...... .................4,428 .................7,195 ....08/12/2022 ... ....02/01/2028 ...
46647P-DR-4 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 322,593 . 101.5260 .................331,989 .................327,000 .................331,989 ............9,293 .............. 102 .................0 .................0 ......5.350 ......1.000 JD ....... .................1,458 .................7,035 ....08/23/2023 ... ....06/01/2034 ...
482480-AG-5 ..... KLA CORP ..................................................... ... ... .......  .......... .. 1.F FE .. .................. 90,612 ...99.6040 .................. 90,640 ..................91,000 ..................90,640 ............3,233 .............. (68) .................0 .................0 ......4.100 ...... 4.100 MS ...... .................1,099 .................3,137 ....08/12/2022 ... ....03/15/2029 ...
49177J-AB-8 ..... KENVUE INC .................................................. ... ... .......  .......... .. 1.F FE .. .................. 72,014 . 100.8350 ..................72,601 ..................72,000 ..................72,601 .............. 589 ............... (2) .................0 .................0 ......5.500 ...... 5.500 MS ...... .................1,089 ......................0 ....03/08/2023 ... ....03/22/2025 ...
49271V-AJ-9 ..... KEURIG DR PEPPER INC ...................................... ... ... .......  .......... .. 2.B FE .. .................. 74,585 ...92.0690 .................. 75,497 ..................82,000 ..................75,497 ............3,523 .............. 600 .................0 .................0 ......3.200 ...... 3.200 MN ...... ................... 437 .................2,176 ....08/12/2022 ... ....05/01/2030 ...
49338L-AE-3 ..... KEYSIGHT TECHNOLOGIES .................................... ... ... .......  .......... .. 2.B FE .. .................. 11,076 ...99.7000 ..................10,967 ..................11,000 ..................10,967 .............. 259 .............. (25) .................0 .................0 ......4.600 ...... 4.600 AO ...... ................... 119 ................... 437 ....08/12/2022 ... ....04/06/2027 ...
501889-AF-6 ..... LKQ CORP ..................................................... ... ... .......  .......... .. 2.C FE .. .................. 65,071 . 104.3680 ..................68,883 ..................66,000 ..................68,883 ........... 3,800 ............... 12 .................0 .................0 ......6.250 ...... 6.250 JD ....... ................... 183 .................2,303 ....05/15/2023 ... ....06/15/2033 ...
50540R-AV-4 ..... LABORATORY CORP OF AMER .................................. ... ... .......  .......... .. 2.B FE .. ................. 130,915 ...97.2480 .................132,258 ................ 136,000 .................132,258 ............1,355 ........... 1,886 .................0 .................0 ......2.300 ...... 2.300 JD ....... ................... 261 .................2,634 ....08/12/2022 ... ....12/01/2024 ...
512807-AV-0 ..... LAM RESEARCH CORP .......................................... ... ... .......  .......... .. 1.G FE .. ................. 157,329 ...86.0940 .................159,273 ................ 185,000 .................159,273 ........... 6,012 ............2,383 .................0 .................0 ......1.900 ...... 1.900 JD ....... ................... 156 .................2,964 ....08/12/2022 ... ....06/15/2030 ...
548661-DR-5 ..... LOWE S COS INC ............................................. ... ... .......  .......... .. 2.A FE .. ................. 143,281 ...96.5040 .................144,756 ................ 150,000 .................144,756 ........... 6,326 .............. 570 .................0 .................0 ......3.650 ...... 3.650 AO ...... .................1,308 .................4,533 ....08/12/2022 ... ....04/05/2029 ...
55903V-BC-6 ..... WARNERMEDIA HOLDINGS INC ................................. ... ... .......  .......... .. 2.C FE .. ................. 239,770 ...91.6420 .................242,851 .................265,000 .................242,851 ........... 1,885 ........... 1,158 .................0 .................0 ......4.279 ...... 4.279 MS ...... .................3,339 .................5,444 ....08/12/2022 ... ....03/15/2032 ...
58507L-BB-4 ..... MEDTRONIC GLOBAL HLDINGS ................................ ... ... .......  .......... .. 1.G FE .. ................. 178,348 ...99.6770 .................180,415 ................ 181,000 .................180,415 ........... 1,855 .............. 212 .................0 .................0 ......4.250 ...... 4.250 MS ...... .................1,945 .................3,846 ....03/23/2023 ... ....03/30/2028 ...
595017-BC-7 ..... MICROCHIP TECHNOLOGY INC ................................. ... ... .......  .......... .. 2.B FE .. .................. 96,083 ...96.8860 .................. 98,824 ................ 102,000 ..................98,824 .............. 933 ........... 2,648 .................0 .................0 ......0.983 ...... 0.983 MS ...... ................... 334 ................... 845 ....08/12/2022 ... ....09/01/2024 ...
608190-AM-6 ..... MOHAWK INDUSTRIES INC .................................... ... ... .......  .......... .. 2.A FE .. ...................63,992 . 103.7670 ..................66,411 ..................64,000 ..................66,411 ............2,419 .................0 .................0 .................0 ......5.850 ...... 5.850 MS ...... ................ 1,071 ......................0 ....09/11/2023 ... ....09/18/2028 ...
617446-8V-4 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 196,286 ...92.0300 .................201,545 .................219,000 .................201,545 .......... 10,294 ............2,489 .................0 .................0 ......0.985 ......1.000 JD ....... ................... 126 .................1,022 ....08/12/2022 ... ....12/10/2026 ...
61747Y-EA-9 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 131,332 ...97.7650 .................135,893 .................139,000 .................135,893 ............2,951 ............2,369 .................0 .................0 ......0.790 ......1.000 MN ...... .....................95 ................... 909 ....08/12/2022 ... ....05/30/2025 ...
61747Y-ER-2 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. .................. 37,179 ...97.8050 ..................37,166 ..................38,000 ..................37,166 ............2,729 ............... 36 .................0 .................0 ......4.210 ......1.000 AO ...... ................... 316 ................... 642 ....08/12/2022 ... ....04/20/2028 ...
61747Y-EY-7 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 109,828 . 108.0220 .................112,343 ................ 104,000 .................112,343 ........... 2,704 .............(188) .................0 .................0 ......6.342 ......1.000 AO ...... .................1,337 .................3,298 ....07/19/2023 ... ....10/18/2033 ...
61747Y-FG-5 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 102,284 . 101.6900 .................105,758 ................ 104,000 .................105,758 ............3,432 ............... 41 .................0 .................0 ......5.424 ......1.000 JJ ....... .................2,507 ......................0 ....07/19/2023 ... ....07/21/2034 ...
65480C-AF-2 ..... NISSAN MOTOR ACCEPTANCE .................................. ... ... .......  .......... .. 2.C FE .. ................. 126,911 . 105.4850 .................133,965 ................ 127,000 .................133,965 ........... 7,050 .................5 .................0 .................0 ......7.050 ...... 7.050 MS ...... .................2,636 ......................0 ....09/12/2023 ... ....09/15/2028 ...
67066G-AF-1 ..... NVIDIA CORP ................................................. ... ... .......  .......... .. 1.E FE .. .................. 87,623 ...92.6330 ..................88,001 ..................95,000 ..................88,001 ........... 4,189 .............. 613 .................0 .................0 ......2.850 ...... 2.850 AO ...... ................... 677 .................2,280 ....08/12/2022 ... ....04/01/2030 ...
67077M-AT-5 ..... NUTRIEN LTD ................................................. ... ... .......  .......... .. 2.B FE .. ................. 105,197 ...98.0680 .................105,914 ................ 108,000 .................105,914 ............4,598 .............. 188 .................0 .................0 ......4.200 ...... 4.200 AO ...... .................1,134 .................3,753 ....08/12/2022 ... ....04/01/2029 ...
674599-DC-6 ..... OCCIDENTAL PETROLEUM COR ................................. ... ... .......  .......... .. 2.C FE .. .................. 67,080 . 100.7230 .................. 68,492 ..................68,000 ..................68,492 ........... 1,290 .............. 121 .................0 .................0 ......5.550 ...... 5.550 MS ...... ................ 1,111 ................ 1,887 ....08/21/2023 ... ....03/15/2026 ...
677415-CT-6 ..... OHIO POWER COMPANY ........................................ ... ... .......  .......... .. 1.G FE .. ................. 222,392 ...81.3030 .................223,584 .................275,000 .................223,584 ........... 7,375 ........... 4,079 .................0 .................0 ......1.625 ...... 1.625 JJ ....... .................2,061 .................3,023 ....08/12/2022 ... ....01/15/2031 ...
682680-BG-7 ..... ONEOK INC .................................................... ... ... .......  .......... .. 2.B FE .. ................. 145,765 . 106.4510 .................155,419 ................ 146,000 .................155,419 ............9,245 ............... (4) .................0 .................0 ......6.100 ......6.100 MN ...... .................1,138 .................7,331 ....11/15/2022 ... ....11/15/2032 ...
68389X-CH-6 ..... ORACLE CORP ................................................. ... ... .......  .......... .. 2.B FE .. ................. 150,081 . 107.7170 .................160,499 .................149,000 .................160,499 ........... 6,001 .............. (44) .................0 .................0 ......6.150 ...... 6.150 MN ...... .................1,324 .................7,597 ....11/07/2022 ... ....11/09/2029 ...
69047Q-AC-6 ..... OVINTIV INC ................................................. ... ... .......  .......... .. 2.C FE .. .................. 93,198 . 103.5640 .................. 97,350 ..................94,000 ..................97,350 ............4,129 ............... 22 .................0 .................0 ......6.250 ...... 6.250 JJ ....... .................3,427 ......................0 ....05/16/2023 ... ....07/15/2033 ...
693475-BL-8 ..... PNC FINANCIAL SERVICES ................................... ... ... .......  .......... .. 1.G FE .. ................. 220,433 ...99.2540 .................220,343 .................222,000 .................220,343 .............(240) .............. 144 .................0 .................0 ......4.758 ......1.000 JJ ....... .................4,548 .................3,514 ....01/19/2023 ... ....01/26/2027 ...
694308-JG-3 ..... PACIFIC GAS + ELECTRIC ................................... ... ... .......  .......... .. 2.C FE .. .................. 76,748 ...82.6560 ..................80,176 ..................97,000 ..................80,176 ............3,365 ............1,529 .................0 .................0 ......2.500 ...... 2.500 FA ...... ................ 1,010 .................1,637 ....08/12/2022 ... ....02/01/2031 ...
716973-AC-6 ..... PFIZER INVESTMENT ENTER .................................. ... ... .......  .......... .. 1.F FE .. ................. 227,580 . 100.0500 .................230,115 .................230,000 .................230,115 ............2,363 .............. 166 .................0 .................0 ......4.450 ...... 4.450 MN ...... .................1,194 .................4,925 ....05/16/2023 ... ....05/19/2028 ...
718172-CW-7 ..... PHILIP MORRIS INTL INC ................................... ... ... .......  .......... .. 1.F FE .. ................. 111,805 . 104.9740 .................117,571 ................ 112,000 ................ 117,571 ............4,249 ............... 14 .................0 .................0 ......5.625 ...... 5.625 MN ...... ................... 770 .................5,223 ....11/15/2022 ... ....11/17/2029 ...
71951Q-AC-6 ..... PHYSICIANS REALTY LP ...................................... ... ... .......  .......... .. 2.B FE .. ................. 103,536 ...82.4220 .................105,500 ................ 128,000 .................105,500 ........... 4,784 ........... 1,618 .................0 .................0 ......2.625 ...... 2.625 MN ...... ................... 560 .................2,771 ....08/12/2022 ... ....11/01/2031 ...
72650R-BM-3 ..... PLAINS ALL AMER PIPELINE ................................ ... ... .......  .......... .. 2.B FE .. ................. 156,365 ...92.1730 .................161,302 ................ 175,000 .................161,302 ........... 7,411 ........... 1,692 .................0 .................0 ......3.550 ...... 3.550 JD ....... ................... 276 .................5,236 ....08/12/2022 ... ....12/15/2029 ...
74005P-BT-0 ..... LINDE INC/CT ................................................ ... ... .......  .......... .. 1.F FE .. ................. 103,484 ...83.1480 .................106,429 ................ 128,000 .................106,429 ........... 6,138 ........... 2,058 .................0 .................0 ......1.100 ......1.100 FA ...... ................... 551 ................... 946 ....08/12/2022 ... ....08/10/2030 ...
74762E-AF-9 ..... QUANTA SERVICES INC ....................................... ... ... .......  .......... .. 2.C FE .. .................. 61,658 ...87.9910 .................. 63,353 ..................72,000 .................. 63,353 ........... 3,183 .............. 820 .................0 .................0 ......2.900 ...... 2.900 AO ...... ................... 522 .................1,726 ....08/12/2022 ... ....10/01/2030 ...
756109-BS-2 ..... REALTY INCOME CORP ........................................ ... ... .......  .......... .. 1.G FE .. ................. 148,985 . 100.6270 .................152,953 .................152,000 .................152,953 ............3,733 .............. 227 .................0 .................0 ......4.700 ...... 4.700 JD ....... ................... 318 .................4,572 ....04/05/2023 ... ....12/15/2028 ...
759351-AN-9 ..... REINSURANCE GRP OF AMER .................................. ... ... .......  .......... .. 2.A FE .. ................. 180,504 ...95.1960 .................185,632 .................195,000 .................185,632 ........... 6,827 ........... 1,409 .................0 .................0 ......3.900 ...... 3.900 MN ...... ................... 972 .................6,294 ....08/12/2022 ... ....05/15/2029 ...
760759-BC-3 ..... REPUBLIC SERVICES INC .................................... ... ... .......  .......... .. 2.A FE .. ...................99,375 . 102.5770 .................103,603 ................ 101,000 .................103,603 ........... 4,177 ............... 51 .................0 .................0 ......5.000 ...... 5.000 AO ...... .................1,263 .................2,567 ....03/21/2023 ... ....04/01/2034 ...
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775109-CG-4 ..... ROGERS COMMUNICATIONS IN ................................. ... ... .......  .......... .. 2.C FE .. ................. 159,978 ...95.5070 .................159,496 ................ 167,000 .................159,496 .......... (1,182) .............. 700 .................0 .................0 ......3.200 ...... 3.200 MS ...... .................1,574 .................2,672 ....08/12/2022 ... ....03/15/2027 ...
78081B-AK-9 ..... ROYALTY PHARMA PLC ........................................ ... ... .......  .......... .. 2.C FE .. .................. 83,896 ...84.2550 .................. 85,940 ................ 102,000 ..................85,940 ........... 4,763 ........... 1,458 .................0 .................0 ......2.200 ...... 2.200 MS ...... ................... 742 .................1,863 ....08/12/2022 ... ....09/02/2030 ...
785592-AU-0 ..... SABINE PASS LIQUEFACTION ................................ ... ... .......  .......... .. 2.A FE .. ................. 157,165 ...97.9630 .................159,680 ................ 163,000 .................159,680 ........... 8,688 .............. 535 .................0 .................0 ......4.200 ...... 4.200 MS ...... .................2,016 .................4,955 ....08/12/2022 ... ....03/15/2028 ...
80685X-AC-5 ..... SCHLUMBERGER FIN CA ....................................... ... ... .......  .......... .. 1.F FE .. ................. 126,029 ...94.8270 .................128,016 .................135,000 ................ 128,016 ........... 1,856 ........... 2,288 .................0 .................0 ......1.400 ...... 1.400 MS ...... ................... 546 .................1,562 ....08/12/2022 ... ....09/17/2025 ...
808513-CE-3 ..... CHARLES SCHWAB CORP ....................................... ... ... .......  .......... .. 1.F FE .. ................. 192,366 . 103.3680 .................199,499 .................193,000 .................199,499 ........... 7,122 ............... 11 .................0 .................0 ......5.853 ......1.000 MN ...... .................1,318 .................5,241 ....05/17/2023 ... ....05/19/2034 ...
817826-AC-4 ..... 7 ELEVEN INC ................................................ ... ... .......  .......... .. 2.B FE .. ................. 157,000 ...92.4600 .................161,804 ................ 175,000 ................ 161,804 ............3,583 ........... 4,085 .................0 .................0 ......0.950 ...... 0.950 FA ...... ................... 651 .................1,128 ....08/12/2022 ... ....02/10/2026 ...
822582-BX-9 ..... SHELL INTERNATIONAL FIN .................................. ... ... .......  .......... .. 1.D FE .. ................. 239,064 ...95.2280 .................239,023 .................251,000 .................239,023 ........... 4,680 ........... 2,021 .................0 .................0 ......2.500 ...... 2.500 MS ...... .................1,900 .................5,205 ....08/12/2022 ... ....09/12/2026 ...
828807-DW-4 ..... SIMON PROPERTY GROUP LP .................................. ... ... .......  .......... .. 1.G FE .. .................. 47,527 . 108.9240 .................. 52,283 ..................48,000 .................. 52,283 ............4,752 .................5 .................0 .................0 ......6.250 ...... 6.250 JJ ....... ................... 433 ......................0 ....11/06/2023 ... ....01/15/2034 ...
832696-AX-6 ..... JM SMUCKER CO ............................................... ... ... .......  .......... .. 2.B FE .. ................. 147,904 . 109.2980 .................161,761 ................ 148,000 ................ 161,761 .......... 13,856 .................1 .................0 .................0 ......6.200 ...... 6.200 MN ...... .................1,682 ......................0 ....10/11/2023 ... ....11/15/2033 ...
835495-AN-2 ..... SONOCO PRODUCTS CO ......................................... ... ... .......  .......... .. 2.B FE .. .................. 81,350 ...92.1540 .................. 82,938 ..................90,000 ..................82,938 ........... 1,418 ........... 1,448 .................0 .................0 ......2.250 ...... 2.250 FA ...... ................... 844 .................1,373 ....08/12/2022 ... ....02/01/2027 ...
85855C-AD-2 ..... STELLANTIS FIN US INC .................................... ... ... .......  .......... .. 2.A FE .. ................. 199,995 . 103.6370 .................208,310 ................ 201,000 .................208,310 ........... 8,830 .............. 169 .................0 .................0 ......5.625 ...... 5.625 JJ ....... .................5,308 .................9,422 ....09/07/2022 ... ....01/12/2028 ...
871829-BC-0 ..... SYSCO CORPORATION .......................................... ... ... .......  .......... .. 2.B FE .. .................. 92,486 ...96.5660 .................. 91,737 ..................95,000 ..................91,737 ........... 1,621 .............. 399 .................0 .................0 ......3.300 ...... 3.300 JJ ....... .................1,446 .................2,145 ....08/12/2022 ... ....07/15/2026 ...
87264A-BB-0 ..... T MOBILE USA INC ........................................... ... ... .......  .......... .. 2.B FE .. ................. 126,390 ...97.9020 .................126,294 .................129,000 .................126,294 ............1,554 .............. 704 .................0 .................0 ......3.500 ...... 3.500 AO ...... ................... 953 .................3,729 ....08/12/2022 ... ....04/15/2025 ...
87264A-CV-5 ..... T MOBILE USA INC ........................................... ... ... .......  .......... .. 2.B FE .. ................. 144,920 . 102.6430 .................150,885 ................ 147,000 .................150,885 ............6,254 ............... 66 .................0 .................0 ......5.200 ...... 5.200 JJ ....... .................3,525 .................4,305 ....09/12/2022 ... ....01/15/2033 ...
874054-AF-6 ..... TAKE TWO INTERACTIVE SOF ................................ ... ... .......  .......... .. 2.B FE .. ................. 147,240 ...97.8770 .................146,815 ................ 150,000 .................146,815 ........... 1,719 .............. 735 .................0 .................0 ......3.550 ...... 3.550 AO ...... .................1,139 .................4,409 ....08/12/2022 ... ....04/14/2025 ...
896239-AE-0 ..... TRIMBLE INC ................................................. ... ... .......  .......... .. 2.C FE .. ................. 104,419 . 106.9560 .................112,304 ................ 105,000 .................112,304 ........... 7,865 ............... 20 .................0 .................0 ......6.100 ......6.100 MS ...... ................ 1,886 .................3,309 ....02/23/2023 ... ....03/15/2033 ...
89681L-AA-0 ..... TRITON CONTAINER/TAL INT ................................ ... ... .......  .......... .. 2.C FE .. ................. 169,963 ...80.0580 .................176,928 .................221,000 .................176,928 ............4,099 ........... 2,800 .................0 .................0 ......3.250 ...... 3.250 MS ...... .................2,115 .................5,949 ....03/06/2023 ... ....03/15/2032 ...
89788M-AK-8 ..... TRUIST FINANCIAL CORP .................................... ... ... .......  .......... .. 1.G FE .. ...................59,962 . 103.9700 .................. 64,461 ..................62,000 ..................64,461 ........... 4,461 ............... 38 .................0 .................0 ......6.123 ......1.000 AO ...... ................... 664 .................1,898 ....09/26/2023 ... ....10/28/2033 ...
89788M-AM-4 ..... TRUIST FINANCIAL CORP .................................... ... ... .......  .......... .. 1.G FE .. ................. 110,295 ...97.2090 .................111,791 ................ 115,000 ................ 111,791 ........... 1,379 ............... 71 .................0 .................0 ......5.122 ......1.000 JJ ....... .................2,536 .................1,932 ....01/23/2023 ... ....01/26/2034 ...
89788M-AQ-5 ..... TRUIST FINANCIAL CORP .................................... ... ... .......  .......... .. 1.G FE .. .................. 61,000 . 108.1160 .................. 65,951 ..................61,000 ..................65,951 ............4,951 .................0 .................0 .................0 ......7.161 ......1.000 AO ...... ................... 777 ......................0 ....10/25/2023 ... ....10/30/2029 ...
90932J-AA-0 ..... UNITED AIR 2019 2 AA PTT ................................ ... ... .......  .......... .. 1.E FE .. ................. 123,054 ...84.6690 .................122,085 .................144,190 .................122,085 ........... 3,636 ........... 1,155 .................0 .................0 ......2.700 ...... 2.700 MN ...... ................... 649 .................3,197 ....08/12/2022 ... ....11/01/2033 ...
91159H-JN-1 ..... US BANCORP ................................................... ... ... .......  .......... .. 1.F FE .. .................. 83,973 . 103.3520 .................. 87,849 ..................85,000 ..................87,849 ............3,853 ............... 12 .................0 .................0 ......5.836 ......1.000 JD ....... ................... 262 .................2,372 ....06/07/2023 ... ....06/12/2034 ...
91324P-EQ-1 ..... UNITEDHEALTH GROUP INC ................................... ... ... .......  .......... .. 1.F FE .. ................. 157,086 . 104.7670 .................164,484 ................ 157,000 .................164,484 ............3,445 .................7 .................0 .................0 ......5.300 ...... 5.300 FA ...... .................3,143 .................4,474 ....10/25/2022 ... ....02/15/2030 ...
918204-BA-5 ..... VF CORP ...................................................... ... ... .......  .......... .. 2.C FE .. ................. 159,957 ...95.5000 .................159,484 ................ 167,000 .................159,484 .............. 815 ............2,032 .................0 .................0 ......2.400 ...... 2.400 AO ...... ................... 757 .................3,317 ....08/12/2022 ... ....04/23/2025 ...
92277G-AJ-6 ..... VENTAS REALTY LP ........................................... ... ... .......  .......... .. 2.A FE .. ................. 108,876 ...94.7980 .................109,017 ................ 115,000 ................ 109,017 ........... 2,005 ........... 1,013 .................0 .................0 ......3.250 ...... 3.250 AO ...... ................... 789 .................3,099 ....08/12/2022 ... ....10/15/2026 ...
92338C-AE-3 ..... VERALTO CORP ................................................ ... ... .......  .......... .. 2.B FE .. .................. 97,701 . 103.6950 .................101,622 ..................98,000 .................101,622 ............3,914 .................7 .................0 .................0 ......5.450 ...... 5.450 MS ...... .................1,528 ......................0 ....09/11/2023 ... ....09/18/2033 ...
92343V-FX-7 ..... VERIZON COMMUNICATIONS ................................... ... ... .......  .......... .. 2.A FE .. ................. 352,680 ...82.5200 .................358,961 .................435,000 .................358,961 .......... 15,505 ............6,532 .................0 .................0 ......1.680 ......1.680 AO ...... .................1,238 .................6,058 ....08/12/2022 ... ....10/30/2030 ...
92556H-AD-9 ..... PARAMOUNT GLOBAL ........................................... ... ... .......  .......... .. 2.C FE .. .................. 44,670 ...89.4780 .................. 43,844 ..................49,000 .................. 43,844 ............3,522 .............. 344 .................0 .................0 ......4.200 ...... 4.200 MN ...... ................... 240 .................1,999 ....08/12/2022 ... ....05/19/2032 ...
92556V-AC-0 ..... VIATRIS INC ................................................. ... ... .......  .......... .. 2.C FE .. .................. 42,008 ...90.7450 .................. 43,558 ..................48,000 .................. 43,558 ........... 1,440 .............. 913 .................0 .................0 ......2.300 ...... 2.300 JD ....... .................... 28 ................... 894 ....08/12/2022 ... ....06/22/2027 ...
925650-AC-7 ..... VICI PROPERTIES LP ........................................ ... ... .......  .......... .. 2.C FE .. ................. 154,933 ...96.7830 .................154,853 ................ 160,000 .................154,853 ........... 3,790 .............. 311 .................0 .................0 ......4.950 ...... 4.950 FA ...... .................2,992 .................5,335 ....08/12/2022 ... ....02/15/2030 ...
95000U-3F-8 ..... WELLS FARGO + COMPANY .................................... ... ... .......  .......... .. 1.E FE .. ................. 225,543 . 102.0260 .................232,618 .................228,000 .................232,618 ........... 7,017 ............... 58 .................0 .................0 ......5.557 ......1.000 JJ ....... .................5,490 ......................0 ....07/18/2023 ... ....07/25/2034 ...
958667-AE-7 ..... WESTERN MIDSTREAM OPERAT ................................ ... ... .......  .......... .. 2.C FE .. .................. 97,058 . 103.9560 .................101,877 ..................98,000 ................ 101,877 ........... 4,788 ............... 30 .................0 .................0 ......6.150 ...... 6.150 AO ...... .................1,507 .................2,847 ....03/30/2023 ... ....04/01/2033 ...
962166-BY-9 ..... WEYERHAEUSER CO ............................................ ... ... .......  .......... .. 2.B FE .. .................. 95,780 ...95.3720 .................. 96,326 ................ 101,000 ..................96,326 ............4,438 .............. 363 .................0 .................0 ......4.000 ...... 4.000 AO ...... ................... 853 .................3,347 ....08/12/2022 ... ....04/15/2030 ...
98138H-AG-6 ..... WORKDAY INC ................................................. ... ... .......  .......... .. 2.B FE .. ................. 132,811 ...96.8280 .................133,623 ................ 138,000 .................133,623 ............4,142 .............. 709 .................0 .................0 ......3.500 ...... 3.500 AO ...... .................1,594 .................5,764 ....08/12/2022 ... ....04/01/2027 ...
001192-AL-7 ..... SOUTHERN CO GAS CAPITAL .................................. ... ... .......  .......... .. 2.A FE .. .................. 87,734 ...97.4530 ..................87,708 ..................90,000 ..................87,708 .............(751) .............. 725 .................0 .................0 ......3.875 ...... 3.875 MN ...... ................... 436 .................3,488 ....01/18/2023 ... ....11/15/2025 ...
00138C-AN-8 ..... COREBRIDGE GLOB FUNDING .................................. ... ... .......  .......... .. 1.F FE .. ................. 159,867 ...92.8420 .................148,547 ................ 160,000 .................148,547 ........... 5,606 ............... 27 .................0 .................0 ......0.900 ...... 0.900 MS ...... ................... 392 .................1,440 ....09/15/2020 ... ....09/22/2025 ...
00138C-AV-0 ..... COREBRIDGE GLOB FUNDING .................................. ... ... .......  .......... .. 1.F FE .. .................. 50,021 . 103.1200 .................. 51,560 ..................50,000 ..................51,560 ........... 1,540 ............... (1) .................0 .................0 ......5.900 ...... 5.900 MS ...... ................... 828 ......................0 ....09/14/2023 ... ....09/19/2028 ...
00206R-GD-8 ..... AT+T INC ..................................................... ... ... .......  .......... .. 2.B FE .. ................. 129,160 . 100.3470 .................130,451 ................ 130,000 .................130,451 .............(650) .............. 172 .................0 .................0 ......6.808 ......1.000 MJSD .... ................... 443 .................8,509 ....04/01/2019 ... ....06/12/2024 ...
00206R-JX-1 ..... AT+T INC ..................................................... ... ... .......  .......... .. 2.B FE .. ...................29,956 ...92.9040 ..................27,871 ..................30,000 ..................27,871 ........... 1,131 .................6 .................0 .................0 ......2.300 ...... 2.300 JD ....... .................... 56 ................... 690 ....05/21/2020 ... ....06/01/2027 ...
00206R-MJ-8 ..... AT+T INC ..................................................... ... ... .......  .......... .. 2.B FE .. ................. 159,848 ...98.8980 .................158,236 ................ 160,000 .................158,236 ........... 6,199 ............... 51 .................0 .................0 ......0.900 ...... 0.900 MS ...... ................... 380 .................1,440 ....03/19/2021 ... ....03/25/2024 ...
007589-AA-2 ..... ADVOCATE HEALTH CORP ...................................... ... ... .......  .......... .. 1.C FE .. .................. 74,951 ...97.2750 .................. 72,957 ..................75,000 ..................72,957 ............2,892 .................7 .................0 .................0 ......3.829 ...... 3.829 FA ...... ................ 1,077 .................2,872 ....04/25/2022 ... ....08/15/2028 ...
010392-FY-9 ..... ALABAMA POWER CO ........................................... ... ... .......  .......... .. 1.E FE .. ...................79,933 ...97.9440 .................. 78,355 ..................80,000 ..................78,355 ........... 1,571 ............... 12 .................0 .................0 ......3.750 ...... 3.750 MS ...... ................... 992 .................3,158 ....08/09/2022 ... ....09/01/2027 ...
012653-AD-3 ..... ALBEMARLE CORP ............................................. ... ... .......  .......... .. 2.B FE .. ...................49,954 ...98.2530 .................. 49,126 ..................50,000 ..................49,126 .............. 272 .................9 .................0 .................0 ......4.650 ...... 4.650 JD ....... ................... 187 .................2,325 ....05/10/2022 ... ....06/01/2027 ...
015271-AH-2 ..... ALEXANDRIA REAL ESTATE E ................................ ... ... .......  .......... .. 2.A FE .. .................. 41,105 ...98.4330 .................. 39,373 ..................40,000 .................. 39,373 .............. 654 .............(283) .................0 .................0 ......4.300 ...... 4.300 JJ ....... ................... 788 .................1,720 ....03/25/2022 ... ....01/15/2026 ...
015271-AK-5 ..... ALEXANDRIA REAL ESTATE E ................................ ... ... .......  .......... .. 2.A FE .. .................. 86,656 ...96.0110 ..................86,410 ..................90,000 ..................86,410 .............(804) .............. 559 .................0 .................0 ......3.950 ...... 3.950 JJ ....... .................1,629 ................ 1,778 ....01/27/2023 ... ....01/15/2028 ...
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01882Y-AC-0 ..... ALLIANT ENERGY FINANCE ................................... ... ... .......  .......... .. 2.B FE .. ................. 149,718 ...90.7310 .................136,097 ................ 150,000 .................136,097 ........... 5,746 ............... 53 .................0 .................0 ......1.400 ...... 1.400 MS ...... ................... 613 .................2,100 ....11/17/2020 ... ....03/15/2026 ...
023608-AP-7 ..... AMEREN CORP ................................................. ... ... .......  .......... .. 2.B FE .. ...................49,936 . 102.3780 .................. 51,189 ..................50,000 ..................51,189 ........... 1,251 .................2 .................0 .................0 ......5.700 ...... 5.700 JD ....... ................... 317 ......................0 ....11/15/2023 ... ....12/01/2026 ...
025816-CM-9 ..... AMERICAN EXPRESS CO ....................................... ... ... .......  .......... .. 1.F FE .. ................. 159,747 ...91.9320 .................147,091 ................ 160,000 .................147,091 ............5,095 ............... 50 .................0 .................0 ......1.650 ...... 1.650 MN ...... ................... 411 .................2,640 ....11/01/2021 ... ....11/04/2026 ...
025816-CS-6 ..... AMERICAN EXPRESS CO ....................................... ... ... .......  .......... .. 1.F FE .. ................. 171,491 ...93.7330 .................168,719 ................ 180,000 ................ 168,719 ........... 1,607 ........... 1,811 .................0 .................0 ......2.550 ...... 2.550 MS ...... .................1,479 .................4,590 ....03/01/2022 ... ....03/04/2027 ...
025816-DL-0 ..... AMERICAN EXPRESS CO ....................................... ... ... .......  .......... .. 1.F FE .. .................. 20,000 . 101.9870 .................. 20,397 ..................20,000 ..................20,397 .............. 397 .................0 .................0 .................0 ......6.338 ......1.000 AO ...... ................... 211 ......................0 ....10/24/2023 ... ....10/30/2026 ...
02665W-DZ-1 ..... AMERICAN HONDA FINANCE ................................... ... ... .......  .......... .. 1.G FE .. ...................39,969 ...91.9180 ..................36,767 ..................40,000 ..................36,767 ........... 1,420 .................6 .................0 .................0 ......1.300 ...... 1.300 MS ...... ................... 160 ................... 520 ....09/07/2021 ... ....09/09/2026 ...
031162-DP-2 ..... AMGEN INC .................................................... ... ... .......  .......... .. 2.A FE .. ...................49,913 . 102.3060 .................. 51,153 ..................50,000 ..................51,153 ........... 1,227 ............... 13 .................0 .................0 ......5.150 ...... 5.150 MS ...... ................... 844 .................1,288 ....02/15/2023 ... ....03/02/2028 ...
032095-AG-6 ..... AMPHENOL CORP ............................................... ... ... .......  .......... .. 1.G FE .. ................. 129,929 ...99.3800 .................129,194 ................ 130,000 .................129,194 ............2,039 ............... 15 .................0 .................0 ......3.200 ...... 3.200 AO ...... .................1,028 .................4,160 ....04/01/2019 ... ....04/01/2024 ...
032095-AM-3 ..... AMPHENOL CORP ............................................... ... ... .......  .......... .. 2.A FE .. .................. 39,863 . 100.1060 .................. 40,042 ..................40,000 ..................40,042 .............. 147 ............... 32 .................0 .................0 ......4.750 ...... 4.750 MS ...... ................... 475 ................... 950 ....03/27/2023 ... ....03/30/2026 ...
034863-AZ-3 ..... ANGLO AMERICAN CAPITAL ................................... ... ... .......  .......... .. 2.A FE .. ................. 198,856 ...89.1900 .................178,381 ................ 200,000 ................ 178,381 ............9,733 .............. 158 .................0 .................0 ......2.250 ...... 2.250 MS ...... .................1,288 .................4,500 ....03/15/2021 ... ....03/17/2028 ...
03740L-AD-4 ..... AON CORP/AON GLOBAL HOLD ................................. ... ... .......  .......... .. 2.A FE .. ...................29,984 ...94.5720 .................. 28,372 ..................30,000 ..................28,372 .............. 771 .................3 .................0 .................0 ......2.850 ...... 2.850 MN ...... .................... 76 ................... 855 ....02/23/2022 ... ....05/28/2027 ...
04352E-AA-3 ..... ASCENSION HEALTH ........................................... ... ... .......  .......... .. 1.B FE .. ................. 213,889 ...89.3740 .................223,436 .................250,000 .................223,436 ........... 6,768 ........... 2,780 .................0 .................0 ......2.532 ...... 2.532 MN ...... ................... 791 .................4,748 ....03/09/2023 ... ....11/15/2029 ...
04636N-AC-7 ..... ASTRAZENECA FINANCE LLC .................................. ... ... .......  .......... .. 1.F FE .. ...................89,992 ...98.0650 .................. 88,258 ..................90,000 ..................88,258 ............3,398 .................3 .................0 .................0 ......0.700 ......0.700 MN ...... .................... 56 ................... 630 ....05/25/2021 ... ....05/28/2024 ...
05523U-AK-6 ..... BAE SYSTEMS HOLDINGS INC ................................ ... ... .......  .......... .. 2.A FE .. ................. 132,054 ...98.6100 .................128,192 ................ 130,000 .................128,192 ........... 1,587 .............(394) .................0 .................0 ......3.800 ...... 3.800 AO ...... .................1,139 .................4,940 ....04/22/2019 ... ....10/07/2024 ...
05565E-CA-1 ..... BMW US CAPITAL LLC ........................................ ... ... .......  .......... .. 1.F FE .. .................. 19,979 ...96.2700 .................. 19,254 ..................20,000 .................. 19,254 .............. 345 .................4 .................0 .................0 ......3.450 ...... 3.450 AO ...... ................... 171 ................... 690 ....03/28/2022 ... ....04/01/2027 ...
05565E-CE-3 ..... BMW US CAPITAL LLC ........................................ ... ... .......  .......... .. 1.F FE .. ...................99,969 . 101.9310 .................101,931 ................ 100,000 .................101,931 ........... 1,960 .................2 .................0 .................0 ......5.050 ...... 5.050 FA ...... .................1,950 ......................0 ....08/08/2023 ... ....08/11/2028 ...
05578A-AV-0 ..... BPCE SA ...................................................... ... ... .......  .......... .. 1.E FE .. ................. 249,235 ...96.3260 .................240,815 .................250,000 .................240,815 ........... 7,734 .............. 254 .................0 .................0 ......1.625 ...... 1.625 JJ ....... .................1,873 .................4,063 ....01/10/2022 ... ....01/14/2025 ...
06051G-GL-7 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. .................. 88,655 ...95.5680 .................. 76,455 ..................80,000 ..................76,455 ............3,548 .......... (1,233) .................0 .................0 ......3.705 ......1.000 AO ...... ................... 543 .................2,964 ....07/06/2021 ... ....04/24/2028 ...
06051G-HW-2 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. .................. 84,203 ...97.3860 .................. 77,909 ..................80,000 ..................77,909 ............3,243 .............(960) .................0 .................0 ......2.456 ......1.000 AO ...... ................... 371 .................1,965 ....06/10/2021 ... ....10/22/2025 ...
06051G-JD-2 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ................. 170,000 ...94.1370 .................160,032 ................ 170,000 .................160,032 ........... 6,634 .................0 .................0 .................0 ......1.319 ......1.000 JD ....... .................... 69 .................2,242 ....06/16/2020 ... ....06/19/2026 ...
06051G-KM-0 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ................. 170,000 ...97.2720 .................165,362 ................ 170,000 .................165,362 ........... 2,878 .................0 .................0 .................0 ......3.384 ......1.000 AO ...... .................1,406 .................5,753 ....03/17/2022 ... ....04/02/2026 ...
06051G-KP-3 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.G FE .. ................. 100,000 ...97.7810 ..................97,781 ................ 100,000 ..................97,781 ........... 2,011 .................0 .................0 .................0 ......4.376 ......1.000 AO ...... ................... 766 .................4,376 ....04/21/2022 ... ....04/27/2028 ...
06051G-LV-9 ..... BANK OF AMERICA CORP ...................................... ... ... .......  .......... .. 1.E FE .. .................. 80,000 . 102.0750 ..................81,660 ..................80,000 ..................81,660 ........... 1,660 .................0 .................0 .................0 ......5.933 ......1.000 MS ...... .................1,384 ......................0 ....09/12/2023 ... ....09/15/2027 ...
06367W-B8-5 ..... BANK OF MONTREAL ........................................... ... ... .......  .......... .. 1.F FE .. .................. 44,966 ...95.8860 .................. 43,149 ..................45,000 .................. 43,149 ........... 1,142 .................7 .................0 .................0 ......1.850 ...... 1.850 MN ...... ................... 136 ................... 833 ....04/22/2020 ... ....05/01/2025 ...
06368F-AJ-8 ..... BANK OF MONTREAL ........................................... ... ... .......  .......... .. 1.F FE .. .................. 89,812 ...94.2000 ..................84,780 ..................90,000 ..................84,780 ............2,428 ............... 36 .................0 .................0 ......2.650 ...... 2.650 MS ...... ................... 742 .................2,385 ....03/03/2022 ... ....03/08/2027 ...
06368L-AQ-9 ..... BANK OF MONTREAL ........................................... ... ... .......  .......... .. 1.F FE .. .................. 69,969 . 100.3420 .................. 70,239 ..................70,000 ..................70,239 .............. 847 .................6 .................0 .................0 ......4.700 ...... 4.700 MS ...... ................... 969 .................3,290 ....09/07/2022 ... ....09/14/2027 ...
06368L-GV-2 ..... BANK OF MONTREAL ........................................... ... ... .......  .......... .. 1.F FE .. .................. 79,997 . 101.9390 .................. 81,551 ..................80,000 ..................81,551 ............1,554 .................1 .................0 .................0 ......5.203 ...... 5.203 FA ...... .................1,723 .................2,301 ....01/05/2023 ... ....02/01/2028 ...
06406R-BA-4 ..... BANK OF NY MELLON CORP ................................... ... ... .......  .......... .. 1.F FE .. ................. 139,881 ...92.9830 .................130,177 ................ 140,000 ................ 130,177 ........... 4,207 ............... 23 .................0 .................0 ......2.050 ...... 2.050 JJ ....... .................1,228 .................2,870 ....01/19/2022 ... ....01/26/2027 ...
06406R-BG-1 ..... BANK OF NY MELLON CORP ................................... ... ... .......  .......... .. 1.F FE .. ................. 166,574 ...97.6280 .................165,968 ................ 170,000 .................165,968 .............. 143 .............. 535 .................0 .................0 ......3.992 ......1.000 JD ....... ................... 320 ................ 6,786 ....06/08/2022 ... ....06/13/2028 ...
06417X-AD-3 ..... BANK OF NOVA SCOTIA ....................................... ... ... .......  .......... .. 1.F FE .. .................. 69,969 ...92.1510 .................. 64,506 ..................70,000 ..................64,506 ........... 2,102 .................6 .................0 .................0 ......1.950 ...... 1.950 FA ...... ................... 561 .................1,365 ....01/03/2022 ... ....02/02/2027 ...
06417X-AH-4 ..... BANK OF NOVA SCOTIA ....................................... ... ... .......  .......... .. 1.F FE .. .................. 69,921 ...97.8540 .................. 68,498 ..................70,000 ..................68,498 ........... 1,057 ............... 26 .................0 .................0 ......3.450 ...... 3.450 AO ...... ................... 530 .................2,415 ....04/05/2022 ... ....04/11/2025 ...
06417X-AL-5 ..... BANK OF NOVA SCOTIA ....................................... ... ... .......  .......... .. 1.F FE .. ................. 129,880 ...99.9230 .................129,900 ................ 130,000 .................129,900 .............(325) ............... 58 .................0 .................0 ......5.250 ...... 5.250 JD ....... ................... 455 .................6,825 ....11/30/2022 ... ....12/06/2024 ...
06417X-AN-1 ..... BANK OF NOVA SCOTIA ....................................... ... ... .......  .......... .. 1.F FE .. ...................29,974 ...99.8040 .................. 29,941 ..................30,000 .................. 29,941 .............. (40) .................8 .................0 .................0 ......4.750 ...... 4.750 FA ...... ................... 586 ................... 713 ....01/24/2023 ... ....02/02/2026 ...
071813-CH-0 ..... BAXTER INTERNATIONAL INC ................................ ... ... .......  .......... .. 2.B FE .. ................. 220,000 ...96.2990 .................211,858 .................220,000 .................211,858 ........... 6,987 .................0 .................0 .................0 ......1.322 ...... 1.322 MN ...... ................... 250 .................2,908 ....11/16/2021 ... ....11/29/2024 ...
07274N-AJ-2 ..... BAYER US FINANCE II LLC .................................. ... ... .......  .......... .. 2.B FE .. ................. 223,526 ...97.4630 .................194,927 ................ 200,000 .................194,927 ........... 5,878 .......... (4,946) .................0 .................0 ......4.250 ...... 4.250 JD ....... ................... 354 .................8,500 ....03/18/2021 ... ....12/15/2025 ...
072863-AE-3 ..... BAYLOR SCOTT + WHITE HOL ................................ ... ... .......  .......... .. 1.D FE .. ................. 105,902 ...93.5490 .................107,581 ................ 115,000 ................ 107,581 .............(262) ........... 1,941 .................0 .................0 ......2.650 ...... 2.650 MN ...... ................... 381 .................3,048 ....02/16/2023 ... ....11/15/2026 ...
09659W-2G-8 ..... BNP PARIBAS ................................................. ... ... .......  .......... .. 1.G FE .. ................. 207,818 ...99.9910 .................199,983 ................ 200,000 .................199,983 ............3,350 .......... (1,423) .................0 .................0 ......4.705 ......1.000 JJ ....... .................4,444 .................9,410 ....04/03/2019 ... ....01/10/2025 ...
097023-CU-7 ..... BOEING CO .................................................... ... ... .......  .......... .. 2.C FE .. ................. 115,000 . 100.9380 .................116,078 ................ 115,000 ................ 116,078 ............3,312 .................0 .................0 .................0 ......5.040 ...... 5.040 MN ...... ................... 950 .................2,962 ....04/30/2020 ... ....05/01/2027 ...
097023-DG-7 ..... BOEING CO .................................................... ... ... .......  .......... .. 2.C FE .. ................. 101,399 ...94.5210 .................103,973 ................ 110,000 .................103,973 ............... 29 ............2,544 .................0 .................0 ......2.196 ...... 2.196 FA ...... ................... 980 .................2,416 ....01/13/2023 ... ....02/04/2026 ...
10112R-AW-4 ..... BOSTON PROPERTIES LP ...................................... ... ... .......  .......... .. 2.A FE .. ................. 133,306 ...99.8110 .................129,754 ................ 130,000 .................129,754 ........... 2,765 .............(723) .................0 .................0 ......3.800 ...... 3.800 FA ...... .................2,045 .................4,940 ....04/02/2019 ... ....02/01/2024 ...
10112R-AZ-7 ..... BOSTON PROPERTIES LP ...................................... ... ... .......  .......... .. 2.A FE .. ................. 129,242 ...97.2140 .................126,378 ................ 130,000 .................126,378 ........... 1,818 .............. 138 .................0 .................0 ......3.200 ...... 3.200 JJ ....... .................1,907 .................4,160 ....04/23/2019 ... ....01/15/2025 ...
12592B-AN-4 ..... CNH INDUSTRIAL CAP LLC ................................... ... ... .......  .......... .. 2.A FE .. ...................49,735 ...98.2420 .................. 49,121 ..................50,000 ..................49,121 .............. 496 ............... 87 .................0 .................0 ......3.950 ...... 3.950 MN ...... ................... 203 .................1,975 ....05/17/2022 ... ....05/23/2025 ...
12592B-AP-9 ..... CNH INDUSTRIAL CAP LLC ................................... ... ... .......  .......... .. 2.A FE .. .................. 69,557 . 100.4810 .................. 70,337 ..................70,000 ..................70,337 .............. (19) .............. 141 .................0 .................0 ......5.450 ...... 5.450 AO ...... ................... 805 .................3,815 ....10/06/2022 ... ....10/14/2025 ...
12626P-AM-5 ..... CRH AMERICA INC ............................................ ... ... .......  .......... .. 2.A FE .. ................. 194,436 ...97.8360 .................195,672 ................ 200,000 .................195,672 .............(949) ........... 2,185 .................0 .................0 ......3.875 ...... 3.875 MN ...... ................... 904 .................7,750 ....01/13/2023 ... ....05/18/2025 ...
126650-DF-4 ..... CVS HEALTH CORP ............................................ ... ... .......  .......... .. 2.B FE .. .................. 74,602 ...95.6220 .................. 66,935 ..................70,000 ..................66,935 ........... 2,184 .............(714) .................0 .................0 ......3.000 ...... 3.000 FA ...... ................... 788 .................2,100 ....03/05/2020 ... ....08/15/2026 ...
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126650-DM-9 ..... CVS HEALTH CORP ............................................ ... ... .......  .......... .. 2.B FE .. ................. 139,608 .. 88.8870 .................124,441 ................ 140,000 .................124,441 ........... 5,701 ............... 55 .................0 .................0 ......1.300 ...... 1.300 FA ...... ................... 652 .................1,820 ....08/12/2020 ... ....08/21/2027 ...
127097-AG-8 ..... COTERRA ENERGY INC ........................................ ... ... .......  .......... .. 2.B FE .. ...................42,358 ...96.8220 .................. 40,665 ..................42,000 ..................40,665 ........... 1,468 .............. (76) .................0 .................0 ......3.900 ...... 3.900 MN ...... ................... 205 .................1,638 ....03/24/2022 ... ....05/15/2027 ...
136385-AX-9 ..... CANADIAN NATL RESOURCES .................................. ... ... .......  .......... .. 2.A FE .. .................. 41,656 ...97.2240 .................. 38,890 ..................40,000 ..................38,890 ........... 1,430 .............(300) .................0 .................0 ......3.850 ...... 3.850 JD ....... ................... 124 .................1,540 ....02/16/2022 ... ....06/01/2027 ...
13645R-BE-3 ..... CANADIAN PACIFIC RAILWAY ................................ ... ... .......  .......... .. 2.B FE .. ...................39,941 ...92.2510 .................. 36,901 ..................40,000 ..................36,901 ........... 1,193 ............... 12 .................0 .................0 ......1.750 ...... 1.750 JD ....... .....................54 ................... 700 ....11/17/2021 ... ....12/02/2026 ...
14040H-CM-5 ..... CAPITAL ONE FINANCIAL CO ................................ ... ... .......  .......... .. 2.A FE .. ................. 110,000 ...95.8350 .................105,419 ................ 110,000 .................105,419 ............2,315 .................0 .................0 .................0 ......2.636 ......1.000 MS ...... ................... 942 .................2,900 ....03/01/2022 ... ....03/03/2026 ...
14040H-CS-2 ..... CAPITAL ONE FINANCIAL CO ................................ ... ... .......  .......... .. 2.A FE .. .................. 80,000 ...98.3380 ..................78,671 ..................80,000 ..................78,671 ........... 1,198 .................0 .................0 .................0 ......4.927 ......1.000 MN ...... ................... 547 .................3,942 ....05/05/2022 ... ....05/10/2028 ...
14448C-AN-4 ..... CARRIER GLOBAL CORP ....................................... ... ... .......  .......... .. 2.B FE .. ................. 100,000 ...96.9180 .................. 96,918 ................ 100,000 ..................96,918 ............2,643 .................0 .................0 .................0 ......2.242 ...... 2.242 FA ...... ................... 841 .................2,242 ....02/13/2020 ... ....02/15/2025 ...
14448C-AT-1 ..... CARRIER GLOBAL CORP ....................................... ... ... .......  .......... .. 2.B FE .. ...................49,983 . 101.3350 ..................50,668 ..................50,000 ..................50,668 .............. 684 .................1 .................0 .................0 ......5.800 ...... 5.800 MN ...... ................... 242 ......................0 ....11/15/2023 ... ....11/30/2025 ...
15189X-BD-9 ..... CENTERPOINT ENER HOUSTON ................................. ... ... .......  .......... .. 1.F FE .. .................. 79,910 . 103.2920 .................. 82,634 ..................80,000 ..................82,634 ........... 2,719 .................4 .................0 .................0 ......5.200 ...... 5.200 AO ...... .................1,179 ......................0 ....09/13/2023 ... ....10/01/2028 ...
17108J-AA-1 ..... CHRISTUS HEALTH ............................................ ... ... .......  .......... .. 1.E FE .. .................. 73,913 ...97.7980 .................. 73,348 ..................75,000 ..................73,348 .............(689) .............. 124 .................0 .................0 ......4.341 ...... 4.341 JJ ....... .................1,619 .................1,628 ....05/02/2023 ... ....07/01/2028 ...
172967-MF-5 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. .................. 65,000 ...99.2390 .................. 64,505 ..................65,000 ..................64,505 ........... 1,527 .................0 .................0 .................0 ......3.352 ......1.000 AO ...... ................... 399 .................2,179 ....04/16/2019 ... ....04/24/2025 ...
172967-ND-9 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. .................. 35,000 ...96.2230 .................. 33,678 ..................35,000 ..................33,678 ........... 1,412 .................0 .................0 .................0 ......1.281 ......1.000 MN ...... .................... 71 ................... 448 ....10/27/2021 ... ....11/03/2025 ...
172967-NG-2 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. ................. 110,000 ...94.2870 .................103,715 ................ 110,000 .................103,715 ........... 4,407 .................0 .................0 .................0 ......3.070 ......1.000 FA ...... .................1,182 .................3,377 ....02/16/2022 ... ....02/24/2028 ...
172967-NS-6 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. .................. 30,000 ...99.3790 .................. 29,814 ..................30,000 ..................29,814 .............. 746 .................0 .................0 .................0 ......4.658 ......1.000 MN ...... ................... 140 .................1,397 ....05/17/2022 ... ....05/24/2028 ...
172967-NX-5 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. .................. 30,000 . 100.7520 .................. 30,226 ..................30,000 ..................30,226 .............. 143 .................0 .................0 .................0 ......5.610 ......1.000 MS ...... ................... 425 .................1,683 ....09/22/2022 ... ....09/29/2026 ...
17327C-AN-3 ..... CITIGROUP INC ............................................... ... ... .......  .......... .. 1.G FE .. ................. 200,000 ...96.1030 .................192,207 ................ 200,000 .................192,207 ........... 6,728 .................0 .................0 .................0 ......2.014 ......1.000 JJ ....... .................1,734 .................4,028 ....01/18/2022 ... ....01/25/2026 ...
20826F-AU-0 ..... CONOCOPHILLIPS COMPANY ................................... ... ... .......  .......... .. 1.F FE .. ....................7,991 ...97.1520 ................... 7,772 ................... 8,000 ................... 7,772 ........... 3,179 .................1 .................0 .................0 ......2.400 ...... 2.400 MS ...... .................... 60 ................... 107 ....02/22/2022 ... ....03/07/2025 ...
210518-DS-2 ..... CONSUMERS ENERGY CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 199,628 . 100.6810 .................201,362 ................ 200,000 .................201,362 ........... 1,671 ............... 64 .................0 .................0 ......4.650 ...... 4.650 MS ...... .................3,074 .................5,968 ....01/03/2023 ... ....03/01/2028 ...
21071B-AB-1 ..... CONSUMERS 23 SECURE FUND ................................. ... ... .......  .......... .. 1.A FE .. ................. 179,923 . 102.3740 .................184,273 ................ 180,000 .................184,273 ............4,349 .................0 .................0 .................0 ......5.210 ...... 5.210 MS ...... ................... 469 ......................0 ....12/05/2023 ... ....09/01/2031 ...
22966R-AC-0 ..... CUBESMART LP ................................................ ... ... .......  .......... .. 2.B FE .. .................. 77,959 ...97.2340 ..................77,788 ..................80,000 ..................77,788 .............(825) .............. 653 .................0 .................0 ......4.000 ...... 4.000 MN ...... ................... 400 .................3,200 ....01/17/2023 ... ....11/15/2025 ...
233331-BD-8 ..... DTE ENERGY CO ............................................... ... ... .......  .......... .. 2.B FE .. ................. 140,010 ...98.8300 .................138,362 ................ 140,000 .................138,362 .............. 695 ............... (4) .................0 .................0 ......4.220 ......1.000 MN ...... ................... 968 .................5,908 ....08/03/2022 ... ....11/01/2024 ...
23338V-AN-6 ..... DTE ELECTRIC CO ............................................ ... ... .......  .......... .. 1.E FE .. ................. 120,623 ...90.1380 .................126,193 ................ 140,000 .................126,193 ........... 2,727 ............2,843 .................0 .................0 ......1.900 ...... 1.900 AO ...... ................... 658 .................2,660 ....02/28/2023 ... ....04/01/2028 ...
23346T-AA-9 ..... DTE ELECT SECUR FND II ................................... ... ... .......  .......... .. 1.A FE .. ................. 114,960 . 105.0350 .................120,790 ................ 115,000 .................120,790 ........... 5,830 .................1 .................0 .................0 ......5.970 ...... 5.970 MS ...... .................1,125 ......................0 ....10/18/2023 ... ....03/01/2033 ...
233853-AD-2 ..... DAIMLER TRUCK FINAN NA ................................... ... ... .......  .......... .. 2.A FE .. ................. 249,935 ...96.3220 .................240,805 .................250,000 .................240,805 ........... 8,652 ............... 22 .................0 .................0 ......1.625 ...... 1.625 JD ....... ................... 192 .................4,063 ....12/02/2021 ... ....12/13/2024 ...
25389J-AV-8 ..... DIGITAL REALTY TRUST LP .................................. ... ... .......  .......... .. 2.B FE .. ...................59,951 . 101.8160 ..................61,090 ..................60,000 ..................61,090 .............. 588 .................8 .................0 .................0 ......5.550 ...... 5.550 JJ ....... .................1,526 .................2,664 ....09/22/2022 ... ....01/15/2028 ...
26442C-AY-0 ..... DUKE ENERGY CAROLINAS .................................... ... ... .......  .......... .. 1.F FE .. ................. 152,381 ...88.9630 .................160,134 ................ 180,000 .................160,134 ........... 6,744 ........... 1,010 .................0 .................0 ......2.450 ...... 2.450 FA ...... .................1,654 ......................0 ....09/27/2023 ... ....08/15/2029 ...
26442U-AG-9 ..... DUKE ENERGY PROGRESS LLC ................................. ... ... .......  .......... .. 1.F FE .. .................. 84,629 ...97.1800 .................. 77,744 ..................80,000 ..................77,744 ............3,139 .............(674) .................0 .................0 ......3.700 ...... 3.700 MS ...... ................... 978 .................2,960 ....03/03/2022 ... ....09/01/2028 ...
26867L-AL-4 ..... EMD FINANCE LLC ............................................ ... ... .......  .......... .. 1.G FE .. ................. 113,370 ...97.6080 .................107,368 ................ 110,000 ................ 107,368 ............2,523 .............(644) .................0 .................0 ......3.250 ...... 3.250 MS ...... .................1,003 .................3,575 ....11/14/2019 ... ....03/19/2025 ...
27409L-AA-1 ..... EAST OHIO GAS CO/THE ...................................... ... ... .......  .......... .. 1.F FE .. ...................89,453 ...94.5410 ..................85,086 ..................90,000 ..................85,086 ............3,305 .............. 151 .................0 .................0 ......1.300 ...... 1.300 JD ....... .....................49 ................ 1,170 ....06/02/2020 ... ....06/15/2025 ...
29250N-BL-8 ..... ENBRIDGE INC ................................................ ... ... .......  .......... .. 2.A FE .. ................. 139,956 ...96.9670 .................135,754 ................ 140,000 .................135,754 ............3,549 ............... 15 .................0 .................0 ......2.500 ...... 2.500 FA ...... .................1,322 .................3,500 ....02/15/2022 ... ....02/14/2025 ...
29250N-BW-4 ..... ENBRIDGE INC ................................................ ... ... .......  .......... .. 2.A FE .. ...................29,993 . 102.7150 .................. 30,815 ..................30,000 ..................30,815 .............. 821 .................0 .................0 .................0 ......5.900 ...... 5.900 MN ...... ................... 251 ......................0 ....11/06/2023 ... ....11/15/2026 ...
29273V-AR-1 ..... ENERGY TRANSFER LP ........................................ ... ... .......  .......... .. 2.C FE .. ................. 109,935 . 102.7730 .................113,051 ................ 110,000 .................113,051 ........... 3,112 .................4 .................0 .................0 ......6.050 ...... 6.050 JD ....... ................... 536 ................... 887 ....10/10/2023 ... ....12/01/2026 ...
294429-AQ-8 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. .................. 59,867 ...97.3610 .................. 58,417 ..................60,000 ..................58,417 ........... 1,066 ............... 27 .................0 .................0 ......2.600 ...... 2.600 JD ....... ................... 126 .................1,560 ....11/15/2019 ... ....12/01/2024 ...
294429-AR-6 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. ...................24,972 ...95.4130 .................. 23,853 ..................25,000 .................. 23,853 .............. 572 .................5 .................0 .................0 ......2.600 ...... 2.600 JD ....... .................... 27 ................... 650 ....04/22/2020 ... ....12/15/2025 ...
294429-AV-7 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. ...................29,972 . 101.0040 .................. 30,301 ..................30,000 ..................30,301 .............. 635 .................5 .................0 .................0 ......5.100 ...... 5.100 JD ....... .................... 64 .................1,925 ....09/07/2022 ... ....12/15/2027 ...
294429-AW-5 ..... EQUIFAX INC ................................................. ... ... .......  .......... .. 2.B FE .. ...................59,822 . 100.9590 ..................60,576 ..................60,000 ..................60,576 .............. 734 ............... 20 .................0 .................0 ......5.100 ...... 5.100 JD ....... ................... 247 .................1,658 ....05/05/2023 ... ....06/01/2028 ...
30037F-AA-8 ..... EVERGY MISSOURI WEST INC ................................ ... ... .......  .......... .. 1.G FE .. .................. 79,845 . 100.6710 .................. 80,536 ..................80,000 ..................80,536 .............. 679 ............... 28 .................0 .................0 ......5.150 ...... 5.150 JD ....... ................... 172 .................4,234 ....11/28/2022 ... ....12/15/2027 ...
30161N-BJ-9 ..... EXELON CORP ................................................. ... ... .......  .......... .. 2.B FE .. .................. 49,916 . 101.4640 .................. 50,732 ..................50,000 ..................50,732 .............. 803 ............... 13 .................0 .................0 ......5.150 ...... 5.150 MS ...... ................... 751 .................1,459 ....02/16/2023 ... ....03/15/2028 ...
302491-AT-2 ..... FMC CORP ..................................................... ... ... .......  .......... .. 2.C FE .. .................. 81,924 ...94.6160 .................. 75,692 ..................80,000 ..................75,692 ........... 1,692 .............(407) .................0 .................0 ......3.200 ...... 3.200 AO ...... ................... 633 .................2,560 ....02/28/2022 ... ....10/01/2026 ...
302491-AW-5 ..... FMC CORP ..................................................... ... ... .......  .......... .. 2.C FE .. ...................59,991 ...99.8990 .................. 59,939 ..................60,000 .................. 59,939 .............. (53) .................2 .................0 .................0 ......5.150 ...... 5.150 MN ...... ................... 361 .................1,545 ....05/15/2023 ... ....05/18/2026 ...
313747-AU-1 ..... FEDERAL REALTY OP LP ..................................... ... ... .......  .......... .. 2.A FE .. .................. 82,471 ...99.8940 .................. 79,915 ..................80,000 ..................79,915 ........... 1,484 .............(550) .................0 .................0 ......3.950 ...... 3.950 JJ ....... .................1,448 .................3,160 ....04/16/2019 ... ....01/15/2024 ...
313747-BB-2 ..... FEDERAL REALTY OP LP ..................................... ... ... .......  .......... .. 2.A FE .. .................. 19,868 ...92.3200 .................. 18,464 ..................20,000 ..................18,464 .............. 801 ............... 25 .................0 .................0 ......1.250 ...... 1.250 FA ...... .....................94 ................... 250 ....10/08/2020 ... ....02/15/2026 ...
31620M-BV-7 ..... FIDELITY NATL INFO SERV .................................. ... ... .......  .......... .. 2.B FE .. ...................44,984 ...99.0080 .................. 44,554 ..................45,000 .................. 44,554 .............. 388 .................5 .................0 .................0 ......4.500 ...... 4.500 JJ ....... ................... 928 .................2,036 ....07/06/2022 ... ....07/15/2025 ...
316773-CY-4 ..... FIFTH THIRD BANCORP ....................................... ... ... .......  .......... .. 2.A FE .. ...................29,992 ...96.6980 .................. 29,009 ..................30,000 ..................29,009 .............. 557 .................2 .................0 .................0 ......2.375 ...... 2.375 JJ ....... ................... 301 ................... 713 ....10/23/2019 ... ....01/28/2025 ...
316773-DE-7 ..... FIFTH THIRD BANCORP ....................................... ... ... .......  .......... .. 2.A FE .. .................. 30,000 ...95.3980 .................. 28,619 ..................30,000 ..................28,619 .............. 134 .................0 .................0 .................0 ......4.055 ......1.000 AO ...... ................... 220 .................1,217 ....04/20/2022 ... ....04/25/2028 ...
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316773-DJ-6 ..... FIFTH THIRD BANCORP ....................................... ... ... .......  .......... .. 2.A FE .. ................. 140,000 . 103.8130 .................145,338 ................ 140,000 .................145,338 ........... 1,072 .................0 .................0 .................0 ......6.361 ......1.000 AO ...... .................1,558 .................8,905 ....10/24/2022 ... ....10/27/2028 ...
337738-AP-3 ..... FISERV INC .................................................. ... ... .......  .......... .. 2.B FE .. .................. 75,822 ...98.1250 ..................68,687 ..................70,000 ..................68,687 ........... 2,368 .......... (1,627) .................0 .................0 ......3.850 ...... 3.850 JD ....... ................... 217 .................2,695 ....11/05/2021 ... ....06/01/2025 ...
337738-AT-5 ..... FISERV INC .................................................. ... ... .......  .......... .. 2.B FE .. ...................95,045 ...96.2940 .................. 96,294 ................ 100,000 .................. 96,294 .............. (32) ........... 1,281 .................0 .................0 ......3.200 ...... 3.200 JJ ....... .................1,591 ................ 1,600 ....01/13/2023 ... ....07/01/2026 ...
337738-BD-9 ..... FISERV INC .................................................. ... ... .......  .......... .. 2.B FE .. ................. 129,831 . 103.0690 .................133,990 ................ 130,000 .................133,990 ............4,134 ............... 25 .................0 .................0 ......5.450 ...... 5.450 MS ...... .................2,322 .................3,543 ....02/27/2023 ... ....03/02/2028 ...
36267V-AF-0 ..... GE HEALTHCARE TECH INC ................................... ... ... .......  .......... .. 2.B FE .. ................. 159,421 . 103.5850 .................165,736 ................ 160,000 .................165,736 ........... 6,250 ............... 65 .................0 .................0 ......5.650 ...... 5.650 MN ...... .................1,130 .................4,520 ....11/09/2022 ... ....11/15/2027 ...
37045X-DM-5 ..... GENERAL MOTORS FINL CO ................................... ... ... .......  .......... .. 2.B FE .. ...................19,992 ...96.4960 .................. 19,299 ..................20,000 .................. 19,299 .............. 772 .................3 .................0 .................0 ......1.200 ...... 1.200 AO ...... .................... 50 ................... 240 ....10/12/2021 ... ....10/15/2024 ...
37045X-DU-7 ..... GENERAL MOTORS FINL CO ................................... ... ... .......  .......... .. 2.B FE .. ................. 119,976 ...97.9060 .................117,487 ................ 120,000 ................ 117,487 ........... 1,556 .................8 .................0 .................0 ......3.800 ...... 3.800 AO ...... .................1,051 .................4,560 ....04/04/2022 ... ....04/07/2025 ...
37045X-DW-3 ..... GENERAL MOTORS FINL CO ................................... ... ... .......  .......... .. 2.B FE .. ...................59,933 ...99.7850 .................. 59,871 ..................60,000 ..................59,871 ........... 1,638 ............... 13 .................0 .................0 ......5.000 ...... 5.000 AO ...... ................... 675 .................3,000 ....06/06/2022 ... ....04/09/2027 ...
37045X-DZ-6 ..... GENERAL MOTORS FINL CO ................................... ... ... .......  .......... .. 2.B FE .. ................. 109,855 . 101.1600 .................111,275 ................ 110,000 .................111,275 .............(590) ............... 46 .................0 .................0 ......6.050 ...... 6.050 AO ...... .................1,479 ................ 6,618 ....10/06/2022 ... ....10/10/2025 ...
37331N-AH-4 ..... GEORGIA PACIFIC LLC ....................................... ... ... .......  .......... .. 1.G FE .. .................. 48,033 ...98.2600 .................. 49,130 ..................50,000 ..................49,130 .............. 320 .............. 777 .................0 .................0 ......3.600 ...... 3.600 MS ...... ................... 595 ................... 900 ....03/08/2023 ... ....03/01/2025 ...
37331N-AJ-0 ..... GEORGIA PACIFIC LLC ....................................... ... ... .......  .......... .. 1.G FE .. ................. 119,976 ...94.6480 .................113,578 ................ 120,000 .................113,578 ........... 3,869 .................4 .................0 .................0 ......1.750 ...... 1.750 MS ...... ................... 525 .................2,100 ....04/27/2020 ... ....09/30/2025 ...
38141G-WB-6 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 2.A FE .. .................. 53,726 ...97.2750 .................. 48,638 ..................50,000 ..................48,638 ........... 1,753 .............(707) .................0 .................0 ......3.850 ...... 3.850 JJ ....... ................... 823 .................1,925 ....12/03/2021 ... ....01/26/2027 ...
38141G-YM-0 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 1.F FE .. ................. 119,854 ...91.5180 .................109,822 ................ 120,000 .................109,822 ............4,732 ............... 24 .................0 .................0 ......1.948 ......1.000 AO ...... ................... 448 .................2,338 ....10/18/2021 ... ....10/21/2027 ...
38141G-ZK-3 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 1.F FE .. ................. 150,134 ...92.7290 .................139,094 ................ 150,000 .................139,094 ............5,462 .............. (21) .................0 .................0 ......2.640 ......1.000 FA ...... .................1,386 .................3,960 ....01/19/2022 ... ....02/24/2028 ...
38141G-ZR-8 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 1.F FE .. ................. 260,000 ...95.9710 .................249,524 ................ 260,000 .................249,524 ........... 7,562 .................0 .................0 .................0 ......3.615 ......1.000 MS ...... .................2,741 .................9,399 ....03/10/2022 ... ....03/15/2028 ...
38145G-AM-2 ..... GOLDMAN SACHS GROUP INC .................................. ... ... .......  .......... .. 1.F FE .. .................. 20,000 . 100.9850 .................. 20,197 ..................20,000 ..................20,197 .............. 197 .................0 .................0 .................0 ......5.798 ......1.000 FA ...... ................... 451 ......................0 ....08/07/2023 ... ....08/10/2026 ...
40139L-BF-9 ..... GUARDIAN LIFE GLOB FUND .................................. ... ... .......  .......... .. 1.B FE .. .................. 50,000 ...95.2930 .................. 47,646 ..................50,000 ..................47,646 .............. 793 .................0 .................0 .................0 ......3.246 ...... 3.246 MS ...... ................... 410 .................1,623 ....03/24/2022 ... ....03/29/2027 ...
40139L-BH-5 ..... GUARDIAN LIFE GLOB FUND .................................. ... ... .......  .......... .. 1.B FE .. .................. 60,000 . 104.9990 .................. 62,999 ..................60,000 .................. 62,999 ............2,999 .................0 .................0 .................0 ......5.737 ...... 5.737 AO ...... ................... 841 ......................0 ....09/27/2023 ... ....10/02/2028 ...
402740-AB-0 ..... GULFSTREAM NATURAL GAS ................................... ... ... .......  .......... .. 2.B FE .. ................. 218,124 . 100.5730 .................201,145 ................ 200,000 .................201,145 ............4,282 .......... (4,598) .................0 .................0 ......6.190 ...... 6.190 MN ...... .................2,029 ............... 12,380 ....11/04/2021 ... ....11/01/2025 ...
40414L-AN-9 ..... HEALTHPEAK OP LLC ......................................... ... ... .......  .......... .. 2.A FE .. ................. 177,919 ...98.0740 .................166,725 ................ 170,000 .................166,725 ............3,435 .......... (2,387) .................0 .................0 ......4.000 ...... 4.000 JD ....... ................... 548 ................ 6,800 ....02/16/2022 ... ....06/01/2025 ...
404280-CL-1 ..... HSBC HOLDINGS PLC .......................................... ... ... .......  .......... .. 1.G FE .. ................. 171,728 ...89.0960 .................178,192 ................ 200,000 .................178,192 ........... 2,261 ............4,203 .................0 .................0 ......2.013 ......1.000 MS ...... .................1,096 .................4,026 ....01/13/2023 ... ....09/22/2028 ...
404280-CX-5 ..... HSBC HOLDINGS PLC .......................................... ... ... .......  .......... .. 1.G FE .. ................. 220,000 ...91.8290 .................202,023 .................220,000 .................202,023 .......... 11,236 .................0 .................0 .................0 ......2.251 ......1.000 MN ...... ................... 523 .................4,952 ....11/15/2021 ... ....11/22/2027 ...
40434L-AM-7 ..... HP INC ........................................................ ... ... .......  .......... .. 2.B FE .. .................. 69,889 . 100.1720 ..................70,120 ..................70,000 ..................70,120 ........... 2,075 ............... 18 .................0 .................0 ......4.750 ...... 4.750 JJ ....... .................1,524 .................3,547 ....06/06/2022 ... ....01/15/2028 ...
42218S-AD-0 ..... HEALTH CARE SERVICE CORP ................................. ... ... .......  .......... .. 1.G FE .. ................. 161,499 ...94.9290 .................151,887 ................ 160,000 ................ 151,887 ........... 5,172 .............(377) .................0 .................0 ......1.500 ...... 1.500 JD ....... ................... 193 .................2,400 ....05/28/2020 ... ....06/01/2025 ...
42824C-BL-2 ..... HP ENTERPRISE CO ........................................... ... ... .......  .......... .. 2.B FE .. ................. 119,921 . 100.2660 .................120,320 ................ 120,000 .................120,320 .............. 359 ............... 39 .................0 .................0 ......5.900 ...... 5.900 AO ...... .................1,750 .................3,737 ....03/07/2023 ... ....10/01/2024 ...
446150-BB-9 ..... HUNTINGTON BANCSHARES ..................................... ... ... .......  .......... .. 2.A FE .. .................. 60,000 ...97.0050 .................. 58,203 ..................60,000 ..................58,203 ........... 1,263 .................0 .................0 .................0 ......4.443 ......1.000 FA ...... ................ 1,081 .................2,666 ....08/01/2022 ... ....08/04/2028 ...
456873-AE-8 ..... TRANE TECH FIN LTD ........................................ ... ... .......  .......... .. 2.A FE .. .................. 86,269 ...97.2270 .................. 87,504 ..................90,000 ..................87,504 .............. 180 ........... 1,056 .................0 .................0 ......3.500 ...... 3.500 MS ...... ................... 866 .................3,150 ....01/13/2023 ... ....03/21/2026 ...
459200-KW-0 ..... IBM CORP ..................................................... ... ... .......  .......... .. 1.G FE .. ................. 169,665 ...99.7770 .................169,620 ................ 170,000 .................169,620 .............(140) ............... 60 .................0 .................0 ......4.500 ...... 4.500 FA ...... .................3,060 .................2,408 ....01/30/2023 ... ....02/06/2026 ...
461070-AP-9 ..... INTERSTATE POWER + LIGHT ................................ ... ... .......  .......... .. 2.A FE .. ................. 156,502 ...97.1900 .................155,503 ................ 160,000 .................155,503 .......... (1,524) .............. 525 .................0 .................0 ......4.100 ...... 4.100 MS ...... .................1,713 .................6,560 ....01/12/2023 ... ....09/26/2028 ...
46647P-BR-6 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 167,323 ...91.5260 .................146,441 ................ 160,000 .................146,441 ........... 7,251 .............(925) .................0 .................0 ......2.182 ......1.000 JD ....... ................... 281 .................3,491 ....08/26/2020 ... ....06/01/2028 ...
46647P-CB-0 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. .................. 60,000 ...92.3110 .................. 55,386 ..................60,000 ..................55,386 ............2,579 .................0 .................0 .................0 ......1.578 ......1.000 AO ...... ................... 179 ................... 947 ....04/15/2021 ... ....04/22/2027 ...
46647P-CK-0 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. .................. 40,220 ...98.0000 .................. 39,067 ..................40,000 ..................39,067 ........... 1,838 .............. (56) .................0 .................0 ......1.000 ......1.000 JD ....... ......................8 ................... 388 ....08/03/2021 ... ....06/23/2025 ...
46647P-CM-6 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. .................. 30,000 ...96.9750 .................. 29,092 ..................30,000 .................. 29,092 ............1,392 .................0 .................0 .................0 ......0.768 ......1.000 FA ...... .................... 90 ................... 230 ....08/03/2021 ... ....08/09/2025 ...
46647P-CP-9 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. .................. 50,000 ...90.6170 .................. 45,308 ..................50,000 ..................45,308 ........... 2,004 .................0 .................0 .................0 ......1.470 ......1.000 MS ...... ................... 200 ................... 735 ....09/15/2021 ... ....09/22/2027 ...
46647P-CW-4 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 190,000 ...94.1430 .................178,871 ................ 190,000 ................ 178,871 ........... 6,607 .................0 .................0 .................0 ......2.947 ......1.000 FA ...... .................1,960 .................5,599 ....02/16/2022 ... ....02/24/2028 ...
46647P-CZ-7 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. ................. 100,000 ...98.3900 .................. 98,390 ................ 100,000 ..................98,390 ........... 1,114 .................0 .................0 .................0 ......4.080 ......1.000 AO ...... ................... 725 .................4,080 ....04/19/2022 ... ....04/26/2026 ...
46647P-DA-1 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. .................. 80,000 ...98.5780 ..................78,862 ..................80,000 ..................78,862 ........... 2,638 .................0 .................0 .................0 ......4.323 ......1.000 AO ...... ................... 615 .................3,458 ....04/19/2022 ... ....04/26/2028 ...
46647P-DG-8 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. .................. 70,000 . 100.1030 ..................70,072 ..................70,000 ..................70,072 ........... 1,672 .................0 .................0 .................0 ......4.851 ......1.000 JJ ....... .................1,462 .................3,396 ....07/18/2022 ... ....07/25/2028 ...
46647P-DW-3 ..... JPMORGAN CHASE + CO ....................................... ... ... .......  .......... .. 1.E FE .. .................. 20,000 . 102.9210 .................. 20,584 ..................20,000 ..................20,584 .............. 584 .................0 .................0 .................0 ......6.070 ......1.000 AO ...... ................... 226 ......................0 ....10/16/2023 ... ....10/22/2027 ...
49326E-EL-3 ..... KEYCORP ...................................................... ... ... .......  .......... .. 2.B FE .. .................. 60,000 ...97.7600 .................. 58,656 ..................60,000 ..................58,656 .............. (74) .................0 .................0 .................0 ......3.878 ......1.000 MN ...... ................... 239 .................2,327 ....05/16/2022 ... ....05/23/2025 ...
49446R-AS-8 ..... KIMCO REALTY OP LLC ....................................... ... ... .......  .......... .. 2.A FE .. .................. 38,375 ...96.0390 .................. 38,416 ..................40,000 ..................38,416 ............... 27 ............... 14 .................0 .................0 ......3.800 ...... 3.800 AO ...... ................... 376 ......................0 ....12/15/2023 ... ....04/01/2027 ...
49456B-AU-5 ..... KINDER MORGAN INC .......................................... ... ... .......  .......... .. 2.B FE .. .................. 89,845 ...92.0500 .................. 82,845 ..................90,000 ..................82,845 ........... 3,278 ............... 30 .................0 .................0 ......1.750 ...... 1.750 MN ...... ................... 197 .................1,575 ....10/26/2021 ... ....11/15/2026 ...
50077L-BC-9 ..... KRAFT HEINZ FOODS CO ...................................... ... ... .......  .......... .. 2.B FE .. .................. 30,413 ...98.1440 .................. 29,443 ..................30,000 .................. 29,443 .............. 798 .............. (76) .................0 .................0 ......3.875 ...... 3.875 MN ...... ................... 145 .................1,163 ....03/16/2022 ... ....05/15/2027 ...
502431-AP-4 ..... L3HARRIS TECH INC .......................................... ... ... .......  .......... .. 2.B FE .. .................. 89,882 . 102.1280 .................. 91,915 ..................90,000 ..................91,915 ........... 2,020 ............... 13 .................0 .................0 ......5.400 ...... 5.400 JJ ....... .................2,012 ......................0 ....07/27/2023 ... ....01/15/2027 ...
526107-AE-7 ..... LENNOX INTERNATIONAL INC ................................ ... ... .......  .......... .. 2.B FE .. ................. 176,168 ...94.0940 .................178,780 ................ 190,000 ................ 178,780 .............. 439 ........... 4,968 .................0 .................0 ......1.350 ...... 1.350 FA ...... .................1,062 .................2,565 ....07/22/2020 ... ....08/01/2025 ...
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548661-EG-8 ..... LOWE S COS INC ............................................. ... ... .......  .......... .. 2.A FE .. ................. 190,611 ...96.3860 .................183,133 ................ 190,000 .................183,133 ........... 4,660 .............(116) .................0 .................0 ......3.350 ...... 3.350 AO ...... .................1,574 .................6,365 ....03/22/2022 ... ....04/01/2027 ...
548661-EK-9 ..... LOWE S COS INC ............................................. ... ... .......  .......... .. 2.A FE .. ....................9,998 ...99.2570 ................... 9,926 ..................10,000 ................... 9,926 ............... 66 .................1 .................0 .................0 ......4.400 ...... 4.400 MS ...... ................... 137 ................... 440 ....09/06/2022 ... ....09/08/2025 ...
55261F-AQ-7 ..... M+T BANK CORPORATION ...................................... ... ... .......  .......... .. 2.A FE .. .................. 40,000 ...96.2080 .................. 38,483 ..................40,000 ..................38,483 .............(476) .................0 .................0 .................0 ......4.553 ......1.000 FA ...... ................... 678 .................1,821 ....08/09/2022 ... ....08/16/2028 ...
55336V-BR-0 ..... MPLX LP ...................................................... ... ... .......  .......... .. 2.B FE .. ................. 176,769 ...93.5850 .................177,812 ................ 190,000 ................ 177,812 ........... 2,507 ........... 3,798 .................0 .................0 ......1.750 ...... 1.750 MS ...... .................1,099 .................3,325 ....08/11/2020 ... ....03/01/2026 ...
55903V-BA-0 ..... WARNERMEDIA HOLDINGS INC ................................. ... ... .......  .......... .. 2.C FE .. ................. 230,000 ...95.8950 .................220,558 .................230,000 .................220,558 .......... (9,442) .................0 .................0 .................0 ......3.755 ...... 3.755 MS ...... .................2,519 .................4,318 ....03/09/2022 ... ....03/15/2027 ...
56585A-BC-5 ..... MARATHON PETROLEUM CORP .................................. ... ... .......  .......... .. 2.B FE .. .................. 91,178 . 101.1330 .................. 91,020 ..................90,000 ..................91,020 .............. 109 .............(267) .................0 .................0 ......5.125 ...... 5.125 JD ....... ................... 192 .................4,613 ....01/12/2023 ... ....12/15/2026 ...
56585A-BH-4 ..... MARATHON PETROLEUM CORP .................................. ... ... .......  .......... .. 2.B FE .. .................. 94,815 ...99.3380 .................. 94,371 ..................95,000 ..................94,371 .............. 717 ............... 38 .................0 .................0 ......4.700 ...... 4.700 MN ...... ................... 732 .................4,465 ....04/23/2020 ... ....05/01/2025 ...
574599-BN-5 ..... MASCO CORP ................................................... ... ... .......  .......... .. 2.B FE .. ................. 174,867 ...95.1340 .................171,241 ................ 180,000 .................171,241 .............(511) .............. 937 .................0 .................0 ......3.500 ...... 3.500 MN ...... ................... 788 .................6,300 ....02/18/2022 ... ....11/15/2027 ...
579780-AR-8 ..... MCCORMICK + CO ............................................. ... ... .......  .......... .. 2.B FE .. .................. 88,772 ...92.0910 .................. 92,091 ................ 100,000 ..................92,091 ............... 27 ............3,292 .................0 .................0 ......0.900 ...... 0.900 FA ...... ................... 338 ................... 900 ....01/13/2023 ... ....02/15/2026 ...
58769J-AK-3 ..... MERCEDES BENZ FIN NA ...................................... ... ... .......  .......... .. 1.F FE .. ................. 149,649 . 101.3690 .................152,054 ................ 150,000 .................152,054 ........... 2,370 ............... 36 .................0 .................0 ......5.200 ...... 5.200 FA ...... .................3,185 ......................0 ....08/31/2023 ... ....08/03/2026 ...
591894-CE-8 ..... METROPOLITAN EDISON CO ................................... ... ... .......  .......... .. 2.A FE .. ...................39,944 . 100.8100 .................. 40,324 ..................40,000 .................. 40,324 .............. 372 .................7 .................0 .................0 ......5.200 ...... 5.200 AO ...... ................... 514 .................1,046 ....03/28/2023 ... ....04/01/2028 ...
59217G-ER-6 ..... MET LIFE GLOB FUNDING I ................................. ... ... .......  .......... .. 1.D FE .. ................. 269,692 ...91.3710 .................246,703 ................ 270,000 .................246,703 ........... 7,473 ............... 60 .................0 .................0 ......1.875 ...... 1.875 JJ ....... .................2,377 .................5,063 ....01/03/2022 ... ....01/11/2027 ...
59523U-AT-4 ..... MID AMERICA APARTMENTS ................................... ... ... .......  .......... .. 1.G FE .. ................. 164,087 ...90.7330 .................163,319 ................ 180,000 .................163,319 ........... 2,288 ........... 3,713 .................0 .................0 ......1.100 ......1.100 MS ...... ................... 578 .................1,980 ....02/04/2022 ... ....09/15/2026 ...
595620-AQ-8 ..... MIDAMERICAN ENERGY CO .................................... ... ... .......  .......... .. 1.F FE .. .................. 87,803 ...95.6390 .................. 81,293 ..................85,000 ..................81,293 ............7,292 .............(386) .................0 .................0 ......3.100 ...... 3.100 MN ...... ................... 432 .................2,117 ....02/11/2022 ... ....05/01/2027 ...
606822-CA-0 ..... MITSUBISHI UFJ FIN GRP ................................... ... ... .......  .......... .. 1.G FE .. ................. 240,000 ...96.4010 .................231,363 .................240,000 .................231,363 .......... 10,589 .................0 .................0 .................0 ......0.962 ......1.000 AO ...... ................... 507 .................2,309 ....10/05/2021 ... ....10/11/2025 ...
606822-CC-6 ..... MITSUBISHI UFJ FIN GRP ................................... ... ... .......  .......... .. 1.G FE .. ................. 179,622 ...92.5950 .................185,190 ................ 200,000 .................185,190 ............2,053 ............3,514 .................0 .................0 ......2.341 ......1.000 JJ ....... .................2,094 .................2,341 ....01/13/2023 ... ....01/19/2028 ...
60920L-AR-5 ..... MONDELEZ INTL HLDINGS NE ................................ ... ... .......  .......... .. 2.B FE .. ................. 176,846 ...91.0420 .................182,085 ................ 200,000 .................182,085 .............(356) ............5,594 .................0 .................0 ......1.250 ...... 1.250 MS ...... ................... 667 .................2,500 ....01/13/2023 ... ....09/24/2026 ...
610202-BN-2 ..... MONONGAHELA POWER CO ...................................... ... ... .......  .......... .. 1.G FE .. ................. 105,178 ...99.3190 .................. 99,319 ................ 100,000 .................. 99,319 ........... 2,100 .......... (1,101) .................0 .................0 ......4.100 ...... 4.100 AO ...... ................... 854 .................4,100 ....05/14/2019 ... ....04/15/2024 ...
61747Y-EA-9 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ...................79,939 ...97.7650 .................. 78,212 ..................80,000 ..................78,212 ............3,655 ............... 15 .................0 .................0 ......0.790 ......1.000 MN ...... .....................53 ................... 632 ....06/08/2021 ... ....05/30/2025 ...
61747Y-EB-7 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 159,222 ...99.7060 .................159,529 ................ 160,000 .................159,529 ........... 7,989 .............. 243 .................0 .................0 ......0.791 ......1.000 JJ ....... ................... 555 .................1,266 ....11/08/2021 ... ....01/22/2025 ...
61747Y-EK-7 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. .................. 20,000 ...92.9060 ..................18,581 ..................20,000 ..................18,581 .............. 785 .................0 .................0 .................0 ......2.475 ......1.000 JJ ....... ................... 219 ................... 495 ....01/19/2022 ... ....01/21/2028 ...
61747Y-EM-3 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 160,000 ...96.7960 .................154,873 ................ 160,000 .................154,873 ............4,495 .................0 .................0 .................0 ......2.630 ......1.000 FA ...... .................1,543 .................4,208 ....02/16/2022 ... ....02/18/2026 ...
61747Y-ET-8 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 110,000 ...99.0590 .................108,965 ................ 110,000 .................108,965 .............. 763 .................0 .................0 .................0 ......4.679 ......1.000 JJ ....... .................2,330 .................5,104 ....07/18/2022 ... ....07/17/2026 ...
61747Y-EV-3 ..... MORGAN STANLEY ............................................. ... ... .......  .......... .. 1.E FE .. ................. 300,000 . 104.8240 .................314,471 ................ 300,000 .................314,471 ............5,398 .................0 .................0 .................0 ......6.296 ......1.000 AO ...... .................3,778 ............... 18,888 ....10/14/2022 ... ....10/18/2028 ...
62829D-2A-7 ..... MUTUAL OF OMAHA GLOBAL ................................... ... ... .......  .......... .. 1.E FE .. ...................59,964 . 101.9400 ..................61,164 ..................60,000 ..................61,164 ........... 1,195 .................5 .................0 .................0 ......5.800 ...... 5.800 JJ ....... .................1,479 ......................0 ....07/19/2023 ... ....07/27/2026 ...
62829D-2B-5 ..... MUTUAL OF OMAHA GLOBAL ................................... ... ... .......  .......... .. 1.E FE .. .................. 39,967 . 102.1480 .................. 40,859 ..................40,000 ..................40,859 .............. 892 .................0 .................0 .................0 ......5.450 ...... 5.450 JD ....... ................... 109 ......................0 ....12/05/2023 ... ....12/12/2028 ...
62954H-BE-7 ..... NXP BV/NXP FDG/NXP USA ................................... ... ... .......  .......... .. 2.A FE .. ...................59,942 ...98.7550 .................. 59,253 ..................60,000 .................. 59,253 ........... 1,705 ............... 11 .................0 .................0 ......4.400 ...... 4.400 JD ....... ................... 213 .................2,640 ....05/12/2022 ... ....06/01/2027 ...
62954W-AC-9 ..... NTT FINANCE CORP ........................................... ... ... .......  .......... .. 1.F FE .. ................. 200,000 ...92.2730 .................184,546 ................ 200,000 .................184,546 ............7,522 .................0 .................0 .................0 ......1.162 ...... 1.162 AO ...... ................... 562 .................2,324 ....02/24/2021 ... ....04/03/2026 ...
637417-AG-1 ..... NNN REIT INC ................................................ ... ... .......  .......... .. 2.A FE .. ................. 133,688 ...98.9790 .................128,673 ................ 130,000 .................128,673 ........... 2,477 .............(756) .................0 .................0 ......3.900 ...... 3.900 JD ....... ................... 211 .................5,070 ....05/01/2019 ... ....06/15/2024 ...
64952W-EY-5 ..... NEW YORK LIFE GLOBAL FDG ................................ ... ... .......  .......... .. 1.A FE .. ................. 119,932 . 100.6700 .................120,805 ................ 120,000 .................120,805 .............. 861 ............... 12 .................0 .................0 ......4.850 ...... 4.850 JJ ....... .................2,765 .................2,910 ....01/04/2023 ... ....01/09/2028 ...
64953B-BF-4 ..... NEW YORK LIFE GLOBAL FDG ................................ ... ... .......  .......... .. 1.A FE .. ...................29,994 . 102.2530 ..................30,676 ..................30,000 ..................30,676 .............. 681 .................1 .................0 .................0 ......5.450 ...... 5.450 MS ...... ................... 459 ......................0 ....09/12/2023 ... ....09/18/2026 ...
649840-CU-7 ..... NY STATE ELECTRIC + GAS .................................. ... ... .......  .......... .. 1.G FE .. .................. 59,878 . 102.6240 .................. 61,574 ..................60,000 ..................61,574 ........... 1,688 .................8 .................0 .................0 ......5.650 ...... 5.650 FA ...... .................1,337 ......................0 ....08/03/2023 ... ....08/15/2028 ...
65339K-BL-3 ..... NEXTERA ENERGY CAPITAL ................................... ... ... .......  .......... .. 2.A FE .. .................. 40,102 ...99.0200 .................. 39,608 ..................40,000 ..................39,608 .............. 138 .............. (48) .................0 .................0 ......4.255 ...... 4.255 MS ...... ................... 563 .................1,702 ....08/02/2022 ... ....09/01/2024 ...
65339K-BY-5 ..... NEXTERA ENERGY CAPITAL ................................... ... ... .......  .......... .. 2.A FE .. ...................54,962 ...92.0090 .................. 50,605 ..................55,000 ..................50,605 .......... 14,296 .................5 .................0 .................0 ......1.875 ...... 1.875 JJ ....... ................... 473 ................... 938 ....12/08/2021 ... ....01/15/2027 ...
655844-CA-4 ..... NORFOLK SOUTHERN CORP ..................................... ... ... .......  .......... .. 2.A FE .. ................. 134,112 ...97.8970 .................137,055 ................ 140,000 .................137,055 .............. 314 ........... 1,124 .................0 .................0 ......3.650 ...... 3.650 FA ...... .................2,115 .................5,110 ....03/24/2020 ... ....08/01/2025 ...
655844-CE-6 ..... NORFOLK SOUTHERN CORP ..................................... ... ... .......  .......... .. 2.A FE .. .................. 42,600 ...89.9240 .................. 44,962 ..................50,000 .................. 44,962 ............2,251 .............. 112 .................0 .................0 ......2.550 ...... 2.550 MN ...... ................... 209 ......................0 ....11/20/2023 ... ....11/01/2029 ...
666807-BM-3 ..... NORTHROP GRUMMAN CORP ..................................... ... ... .......  .......... .. 2.A FE .. .................. 95,748 ...97.7210 .................. 87,949 ..................90,000 ..................87,949 ........... 3,083 .......... (1,509) .................0 .................0 ......2.930 ...... 2.930 JJ ....... .................1,209 .................2,637 ....03/22/2021 ... ....01/15/2025 ...
668074-AV-9 ..... NORTHWESTERN CORP .......................................... ... ... .......  .......... .. 1.G FE .. ...................59,949 ...98.7240 .................. 59,235 ..................60,000 .................. 59,235 ........... 2,611 ............... 17 .................0 .................0 ......1.000 ......1.000 MS ...... ................... 157 ................... 600 ....03/19/2021 ... ....03/26/2024 ...
66815L-2A-6 ..... NORTHWESTERN MUTUAL GLBL ................................ ... ... .......  .......... .. 1.A FE .. .................. 92,977 ...92.4880 .................. 92,488 ................ 100,000 ..................92,488 ............2,144 ........... 1,871 .................0 .................0 ......0.800 ......0.800 JJ ....... ................... 369 ................... 560 ....01/07/2021 ... ....01/14/2026 ...
66815L-2K-4 ..... NORTHWESTERN MUTUAL GLBL ................................ ... ... .......  .......... .. 1.A FE .. ...................39,984 ...98.6570 .................. 39,463 ..................40,000 .................. 39,463 .............. 455 .................3 .................0 .................0 ......4.350 ...... 4.350 MS ...... ................... 508 .................1,740 ....09/08/2022 ... ....09/15/2027 ...
670346-AX-3 ..... NUCOR CORP ................................................... ... ... .......  .......... .. 1.G FE .. .................. 29,981 ...98.4080 .................. 29,522 ..................30,000 .................. 29,522 .............. 142 .................6 .................0 .................0 ......3.950 ...... 3.950 MN ...... ................... 122 .................1,185 ....05/18/2022 ... ....05/23/2025 ...
67077M-AD-0 ..... NUTRIEN LTD ................................................. ... ... .......  .......... .. 2.B FE .. ................. 111,802 ...97.0770 .................106,785 ................ 110,000 ................ 106,785 ........... 2,407 .............(573) .................0 .................0 ......3.000 ...... 3.000 AO ...... ................... 816 .................3,300 ....02/16/2022 ... ....04/01/2025 ...
67077M-AE-8 ..... NUTRIEN LTD ................................................. ... ... .......  .......... .. 2.B FE .. .................. 57,904 ...97.7390 ..................48,870 ..................50,000 ..................48,870 ........... 1,971 .......... (1,238) .................0 .................0 ......4.000 ...... 4.000 JD ....... .................... 83 .................2,000 ....08/12/2020 ... ....12/15/2026 ...
67077M-AY-4 ..... NUTRIEN LTD ................................................. ... ... .......  .......... .. 2.B FE .. .................. 89,903 . 101.6830 .................. 91,514 ..................90,000 ..................91,514 .............(410) ............... 31 .................0 .................0 ......5.950 ...... 5.950 MN ...... ................... 788 .................5,325 ....11/07/2022 ... ....11/07/2025 ...
67077M-BA-5 ..... NUTRIEN LTD ................................................. ... ... .......  .......... .. 2.B FE .. ...................49,919 . 100.9670 .................. 50,484 ..................50,000 ..................50,484 .............. 554 ............... 11 .................0 .................0 ......4.900 ...... 4.900 MS ...... ................... 633 .................1,225 ....03/23/2023 ... ....03/27/2028 ...
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68389X-CC-7 ..... ORACLE CORP ................................................. ... ... .......  .......... .. 2.B FE .. ................. 189,040 ...93.3270 .................177,321 ................ 190,000 .................177,321 ........... 6,632 .............. 226 .................0 .................0 ......1.650 ...... 1.650 MS ...... ................... 827 .................3,135 ....03/22/2021 ... ....03/25/2026 ...
68389X-CM-5 ..... ORACLE CORP ................................................. ... ... .......  .......... .. 2.B FE .. .................. 89,848 . 100.0830 .................. 90,074 ..................90,000 ..................90,074 .............. 203 ............... 24 .................0 .................0 ......4.500 ...... 4.500 MN ...... ................... 608 .................3,038 ....02/02/2023 ... ....05/06/2028 ...
686514-AE-0 ..... ORLANDO HEALTH OBL GRP ................................... ... ... .......  .......... .. 1.E FE .. ................. 127,325 ...94.5980 .................124,869 .................132,000 .................124,869 ............4,315 .............. 665 .................0 .................0 ......3.777 ...... 3.777 AO ...... .................1,233 .................4,986 ....05/12/2022 ... ....10/01/2028 ...
68902V-AH-0 ..... OTIS WORLDWIDE CORP ....................................... ... ... .......  .......... .. 2.B FE .. ...................84,999 ...96.1390 ..................81,718 ..................85,000 ..................81,718 ........... 2,131 .................0 .................0 .................0 ......2.056 ...... 2.056 AO ...... ................... 413 .................1,748 ....02/19/2020 ... ....04/05/2025 ...
693475-BL-8 ..... PNC FINANCIAL SERVICES ................................... ... ... .......  .......... .. 1.G FE .. ................. 168,683 ...99.2540 .................168,731 ................ 170,000 ................ 168,731 .............(194) .............. 241 .................0 .................0 ......4.758 ......1.000 JJ ....... .................3,460 .................4,089 ....01/19/2023 ... ....01/26/2027 ...
693475-BQ-7 ..... PNC FINANCIAL SERVICES ................................... ... ... .......  .......... .. 1.G FE .. .................. 50,000 . 100.6170 .................. 50,308 ..................50,000 ..................50,308 .............. 308 .................0 .................0 .................0 ......5.812 ......1.000 JD ....... ................... 145 .................1,453 ....06/07/2023 ... ....06/12/2026 ...
693475-BT-1 ..... PNC FINANCIAL SERVICES ................................... ... ... .......  .......... .. 1.F FE .. .................. 30,009 . 103.7780 .................. 31,133 ..................30,000 ..................31,133 ........... 1,125 .................0 .................0 .................0 ......6.615 ......1.000 AO ...... ................... 386 ......................0 ....10/17/2023 ... ....10/20/2027 ...
693506-BU-0 ..... PPG INDUSTRIES INC ........................................ ... ... .......  .......... .. 2.A FE .. ................. 129,262 ...92.4630 .................120,202 ................ 130,000 .................120,202 ............4,695 .............. 146 .................0 .................0 ......1.200 ...... 1.200 MS ...... ................... 455 .................1,560 ....03/01/2021 ... ....03/15/2026 ...
6944PL-2D-0 ..... PACIFIC LIFE GF II ........................................ ... ... .......  .......... .. 1.D FE .. .................. 74,050 ...87.3430 .................. 69,875 ..................80,000 ..................69,875 ............3,238 .............. 960 .................0 .................0 ......1.450 ...... 1.450 JJ ....... ................... 516 ................ 1,160 ....02/22/2022 ... ....01/20/2028 ...
701094-AQ-7 ..... PARKER HANNIFIN CORP ...................................... ... ... .......  .......... .. 2.A FE .. ...................79,945 ...99.0390 .................. 79,231 ..................80,000 ..................79,231 .............. 897 ............... 28 .................0 .................0 ......3.650 ...... 3.650 JD ....... ................... 122 .................2,920 ....06/06/2022 ... ....06/15/2024 ...
701094-AR-5 ..... PARKER HANNIFIN CORP ...................................... ... ... .......  .......... .. 2.A FE .. .................. 19,958 ...99.1980 .................. 19,840 ..................20,000 ..................19,840 .............. 406 .................8 .................0 .................0 ......4.250 ...... 4.250 MS ...... ................... 248 .................1,063 ....06/06/2022 ... ....09/15/2027 ...
70462G-AB-4 ..... PEACEHEALTH OBLIGATED GR ................................ ... ... .......  .......... .. 1.G FE .. ................. 125,929 ...92.9060 .................116,133 .................125,000 .................116,133 ........... 4,201 .............(205) .................0 .................0 ......1.375 ...... 1.375 MN ...... ................... 215 .................1,719 ....10/01/2020 ... ....11/15/2025 ...
714046-AM-1 ..... REVVITY INC ................................................. ... ... .......  .......... .. 2.B FE .. ...................79,942 .. 86.6670 .................. 69,334 ..................80,000 .................. 69,334 ............2,924 .................8 .................0 .................0 ......1.900 ...... 1.900 MS ...... ................... 443 .................1,520 ....09/08/2021 ... ....09/15/2028 ...
718546-AV-6 ..... PHILLIPS 66 ................................................. ... ... .......  .......... .. 2.A FE .. .................. 84,850 ...98.3900 ..................78,712 ..................80,000 ..................78,712 ........... 2,019 .......... (1,415) .................0 .................0 ......3.850 ...... 3.850 AO ...... ................... 693 .................3,080 ....04/07/2020 ... ....04/09/2025 ...
718546-AZ-7 ..... PHILLIPS 66 ................................................. ... ... .......  .......... .. 2.A FE .. ...................39,984 ...92.9240 ..................37,170 ..................40,000 ..................37,170 ........... 1,274 .................3 .................0 .................0 ......1.300 ...... 1.300 FA ...... ................... 195 ................... 520 ....11/16/2020 ... ....02/15/2026 ...
718547-AT-9 ..... PHILLIPS 66 CO ............................................. ... ... .......  .......... .. 2.A FE .. .................. 69,838 . 100.9220 .................. 70,645 ..................70,000 ..................70,645 .............. 784 ............... 24 .................0 .................0 ......4.950 ...... 4.950 JD ....... ................... 279 .................2,329 ....03/27/2023 ... ....12/01/2027 ...
723787-AT-4 ..... PIONEER NATURAL RESOURCE ................................. ... ... .......  .......... .. 2.A FE .. ................. 178,389 ...92.8630 .................176,439 ................ 190,000 .................176,439 ........... 2,060 ........... 3,518 .................0 .................0 ......1.125 ...... 1.125 JJ ....... ................... 980 .................1,463 ....01/14/2021 ... ....01/15/2026 ...
723787-AV-9 ..... PIONEER NATURAL RESOURCE ................................. ... ... .......  .......... .. 2.A FE .. .................. 69,966 . 100.7630 .................. 70,534 ..................70,000 ..................70,534 .............. 560 .................8 .................0 .................0 ......5.100 ...... 5.100 MS ...... ................... 902 .................1,785 ....03/27/2023 ... ....03/29/2026 ...
74153W-CP-2 ..... PRICOA GLOBAL FUNDING 1 .................................. ... ... .......  .......... .. 1.D FE .. ................. 149,660 ...90.8480 .................136,271 ................ 150,000 .................136,271 ........... 4,175 ............... 67 .................0 .................0 ......1.200 ...... 1.200 MS ...... ................... 595 ................ 1,800 ....08/24/2021 ... ....09/01/2026 ...
74256L-ET-2 ..... PRINCIPAL LFE GLB FND II ................................ ... ... .......  .......... .. 1.E FE .. ................. 119,611 ...96.0230 .................115,228 ................ 120,000 .................115,228 ............4,024 .............. 129 .................0 .................0 ......1.375 ...... 1.375 JJ ....... ................... 779 .................1,650 ....01/04/2022 ... ....01/10/2025 ...
74368C-BL-7 ..... PROTECTIVE LIFE GLOBAL ................................... ... ... .......  .......... .. 1.D FE .. ................. 150,000 ...97.5430 .................146,315 ................ 150,000 .................146,315 ........... 3,277 .................0 .................0 .................0 ......3.218 ...... 3.218 MS ...... .................1,234 .................4,827 ....03/24/2022 ... ....03/28/2025 ...
74456Q-BD-7 ..... PUBLIC SERVICE ELECTRIC .................................. ... ... .......  .......... .. 1.F FE .. ................. 134,577 ...99.5730 .................129,445 ................ 130,000 .................129,445 ........... 2,064 .............(991) .................0 .................0 ......3.750 ...... 3.750 MS ...... .................1,422 .................4,875 ....05/14/2019 ... ....03/15/2024 ...
74977R-DR-2 ..... COOPERATIEVE RABOBANK UA ................................ ... ... .......  .......... .. 1.G FE .. ................. 250,000 ...98.5470 .................246,367 .................250,000 .................246,367 ........... 6,056 .................0 .................0 .................0 ......4.655 ......1.000 FA ...... .................4,138 ............... 11,638 ....08/15/2022 ... ....08/22/2028 ...
75513E-CQ-2 ..... RTX CORP ..................................................... ... ... .......  .......... .. 2.A FE .. .................. 79,978 . 100.4300 .................. 80,344 ..................80,000 ..................80,344 .............. 360 .................6 .................0 .................0 ......5.000 ...... 5.000 FA ...... .................1,367 .................2,000 ....02/23/2023 ... ....02/27/2026 ...
75513E-CT-6 ..... RTX CORP ..................................................... ... ... .......  .......... .. 2.A FE .. ...................49,955 . 102.7130 .................. 51,357 ..................50,000 ..................51,357 ........... 1,400 .................2 .................0 .................0 ......5.750 ...... 5.750 MN ...... ................... 415 ......................0 ....11/06/2023 ... ....11/08/2026 ...
756109-AS-3 ..... REALTY INCOME CORP ........................................ ... ... .......  .......... .. 1.G FE .. .................. 50,754 ...94.9580 .................. 47,479 ..................50,000 ..................47,479 ........... 1,328 .............(149) .................0 .................0 ......3.000 ...... 3.000 JJ ....... ................... 688 .................1,500 ....02/17/2022 ... ....01/15/2027 ...
756109-AZ-7 ..... REALTY INCOME CORP ........................................ ... ... .......  .......... .. 1.G FE .. ...................44,274 ...91.3060 .................. 45,653 ..................50,000 .................. 45,653 .............(223) ........... 1,603 .................0 .................0 ......0.750 ...... 0.750 MS ...... ................... 109 ................... 375 ....01/25/2023 ... ....03/15/2026 ...
7591EP-AT-7 ..... REGIONS FINANCIAL CORP ................................... ... ... .......  .......... .. 2.A FE .. .................. 79,796 ...85.7300 .................. 68,584 ..................80,000 ..................68,584 .............. 469 ............... 28 .................0 .................0 ......1.800 ......1.800 FA ...... ................... 552 .................1,440 ....08/09/2021 ... ....08/12/2028 ...
76169X-AC-8 ..... REXFORD INDUSTRIAL REALT ................................ ... ... .......  .......... .. 2.A FE .. .................. 69,283 . 100.1760 .................. 70,124 ..................70,000 ..................70,124 .............. 749 ............... 92 .................0 .................0 ......5.000 ...... 5.000 JD ....... ................... 146 .................2,479 ....03/28/2023 ... ....06/15/2028 ...
771367-CD-9 ..... ROCHESTER GAS + ELECTRIC ................................ ... ... .......  .......... .. 1.F FE .. ................. 190,531 ...94.3580 .................179,280 ................ 190,000 .................179,280 ........... 1,758 .............. 257 .................0 .................0 ......3.100 ...... 3.100 JD ....... ................... 474 .................5,890 ....12/15/2020 ... ....06/01/2027 ...
775109-CG-4 ..... ROGERS COMMUNICATIONS IN ................................. ... ... .......  .......... .. 2.C FE .. ...................79,995 ...95.5070 .................. 76,405 ..................80,000 ..................76,405 .......... (3,590) .................1 .................0 .................0 ......3.200 ...... 3.200 MS ...... ................... 747 .................1,280 ....03/07/2022 ... ....03/15/2027 ...
776743-AB-2 ..... ROPER TECHNOLOGIES INC ................................... ... ... .......  .......... .. 2.A FE .. ...................33,133 ...98.0630 .................. 29,419 ..................30,000 .................. 29,419 ........... 1,022 .............(735) .................0 .................0 ......3.850 ...... 3.850 JD ....... .................... 48 .................1,155 ....09/20/2021 ... ....12/15/2025 ...
776743-AD-8 ..... ROPER TECHNOLOGIES INC ................................... ... ... .......  .......... .. 2.A FE .. ................. 165,480 ...97.8080 .................166,274 ................ 170,000 .................166,274 .............(234) ........... 1,028 .................0 .................0 ......3.800 ...... 3.800 JD ....... ................... 269 .................6,460 ....01/12/2023 ... ....12/15/2026 ...
78016F-ZS-6 ..... ROYAL BANK OF CANADA ...................................... ... ... .......  .......... .. 1.E FE .. .................. 40,000 ...98.9100 .................. 39,564 ..................40,000 .................. 39,564 .............. 594 .................0 .................0 .................0 ......4.240 ...... 4.240 FA ...... ................... 693 .................1,720 ....07/25/2022 ... ....08/03/2027 ...
78016F-ZT-4 ..... ROYAL BANK OF CANADA ...................................... ... ... .......  .......... .. 1.E FE .. ................. 170,300 . 100.2240 .................170,381 ................ 170,000 ................ 170,381 .............. 172 .............. (91) .................0 .................0 ......4.875 ...... 4.875 JJ ....... .................3,868 .................4,144 ....01/09/2023 ... ....01/12/2026 ...
78016F-ZW-7 ..... ROYAL BANK OF CANADA ...................................... ... ... .......  .......... .. 1.E FE .. .................. 90,669 . 101.1600 .................. 91,044 ..................90,000 ..................91,044 .............. 489 .............(114) .................0 .................0 ......4.900 ...... 4.900 JJ ....... .................2,058 .................2,205 ....01/20/2023 ... ....01/12/2028 ...
78016F-ZZ-0 ..... ROYAL BANK OF CANADA ...................................... ... ... .......  .......... .. 1.E FE .. ...................29,997 . 101.1830 .................. 30,355 ..................30,000 .................. 30,355 .............. 358 .................0 .................0 .................0 ......5.199 ...... 5.200 JJ ....... ................... 693 ......................0 ....07/13/2023 ... ....07/20/2026 ...
78200J-AA-0 ..... RUSH OBLIGATED GROUP ...................................... ... ... .......  .......... .. 1.E FE .. .................. 60,298 ...95.1260 .................. 61,832 ..................65,000 ..................61,832 ........... 1,212 .............. 322 .................0 .................0 ......3.922 ...... 3.922 MN ...... ................... 319 .................1,275 ....06/22/2023 ... ....11/15/2029 ...
78355H-KS-7 ..... RYDER SYSTEM INC ........................................... ... ... .......  .......... .. 2.A FE .. ................. 109,864 ...92.1720 .................101,389 ................ 110,000 .................101,389 ............4,569 ............... 28 .................0 .................0 ......1.750 ...... 1.750 MS ...... ................... 636 .................1,925 ....11/01/2021 ... ....09/01/2026 ...
78355H-KU-2 ..... RYDER SYSTEM INC ........................................... ... ... .......  .......... .. 2.A FE .. .................. 69,978 ...97.7800 .................. 68,446 ..................70,000 ..................68,446 ........... 1,300 .................4 .................0 .................0 ......4.300 ...... 4.300 JD ....... ................... 125 .................3,010 ....05/10/2022 ... ....06/15/2027 ...
785592-AS-5 ..... SABINE PASS LIQUEFACTION ................................ ... ... .......  .......... .. 2.A FE .. ...................49,035 . 100.4710 .................. 50,236 ..................50,000 ..................50,236 .............. 945 .............. 205 .................0 .................0 ......5.000 ...... 5.000 MS ...... ................... 729 .................2,500 ....11/18/2022 ... ....03/15/2027 ...
797440-CE-2 ..... SAN DIEGO G + E ............................................ ... ... .......  .......... .. 1.F FE .. .................. 99,570 . 102.1010 .................102,101 ................ 100,000 ................ 102,101 ........... 2,501 ............... 29 .................0 .................0 ......4.950 ...... 4.950 FA ...... .................1,911 ......................0 ....08/07/2023 ... ....08/15/2028 ...
808513-CD-5 ..... CHARLES SCHWAB CORP ....................................... ... ... .......  .......... .. 1.F FE .. .................. 70,000 . 102.6620 ..................71,864 ..................70,000 ..................71,864 ........... 1,864 .................0 .................0 .................0 ......5.643 ......1.000 MN ...... ................... 450 .................1,975 ....05/17/2023 ... ....05/19/2029 ...
808513-CG-8 ..... CHARLES SCHWAB CORP ....................................... ... ... .......  .......... .. 1.F FE .. ................. 119,899 . 102.5860 .................123,103 ................ 120,000 .................123,103 ............3,193 ............... 11 .................0 .................0 ......5.875 ...... 5.875 FA ...... .................2,468 ......................0 ....08/22/2023 ... ....08/24/2026 ...
816851-BN-8 ..... SEMPRA ........................................................ ... ... .......  .......... .. 2.B FE .. .................. 69,876 ...97.5790 .................. 68,305 ..................70,000 ..................68,305 ........... 1,088 ............... 40 .................0 .................0 ......3.300 ...... 3.300 AO ...... ................... 571 .................2,310 ....03/21/2022 ... ....04/01/2025 ...
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817826-AC-4 ..... 7 ELEVEN INC ................................................ ... ... .......  .......... .. 2.B FE .. ................. 102,210 ...92.4600 .................101,706 ................ 110,000 ................ 101,706 ............2,052 ........... 2,286 .................0 .................0 ......0.950 ...... 0.950 FA ...... ................... 406 .................1,045 ....01/27/2021 ... ....02/10/2026 ...
824348-BJ-4 ..... SHERWIN WILLIAMS CO ....................................... ... ... .......  .......... .. 2.B FE .. .................. 80,418 ...92.0960 ..................73,677 ..................80,000 ..................73,677 ........... 3,507 .............. (52) .................0 .................0 ......2.950 ...... 2.950 FA ...... ................... 885 .................2,360 ....02/10/2022 ... ....08/15/2029 ...
824348-BR-6 ..... SHERWIN WILLIAMS CO ....................................... ... ... .......  .......... .. 2.B FE .. ...................49,995 ...98.8230 .................. 49,411 ..................50,000 ..................49,411 .............. 241 .................2 .................0 .................0 ......4.250 ...... 4.250 FA ...... ................... 838 .................2,113 ....08/08/2022 ... ....08/08/2025 ...
828807-CW-5 ..... SIMON PROPERTY GROUP LP .................................. ... ... .......  .......... .. 1.G FE .. ...................95,998 ...96.9010 .................. 96,901 ................ 100,000 ..................96,901 .............(274) ........... 1,177 .................0 .................0 ......3.300 ...... 3.300 JJ ....... .................1,513 .................1,650 ....01/27/2023 ... ....01/15/2026 ...
84859D-AB-3 ..... SPIRE MISSOURI INC ........................................ ... ... .......  .......... .. 1.F FE .. ................. 170,000 ...99.8640 .................169,768 ................ 170,000 ................ 169,768 ........... 1,261 .................0 .................0 .................0 ......5.841 ......1.000 MJSD .... ................... 772 .................9,351 ....12/01/2021 ... ....12/02/2024 ...
854502-AP-6 ..... STANLEY BLACK + DECKER I ................................ ... ... .......  .......... .. 2.A FE .. .................. 29,960 ...96.6340 .................. 28,990 ..................30,000 ..................28,990 .............. 576 ............... 13 .................0 .................0 ......2.300 ...... 2.300 FA ...... ................... 242 ................... 690 ....02/22/2022 ... ....02/24/2025 ...
857477-BY-8 ..... STATE STREET CORP ......................................... ... ... .......  .......... .. 1.F FE .. ................. 230,000 . 103.8050 .................238,752 .................230,000 .................238,752 .............. 866 .................0 .................0 .................0 ......5.820 ......1.000 MN ...... .................2,082 ............... 13,386 ....11/01/2022 ... ....11/04/2028 ...
857477-CF-8 ..... STATE STREET CORP ......................................... ... ... .......  .......... .. 1.E FE .. .................. 10,000 . 103.4720 .................. 10,347 ..................10,000 ..................10,347 .............. 347 .................0 .................0 .................0 ......5.684 ......1.000 MN ...... .................... 62 ......................0 ....11/16/2023 ... ....11/21/2029 ...
86562M-CA-6 ..... SUMITOMO MITSUI FINL GRP ................................ ... ... .......  .......... .. 1.G FE .. ................. 201,104 ...94.6510 .................189,301 ................ 200,000 .................189,301 ........... 7,211 .............(294) .................0 .................0 ......1.474 ...... 1.474 JJ ....... .................1,408 .................2,948 ....10/07/2021 ... ....07/08/2025 ...
86562M-CG-3 ..... SUMITOMO MITSUI FINL GRP ................................ ... ... .......  .......... .. 1.G FE .. ................. 169,270 ...87.5990 .................175,198 ................ 200,000 .................175,198 ........... 1,364 ............4,564 .................0 .................0 ......1.902 ...... 1.902 MS ...... ................ 1,088 .................3,804 ....01/13/2023 ... ....09/17/2028 ...
87264A-BR-5 ..... T MOBILE USA INC ........................................... ... ... .......  .......... .. 2.B FE .. .................. 37,289 ...94.7540 .................. 37,901 ..................40,000 ..................37,901 .............. (16) .............. 629 .................0 .................0 ......2.250 ...... 2.250 FA ...... ................... 338 ................... 450 ....04/20/2023 ... ....02/15/2026 ...
87264A-BU-8 ..... T MOBILE USA INC ........................................... ... ... .......  .......... .. 2.B FE .. .................. 75,011 ...95.1100 ..................76,088 ..................80,000 ..................76,088 .............. (15) ........... 1,093 .................0 .................0 ......2.625 ...... 2.625 AO ...... ................... 437 .................1,050 ....04/19/2023 ... ....04/15/2026 ...
87264A-DA-0 ..... T MOBILE USA INC ........................................... ... ... .......  .......... .. 2.B FE .. ...................29,937 . 100.9080 .................. 30,272 ..................30,000 ..................30,272 .............. 329 .................7 .................0 .................0 ......4.800 ...... 4.800 JJ ....... ................... 660 ................... 256 ....05/08/2023 ... ....07/15/2028 ...
874054-AF-6 ..... TAKE TWO INTERACTIVE SOF ................................ ... ... .......  .......... .. 2.B FE .. .................. 29,987 ...97.8770 .................. 29,363 ..................30,000 .................. 29,363 .............. 467 .................4 .................0 .................0 ......3.550 ...... 3.550 AO ...... ................... 225 .................1,065 ....04/07/2022 ... ....04/14/2025 ...
883556-CS-9 ..... THERMO FISHER SCIENTIFIC ................................ ... ... .......  .......... .. 1.G FE .. .................. 60,000 ...96.8090 ..................58,086 ..................60,000 ..................58,086 ........... 1,748 .................0 .................0 .................0 ......1.215 ...... 1.215 AO ...... ................... 146 ................... 729 ....10/19/2021 ... ....10/18/2024 ...
89114T-ZD-7 ..... TORONTO DOMINION BANK .................................... ... ... .......  .......... .. 1.E FE .. ................. 195,580 ...91.8420 .................202,052 .................220,000 .................202,052 .............. 355 ........... 6,117 .................0 .................0 ......1.200 ...... 1.200 JD ....... ................... 198 .................2,640 ....02/09/2023 ... ....06/03/2026 ...
89114T-ZT-2 ..... TORONTO DOMINION BANK .................................... ... ... .......  .......... .. 1.E FE .. .................. 69,861 ...94.4770 .................. 66,134 ..................70,000 ..................66,134 ........... 1,817 ............... 27 .................0 .................0 ......2.800 ...... 2.800 MS ...... ................... 599 .................1,960 ....03/07/2022 ... ....03/10/2027 ...
89236T-JZ-9 ..... TOYOTA MOTOR CREDIT CORP ................................. ... ... .......  .......... .. 1.E FE .. ...................59,995 ...95.8270 .................. 57,496 ..................60,000 ..................57,496 ........... 1,457 .................1 .................0 .................0 ......3.050 ...... 3.050 MS ...... ................... 498 .................1,830 ....03/17/2022 ... ....03/22/2027 ...
89236T-LD-5 ..... TOYOTA MOTOR CREDIT CORP ................................. ... ... .......  .......... .. 1.E FE .. .................. 79,928 . 102.4000 .................. 81,920 ..................80,000 ..................81,920 ........... 1,990 .................2 .................0 .................0 ......5.400 ...... 5.400 MN ...... ................... 480 ......................0 ....11/15/2023 ... ....11/20/2026 ...
893574-AK-9 ..... TRANSCONT GAS PIPE LINE .................................. ... ... .......  .......... .. 2.A FE .. ................. 173,889 ...96.9550 .................174,518 ................ 180,000 .................174,518 .............(385) ........... 1,014 .................0 .................0 ......4.000 ...... 4.000 MS ...... .................2,100 .................7,200 ....01/17/2023 ... ....03/15/2028 ...
89788M-AG-7 ..... TRUIST FINANCIAL CORP .................................... ... ... .......  .......... .. 1.G FE .. ................. 120,000 ...96.3590 .................115,631 ................ 120,000 .................115,631 .............. 926 .................0 .................0 .................0 ......4.123 ......1.000 JD ....... ................... 330 .................4,948 ....06/01/2022 ... ....06/06/2028 ...
89788M-AH-5 ..... TRUIST FINANCIAL CORP .................................... ... ... .......  .......... .. 1.G FE .. ................. 150,040 ...97.9430 .................146,915 ................ 150,000 .................146,915 .............(580) .............. (10) .................0 .................0 ......4.260 ......1.000 JJ ....... .................2,698 .................6,390 ....07/25/2022 ... ....07/28/2026 ...
89788M-AQ-5 ..... TRUIST FINANCIAL CORP .................................... ... ... .......  .......... .. 1.G FE .. .................. 40,000 . 108.1160 .................. 43,246 ..................40,000 .................. 43,246 ............3,246 .................0 .................0 .................0 ......7.161 ......1.000 AO ...... ................... 501 ......................0 ....10/25/2023 ... ....10/30/2029 ...
91159H-JF-8 ..... US BANCORP ................................................... ... ... .......  .......... .. 1.G FE .. ................. 150,000 ...98.5960 .................147,894 ................ 150,000 .................147,894 ........... 1,420 .................0 .................0 .................0 ......4.548 ......1.000 JJ ....... .................2,994 .................6,822 ....07/19/2022 ... ....07/22/2028 ...
91159H-JH-4 ..... US BANCORP ................................................... ... ... .......  .......... .. 1.G FE .. .................. 80,000 . 100.6500 .................. 80,520 ..................80,000 ..................80,520 .......... (2,513) .................0 .................0 .................0 ......5.727 ......1.000 AO ...... ................... 878 .................4,582 ....10/18/2022 ... ....10/21/2026 ...
91159H-JP-6 ..... US BANCORP ................................................... ... ... .......  .......... .. 1.F FE .. .................. 80,000 . 104.4310 .................. 83,545 ..................80,000 .................. 83,545 ............3,545 .................0 .................0 .................0 ......6.787 ......1.000 AO ...... ................... 965 ......................0 ....10/19/2023 ... ....10/26/2027 ...
92277G-AE-7 ..... VENTAS REALTY LP ........................................... ... ... .......  .......... .. 2.A FE .. ................. 130,062 ...97.7070 .................127,019 ................ 130,000 .................127,019 ............2,094 .............. (11) .................0 .................0 ......3.500 ...... 3.500 FA ...... .................1,883 .................4,550 ....04/23/2019 ... ....02/01/2025 ...
92343V-DY-7 ..... VERIZON COMMUNICATIONS ................................... ... ... .......  .......... .. 2.A FE .. ................. 156,209 ...98.6010 .................147,902 ................ 150,000 .................147,902 ............2,799 .......... (1,198) .................0 .................0 ......4.125 ...... 4.125 MS ...... ................ 1,788 ................ 6,188 ....03/30/2022 ... ....03/16/2027 ...
927804-GH-1 ..... VIRGINIA ELEC + POWER CO ................................ ... ... .......  .......... .. 1.F FE .. ...................49,844 ...97.6910 .................. 48,846 ..................50,000 ..................48,846 ........... 1,077 ............... 30 .................0 .................0 ......3.750 ...... 3.750 MN ...... ................... 234 .................1,875 ....05/16/2022 ... ....05/15/2027 ...
928668-BR-2 ..... VOLKSWAGEN GROUP AMERICA ................................ ... ... .......  .......... .. 2.A FE .. ................. 199,910 ...97.9470 .................195,894 ................ 200,000 .................195,894 ............2,155 ............... 29 .................0 .................0 ......3.950 ...... 3.950 JD ....... ................... 527 .................7,900 ....05/31/2022 ... ....06/06/2025 ...
929160-AT-6 ..... VULCAN MATERIALS CO ....................................... ... ... .......  .......... .. 2.B FE .. .................. 37,950 ...96.9600 .................. 38,784 ..................40,000 ..................38,784 .............. 775 ............... 58 .................0 .................0 ......3.900 ...... 3.900 AO ...... ................... 386 ......................0 ....11/20/2023 ... ....04/01/2027 ...
92939U-AH-9 ...... WEC ENERGY GROUP INC ...................................... ... ... .......  .......... .. 2.A FE .. .................. 69,950 ...99.8110 ..................69,868 ..................70,000 ..................69,868 .............(201) ............... 16 .................0 .................0 ......5.000 ...... 5.000 MS ...... ................... 904 .................3,500 ....09/22/2022 ... ....09/27/2025 ...
92939U-AK-2 ..... WEC ENERGY GROUP INC ...................................... ... ... .......  .......... .. 2.A FE .. ...................49,942 ...99.6390 .................. 49,819 ..................50,000 ..................49,819 .............(140) ............... 18 .................0 .................0 ......4.750 ...... 4.750 JJ ....... .................1,128 .................1,174 ....01/09/2023 ... ....01/09/2026 ...
92940P-AB-0 ..... WRKCO INC .................................................... ... ... .......  .......... .. 2.B FE .. ................. 178,691 ...99.3450 .................178,821 ................ 180,000 ................ 178,821 .............(243) .............. 373 .................0 .................0 ......4.650 ...... 4.650 MS ...... .................2,441 .................8,370 ....01/13/2023 ... ....03/15/2026 ...
95000U-2V-4 ..... WELLS FARGO + COMPANY .................................... ... ... .......  .......... .. 2.A FE .. ................. 153,826 ...95.4580 .................152,733 ................ 160,000 .................152,733 ........... 3,368 ........... 1,009 .................0 .................0 ......3.526 ......1.000 MS ...... .................1,504 .................5,642 ....08/17/2022 ... ....03/24/2028 ...
95000U-2X-0 ..... WELLS FARGO + COMPANY .................................... ... ... .......  .......... .. 2.A FE .. ................. 157,936 ...98.0230 .................156,837 ................ 160,000 .................156,837 ............1,339 .............. 535 .................0 .................0 ......3.908 ......1.000 AO ...... .................1,129 .................6,253 ....08/17/2022 ... ....04/25/2026 ...
95000U-3A-9 ..... WELLS FARGO + COMPANY .................................... ... ... .......  .......... .. 2.A FE .. ................. 161,837 ...99.3050 .................158,888 ................ 160,000 ................ 158,888 ............2,934 .............(280) .................0 .................0 ......4.808 ......1.000 JJ ....... .................3,312 .................7,693 ....08/17/2022 ... ....07/25/2028 ...
95040Q-AN-4 ..... WELLTOWER OP LLC ........................................... ... ... .......  .......... .. 2.A FE .. .................. 39,886 .. 88.0110 .................. 35,204 ..................40,000 .................. 35,204 ........... 2,621 ............... 15 .................0 .................0 ......2.050 ...... 2.050 JJ ....... ................... 376 ................... 820 ....06/23/2021 ... ....01/15/2029 ...
962166-CC-6 ..... WEYERHAEUSER CO ............................................ ... ... .......  .......... .. 2.B FE .. ................. 109,639 ...99.5570 .................109,512 ................ 110,000 .................109,512 .............(197) ............... 70 .................0 .................0 ......4.750 ...... 4.750 MN ...... ................... 653 .................2,583 ....05/15/2023 ... ....05/15/2026 ...
969457-CH-1 ..... WILLIAMS COMPANIES INC ................................... ... ... .......  .......... .. 2.B FE .. ...................59,944 . 101.0470 ..................60,628 ..................60,000 ..................60,628 .............. 670 ............... 15 .................0 .................0 ......5.400 ...... 5.400 MS ...... .................1,062 .................1,620 ....02/27/2023 ... ....03/02/2026 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer 
Obligations 2,647,205,768 XXX 2,606,467,561 2,689,229,508 2,636,084,663 124,830,537 3,191,878 0 11,075 XXX XXX XXX 19,160,824 55,597,905 XXX XXX

03465J-AB-6 ..... AOMT 216 A2 - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 135,791 ...79.4753 .................135,550 .................170,556 .................136,252 .................0 .............. 461 .................0 .................0 ......1.581 ...... 5.036 MON ..... ................... 225 .................1,798 ....04/19/2023 ... ....09/25/2066 ...
22541S-AM-0 ..... CSFB 2004-1 2A2 - CMO/RMBS .............................. ... ... ....... 4 ......... .. 1.A FM .. ................. 134,057 ...98.1522 .................128,414 .................130,832 .................128,414 ........... 1,912 .............(486) .................0 .................0 ......6.000 ...... 5.140 MON ..... ................... 654 .................7,850 ....12/31/2012 ... ....02/25/2034 ...
07384M-VR-0 ..... BSARM 2003-04 3A1 - CMO/RMBS ........................... ... ... ....... 4 ......... ... 1.B Z .. ...................34,355 ...94.3951 .................. 33,347 .................. 35,327 .................. 33,347 .............. 124 .............. 157 .................0 .................0 ......5.472 ...... 4.971 MON ..... ................... 161 .................1,654 ....09/01/2009 ... ....07/25/2033 ...
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12567R-AA-8 ..... CIM TRUST .................................................... ... ... .......  .......... .... 1.A .... ................. 516,654 ...87.2060 .................450,556 .................516,657 .................450,556 ........... 5,468 .................0 .................0 .................0 ......1.425 ......1.000 MTLY .... ................... 614 .................6,882 ....10/04/2021 ... ....07/25/2061 ...
00971A-AA-0 ..... AJAXM 21A A1 - CMO/RMBS .................................. ... ... ....... 4 ......... .. 1.A FE .. ................. 255,147 ...87.7747 .................223,959 .................255,152 .................223,959 ........... 1,530 .................0 .................0 .................0 ......1.065 ......1.068 MON ..... .....................45 .................2,717 ....01/22/2021 ... ....09/25/2065 ...
805564-JL-6 ..... SAST 2001-2 AF5 - RMBS ................................... ... ... ....... 4 ......... .. 1.A FM .. ................. 240,620 ...99.6071 .................239,455 .................240,400 .................239,455 .......... (3,284) .................0 .................0 .................0 ......7.170 .....17.274 MON ..... .................1,436 ............... 11,670 ....12/31/2012 ... ....03/25/2029 ...
12565C-AA-3 ..... CIM 2021-NR2 A1 - RMBS ................................... ... ... ....... 4 ......... ... 2.B Z .. ................. 420,012 ...98.1218 .................412,126 .................420,015 .................412,126 .......... 25,680 .............(386) .................0 .................0 ......2.568 ...... 2.518 MON ..... ................... 899 ............... 10,786 ....03/23/2021 ... ....07/25/2059 ...
12656T-AB-4 ..... CREDIT SUISSE MORTGAGE TRUST ........................... ... ... .......  .......... .. 1.A FE .. ................. 910,859 ...82.1640 .................748,401 .................910,859 .................748,401 .......... 44,602 .................0 .................0 .................0 ......1.115 ......1.000 MTLY .... ................... 846 .................9,638 ....01/26/2021 ... ....01/25/2060 ...
066940-AC-1 ..... BARC 23NQM1 A2 - CMO/RMBS ............................... ... ... ....... 2 ......... .. 1.C FE .. ................. 229,279 ...99.6581 .................228,498 .................229,282 .................229,231 .................0 .............. (48) .................0 .................0 ......6.300 ...... 6.237 MON ..... .................1,204 .................9,604 ....04/27/2023 ... ....04/01/2053 ...
12567R-AA-8 ..... CIM 2021-R6 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 336,696 ...87.1490 .................293,429 .................336,698 .................293,429 .......... (2,996) .............. (65) .................0 .................0 ......1.425 ...... 1.403 MON ..... ................... 400 .................4,798 ....10/04/2021 ... ....07/25/2061 ...
12657G-AA-3 ..... CREDIT SUISSE MORTGAGE TRUST ........................... ... ... .......  .......... .. 1.A FE .. ................. 417,239 ...88.7590 .................362,436 .................408,335 .................362,436 .......... 13,387 .................0 .................0 .................0 ......2.000 ......1.000 MTLY .... ................... 681 .................7,679 ....07/28/2021 ... ....10/25/2060 ...
01F012-61-9 ..... FNCL-1.5N-JAN-2023 - RMBS ............................... ...&.. ....... 4 ......... .... 1.A .... .............. 1,510,000 ...77.9063 .............. 1,558,126 ..............2,000,000 .............. 1,558,126 .......... 48,126 .................0 .................0 .................0 ......1.500 ...... 2.715 MON ..... .................1,250 ......................0 ....12/05/2023 ... ....01/25/2053 ...
12656P-AC-0 ..... CSMC 2020-RPL3 A1 - CMO/RMBS ........................... ... ... ....... 4 ......... ... 2.B Z .. ................. 208,456 ...99.0527 .................206,484 .................208,459 .................206,484 ............3,304 .............. (36) .................0 .................0 ......2.691 ...... 2.661 MON ..... ................... 467 .................7,173 ....09/28/2020 ... ....03/25/2060 ...
59166E-AB-1 ..... METLIFE SECURITIZATION TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 107,414 ...96.9770 .................102,310 .................105,499 .................102,310 ........... 1,789 .................0 .................0 .................0 ......3.750 ......1.000 MTLY .... ................... 330 .................3,543 ....04/26/2019 ... ....04/25/2058 ...
073879-MC-9 ..... BSABS 2004-SD4 A1 - RMBS ................................ ... ... ....... 4,5 ....... .. 1.A FM .. ...................55,585 ...94.2738 .................. 92,689 ..................98,319 ..................75,546 .................0 ............3,622 .................0 .................0 ......6.370 .....16.269 MON ..... ................... 104 .................4,382 ....07/31/2009 ... ....08/25/2044 ...
12656T-AB-4 ..... CSMC 2021-RPL2 A1A - CMO/RMBS .......................... ... ... ....... 4 ......... .. 1.A FE .. ................. 282,366 ...82.0823 .................231,773 .................282,366 .................231,773 ........... 6,807 .............. (28) .................0 .................0 ......1.115 ...... 1.103 MON ..... ................... 262 .................3,147 ....01/26/2021 ... ....01/26/2060 ...
64828C-AA-7 ..... NEW RESIDENTIAL MORTGAGE LOAN .......................... ... ... .......  .......... .... 1.A .... ................. 470,805 ...96.9910 .................445,075 .................458,885 .................445,075 .......... 10,089 .................0 .................0 .................0 ......4.500 ......1.000 MTLY .... .................1,721 ............... 19,076 ....04/30/2018 ... ....02/25/2058 ...
03465H-AA-2 ..... AOMT 215 A1 - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 316,658 ...84.0921 .................266,288 .................316,662 .................266,288 ........... 8,018 .............. (27) .................0 .................0 ......0.951 ......1.108 MON ..... ................... 295 .................3,011 ....08/30/2021 ... ....07/26/2066 ...
12657G-AA-3 ..... CSMC 21RPL6 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .. 1.A FE .. ................. 293,371 ...88.6932 .................254,647 ................ 287,110 .................254,647 ........... 4,019 .............(791) .................0 .................0 ......2.000 ...... 1.627 MON ..... ................... 479 .................2,879 ....07/28/2021 ... ....10/25/2060 ...
64829V-AA-4 ..... NEW RESIDENTIAL MORTGAGE LOAN .......................... ... ... .......  .......... .... 1.A .... ................. 981,990 ...95.3410 .................914,519 .................959,208 .................914,519 .......... 21,489 .................0 .................0 .................0 ......3.500 ......1.000 MTLY .... .................2,798 ............... 31,543 ....04/27/2020 ... ....12/25/2057 ...
12434L-AA-2 ..... BXMT 2020-FL2 A - CMBS ................................... ... ... ....... 4,5 ....... .. 1.A FE .. .................. 66,152 ...95.3857 .................. 64,655 ..................67,783 ..................68,517 .................0 .............. 159 .................0 .................0 ......6.376 ...... 4.751 MON ..... ................... 204 .................4,103 ....07/16/2020 ... ....02/18/2038 ...
12658Y-AA-3 ..... COLT 216 A1 - CMO/RMBS ................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 469,118 ...89.3138 .................490,377 .................549,050 .................490,377 ........... 8,104 .......... 13,156 .................0 .................0 ......1.907 ...... 5.917 MON ..... ................... 873 .................6,980 ....03/30/2023 ... ....12/27/2066 ...
64830M-AG-8 ..... NEW RESIDENTIAL MORTGAGE LOAN .......................... ... ... .......  .......... .... 1.A .... ................. 329,458 ...93.5740 .................300,197 .................320,811 .................300,197 .......... 10,530 .................0 .................0 .................0 ......3.500 ......1.000 MTLY .... ................... 936 ............... 10,309 ....10/03/2019 ... ....08/25/2059 ...
10569B-AA-5 ..... BRAVO 2020-RPL2 A1 - CMO/RMBS .......................... ... ... ....... 4 ......... .... 1.A .... ................. 271,160 ...90.1125 .................238,453 .................264,617 .................238,453 ........... 2,108 .............(299) .................0 .................0 ......2.000 ...... 0.910 MON ..... ................... 441 .................5,298 ....10/27/2020 ... ....05/25/2059 ...
12660K-AC-5 ..... CSMC 21RPL1 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... ... 2.B Z .. ................. 322,186 ...93.6143 .................301,612 .................322,186 .................301,612 .......... (2,345) .................0 .................0 .................0 ......1.668 ...... 1.664 MON ..... ................... 448 .................5,373 ....01/27/2021 ... ....09/27/2060 ...
64830W-AD-3 ..... NEW RESIDENTIAL MORTGAGE LOAN .......................... ... ... .......  .......... .... 1.A .... ................. 174,655 ...92.8910 .................157,609 ................ 169,671 .................157,609 ........... 8,012 .................0 .................0 .................0 ......3.500 ......1.000 MTLY .... ................... 495 .................5,552 ....08/07/2019 ... ....12/25/2058 ...
14066A-AA-7 ..... CPMRK 2006A A1 - RMBS .................................... ... ... ....... 4 ......... .... 1.G .... .............. 1,907,879 ...93.6260 .............. 1,542,428 .............. 1,647,436 .............. 1,885,363 .................0 .......... (3,976) .................0 .................0 ......6.147 ...... 5.159 JJ ....... ............... 48,102 ..............101,268 ....08/06/2019 ... ....07/10/2051 ...
12667F-LT-0 ..... CWALT 2004-16CB 1A1 - CMO/RMBS ........................ ... ... ....... 4 ......... .. 1.C FE .. .................. 96,926 ...96.0779 .................. 91,862 ..................95,612 ..................91,862 .............(439) .............. (65) .................0 .................0 ......5.500 ...... 5.124 MON ..... ................... 438 .................5,259 ....01/26/2017 ... ....07/25/2034 ...
67448G-AA-1 ..... ONSLOW BAY FINANCIAL LLC ................................ ... ... .......  .......... .. 1.A FE .. ................. 437,911 . 100.5640 .................440,384 .................437,916 .................440,384 ............2,472 .................0 .................0 .................0 ......6.113 ......1.000 MTLY .... .................2,231 ............... 14,682 ....05/18/2023 ... ....03/25/2063 ...
12656G-AA-4 ..... COLT 202R A1 - CMO/RMBS .................................. ... ... ....... 4 ......... .. 1.A FE .. .................. 88,392 ...89.1407 .................. 78,794 ..................88,393 ..................78,794 .............(179) .................0 .................0 .................0 ......1.325 ...... 1.322 MON ..... .................... 98 ................ 1,171 ....10/29/2020 ... ....10/26/2065 ...
12667F-LZ-6 ..... CWALT 2004-16CB 3A1 - CMO/RMBS ......................... ... ... ....... 4 ......... .. 1.C FE .. .................. 98,397 ...95.6450 .................. 92,836 ..................97,063 ..................92,836 .......... (1,466) .............. (82) .................0 .................0 ......5.500 ...... 5.030 MON ..... ................... 445 .................5,338 ....01/26/2017 ... ....08/25/2034 ...
89173C-AA-5 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... .................. 21,911 ...99.1650 .................. 22,154 .................. 22,340 .................. 22,154 ............... 39 .................0 .................0 .................0 ......2.500 ......1.000 MTLY .... .................... 47 ................... 379 ....04/24/2018 ... ....10/25/2056 ...
19688L-AC-6 ..... COLT 2022-5 A3 - CMO/RMBS ............................... ... ... ....... 2 ......... .. 1.F FE .. ...............1,429,596 ...93.9106 .............. 1,363,697 .............. 1,452,122 .............. 1,430,244 .................0 .............. 467 .................0 .................0 ......4.550 ...... 4.805 MON ..... .................5,506 ............... 66,072 ....05/03/2022 ... ....04/25/2067 ...
12669F-EE-9 ..... CWALT 2003-59 1A1 - CMO/RMBS ........................... ... ... ....... 4 ......... .. 1.A FM .. ................. 172,925 ...95.0873 .................162,400 ................ 170,790 .................162,400 .......... (2,891) .............(160) .................0 .................0 ......5.750 ...... 5.431 MON ..... ................... 818 .................9,820 ....10/11/2016 ... ....12/27/2033 ...
89173F-AA-8 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... .................. 13,839 ...99.3210 .................. 13,952 ..................14,048 .................. 13,952 .............. 257 .................0 .................0 .................0 ......2.750 ......1.000 MTLY .... .....................32 ................... 243 ....05/02/2018 ... ....10/25/2056 ...
12656T-AB-4 ..... CSMC 2021-RPL2 A1A - CMO/RMBS .......................... ... ... ....... 4 ......... .. 1.A FE .. ................. 470,610 ...82.0823 .................386,288 ................ 470,610 .................386,288 .......... 11,346 .............. (46) .................0 .................0 ......1.115 ...... 1.103 MON ..... ................... 437 .................5,245 ....01/26/2021 ... ....01/26/2060 ...
12669F-EZ-2 ..... CWALT 2003-J14 1A3 - CMO/RMBS .......................... ... ... ....... 4 ......... ... 3.B Z .. .................. 57,705 ...88.0231 .................. 49,165 .................. 55,855 ..................49,165 .......... (4,707) .............. 221 .................0 .................0 ......5.250 ...... 4.327 MON ..... ................... 244 .................2,932 ....01/12/2011 ... ....11/25/2033 ...
89173U-AA-5 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 293,435 ...95.8510 .................286,771 .................299,183 ................ 286,771 .......... 13,023 .................0 .................0 .................0 ......2.750 ......1.000 MTLY .... ................... 686 .................6,339 ....04/24/2018 ... ....06/25/2057 ...
31573W-AB-7 ..... EFMT 202 A2 - CMO/RMBS ................................... ... ... ....... 4 ......... .. 1.A FE .. .................. 20,027 ...89.3360 ..................17,891 ..................20,027 ..................20,019 .................0 .................6 .................0 .................0 ......1.486 ...... 1.478 MON ..... ......................5 ................... 304 ....10/22/2020 ... ....10/25/2065 ...
17322G-AA-7 ..... CMLTI 2014-A A - CMO/RMBS ............................... ... ... ....... 4 ......... .. 1.A FE .. .................. 56,086 ...95.1607 .................. 51,492 ..................54,111 .................. 51,492 ............2,239 .............(966) .................0 .................0 ......4.000 ...... 1.123 MON ..... ................... 180 .................2,164 ....09/25/2014 ... ....01/25/2035 ...
89175J-AA-8 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 139,127 ...95.7090 .................136,222 .................142,330 .................136,222 ........... 1,426 .................0 .................0 .................0 ......2.750 ......1.000 MTLY .... ................... 326 .................3,478 ....03/11/2019 ... ....10/25/2057 ...
12656Y-AA-5 ..... COLT 2021-2R A1 - CMO/RMBS .............................. ... ... ....... 4 ......... .. 1.A FE .. .................. 68,167 ...87.2308 .................. 59,462 ..................68,167 .................. 59,462 ........... 1,919 .............. (11) .................0 .................0 ......0.798 ...... 0.789 MON ..... .....................45 ................... 544 ....02/12/2021 ... ....07/27/2054 ...
17326Q-AA-1 ..... CMLTI 18RP1 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .. 1.A FE .. .................. 68,732 ...96.1182 .................. 66,259 ..................68,935 ..................66,259 .............. 525 ............... (9) .................0 .................0 ......3.000 ...... 2.974 MON ..... ................... 172 .................2,068 ....02/07/2018 ... ....09/25/2064 ...
89175T-AA-6 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 155,615 ...93.0910 .................136,802 .................146,956 .................136,802 ........... 5,031 .................0 .................0 .................0 ......3.000 ......1.000 MTLY .... ................... 367 .................4,202 ....12/16/2020 ... ....06/25/2058 ...
36168W-AC-5 ..... GCAT 22NQM5 A3 - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.F .... ................. 377,507 ...98.2206 .................393,091 .................400,213 .................379,909 .................0 ........... 1,468 .................0 .................0 ......5.710 ...... 7.183 MON ..... .................1,904 ............... 22,852 ....10/14/2022 ... ....08/25/2067 ...
17327R-AC-4 ..... CMLTI 19RP1 M2 - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.D .... ................. 282,100 ...86.3549 .................267,700 ................ 310,000 ................ 267,700 .......... (3,839) ............4,528 .................0 .................0 ......4.000 ...... 5.841 MON ..... .................1,033 ............... 12,363 ....04/09/2020 ... ....01/25/2066 ...
89176V-AK-8 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 424,733 ...96.8090 .................415,180 .................428,865 .................415,180 ............5,956 .................0 .................0 .................0 ......3.250 ......1.000 MTLY .... .................1,162 ............... 12,658 ....09/21/2018 ... ....07/25/2058 ...
19685W-AA-9 ..... COLT 2021-2 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .. 1.A FE .. ................. 210,721 ...79.9906 .................168,558 .................210,722 .................168,558 ............2,328 .............. (15) .................0 .................0 ......0.924 ...... 0.917 MON ..... ................... 162 .................1,947 ....07/22/2021 ... ....08/25/2066 ...
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20755A-AB-8 ..... CAS 2023-R02 M1 - CMO/RMBS .............................. ... ... ....... 4,5 ....... .... 1.A .... ................. 191,502 . 101.8643 .................194,343 ................ 190,786 .................194,343 ........... 2,811 ............... 30 .................0 .................0 ......7.637 ...... 7.517 MON ..... ................... 243 ............... 12,326 ....02/22/2023 ... ....01/25/2043 ...
89177B-AA-3 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 750,976 ...95.4850 .................699,235 .................732,297 .................699,235 .......... 18,910 .................0 .................0 .................0 ......3.750 ......1.000 MTLY .... .................2,288 ............... 25,621 ....05/09/2019 ... ....03/25/2058 ...
36169D-AA-0 ..... GCAT 23NQM2 A1 - CMO/RMBS ............................... ... ... ....... 2 ......... .... 1.A .... .............. 1,091,786 ...99.9138 .............. 1,088,125 ..............1,089,064 .............. 1,090,205 .................0 .......... (1,581) .................0 .................0 ......5.837 ...... 5.587 MON ..... .................5,297 ............... 42,379 ....04/26/2023 ... ....11/25/2067 ...
20755C-AA-6 ..... CAS 2023-R08 1M1 - CMO/RMBS ............................. ... ... ....... 4,5 ....... .. 1.G FE .. ...................95,899 ...99.9991 .................. 95,898 .................. 95,899 ..................95,898 ............... (1) .................0 .................0 .................0 ......6.837 ...... 6.932 MON ..... ................... 109 ................... 655 ....11/16/2023 ... ....10/25/2043 ...
89178B-AA-2 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 628,122 ...93.9510 .................587,681 .................625,520 ................ 587,681 .......... 13,462 .................0 .................0 .................0 ......2.900 ......1.000 MTLY .... .................1,512 ............... 16,632 ....04/29/2020 ... ....10/25/2059 ...
21H020-61-8 ..... G2JUMB-2N-JAN-2023 - RMBS ............................... ...&.. ....... 4 ......... .... 1.A .... ............. 11,278,746 ...84.7500 .............11,526,000 .............13,600,000 .............11,526,000 ......... 247,254 .................0 .................0 .................0 ......2.000 ...... 2.862 MON ..... ............... 15,867 ......................0 ....12/14/2023 ... ....01/20/2053 ...
22541Q-L7-5 ..... CSFB 2003-27 4A4 - CMO/RMBS ............................. ... ... ....... 4 ......... .. 1.E FE .. .................. 68,173 ...97.5540 .................. 64,346 .................. 65,959 ..................64,346 .......... (5,144) .............. (35) .................0 .................0 ......5.750 ...... 5.110 MON ..... ................... 316 .................3,871 ....08/16/2016 ... ....11/25/2033 ...
89179J-AA-4 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 692,943 ...87.9650 .................598,226 ................ 680,076 .................598,226 .......... 10,872 .................0 .................0 .................0 ......1.750 ...... 1.750 MTLY .... ................... 992 ............... 11,186 ....10/08/2020 ... ....10/25/2060 ...
36262A-AD-6 ..... GSMBS 2021-PJ3 A4 - CMO/RMBS ........................... ... ... ....... 4 ......... .... 1.A .... ................. 797,249 ...79.7656 .................626,533 .................785,467 ................ 803,180 .................0 .............(802) .................0 .................0 ......2.500 ...... 2.177 MON ..... .................1,636 ............... 19,637 ....03/12/2021 ... ....08/25/2051 ...
24381W-AA-6 ..... DRMT 2021-2 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .. 1.A FE .. .................. 97,710 ...82.2763 .................. 99,470 .................120,898 ..................99,470 ............1,222 .............. 538 .................0 .................0 ......0.899 ...... 8.309 MON ..... .................... 91 ................... 181 ....10/26/2023 ... ....04/26/2066 ...
89179Y-AR-4 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 657,264 ...91.6470 .................592,571 .................646,582 .................592,571 .......... 31,522 .................0 .................0 .................0 ......2.250 ......1.000 MTLY .... .................1,212 ............... 13,357 ....11/10/2021 ... ....11/25/2061 ...
21H020-61-8 ..... G2JUMB-2N-JAN-2024 - MBS ................................. ...&.. ....... 4 ......... .... 1.A .... ...............3,390,117 ...84.6600 .............. 3,555,720 ..............4,200,000 .............. 3,555,720 .........165,603 .................0 .................0 .................0 ......2.000 ...... 2.963 MON ..... ......................0 ......................0 ....12/06/2023 ... ....01/20/2054 ...
35564K-T5-8 ..... STACR 2023-DNA2 M1A - CMO/RMBS ......................... ... ... ....... 4,5 ....... .... 1.A .... ................. 133,149 . 101.3311 .................134,783 .................133,012 .................134,783 ........... 1,612 ............... 22 .................0 .................0 ......7.437 ...... 7.469 MON ..... ................... 165 ................ 6,661 ....04/21/2023 ... ....04/27/2043 ...
89181J-AA-0 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 806,133 ...94.6050 .................799,967 .................845,589 .................799,967 .......... (6,166) .................0 .................0 .................0 ......3.750 ...... 3.750 MTLY .... .................2,642 ............... 27,648 ....01/24/2023 ... ....01/25/2063 ...
41161P-G7-2 ..... HVMLT 2006-BU1 2AA - RMBS ............................... ... ... ....... 4,5 ....... .. 1.A FM .. ...................91,253 ...82.0119 .................152,731 .................186,230 .................109,637 .................0 ........... 1,733 .................0 .................0 ......5.850 .....17.925 MON ..... ................... 393 .................7,494 ....07/31/2009 ... ....02/19/2046 ...
35564K-UW-7 ..... STACR 2022-DNA3 M1A - CMO/RMBS ......................... ... ... ....... 4,5 ....... .... 1.A .... ................. 251,035 . 100.8051 .................253,056 .................251,035 .................253,056 ........... 4,568 .................0 .................0 .................0 ......7.337 ...... 7.462 MON ..... ................... 307 ............... 17,454 ....04/11/2022 ... ....04/25/2042 ...
59166E-AB-1 ..... METLIFE SECURITIZATION TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 222,936 ...96.9770 .................212,341 .................218,960 .................212,341 ........... 3,713 .................0 .................0 .................0 ......3.750 ......1.000 MTLY .... ................... 684 .................7,354 ....04/26/2019 ... ....04/25/2058 ...
24380V-AA-9 ..... DRMT 211 A1 - CMO/RMBS ................................... ... ... ....... 4 ......... .. 1.A FE .. .................. 46,142 ...90.9118 .................. 41,949 ..................46,142 .................. 41,949 ........... 1,088 ............... (4) .................0 .................0 ......0.715 ...... 0.692 MON ..... .................... 27 ................... 330 ....02/03/2021 ... ....05/25/2065 ...
362341-SF-7 ..... GSR 2005-AR6 4A5 - CMO/RMBS ............................. ... ... ....... 4 ......... .. 1.D FE .. .................. 55,614 ...94.9082 .................. 54,626 ..................57,557 ..................54,626 ........... 1,277 ............... 44 .................0 .................0 ......5.478 ...... 5.480 MON ..... ................... 263 .................2,714 ....07/11/2013 ... ....09/25/2035 ...
89170V-AA-6 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ...............1,497,636 ...93.4150 .............. 1,460,808 .............. 1,563,784 ..............1,460,808 .......... 34,083 .................0 .................0 .................0 ......3.750 ......1.000 MTLY .... .................4,887 ............... 55,793 ....07/15/2022 ... ....07/25/2062 ...
44590H-BD-7 ..... HAWT 21INV1 A27 - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... .............. 1,210,017 ...79.7656 .................953,115 .............. 1,194,894 ..............1,208,056 .................0 .............(968) .................0 .................0 ......2.500 ...... 2.310 MON ..... .................2,489 ............... 29,872 ....05/28/2021 ... ....07/25/2051 ...
375933-AA-6 ..... GITST 23NPL1 A1 - CMO/RMBS .............................. ... ... ....... 4 ......... ... 2.C Z .. ................. 181,416 . 101.0022 .................182,470 ................ 181,416 .................182,470 ........... 1,056 ............... (2) .................0 .................0 ......8.353 ...... 8.353 MON ..... ................... 253 .................7,897 ....06/08/2023 ... ....05/27/2053 ...
89175M-AA-1 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 484,396 ...96.5910 .................467,714 .................484,220 .................467,714 .......... 15,606 .................0 .................0 .................0 ......3.750 ......1.000 MTLY .... .................1,513 ............... 16,620 ....06/22/2018 ... ....05/25/2058 ...
24381V-AA-8 ..... DRMT 213 A1 - CMO/RMBS ................................... ... ... C...... 4 ......... .. 1.A FE .. ................. 252,892 ...84.9803 .................214,910 .................252,894 .................214,910 ........... 1,021 ........... 8,165 .................0 .................0 ......1.194 ...... 0.545 MON ..... ................... 252 .................3,020 ....09/24/2021 ... ....08/25/2066 ...
466247-K7-7 ..... JPMMT 2006-A2 5A1 - CMO/RMBS ........................... ... ... ....... 4 ......... .. 1.B FE .. ....................4,454 ...96.3523 ................... 4,313 ................... 4,477 ................... 4,313 ............... 28 ............... 24 .................0 .................0 ......6.129 ...... 4.080 MON ..... .....................23 ................... 213 ....12/22/2014 ... ....11/25/2033 ...
89175V-AA-1 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 708,741 ...96.8780 .................690,395 .................712,646 .................690,395 .......... 17,839 .................0 .................0 .................0 ......3.250 ......1.000 MTLY .... .................1,930 ............... 20,273 ....05/29/2018 ... ....03/25/2058 ...
45276K-AA-5 ..... IMPRL 22NQM3 A1 - RMBS ................................... ... ... ....... 4 ......... .. 1.A FE .. .............. 1,066,660 ...96.2139 .............. 1,026,287 ..............1,066,672 ..............1,066,007 .................0 .............(416) .................0 .................0 ......4.380 ...... 4.332 MON ..... .................3,893 ............... 46,720 ....04/14/2022 ... ....05/25/2067 ...
52474H-AB-6 ..... LMAT 20RP1 A2 - CMO/RMBS ................................ ... ... ....... 4 ......... .... 1.A .... ................. 450,334 ...86.0824 .................365,850 .................425,000 .................365,850 ........... 3,015 .......... (1,986) .................0 .................0 ......3.250 ...... 2.593 MON ..... ................ 1,706 ............... 13,812 ....03/10/2021 ... ....09/25/2059 ...
89176L-AA-2 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 387,230 ...97.7360 .................380,044 .................388,849 .................380,044 ............6,392 .................0 .................0 .................0 ......3.750 ......1.000 MTLY .... .................1,215 ............... 12,629 ....10/25/2018 ... ....03/25/2058 ...
24382J-AA-4 ..... DRMT 2022-1 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .. 1.A FE .. ................. 337,653 ...88.9755 .................300,544 .................337,783 .................300,544 ........... 9,079 .............. (30) .................0 .................0 ......2.205 ...... 2.186 MON ..... ................... 621 .................7,448 ....01/24/2022 ... ....01/25/2067 ...
52474M-AA-7 ..... LMAT 2019-GS7 A1 - RMBS ................................. ... ... ....... 4 ......... ... 2.B Z .. ................. 237,817 ...98.4403 .................237,221 .................240,979 .................237,221 .......... (2,269) ........... 2,165 .................0 .................0 ......3.250 ...... 6.073 MON ..... ................... 109 ............... 15,462 ....05/14/2020 ... ....11/25/2059 ...
89178B-AA-2 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... .............. 1,072,057 ...93.9510 .................997,220 ..............1,061,428 .................997,220 .......... 25,255 .................0 .................0 .................0 ......2.900 ......1.000 MTLY .... .................2,565 ............... 28,785 ....11/04/2019 ... ....10/25/2059 ...
46652V-AC-9 ..... JPMMT 2021-4 A3 - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... ................. 768,420 ...81.8906 .................619,678 .................756,714 .................775,158 .................0 .............(713) .................0 .................0 ......2.500 ...... 2.163 MON ..... .................1,576 ............... 18,918 ....03/26/2021 ... ....08/25/2051 ...
52475J-AA-3 ..... LMAT 2020-GS5 A1 - RMBS .................................. ... ... ....... 4 ......... ... 2.B Z .. ................. 141,615 ...99.5453 .................140,080 .................140,719 ................ 140,080 .......... (3,611) ............4,474 .................0 .................0 ......6.250 ...... 5.042 MON ..... ................... 147 .................5,977 ....09/11/2020 ... ....08/25/2060 ...
89179Y-AR-4 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ...............1,331,043 ...91.6470 .............. 1,200,030 .............. 1,309,410 ..............1,200,030 .......... 63,836 .................0 .................0 .................0 ......2.250 ......1.000 MTLY .... .................2,455 ............... 27,049 ....11/10/2021 ... ....11/25/2061 ...
31573C-AA-3 ..... EFMT 2022-1 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .. 1.A FE .. ................. 166,023 ...83.9119 .................139,315 .................166,025 .................139,315 .............. 479 .............. (57) .................0 .................0 ......2.206 ...... 2.171 MON ..... ................... 305 .................3,663 ....01/14/2022 ... ....01/25/2067 ...
52475W-AA-4 ..... LMAT 21GS4 A1 - RMBS ..................................... ... ... ....... 4 ......... ... 2.B Z .. .................. 90,142 ...92.1384 .................. 83,044 ..................90,130 ..................83,044 ............3,722 ............... 43 .................0 .................0 ......1.760 ...... 1.723 MON ..... .................... 26 .................1,483 ....08/26/2021 ... ....11/25/2060 ...
89180Y-AA-8 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... .............. 1,308,120 ...93.6170 .............. 1,291,883 .............. 1,379,967 .............. 1,291,883 ............2,395 .................0 .................0 .................0 ......3.750 ...... 3.750 MTLY .... .................4,312 ............... 48,763 ....09/14/2022 ... ....09/25/2062 ...
46654K-AJ-6 ..... JPMMT 2111 A5 - CMO/RMBS ................................ ... ... ....... 4 ......... .... 1.A .... ................. 576,771 ...64.2857 .................642,857 ..............1,000,000 .................579,662 .................0 ............2,892 .................0 .................0 ......2.500 ...... 7.250 MON ..... ................... 417 .................4,167 ....10/18/2023 ... ....01/25/2052 ...
576434-KX-1 ..... MALT 2003-9 4A1 - CMO/RMBS .............................. ... ... ....... 4 ......... .. 2.B FE .. .................. 34,104 ...93.7622 .................. 31,216 .................. 33,293 ..................31,216 .............(988) .............. (67) .................0 .................0 ......5.250 ...... 4.575 MON ..... ................... 146 .................1,748 ....09/04/2013 ... ....11/25/2033 ...
89170V-AA-6 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 164,179 ...93.4150 .................160,142 .................171,431 .................160,142 ........... 3,736 .................0 .................0 .................0 ......3.750 ......1.000 MTLY .... ................... 536 ................ 6,116 ....07/15/2022 ... ....07/25/2062 ...
31573W-AA-9 ..... EFMT 202 A1 - CMO/RMBS ................................... ... ... ....... 4 ......... .. 1.A FE .. .................. 41,856 ...89.2196 .................. 37,344 ..................41,856 .................. 37,344 .............. (74) ............... (2) .................0 .................0 ......1.178 ......1.171 MON ..... ......................8 ................... 503 ....10/22/2020 ... ....10/25/2065 ...
576434-RF-3 ..... MALT 2004-5 1A1 - CMO/RMBS .............................. ... ... ....... 4 ......... .. 1.B FE .. .................. 66,926 ...95.4164 .................. 62,377 ..................65,373 ..................62,377 .......... (2,755) .............(100) .................0 .................0 ......5.500 ...... 4.755 MON ..... ................... 300 .................3,596 ....08/27/2013 ... ....06/25/2034 ...
89180Y-AA-8 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 142,704 ...93.6170 .................140,933 .................150,542 .................140,933 .............. 261 .................0 .................0 .................0 ......3.750 ...... 3.750 MTLY .... ................... 470 .................5,319 ....09/14/2022 ... ....09/25/2062 ...
46654W-BS-9 ..... JPMMT 221 A15 - CMO/RMBS ................................ ... ... ....... 2 ......... .... 1.A .... ................. 632,696 ...79.7656 .................525,189 .................658,416 .................636,391 .................0 ........... 2,120 .................0 .................0 ......2.500 ...... 2.893 MON ..... .................1,372 ............... 16,460 ....01/26/2022 ... ....07/25/2052 ...
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576434-RG-1 ..... MALT 2004-5 2A1 - CMO/RMBS .............................. ... ... ....... 4 ......... .. 1.B FE .. .................. 31,586 ...96.3958 .................. 29,276 ..................30,371 ..................29,276 .......... (1,656) .............. (58) .................0 .................0 ......6.000 ...... 5.062 MON ..... ................... 152 .................1,822 ....09/10/2013 ... ....06/25/2034 ...
89180Y-AA-8 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... .........................0 ...93.6170 ........................ 0 ........................ 0 ........................ 0 ............1,242 .................0 .................0 .................0 ......3.750 ...... 3.750  ......... ................... 482 ................... 995 ....09/14/2022 ... ....09/25/2062 ...
36166X-AA-9 ..... GCAT 21NQM2 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 189,379 ...81.8526 .................155,014 .................189,382 .................155,014 ........... 7,997 .............(170) .................0 .................0 ......1.036 ...... 0.407 MON ..... ................... 164 .................1,962 ....05/28/2021 ... ....05/25/2066 ...
59980M-AG-6 ..... MCMLT 2018-2 M1 - CMO/RMBS .............................. ... ... ....... 4 ......... .. 1.A FE .. ................. 101,846 ...94.9851 .................. 94,842 .................. 99,849 .................. 94,842 .............(322) .............(212) .................0 .................0 ......3.750 ...... 3.353 MON ..... ................... 312 .................3,744 ....05/05/2020 ... ....05/28/2058 ...
12567R-AA-8 ..... CIM TRUST .................................................... ... ... .......  .......... .... 1.A .... ................. 139,322 ...87.2060 .................121,498 .................139,323 .................121,498 ........... 1,474 .................0 .................0 .................0 ......1.425 ......1.000 MTLY .... ................... 165 .................1,856 ....10/04/2021 ... ....07/25/2061 ...
67117V-AB-6 ..... OBX 2023-NQM6 A2 - RMBS .................................. ... ... ....... 2 ......... .. 1.C FE .. ................. 937,230 . 100.9151 .................945,817 .................937,241 .................936,689 .................0 .............(541) .................0 .................0 ......6.874 ...... 6.704 MON ..... .................5,369 ............... 26,844 ....07/21/2023 ... ....07/25/2063 ...
59980X-AC-1 ..... MCMLT 2018-3 A1 - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... ................. 132,417 ...96.3388 .................128,942 .................133,842 .................128,942 .............. 424 .............(177) .................0 .................0 ......3.500 ...... 3.669 MON ..... ................... 390 .................4,684 ....09/20/2018 ... ....08/26/2058 ...
12656T-AB-4 ..... CREDIT SUISSE MORTGAGE TRUST ........................... ... ... .......  .......... .. 1.A FE .. ................. 139,665 ...82.1640 .................114,755 .................139,665 .................114,755 ........... 6,839 .................0 .................0 .................0 ......1.115 ......1.000 MTLY .... ................... 130 .................1,478 ....01/26/2021 ... ....01/25/2060 ...
36168H-AA-2 ..... GCAT 21NQM4 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 331,910 ...79.1213 .................262,613 .................331,912 .................262,613 ........... 8,067 .............. (51) .................0 .................0 ......1.093 ...... 1.084 MON ..... ................... 302 .................3,628 ....08/24/2021 ... ....08/25/2066 ...
59981A-AG-1 ..... MCMLT 191 M1 - CMO/RMBS .................................. ... ... ....... 4 ......... .... 1.A .... ................. 198,790 ...89.8733 .................179,416 .................199,632 .................179,416 ............2,938 .............(278) .................0 .................0 ......3.500 ...... 3.468 MON ..... ................... 582 .................6,987 ....05/05/2020 ... ....10/25/2069 ...
12657G-AA-3 ..... CREDIT SUISSE MORTGAGE TRUST ........................... ... ... .......  .......... .. 1.A FE .. ................. 104,310 ...88.7590 .................. 90,609 .................102,084 ..................90,609 ............3,347 .................0 .................0 .................0 ......2.000 ......1.000 MTLY .... ................... 170 .................1,920 ....07/28/2021 ... ....10/25/2060 ...
67117Y-AC-8 ..... OBX 22NQM8 A3 - CMO/RMBS ................................ ... ... ....... 4 ......... .. 1.F FE .. ................. 844,619 ...98.7030 .................855,506 ................ 866,748 .................850,134 .................0 ........... 4,287 .................0 .................0 ......6.100 ...... 7.062 MON ..... .................4,406 ............... 52,872 ....09/26/2022 ... ....09/25/2062 ...
59981B-AC-8 ..... MCMLT 19GS1 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 256,132 ...95.1662 .................242,600 .................254,922 .................242,600 ........... 7,173 .......... (1,617) .................0 .................0 ......2.750 ...... 0.834 MON ..... ................... 584 ................ 7,010 ....10/15/2019 ... ....07/25/2059 ...
64829K-BV-1 ..... NEW RESIDENTIAL MORTGAGE LOAN .......................... ... ... .......  .......... .... 1.A .... .................. 80,718 ...94.6630 .................. 72,497 ..................76,584 ..................72,497 ............2,232 .................0 .................0 .................0 ......4.000 ......1.000 MTLY .... ................... 255 .................2,843 ....01/24/2020 ... ....03/25/2057 ...
44970E-AA-1 ..... IMSVA 2021-1 CTF - CMBS/CMO ............................ ... ... ....... 4 ......... .. 1.B FE .. ................. 249,000 ...92.9182 .................223,004 .................240,000 .................223,004 ........... 1,070 .............(283) .................0 .................0 ......3.400 ...... 3.177 MON ..... ................... 249 .................8,148 ....06/28/2021 ... ....08/20/2043 ...
61745M-WG-4 ..... MSM 2004-1 1A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .. 3.A FE .. ....................1,178 ...83.8748 ...................... 953 ................... 1,137 ......................953 .............. 112 ............... (3) .................0 .................0 ......5.000 ...... 5.000 MON ..... ......................5 .................... 40 ....05/08/2012 ... ....11/25/2033 ...
64830W-AD-3 ..... NEW RESIDENTIAL MORTGAGE LOAN .......................... ... ... .......  .......... .... 1.A .... ................. 105,230 ...92.8910 .................. 94,565 ................ 101,803 .................. 94,565 ........... 4,876 .................0 .................0 .................0 ......3.500 ......1.000 MTLY .... ................... 297 .................3,331 ....01/24/2020 ... ....12/25/2058 ...
759950-BP-2 ..... RAMC 2003-4 A1 - RMBS .................................... ... ... ....... 4,5 ....... .. 1.A FM .. ................. 296,784 ...88.4548 .................326,624 .................369,255 .................334,361 .................0 ............4,959 .................0 .................0 ......6.510 ...... 7.829 MON ..... ................... 401 ............... 18,781 ....12/31/2009 ... ....03/25/2034 ...
62917M-AA-1 ..... NLT 231 A1 - RMBS ......................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 244,546 ...89.8160 .................246,994 .................275,000 .................246,994 ............2,437 ............... 11 .................0 .................0 ......3.200 ...... 3.741 MON ..... .................1,467 ......................0 ....12/14/2023 ... ....10/25/2062 ...
67448G-AA-1 ..... ONSLOW BAY FINANCIAL LLC ................................ ... ... .......  .......... .. 1.A FE .. .................. 87,582 . 100.5640 ..................88,077 ..................87,583 ..................88,077 .............. 494 .................0 .................0 .................0 ......6.113 ......1.000 MTLY .... ................... 446 .................2,936 ....05/18/2023 ... ....03/25/2063 ...
452766-AA-6 ..... IMPRL 2022-NQM1 A1 - CMO/RMBS .......................... ... ... ....... 4 ......... .. 1.A FE .. ................. 228,635 ...87.9295 .................201,040 .................228,637 .................201,040 .......... (1,148) ............1,599 .................0 .................0 ......2.493 ...... 2.294 MON ..... ................... 475 .................5,700 ....02/01/2022 ... ....02/25/2067 ...
64828M-AA-5 ..... NRZT 2017-3 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 155,745 ...94.5763 .................141,426 .................149,536 .................141,426 .............. 756 .............(449) .................0 .................0 ......4.000 ...... 2.765 MON ..... ................... 498 .................5,981 ....06/05/2017 ... ....04/25/2057 ...
89169D-AA-9 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... .................. 51,816 ...98.1800 .................. 50,323 .................. 51,255 .................. 50,323 ............2,135 .................0 .................0 .................0 ......2.750 ......1.000 MTLY .... ................... 117 .................1,085 ....01/28/2020 ... ....07/25/2057 ...
81743P-DX-1 ..... SEMT 2003-8 A1 - CMO/RMBS ............................... ... ... ....... 4,5 ....... .. 1.A FM .. .................. 46,730 ...93.7165 .................. 73,342 ..................78,260 ................... 4,038 .................0 .............(138) .................0 .................0 ......6.112 ......0.000 MON ..... ......................0 ......................0 ....12/31/2009 ... ....01/20/2034 ...
64829D-AG-1 ..... NRZT 2014-3 AFX3 - CMO/RMBS ............................. ... ... ....... 4 ......... .. 1.C FE .. .................. 71,275 ...93.7319 .................. 65,040 ..................69,389 ..................65,040 ........... 1,231 .............. (50) .................0 .................0 ......3.750 ...... 3.080 MON ..... ................... 217 .................2,602 ....12/10/2014 ... ....11/25/2054 ...
89173F-AA-8 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ....................7,119 ...99.3210 ................... 6,970 ................... 7,018 ................... 6,970 .............. 990 .................0 .................0 .................0 ......2.750 ......1.000 MTLY .... .................... 16 ................... 121 ....01/30/2020 ... ....10/25/2056 ...
552757-AA-4 ..... MFRA 2020-NQM3 A1 - RMBS ................................ ... ... ....... 4 ......... .. 1.A FE .. ...................23,399 ...89.5516 .................. 20,954 .................. 23,399 .................. 20,954 .............(380) .................1 .................0 .................0 ......1.014 ...... 0.988 MON ..... .................... 20 ................... 237 ....12/04/2020 ... ....01/26/2065 ...
64829E-AA-2 ..... NRZT 152 A1 - CMO/RMBS ................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 171,479 ...93.9935 .................157,502 ................ 167,567 .................157,502 ........... 2,158 .............(347) .................0 .................0 ......3.750 ...... 3.010 MON ..... ................... 524 .................6,284 ....03/24/2017 ... ....08/25/2055 ...
89173U-AA-5 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... .................. 67,646 ...95.8510 .................. 63,727 ..................66,485 ..................63,727 ........... 2,031 .................0 .................0 .................0 ......2.750 ......1.000 MTLY .... ................... 152 .................1,633 ....02/04/2020 ... ....06/25/2057 ...
81748W-AU-0 ..... SEMT 2021-4 A19 - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... ................. 421,393 ...79.7656 .................332,490 .................416,834 .................420,940 .................0 .............(143) .................0 .................0 ......2.500 ...... 2.359 MON ..... ................... 868 ............... 10,421 ....05/06/2021 ... ....06/26/2051 ...
64829J-AA-1 ..... NRZT 2017-1 A - CMO/RMBS ................................ ... ... ....... 4 ......... .. 1.B FE .. .................. 61,721 ...94.6846 ..................56,771 .................. 59,958 ..................56,771 .............. 523 .............(105) .................0 .................0 ......4.000 ...... 3.101 MON ..... ................... 200 .................2,398 ....03/06/2017 ... ....02/26/2057 ...
89175M-AA-1 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 151,547 ...96.5910 .................140,878 .................145,849 ................ 140,878 ........... 6,017 .................0 .................0 .................0 ......3.750 ......1.000 MTLY .... ................... 456 .................5,006 ....01/22/2020 ... ....05/25/2058 ...
59982H-AC-4 ..... MCMLT 21NMR1 A1 - CMO/RMBS .............................. ... ... ....... 4 ......... .. 1.A FE .. ................. 105,358 ...93.1963 .................. 97,459 .................104,573 .................. 97,459 ........... 1,030 .............(135) .................0 .................0 ......1.125 ...... 0.965 MON ..... .................... 98 ................ 1,176 ....01/28/2021 ... ....11/25/2060 ...
64829K-BV-1 ..... NRZT 2017-2 A3 - CMO/RMBS ............................... ... ... ....... 4 ......... .. 1.A FE .. .................. 88,024 ...94.5919 ..................80,067 ..................84,645 ..................80,067 .............. 756 .................7 .................0 .................0 ......4.000 ...... 3.016 MON ..... ................... 282 .................3,386 ....04/19/2017 ... ....03/26/2057 ...
89175T-AA-6 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... .................. 66,755 ...93.0910 ..................58,680 ..................63,035 ..................58,680 ............2,159 .................0 .................0 .................0 ......3.000 ......1.000 MTLY .... ................... 158 .................1,802 ....12/16/2020 ... ....06/25/2058 ...
89181X-AM-3 ..... TPMT 23CES1 A1A - RMBS ................................... ... ... ....... 4 ......... .. 1.A FE .. ...............1,605,238 . 101.5853 .............. 1,633,181 ..............1,607,694 ..............1,604,784 .................0 .............(455) .................0 .................0 ......6.750 ...... 6.659 MON ..... .................9,043 ............... 45,216 ....07/21/2023 ... ....07/25/2063 ...
64829N-AA-2 ..... NRZT 2017-4 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .. 1.A FE .. .................. 80,362 ...94.3752 ..................72,610 ..................76,938 ..................72,610 ........... 1,279 .............(169) .................0 .................0 ......4.000 ...... 2.691 MON ..... ................... 256 .................3,078 ....06/27/2017 ... ....05/25/2057 ...
89178B-AA-2 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 120,565 ...93.9510 .................110,190 .................117,285 ................ 110,190 ........... 3,146 .................0 .................0 .................0 ......2.900 ......1.000 MTLY .... ................... 283 .................3,181 ....02/04/2020 ... ....10/25/2059 ...
64830W-AD-3 ..... NRZT 2019-4 A1B - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... ................. 152,693 ...92.8162 .................133,860 .................144,220 .................133,860 ............4,531 .............(596) .................0 .................0 ......3.500 ...... 1.756 MON ..... ................... 421 .................5,048 ....11/19/2020 ... ....12/26/2058 ...
64829V-AA-4 ..... NRZT 18RPL1 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .. 1.A FE .. .................. 35,518 ...95.3011 .................. 31,690 .................. 33,253 ..................31,690 ............1,239 .............(886) .................0 .................0 ......3.500 ...... 2.004 MON ..... .................... 97 .................1,164 ....08/25/2020 ... ....12/26/2057 ...
89179J-AA-4 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ...................95,420 ...87.9650 .................. 82,377 ..................93,648 ..................82,377 ........... 1,497 .................0 .................0 .................0 ......1.750 ...... 1.750 MTLY .... ................... 137 .................1,540 ....10/08/2020 ... ....10/25/2060 ...
92538H-AC-4 ..... VERUS 2021-4 A3 - CMO/RMBS .............................. ... ... ....... 2 ......... .. 1.G FE .. ................. 161,110 .. 78.8768 .................127,079 ................ 161,111 ................ 161,113 .................0 .................9 .................0 .................0 ......1.350 ...... 1.340 MON ..... ................... 181 .................2,175 ....07/23/2021 ... ....07/26/2066 ...
64830M-AG-8 ..... NRZT 195 A1B - CMO/RMBS .................................. ... ... ....... 4 ......... .... 1.A .... ................. 123,202 ...93.4996 .................112,170 .................119,969 ................ 112,170 ........... 1,426 .............(152) .................0 .................0 ......3.500 ...... 2.589 MON ..... ................... 350 .................4,199 ....10/03/2019 ... ....08/25/2059 ...
89179Y-AR-4 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... .................. 95,782 ...91.6470 .................. 86,355 .................. 94,226 ..................86,355 ............4,594 .................0 .................0 .................0 ......2.250 ......1.000 MTLY .... ................... 177 .................1,946 ....11/10/2021 ... ....11/25/2061 ...
85573P-AA-0 ..... STAR 2021-4 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .. 1.A FE .. ................. 389,792 ...83.6156 .................325,930 .................389,796 .................325,930 .......... 13,147 .............(249) .................0 .................0 ......1.162 ......1.070 MON ..... ................... 377 .................4,529 ....09/24/2021 ... ....08/25/2056 ...
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64830W-AD-3 ..... NRZT 2019-4 A1B - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... ................. 287,832 ...92.8162 .................259,530 .................279,618 .................259,530 ........... 8,189 .............(559) .................0 .................0 ......3.500 ...... 2.626 MON ..... ................... 816 .................9,787 ....08/07/2019 ... ....12/26/2058 ...
89181J-AA-0 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 118,799 ...94.6050 .................117,890 .................124,613 ................ 117,890 .............(909) .................0 .................0 .................0 ......3.750 ...... 3.750 MTLY .... ................... 389 .................4,074 ....01/24/2023 ... ....01/25/2063 ...
92539L-AC-4 ..... VERUS 2021-3 A3 - CMO/RMBS .............................. ... ... ....... 2 ......... .. 1.C FE .. ................. 623,932 ...82.9316 .................517,439 .................623,935 .................668,540 .................0 .......... 44,608 .................0 .................0 ......1.437 ...... 0.020 MON ..... ................... 747 .................8,966 ....06/21/2021 ... ....06/25/2066 ...
67097V-AC-8 ..... OBX 2018-EXP1 1A3 - CMO/RMBS ........................... ... ... ....... 4 ......... .. 1.A FE .. .................. 57,256 ...91.9422 .................. 52,770 .................. 57,395 ..................52,770 .......... (1,934) .................0 .................0 .................0 ......4.000 ...... 3.954 MON ..... ................... 191 .................2,296 ....07/31/2018 ... ....04/27/2048 ...
64829K-BV-1 ..... NEW RESIDENTIAL MORTGAGE LOAN .......................... ... ... .......  .......... .... 1.A .... ................. 393,562 ...94.6630 .................381,562 .................403,072 .................381,562 ........... 6,279 .................0 .................0 .................0 ......4.000 ......1.000 MTLY .... .................1,344 ............... 14,963 ....08/29/2022 ... ....03/25/2057 ...
85573T-AA-2 ..... STAR 2022-1 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .. 1.A FE .. ................. 631,878 ...85.2527 .................538,656 .................631,834 .................538,656 ........... 9,761 .............. (31) .................0 .................0 ......2.447 ...... 2.433 MON ..... .................1,288 ............... 15,461 ....01/26/2022 ... ....12/25/2066 ...
67114J-AA-8 ..... OBX 21NQM3 A1 - CMO/RMBS ................................ ... ... ....... 4 ......... .... 1.A .... ................. 114,602 ...70.7571 .................106,216 .................150,113 ................ 106,216 .......... (9,653) ........... 1,267 .................0 .................0 ......1.054 ...... 5.383 MON ..... ................... 132 .................1,055 ....03/30/2023 ... ....07/25/2061 ...
64829V-AA-4 ..... NEW RESIDENTIAL MORTGAGE LOAN .......................... ... ... .......  .......... .... 1.A .... ................. 370,405 ...95.3410 .................360,930 .................378,568 .................360,930 ........... 5,882 .................0 .................0 .................0 ......3.500 ......1.000 MTLY .... .................1,104 ............... 12,449 ....08/19/2022 ... ....12/25/2057 ...
92539T-AB-9 ..... VERUS 234 A2 - CMO/RMBS .................................. ... ... ....... 2 ......... .. 1.C FE .. ................. 442,692 ...99.4191 .................440,124 .................442,696 .................443,128 .................0 .............. 436 .................0 .................0 ......6.116 ......6.176 MON ..... .................2,256 ............... 15,794 ....05/15/2023 ... ....05/25/2068 ...
67448G-AA-1 ..... OBX 2023-NQM4 A1 - CMO/RMBS ............................. ... ... ....... 2 ......... .. 1.A FE .. .................. 87,582 . 100.5373 .................. 88,054 ..................87,583 ..................88,054 .............. 516 .............. (44) .................0 .................0 ......6.113 ...... 6.002 MON ..... ................... 446 .................3,123 ....05/18/2023 ... ....03/26/2063 ...
89175V-AA-1 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 153,436 ...96.8780 .................151,887 .................156,782 ................ 151,887 ........... 3,017 .................0 .................0 .................0 ......3.250 ......1.000 MTLY .... ................... 425 .................4,460 ....08/22/2022 ... ....03/25/2058 ...
89175J-AA-8 ..... TPMT 176 A1 - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 106,823 ...95.7016 .................. 99,375 .................103,838 .................. 99,375 .............. 885 .............(535) .................0 .................0 ......2.750 ......1.601 MON ..... ................... 238 .................2,856 ....12/04/2020 ... ....10/25/2057 ...
693577-AA-6 ..... PRPM 211 A1 - RMBS ........................................ ... ... ....... 4 ......... ... 2.B Z .. ................. 423,920 ...98.1058 .................415,895 .................423,925 .................415,895 .......... 14,952 .................1 .................0 .................0 ......2.115 ...... 2.115 MON ..... .................1,285 .................8,976 ....02/05/2021 ... ....07/25/2051 ...
89178B-AA-2 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 365,317 ...93.9510 .................367,300 .................390,950 .................367,300 ............4,353 .................0 .................0 .................0 ......2.900 ......1.000 MTLY .... ................... 945 ............... 10,426 ....08/16/2022 ... ....10/25/2059 ...
92922F-J2-5 ...... WAMU 2005-AR6 2AA - CMO/RMBS ........................... ... ... ....... 4,5 ....... .. 1.A FM .. .................. 91,102 ...96.7184 .................119,780 .................123,844 .................108,443 .................0 ............2,135 .................0 .................0 ......5.930 .....11.353 MON ..... ................... 143 .................5,680 ....12/31/2009 ... ....04/25/2045 ...
69359X-AA-7 ..... PRPM 2020-4 A1 - RMBS .................................... ... ... ....... 4 ......... ... 2.B Z .. ................. 266,640 ...98.1171 .................261,624 .................266,645 .................261,624 ........... 3,981 .................1 .................0 .................0 ......2.610 ...... 2.610 MON ..... ................... 116 .................8,293 ....10/13/2020 ... ....10/27/2025 ...
89181J-AA-0 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 127,284 ...94.6050 .................126,311 .................133,514 .................126,311 .............(974) .................0 .................0 .................0 ......3.750 ...... 3.750 MTLY .... ................... 417 .................4,365 ....01/24/2023 ... ....01/25/2063 ...
89175V-AA-1 ..... TPMT 182 A1 - RMBS ........................................ ... ... ....... 2 ......... .... 1.A .... ................. 118,651 ...96.8704 .................109,469 .................113,005 .................109,469 ........... 2,700 .......... (1,381) .................0 .................0 ......3.250 ...... 0.924 MON ..... ................... 306 .................3,673 ....12/04/2020 ... ....03/25/2058 ...
69360M-AA-8 ..... PRPM 218 A1 - RMBS ........................................ ... ... ....... 4 ......... ... 2.B Z .. ................. 246,124 ...92.2294 .................227,002 .................246,128 .................227,002 ............2,484 .................1 .................0 .................0 ......1.743 ...... 1.743 MON ..... .................... 72 .................4,290 ....09/21/2021 ... ....09/25/2026 ...
59166E-AB-1 ..... METLIFE SECURITIZATION TRUST ........................... ... ... .......  .......... .... 1.A .... .................. 27,360 ...96.9770 ..................26,060 ..................26,872 ..................26,060 .............. 456 .................0 .................0 .................0 ......3.750 ......1.000 MTLY .... .................... 81 ................... 902 ....04/26/2019 ... ....04/25/2058 ...
95003A-AS-3 ..... WFMBS 211 A17 - CMO/RMBS ................................ ... ... ....... 4 ......... .... 1.A .... ................. 488,343 ...79.7656 .................383,832 .................481,200 .................487,498 .................0 .............(399) .................0 .................0 ......2.500 ...... 2.306 MON ..... .................1,003 ............... 12,030 ....03/12/2021 ... ....12/26/2050 ...
69377V-AA-9 ..... PRPM 225 A1 - RMBS ........................................ ... ... ....... 4 ......... ... 2.C Z .. ................. 648,824 . 106.3843 .................690,249 .................648,826 .................690,249 .......... 45,900 .................0 .................0 .................0 ......6.900 ...... 6.900 MON ..... ................... 746 ............... 44,770 ....09/16/2022 ... ....09/27/2027 ...
89170V-AA-6 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 168,184 ...93.4150 .................164,048 .................175,612 .................164,048 ........... 3,828 .................0 .................0 .................0 ......3.750 ......1.000 MTLY .... ................... 531 .................6,265 ....07/15/2022 ... ....07/25/2062 ...
89178B-AA-2 ..... TPMT 2019-4 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 156,546 ...93.9113 .................139,515 .................148,561 .................139,515 ............2,849 .......... (1,279) .................0 .................0 ......2.900 ...... 1.119 MON ..... ................... 359 .................4,308 ....11/19/2020 ... ....10/27/2059 ...
81746J-AA-5 ..... SEMT 2017-CH2 A1 - CMO/RMBS ............................ ... ... ....... 4 ......... .. 1.A FE .. .................. 19,629 ...92.0095 ..................18,112 ..................19,685 ..................18,112 .............(763) .................0 .................0 .................0 ......4.000 ...... 3.970 MON ..... .................... 66 ................... 787 ....11/09/2018 ... ....12/26/2047 ...
89177H-AA-0 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... .................. 56,282 . 101.6140 .................. 57,075 ..................56,168 ..................57,075 ........... 1,647 .................0 .................0 .................0 ......6.470 ......1.000 MTLY .... .................... 50 .................2,369 ....04/09/2019 ... ....05/25/2058 ...
89179T-AA-2 ..... TPMT 211R1 A1 - RMBS ..................................... ... ... ....... 4 ......... .. 1.C FE .. ................. 442,439 ...86.0206 .................373,365 .................434,041 .................373,365 .......... 25,451 ........... 1,590 .................0 .................0 ......2.924 ...... 2.826 MON ..... .................1,057 ............... 11,677 ....05/05/2021 ... ....11/27/2060 ...
89053B-AA-2 ..... TRK 211 A1 - CMO/RMBS .................................... ... ... ....... 4 ......... ... 2.C Z .. ................. 264,980 ...97.9463 .................259,538 .................264,980 .................259,538 ............8,559 .............. 389 .................0 .................0 ......2.240 ...... 2.311 MON ..... .................... 82 ............... 34,892 ....05/27/2021 ... ....06/25/2024 ...
89178B-AA-2 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 142,153 ...93.9510 .................132,228 .................140,742 .................132,228 ............3,349 .................0 .................0 .................0 ......2.900 ......1.000 MTLY .... ................... 329 .................3,817 ....11/04/2019 ... ....10/25/2059 ...
92538B-AA-1 ..... VERUS 2021-R1 A1 - CMO/RMBS ............................. ... ... ....... 4 ......... .. 1.A FE .. ...................45,924 ...90.4962 .................. 41,560 .................. 45,924 ..................41,560 .............. 561 .................3 .................0 .................0 ......0.820 ...... 0.797 MON ..... .................... 31 ................... 377 ....01/13/2021 ... ....10/25/2063 ...
89169D-AA-9 ..... TPMT 173 A1 - RMBS ........................................ ... ... ....... 4 ......... .... 1.A .... .................. 22,057 ...98.1803 .................. 21,530 .................. 21,929 ..................21,530 .............. 177 .............. (12) .................0 .................0 ......2.750 ...... 2.624 MON ..... .................... 50 ................... 603 ....07/07/2017 ... ....07/25/2057 ...
89179Y-AR-4 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 142,022 ...91.6470 .................128,043 .................139,714 .................128,043 ........... 6,811 .................0 .................0 .................0 ......2.250 ......1.000 MTLY .... ................... 253 .................2,886 ....11/10/2021 ... ....11/25/2061 ...
92538H-AA-8 ..... VERUS 2021-4 A1 - CMO/RMBS .............................. ... ... ....... 4 ......... .. 1.A FE .. ................. 166,899 ...79.3847 .................132,495 .................166,902 .................132,495 ........... 4,079 .................6 .................0 .................0 ......0.938 ...... 0.931 MON ..... ................... 130 .................1,566 ....07/23/2021 ... ....07/26/2066 ...
89173U-AA-5 ..... TPMT 2017-4 A1 - RMBS .................................... ... ... ....... 4 ......... .... 1.A .... .................. 69,041 ...95.8393 .................. 63,719 ..................66,485 ..................63,719 ........... 1,093 .............(431) .................0 .................0 ......2.750 ...... 1.289 MON ..... ................... 152 .................1,828 ....08/25/2020 ... ....06/25/2057 ...
89180Y-AA-8 ..... TOWD POINT MORTGAGE TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 154,596 ...94.0000 .................152,677 ................ 163,087 .................152,677 .............. 283 .................0 .................0 .................0 ......4.000 ...... 4.000 MTLY .... ................... 493 .................5,763 ....09/14/2022 ... ....09/25/2062 ...
949831-AA-9 ..... WFMBS 2019-3 A1 - CMO/RMBS .............................. ... ... ....... 4 ......... .... 1.A .... .........................0 ...86.8874 ........................ 0 ........................ 0 ........................ 0 .................0 .................0 .................0 .................0 ......3.500 ...... 3.097 MON ..... .................... 20 ......................0 ....04/02/2020 ... ....07/26/2049 ...
89175J-AA-8 ..... TPMT 176 A1 - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 200,300 ...95.7016 .................189,853 .................198,381 .................189,853 ........... 1,043 .............(376) .................0 .................0 ......2.750 ...... 2.358 MON ..... ................... 455 .................5,455 ....01/04/2021 ... ....10/25/2057 ...
89175M-AA-1 ..... TPMT 2018-3 A1 - RMBS .................................... ... ... ....... 2 ......... .... 1.A .... ................. 159,238 ...96.5609 .................153,706 .................159,180 .................153,706 ........... 3,277 .............. (58) .................0 .................0 ......3.750 ...... 3.660 MON ..... ................... 497 .................5,969 ....06/22/2018 ... ....05/28/2058 ...
89175T-AA-6 ..... TPMT 2018-4 A1 - RMBS .................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 112,207 ...93.0344 .................. 98,565 .................105,945 ..................98,565 ............3,033 .......... (1,070) .................0 .................0 ......3.000 ...... 1.136 MON ..... ................... 265 .................3,178 ....12/16/2020 ... ....06/25/2058 ...
89175T-AB-4 ..... TPMT 2018-4 A2 - RMBS .................................... ... ... ....... 4 ......... .. 1.A FE .. .................. 93,088 ...79.8985 ..................87,888 ................ 110,000 ..................87,888 .............. 544 ........... 1,550 .................0 .................0 ......3.000 ...... 5.169 MON ..... ................... 275 .................3,300 ....03/27/2020 ... ....06/25/2058 ...
89176E-AA-8 ..... TPMT 2018-1 A1 - RMBS .................................... ... ... ....... 4 ......... .. 1.A FE .. .................. 70,670 ...97.0970 ..................68,663 ..................70,715 ..................68,663 .............. 504 .............. (26) .................0 .................0 ......3.000 ...... 2.938 MON ..... ................... 177 .................2,121 ....02/06/2018 ... ....01/25/2058 ...
89176V-AC-6 ..... TPMT 2018-5 M1 - RMBS .................................... ... ... ....... 4 ......... .. 1.C FE .. ................. 103,938 ...79.4661 .................. 79,466 ................ 100,000 ..................79,466 .............. 387 .............(868) .................0 .................0 ......3.250 ...... 2.464 MON ..... ................... 271 .................3,250 ....09/16/2020 ... ....07/25/2058 ...
89176V-AK-8 ..... TPMT 2018-5 A1A - RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ...................21,424 ...96.8048 ..................21,016 ..................21,710 ..................21,016 .............. 147 .............. (12) .................0 .................0 ......3.250 ...... 3.416 MON ..... .....................59 ................... 706 ....09/21/2018 ... ....07/25/2058 ...
89177B-AA-3 ..... TPMT 2019-1 A1 - RMBS .................................... ... ... ....... 4 ......... .... 1.A .... .................. 60,432 ...95.4330 .................. 53,246 .................. 55,794 .................. 53,246 ............1,522 .............(774) .................0 .................0 ......3.750 ...... 1.033 MON ..... ................... 174 .................2,096 ....08/26/2020 ... ....03/25/2058 ...
89177J-AC-2 ..... TPMT 2019-2 M1 - RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ...............1,249,462 ...82.7334 .............. 1,174,815 ..............1,420,000 ..............1,174,815 ........... 3,916 .......... 37,756 .................0 .................0 ......3.750 ...... 5.148 MON ..... .................4,438 ............... 53,216 ....09/11/2020 ... ....12/26/2058 ...
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89178W-BD-9 ..... TPMT 201 A2B - CMO/RMBS .................................. ... ... ....... 4 ......... .... 1.A .... ................. 102,780 ...83.7747 .................. 83,775 ................ 100,000 ..................83,775 ........... 3,087 .............(537) .................0 .................0 ......3.250 ...... 2.899 MON ..... ................... 271 .................3,250 ....01/24/2020 ... ....01/26/2060 ...
89179J-AA-4 ..... TPMT 2020-4 A1 - RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 243,397 ...87.9095 .................209,996 .................238,878 .................209,996 .............(370) .............(645) .................0 .................0 ......1.750 ...... 1.207 MON ..... ................... 348 .................4,180 ....10/08/2020 ... ....10/25/2060 ...
89179J-AC-0 ..... TPMT 2020-4 M1 - RMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 668,308 ...74.5750 .................492,195 ................ 660,000 .................492,195 .......... 18,408 .............(803) .................0 .................0 ......2.875 ...... 2.735 MON ..... .................1,581 ............... 18,975 ....10/08/2020 ... ....10/25/2060 ...
89179Y-AR-4 ..... TPMT 211 A1 - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 231,199 ...91.5947 .................208,324 .................227,441 .................208,324 ........... 5,890 .............(482) .................0 .................0 ......2.250 ...... 1.926 MON ..... ................... 426 .................5,117 ....11/10/2021 ... ....11/25/2061 ...
89181J-AA-0 ..... TPMT 231 A1 - CMO/RMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 190,926 ...94.5319 .................189,320 .................200,271 .................189,320 .......... (5,157) ............3,551 .................0 .................0 ......3.750 ...... 7.200 MON ..... ................... 125 .................6,884 ....01/24/2023 ... ....01/25/2063 ...
91790C-AA-4 ..... VCAT 2021-NPL1 A1 - CMO/RMBS ........................... ... ... ....... 4 ......... ... 2.C Z .. ...................23,099 ...99.1476 .................. 22,902 .................. 23,099 .................. 22,902 ........... 1,096 .................0 .................0 .................0 ......2.289 ...... 2.289 MON ..... ......................9 ................... 529 ....01/07/2021 ... ....12/26/2050 ...
91824A-AA-8 ..... VCAT 21NPL5 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... ... 2.B Z .. ................. 301,065 ...95.0173 .................286,063 .................301,065 .................286,063 ........... 6,463 .................0 .................0 .................0 ......1.870 ...... 5.319 MON ..... .....................94 .................5,623 ....09/13/2021 ... ....08/25/2051 ...
91824W-AA-0 ..... VCAT 21NPL6 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... ... 2.B Z .. ................. 504,782 ...94.4573 .................476,803 .................504,782 .................476,803 .......... 13,031 .................0 .................0 .................0 ......1.917 ...... 1.917 MON ..... .................1,623 .................9,688 ....09/23/2021 ... ....09/25/2051 ...
91835E-AA-7 ..... VOLT 2021-NPL6 A1 - CMO/RMBS ........................... ... ... ....... 4 ......... ... 2.B Z .. ................. 422,429 ...98.0391 .................414,146 .................422,429 .................414,146 .......... 22,167 .................0 .................0 .................0 ......2.240 ...... 2.239 MON ..... ................... 158 .................9,460 ....03/19/2021 ... ....04/25/2051 ...
91835M-AA-9 ..... VOLT 2021-NPL1 A1 - RMBS ................................ ... ... ....... 4 ......... ... 2.B Z .. ................. 137,614 ...97.9769 .................134,830 .................137,614 .................134,830 ........... 8,568 .................0 .................0 .................0 ......1.893 ...... 1.892 MON ..... .....................43 .................2,604 ....01/22/2021 ... ....02/27/2051 ...
92538Q-AA-8 ..... VERUS 2021-7 A1 - CMO/RMBS .............................. ... ... ....... 4 ......... .. 1.A FE .. ................. 305,468 ...84.4777 .................301,093 .................356,417 .................301,093 .......... (7,797) ............3,422 .................0 .................0 ......1.829 ...... 5.312 MON ..... ................... 543 .................5,432 ....02/22/2023 ... ....10/25/2066 ...
92539L-AA-8 ..... VERUS 2021-3 A1 - CMO/RMBS .............................. ... ... ....... 4 ......... .. 1.A FE .. ................. 187,006 ...79.6054 .................186,667 .................234,491 ................ 186,667 .............(611) .............. 272 .................0 .................0 ......1.046 ...... 5.949 MON ..... ................... 204 ................... 409 ....10/26/2023 ... ....06/25/2066 ...
92873A-AA-6 ..... VOLT 2021-NPL3 A1 - RMBS ................................ ... ... ....... 4 ......... ... 2.B Z .. ................. 348,218 ...98.5429 .................346,539 .................351,663 .................346,539 .......... 18,660 .......... (1,175) .................0 .................0 ......2.240 .....(0.196) MON ..... ................... 131 ................ 7,787 ....02/15/2023 ... ....02/27/2051 ...
92873C-AA-2 ..... VOLT 21NPL2 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... ... 2.B Z .. ................. 350,510 ...97.7439 .................342,603 .................350,510 .................342,603 .......... 26,411 .................0 .................0 .................0 ......1.893 ...... 1.892 MON ..... ................... 111 .................6,633 ....02/03/2021 ... ....03/27/2051 ...
92873F-AA-5 ..... VOLT 21NPL5 A1 - CMO/RMBS ............................... ... ... ....... 4 ......... ... 2.B Z .. ...................51,943 ...98.1774 .................. 50,996 .................. 51,943 ..................50,996 ............3,793 .................0 .................0 .................0 ......2.116 ...... 2.116 MON ..... .................... 18 .................1,099 ....03/04/2021 ... ....03/27/2051 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - 
Residential Mortgage-Backed Securities 74,318,259 XXX 70,591,997 78,888,452 71,876,813 1,299,900 121,339 0 0 XXX XXX XXX 212,405 1,801,165 XXX XXX

05608X-AC-6 ..... BXMT 2020-FL3 AS - CMBS .................................. ... ... ....... 2,5 ....... .. 1.A FE .. ................. 100,000 ...94.2706 .................. 94,271 ................ 100,000 ................ 100,000 .................0 .................0 .................0 .................0 ......7.226 ...... 7.290 MON ..... ................... 341 .................6,913 ....10/20/2020 ... ....11/18/2037 ...
06036F-BC-4 ..... BANK 2018-BNK15 A4 - CMBS ............................... ... ... ....... 4 ......... .... 1.A .... ...............1,029,942 ...97.1172 .................971,172 ..............1,000,000 .................971,172 .......... 15,396 .......... (3,149) .................0 .................0 ......4.407 ...... 4.051 MON ..... .................3,673 ............... 44,070 ....11/16/2018 ... ....11/18/2061 ...
02665U-AE-5 ..... AH4R 2014-SFR2 E - CMBS .................................. ... ... ....... 4 ......... .. 1.C FE .. ................. 338,871 ...99.5645 .................298,694 ................ 300,000 .................298,694 .......... 12,420 .......... (6,098) .................0 .................0 ......6.231 ...... 4.120 MON ..... .................1,558 ............... 18,693 ....09/13/2017 ... ....10/17/2036 ...
05490A-AA-1 ..... BB UBS TRUST ................................................ ... ... .......  .......... .. 1.A FM .. ................. 341,310 ...88.1740 .................307,923 .................349,222 .................307,923 .........(31,730) .................0 .................0 .................0 ......2.892 ...... 2.892 MTLY .... ................... 842 .................9,628 ....04/24/2018 ... ....06/05/2030 ...
00180U-AA-3 ..... AMSR 2021-SFR3 A - CMBS .................................. ... ... ....... 4 ......... .. 1.A FE .. ................. 249,999 ...89.6223 .................224,056 .................250,000 .................224,056 .......... 10,238 .............. (13) .................0 .................0 ......1.476 ...... 1.471 MON ..... ................... 205 .................3,690 ....09/10/2021 ... ....09/10/2040 ...
12591Q-AU-6 ..... COMM 2014-UBS4 B - CMBS .................................. ... ... ....... 4 ......... .... 1.D .... ................. 527,949 ...85.3222 .................426,611 ................ 500,000 .................426,611 ......... (42,495) .......... (3,508) .................0 .................0 ......4.350 ...... 3.648 MON ..... .................1,813 ............... 21,750 ....04/23/2015 ... ....08/12/2047 ...
05490A-AA-1 ..... BBUBS 2012-TFT A - CMBS .................................. ... ... ....... 4 ......... .. 1.A FM .. ................. 164,624 ...88.1741 .................143,492 .................162,737 .................143,492 .........(14,900) ............... 38 .................0 .................0 ......2.892 ...... 2.778 MON ..... ................... 392 .................4,707 ....03/25/2021 ... ....06/07/2030 ...
17320Q-AA-7 ..... CITIGROUP COMMERCIAL MORTGAGE .......................... ... ... .......  .......... .... 1.A .... .............. 1,458,187 ...94.3840 .............. 1,348,489 .............. 1,428,720 .............. 1,348,489 .......... 17,743 .................0 .................0 .................0 ......3.251 ...... 3.251 MTLY .... .................3,871 ............... 45,475 ....04/27/2020 ... ....05/10/2035 ...
05608X-AE-2 ..... BXMT 2020-FL3 B - CMBS ................................... ... ... ....... 4,5 ....... .. 1.D FE .. ................. 250,000 ...92.1226 .................230,306 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......7.626 ...... 8.929 MON ..... ................... 900 ............... 18,294 ....10/20/2020 ... ....11/17/2037 ...
055980-AA-4 ..... BPR 22STAR A - CMBS ....................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 392,949 ...99.5608 .................393,265 .................395,000 .................393,265 ............3,409 ........... 1,145 .................0 .................0 ......8.594 ...... 8.421 MON ..... .................1,603 ............... 32,916 ....08/09/2022 ... ....08/15/2039 ...
3137FA-WS-3 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .. 1.A FE .. ...............1,314,174 ...96.2640 .............. 1,325,552 ..............1,377,000 .............. 1,325,552 .......... 11,378 .................0 .................0 .................0 ......3.194 ...... 3.194 MTLY .... .................3,665 ............... 21,991 ....05/30/2023 ... ....07/25/2027 ...
05550M-AS-3 ..... BBCMS 2019-C3 A3 - CMBS .................................. ... ... ....... 4 ......... .... 1.A .... ................. 959,436 ...92.4924 .................878,677 .................950,000 ................ 878,677 .......... 23,883 .......... (1,105) .................0 .................0 ......3.319 ...... 3.199 MON ..... .................2,628 ............... 31,530 ....05/17/2019 ... ....05/17/2052 ...
12468R-AA-8 ..... CAFL 21RTL1 A1 - CMBS .................................... ... ... ....... 4 ......... ... 2.B Z .. ................. 597,261 ...94.1001 .................569,306 ................ 605,000 .................569,306 .......... 16,923 .............. 734 .................0 .................0 ......2.239 ...... 2.462 MON ..... .................... 75 ............... 12,800 ....05/17/2023 ... ....03/25/2029 ...
34461L-AG-9 ..... FONTAINEBLEAU MIAMI BEACH TRUS ......................... ... ... .......  .......... .... 1.A .... ...............2,780,973 ...96.8770 .............. 2,615,668 ..............2,700,000 ..............2,615,668 .......... 97,438 .................0 .................0 .................0 ......3.447 ...... 3.447 MTLY .... .................7,756 ............... 93,069 ....11/22/2019 ... ....12/10/2036 ...
05608X-AJ-1 ..... BXMT 2020-FL3 D - CMBS ................................... ... ... ....... 2,5 ....... .. 2.B FE .. ................. 250,000 ...81.5814 .................203,953 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......8.276 ...... 9.001 MON ..... ................... 977 ............... 19,938 ....10/20/2020 ... ....11/18/2037 ...
124762-AA-3 ..... CAFL 23RTL1 A1 - CMBS .................................... ... ... ....... 4 ......... ... 2.C Z .. ................. 214,998 . 100.1990 .................215,428 .................215,000 .................215,428 .............. 430 ............... (1) .................0 .................0 ......7.553 ...... 7.553 MON ..... ................... 406 ......................0 ....12/14/2023 ... ....12/28/2030 ...
61763M-AF-7 ..... MORGAN STANLEY BAML TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 664,592 ...99.2570 .................630,471 .................635,193 .................630,471 .......... 35,353 .................0 .................0 .................0 ......3.892 ...... 3.892 MTLY .... .................2,060 ............... 24,119 ....04/17/2020 ... ....06/15/2047 ...
05553R-AD-2 ..... BBCMS 2023-C19 ASB - CMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 205,991 . 104.7137 .................209,427 ................ 200,000 .................209,427 ............3,933 .............(496) .................0 .................0 ......5.700 ...... 5.228 MON ..... ................... 950 ................ 7,600 ....04/10/2023 ... ....04/17/2056 ...
12592T-AA-3 ..... COMM 2015-3BP A - CMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 285,196 ...94.9820 .................251,702 .................265,000 .................251,702 .......... 11,719 .......... (4,939) .................0 .................0 ......3.178 ...... 1.278 MON ..... ................... 702 .................8,422 ....12/10/2020 ... ....02/12/2035 ...
61765D-AS-7 ..... MORGAN STANLEY CAPITAL I TRUST ......................... ... ... .......  .......... .... 1.A .... ................. 171,440 ...98.1680 .................168,043 ................ 171,180 .................168,043 ............5,824 .................0 .................0 .................0 ......3.458 ...... 3.458 MTLY .... ................... 493 .................4,773 ....04/30/2018 ... ....05/15/2048 ...
05610H-AE-3 ..... BX 22LP2 C - CMBS ......................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 403,304 ...97.1141 .................393,346 .................405,035 .................405,814 .................0 .......... (2,228) .................0 .................0 ......6.924 ...... 5.421 MON ..... .................1,324 ............... 26,891 ....02/10/2022 ... ....02/16/2027 ...
126192-AF-0 ..... COMM 2012-LC4 B - CMBS ................................... ... ... ....... 4 ......... .. 3.B FE .. ...................58,392 ...90.1029 .................. 52,286 ..................58,029 ..................52,286 .......... (5,484) .................0 .................0 .................0 ......4.934 ......0.000 MON ..... ................... 239 .................2,863 ....06/25/2021 ... ....12/12/2044 ...
90137L-AC-4 ..... 20 TSQ GROUNDCO LLC ....................................... ... ... .......  .......... .... 1.A .... ...............2,232,056 ...88.0970 .............. 2,026,222 ..............2,300,000 .............. 2,026,222 ........(194,331) .................0 .................0 .................0 ......3.100 ......1.000 MTLY .... .................5,941 ............... 72,288 ....05/09/2018 ... ....05/15/2035 ...
05554F-AD-7 ..... BBCMS 2023-C22 A5 - CMBS ................................. ... ... ....... 4 ......... .... 1.A .... ................. 643,733 . 113.6481 .................710,301 .................625,000 ................ 710,301 .......... 66,780 .............(212) .................0 .................0 ......6.804 ...... 6.442 MON ..... .................3,544 .................3,544 ....10/19/2023 ... ....11/17/2056 ...
12624N-AC-4 ..... COMM 2012-LTRT A2 - CMBS ................................ ... ... ....... 4 ......... .. 1.A FM .. .................. 66,893 ...87.0550 ..................68,510 ..................78,698 ..................68,510 ............3,997 .......... (2,961) .................0 .................0 ......3.400 ...... 5.436 MON ..... ................... 223 .................2,675 ....10/02/2020 ... ....10/07/2030 ...
05592D-AA-2 ..... BPR TRUST .................................................... ... ... .......  .......... .... 1.A .... ...............1,496,277 ...98.5570 .............. 1,478,360 ..............1,500,000 ..............1,478,360 .......... 27,169 .................0 .................0 .................0 ......7.260 ......1.000 MTLY .... .................5,142 ............... 97,392 ....04/07/2022 ... ....04/15/2037 ...
30326M-AG-0 ..... FSRIA 2022-FL4 C - CMBS .................................. ... ... ....... 2,5 ....... .. 1.G FE .. ................. 250,000 ...97.6496 .................244,124 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......8.588 ...... 8.753 MON ..... ................... 775 ............... 20,510 ....03/24/2022 ... ....01/19/2039 ...
12624P-AJ-4 ..... COMM 2012-CCRE3 AM - CMBS ............................... ... ... ....... 4 ......... .. 1.G FE .. ....................3,857 ...88.5154 ................... 3,390 ................... 3,829 ................... 3,390 .............(125) .................0 .................0 .................0 ......3.416 ...... 3.416 MON ..... .................... 11 ................... 131 ....07/13/2021 ... ....10/17/2045 ...
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05606D-AS-7 ..... BX TRUST ..................................................... ... ... .......  .......... .... 1.A .... ...............1,962,134 . 100.2640 .............. 1,980,485 .............. 1,975,263 .............. 1,980,485 ........... 8,036 .................0 .................0 .................0 ......7.813 ......1.000 MTLY .... .................7,288 .............. 139,559 ....08/04/2022 ... ....08/15/2039 ...
05593F-AD-0 ..... BMO 2023-C7 A5 - CMBS .................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 617,997 . 108.5037 .................651,022 ................ 600,000 .................651,022 .......... 33,056 .............. (31) .................0 .................0 ......6.160 ...... 5.727 MON ..... .................3,080 ......................0 ....11/30/2023 ... ....12/15/2056 ...
12649A-AJ-8 ..... CSMC 2014-USA B - CMBS ................................... ... ... ....... 4 ......... .. 1.G FE .. ................. 119,250 ...85.0732 .................. 97,834 ................ 115,000 ..................97,834 .......... (4,370) .......... (1,053) .................0 .................0 ......4.185 ...... 3.221 MON ..... ................... 401 .................4,812 ....07/22/2021 ... ....09/17/2037 ...
05608U-AA-6 ..... BX TRUST ..................................................... ... ... .......  .......... .... 1.A .... .............. 1,818,156 . 100.0940 .............. 1,826,716 ..............1,825,000 ..............1,826,716 .......... 13,144 .................0 .................0 .................0 ......7.527 ......1.000 MTLY .... .................6,487 .............. 132,327 ....09/09/2022 ... ....08/15/2039 ...
30328D-AG-8 ..... FSRIA 22FL6 C - CMBS ...................................... ... ... ....... 2,5 ....... .. 1.G FE .. ................. 248,743 . 100.1014 .................250,254 .................250,000 .................250,745 .................0 ........... 1,351 .................0 .................0 .... 10.056 ...... 9.554 MON ..... ................... 908 ............... 23,331 ....08/10/2022 ... ....08/19/2037 ...
12649A-AN-9 ..... CSMC 2014-USA D - CMBS ................................... ... ... ....... 4 ......... .... 1.A .... ................. 139,857 ...75.7093 .................109,779 .................145,000 .................109,779 .......... (8,931) .............. 692 .................0 .................0 ......4.373 ...... 4.954 MON ..... ................... 528 .................6,341 ....09/20/2017 ... ....09/17/2037 ...
05609V-AA-3 ..... BX TRUST ..................................................... ... ... .......  .......... .... 1.A .... ...............1,368,844 ...97.4260 .............. 1,359,092 .............. 1,395,000 .............. 1,359,092 .......... 15,330 .................0 .................0 .................0 ......6.176 ......1.000 MTLY .... .................4,069 ............... 81,097 ....03/10/2022 ... ....09/15/2036 ...
05609J-AA-0 ..... BXHPP 2021-FILM A - CMBS ................................ ... ... ....... 4,5 ....... .... 1.A .... ................. 479,948 ...94.3499 .................452,880 ................ 480,000 .................452,880 ........... 3,980 ............... (6) .................0 .................0 ......6.126 ...... 5.617 MON ..... .................1,389 ............... 27,661 ....10/07/2021 ... ....08/15/2036 ...
126650-BV-1 ..... CVSPAS 2010 CTF - CMBS ................................... ... ... ....... 4 ......... .... 2.B .... ....................6,167 ...99.3220 ................... 5,623 ................... 5,661 ................... 5,623 .............. 127 .............. (13) .................0 .................0 ......5.773 ...... 4.399 MON ..... .................... 19 ................... 327 ....04/30/2019 ... ....01/10/2033 ...
05609W-AA-1 ..... BX TRUST ..................................................... ... ... .......  .......... .... 1.A .... .............. 1,460,751 ...99.2470 .............. 1,453,889 .............. 1,464,916 .............. 1,453,889 .......... 34,399 .................0 .................0 .................0 ......6.853 ......1.000 MTLY .... .................4,741 ............... 88,398 ....04/08/2022 ... ....04/15/2037 ...
33767W-AE-3 ..... FKH 2021-SFR1 C - CMBS ................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 499,976 ...89.4032 .................447,016 ................ 500,000 .................499,810 .................0 .............. (84) .................0 .................0 ......1.888 ......1.877 MON ..... ................... 787 .................9,440 ....06/29/2021 ... ....08/19/2038 ...
126650-BY-5 ..... CVSPAS 2011 CTF - CMBS ................................... ... ... ....... 4 ......... .. 2.B FE .. ...............1,495,684 . 100.2430 .............. 1,499,319 .............. 1,495,684 .............. 1,499,319 .......... 30,558 ............... (1) .................0 .................0 ......5.926 ...... 5.926 MON ..... .................5,170 ............... 88,634 ....12/07/2011 ... ....01/10/2034 ...
05610M-AA-0 ..... BX TRUST ..................................................... ... ... .......  .......... .... 1.A .... ...............1,399,367 . 100.1880 .............. 1,407,642 ..............1,405,000 .............. 1,407,642 .......... 13,201 .................0 .................0 .................0 ......7.477 ......1.000 MTLY .... .................4,961 .............. 101,159 ....05/27/2022 ... ....06/15/2027 ...
06211F-AV-0 ..... BANK5 2023-5YR4 A3 - CMBS ............................... ... ... ....... 4 ......... .. 1.A FE .. ................. 154,495 . 105.7541 .................158,631 ................ 150,000 .................158,631 ........... 4,164 .............. (28) .................0 .................0 ......6.500 ...... 5.783 MON ..... ................... 813 ......................0 ....11/30/2023 ... ....12/15/2056 ...
21872N-AG-5 ..... CAFL 2019-3 B - CMBS ..................................... ... ... ....... 4 ......... .. 1.C FE .. ................. 104,992 ...88.2838 .................. 92,698 ................ 105,000 ..................92,698 ........... 3,615 .............. (14) .................0 .................0 ......3.163 ...... 3.147 MON ..... ................... 277 .................3,321 ....11/05/2019 ... ....10/17/2052 ...
06541F-BA-6 ..... BANK .......................................................... ... ... .......  .......... .... 1.A .... ...............1,699,216 ...94.4210 .............. 1,638,202 ..............1,735,000 .............. 1,638,202 .......... 18,492 .................0 .................0 .................0 ......3.625 ...... 3.625 MTLY .... .................5,241 ............... 62,894 ....08/16/2022 ... ....05/15/2050 ...
48275E-AG-1 ..... KREF 2022-FL3 C - CMBS ................................... ... ... C...... 2,5 ....... .. 1.G FE .. ................. 250,000 ...94.2621 .................235,655 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......7.656 ......7.786 MON ..... ................... 691 ............... 18,402 ....02/03/2022 ... ....02/22/2039 ...
21872V-AE-2 ..... CAFL 2020-2 C - CMBS ...................................... ... ... ....... 4 ......... .. 1.D FE .. .................. 94,200 ...95.1631 .................. 95,163 ................ 100,000 ..................95,163 ............3,465 .............. 475 .................0 .................0 ......4.586 ...... 5.465 MON ..... ................... 382 .................4,658 ....05/13/2020 ... ....05/17/2052 ...
12515A-BE-9 ..... CD COMMERCIAL MORTGAGE TRUST ........................... ... ... .......  .......... .... 1.A .... ...............1,205,484 ...92.8430 .............. 1,114,121 ..............1,200,000 ..............1,114,121 .......... (2,687) .................0 .................0 .................0 ......3.526 ......1.000 MTLY .... .................3,526 ............... 42,312 ....03/30/2022 ... ....11/10/2049 ...
065402-BB-4 ..... BANK 2019-BNK18 A3 - CMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 555,481 ...89.4755 .................492,115 .................550,000 .................492,115 .............(893) .............(587) .................0 .................0 ......3.325 ...... 3.212 MON ..... .................1,524 ............... 18,287 ....05/21/2019 ... ....05/17/2062 ...
21873B-AJ-4 ..... CAFL 2021-2 C - CMBS ...................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 194,995 ...77.1720 .................150,485 .................195,000 .................150,485 ........... 8,772 .............. (15) .................0 .................0 ......2.478 ...... 2.480 MON ..... ................... 403 .................4,832 ....07/21/2021 ... ....07/15/2054 ...
12531W-BA-9 ..... CFCRE COMMERCIAL MORTGAGE TRUS ......................... ... ... .......  .......... .... 1.A .... ................. 400,806 ...97.0630 .................413,284 .................425,788 .................413,284 ............9,993 .................0 .................0 .................0 ......3.597 ...... 3.597 MTLY .... .................1,276 ............... 15,315 ....11/21/2022 ... ....01/10/2048 ...
50190F-AC-5 ..... LCCM 2021-FL3 AS - CMBS .................................. ... ... ....... 2,5 ....... .. 1.A FE .. ................. 241,250 ...97.2018 .................243,005 .................250,000 .................248,860 .................0 ............4,139 .................0 .................0 ......7.276 ...... 7.902 MON ..... ................... 859 ............... 17,336 ....05/05/2022 ... ....12/15/2036 ...
23305J-AJ-1 ..... DBUBS 2017-BRBK D - CMBS ................................ ... ... ....... 2 ......... .... 1.A .... ................. 332,625 ...83.3446 .................266,703 .................320,000 .................266,703 ......... (23,854) .......... (2,685) .................0 .................0 ......3.648 ...... 2.735 MON ..... ................... 973 ............... 11,453 ....10/09/2019 ... ....10/13/2034 ...
12591V-AE-1 ..... COMM MORTGAGE TRUST ....................................... ... ... .......  .......... .... 1.A .... ...............2,665,072 ...99.2110 .............. 2,455,483 .............. 2,475,000 .............. 2,455,483 .......... 43,216 .................0 .................0 .................0 ......4.051 ...... 4.051 MTLY .... .................8,355 .............. 100,262 ....01/23/2020 ... ....04/10/2047 ...
06540W-BD-4 ..... BANK 2019-BNK19 A3 - CMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 592,152 ...87.4078 .................480,743 .................550,000 .................480,743 .............(177) .......... (4,511) .................0 .................0 ......3.183 ...... 2.254 MON ..... .................1,459 ............... 17,507 ....04/27/2020 ... ....08/17/2061 ...
24023A-AC-4 ..... DC 2023-DC B - CMBS ....................................... ... ... ....... 4 ......... .... 1.A .... ................. 215,000 . 102.3135 .................219,974 .................215,000 .................219,974 ............4,993 .............. (19) .................0 .................0 ......6.804 ......6.860 MON ..... .................1,219 .................4,876 ....08/22/2023 ... ....09/12/2040 ...
12593Y-BE-2 ..... COMM MORTGAGE TRUST ....................................... ... ... .......  .......... .... 1.A .... ................. 899,416 ...96.1380 .................850,822 ................ 885,000 .................850,822 ............9,256 .................0 .................0 .................0 ......3.762 ...... 3.762 MTLY .... .................2,774 ............... 33,294 ....03/24/2022 ... ....02/10/2049 ...
53948H-AG-1 ..... LNCR 2021-CRE6 C - CMBS .................................. ... ... ....... 2,5 ....... .. 1.G FE .. ................. 250,000 ...90.2969 .................225,742 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......7.776 ...... 7.901 MON ..... ................... 918 ............... 18,589 ....10/27/2021 ... ....11/15/2038 ...
24023A-AE-0 ..... DC 2023-DC D - CMBS ....................................... ... ... ....... 4 ......... .... 1.A .... .................. 99,806 . 102.0940 .................102,094 ................ 100,000 .................102,094 ............2,291 ............... (3) .................0 .................0 ......7.140 ...... 7.360 MON ..... ................... 595 .................2,420 ....08/22/2023 ... ....09/12/2040 ...
12637U-AW-9 ..... CSAIL COMMERCIAL MORTGAGE TRUS ......................... ... ... .......  .......... .... 1.A .... ...............1,508,525 ...94.9430 .............. 1,471,620 ..............1,550,000 ..............1,471,620 .......... 26,057 .................0 .................0 .................0 ......3.502 ...... 3.502 MTLY .... .................4,523 ............... 54,281 ....05/04/2022 ... ....11/15/2049 ...
06540X-BG-5 ..... BANK 2019-BNK22 A4 - CMBS ............................... ... ... ....... 4 ......... .... 1.A .... .............. 1,287,488 ...88.9359 .............. 1,111,699 ..............1,250,000 ..............1,111,699 .......... 25,826 .......... (3,785) .................0 .................0 ......2.978 ...... 2.635 MON ..... .................3,102 ............... 37,225 ....10/28/2019 ... ....11/17/2062 ...
30227F-AE-0 ..... ESA 21ESH B - CMBS ........................................ ... ... ....... 4,5 ....... .... 1.A .... ................. 185,854 ...98.4501 .................188,389 .................191,355 .................188,389 .............(629) ........... 3,165 .................0 .................0 ......6.971 ...... 9.336 MON ..... ................... 630 .................9,658 ....04/04/2023 ... ....07/15/2038 ...
17290Y-AR-9 ..... CITIGROUP COMMERCIAL MORTGAGE .......................... ... ... .......  .......... .... 1.A .... ...............2,597,652 ...94.5980 .............. 2,412,257 .............. 2,550,000 .............. 2,412,257 .......... 38,493 .................0 .................0 .................0 ......3.209 ...... 3.209 MTLY .... .................6,819 ............... 81,829 ....03/08/2022 ... ....05/10/2049 ...
55285B-AE-5 ..... MF1 2022-FL10 B - CMBS ................................... ... ... ....... 2,5 ....... .. 1.D FE .. ................. 248,750 ...99.6881 .................249,220 .................250,000 .................251,655 .................0 ........... 1,632 .................0 .................0 ......9.091 ...... 9.149 MON ..... ................... 758 ............... 22,029 ....07/26/2022 ... ....09/21/2037 ...
30227F-AJ-9 ..... ESA 21ESH D - CMBS ........................................ ... ... ....... 4,5 ....... .... 1.A .... ................. 116,680 ...98.2587 .................114,648 ................ 116,680 .................114,648 ........... 2,900 .................0 .................0 .................0 ......7.841 ...... 7.847 MON ..... ................... 432 ................ 8,617 ....06/24/2021 ... ....07/15/2038 ...
17323V-AY-1 ..... CITIGROUP COMMERCIAL MORTGAGE .......................... ... ... .......  .......... .... 1.A .... ................. 873,570 ...97.5970 .................847,448 .................868,313 .................847,448 .......... 26,246 .................0 .................0 .................0 ......2.935 ...... 2.935 MTLY .... .................2,124 ............... 25,485 ....03/04/2022 ... ....04/10/2048 ...
06541A-BM-1 ..... BANK 2021-BNK31 XA - CMBS ............................... ... ... ....... 3 ......... .. 1.A FE .. ................. 313,261 ....6.7143 .................194,299 ........................ 0 .................194,299 ........... 8,760 ......... (35,695) .................0 .................0 ......1.316 ...... 2.406 MON ..... .................3,174 ............... 39,951 ....01/29/2021 ... ....02/18/2054 ...
33767J-AG-7 ..... FKH 2020-SFR2 D - CMBS ................................... ... ... ....... 4 ......... .. 1.G FE .. ................. 634,995 ...92.7167 .................588,751 .................635,000 .................588,751 .......... 32,713 .............(140) .................0 .................0 ......1.968 ...... 1.953 MON ..... .................1,041 ............... 12,497 ....10/02/2020 ... ....10/19/2037 ...
17326C-AY-0 ..... CITIGROUP COMMERCIAL MORTGAGE .......................... ... ... .......  .......... .... 1.A .... ...............2,073,564 ...93.6960 .............. 2,026,345 .............. 2,162,691 .............. 2,026,345 .......... 66,715 .................0 .................0 .................0 ......3.197 ...... 3.197 MTLY .... .................5,762 ............... 68,607 ....05/19/2022 ... ....08/15/2050 ...
69291Q-AE-5 ..... PFP 229 B - CMBS ........................................... ... ... C...... 2,5 ....... .. 1.D FE .. ................. 497,500 ...98.2971 .................491,486 ................ 500,000 .................502,801 .................0 ............4,241 .................0 .................0 ......8.592 ...... 8.988 MON ..... .................2,148 ............... 41,454 ....09/19/2022 ... ....08/30/2035 ...
33767M-AG-0 ..... FKH 2020-SFR1 D - CMBS ................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 174,997 ...93.4704 .................163,573 ................ 175,000 .................163,573 ............7,934 .............. (46) .................0 .................0 ......2.241 ...... 2.224 MON ..... ................... 327 .................3,922 ....07/31/2020 ... ....08/19/2037 ...
36252H-AC-5 ..... GS MORTGAGE SECURITIES TRUST ........................... ... ... .......  .......... .... 1.A .... .............. 1,632,686 ...93.2270 .............. 1,567,973 ..............1,681,885 .............. 1,567,973 .......... 12,975 .................0 .................0 .................0 ......3.409 ...... 3.409 MTLY .... .................4,778 ............... 57,233 ....05/19/2022 ... ....03/10/2050 ...
06541D-BH-6 ..... BANK 2023-BNK46 A4 - CMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 360,479 . 105.1416 .................367,996 .................350,000 .................367,996 ........... 7,867 .............(350) .................0 .................0 ......5.745 ...... 5.378 MON ..... ................ 1,676 .................6,703 ....08/02/2023 ... ....08/17/2056 ...
33767P-AG-3 ..... FKH 2022-SFR2 D - CMBS ................................... ... ... ....... 4 ......... .. 2.C FE .. ................. 444,238 ...92.6781 .................444,855 ................ 480,000 .................444,855 ........... 6,158 ........... 6,273 .................0 .................0 ......4.500 ...... 6.261 MON ..... ................ 1,800 ............... 21,600 ....06/15/2022 ... ....07/19/2039 ...
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36254K-AK-8 ..... GS MORTGAGE SECURITIES TRUST ........................... ... ... .......  .......... .... 1.A .... ...............1,939,437 ...92.5000 .............. 1,868,503 ..............2,020,000 ..............1,868,503 .......... 20,144 .................0 .................0 .................0 ......3.205 ...... 3.205 MTLY .... .................5,395 ............... 64,741 ....05/19/2022 ... ....11/10/2050 ...
69380C-AE-8 ..... PFP 2023-10 B - CMBS ...................................... ... ... C...... 2,5 ....... .. 1.D FE .. ................. 248,750 ...99.4977 .................248,744 .................250,000 .................249,033 .................0 .............. 283 .................0 .................0 ......8.784 ...... 9.206 MON ..... ................... 915 .................8,508 ....07/19/2023 ... ....09/17/2038 ...
33767W-AJ-2 ..... FKH 2021-SFR1 E1 - CMBS .................................. ... ... ....... 4 ......... .. 2.B FE .. ................. 309,993 ...87.7991 .................272,177 ................ 310,000 .................272,177 .......... 13,832 .............. (68) .................0 .................0 ......2.389 ...... 2.377 MON ..... ................... 617 .................7,406 ....06/29/2021 ... ....08/19/2038 ...
46593E-AA-3 ..... JP MORGAN CHASE COMMERCIAL MOR ......................... ... ... .......  .......... .... 1.A .... ...............2,553,600 ...98.6190 .............. 2,524,643 ..............2,560,000 .............. 2,524,643 .......... 51,317 .................0 .................0 .................0 ......6.738 ......1.000 MTLY .... .................8,146 ..............161,688 ....03/09/2022 ... ....03/15/2039 ...
06541T-BL-2 ..... BANK 2020-BNK29 XA - CMBS ............................... ... ... ....... 3 ......... .. 1.A FE .. ................. 428,293 ....6.6936 .................263,150 ........................ 0 .................263,150 ........... 7,803 .........(39,180) .................0 .................0 ......1.433 ...... 4.994 MON ..... .................4,694 ............... 54,438 ....11/23/2020 ... ....11/17/2053 ...
34461L-AG-9 ..... FMBT 2019-FBLU B - CMBS ................................. ... ... ....... 4 ......... .... 1.A .... ................. 360,497 ...96.8766 .................339,068 .................350,000 .................339,068 .......... 15,015 .......... (2,221) .................0 .................0 ......3.447 ...... 2.802 MON ..... .................1,005 ............... 12,065 ....11/22/2019 ... ....12/12/2036 ...
466317-AA-2 ..... JP MORGAN CHASE COMMERCIAL MOR ......................... ... ... .......  .......... .... 1.A .... ...............1,634,175 ...92.0000 .............. 1,562,828 ..............1,698,726 .............. 1,562,828 .......... (6,961) .................0 .................0 .................0 ......5.958 ......1.000 MTLY .... .................4,780 ............... 95,340 ....04/28/2022 ... ....04/15/2037 ...
76243N-AE-6 ..... RIAL 22FL8 B - CMBS ....................................... ... ... C...... 2,5 ....... .. 1.D FE .. ................. 249,951 ...95.0681 .................237,670 .................250,000 .................278,029 .................0 .......... 25,024 .................0 .................0 ......8.488 .....12.908 MON ..... ................... 766 ............... 20,830 ....04/27/2022 ... ....01/20/2037 ...
36191Y-AL-2 ..... GSMS 2011-GC5 D - CMBS ................................... ... ... ....... 4 ......... .. 1.A FM .. ................. 359,311 ...44.4344 .................159,964 ................ 360,000 .................159,964 ........... 9,318 .................0 .................0 .................0 ......5.298 .....(6.993) MON ..... .................1,589 ............... 18,769 ....01/25/2016 ... ....08/12/2044 ...
46644U-BA-5 ..... JPMBB COMMERCIAL MORTGAGE SECU ......................... ... ... .......  .......... .... 1.A .... ...............1,445,145 ...95.6360 .............. 1,338,903 ..............1,400,000 .............. 1,338,903 ........... 4,056 .................0 .................0 .................0 ......3.822 ...... 3.821 MTLY .... .................4,459 ............... 53,505 ....03/09/2022 ... ....07/15/2048 ...
06541U-BW-5 ..... BANK 2020-BNK30 A4 - CMBS ............................... ... ... ....... 4 ......... .... 1.A .... .............. 1,088,828 ...79.6737 .................876,411 ..............1,100,000 ................ 876,411 ........... 6,684 ........... 1,036 .................0 .................0 ......1.925 ...... 2.043 MON ..... .................1,765 ............... 21,175 ....06/08/2021 ... ....12/15/2053 ...
36192R-AA-0 ..... GSMS 2012-BWTR A - CMBS .................................. ... ... ....... 4 ......... .. 1.A FM .. ................. 125,375 ...75.4166 .................150,833 ................ 200,000 .................150,833 .......... (3,954) .......... 29,412 .................0 .................0 ......2.954 .....34.976 MON ..... ................... 492 .................4,431 ....04/19/2023 ... ....11/07/2034 ...
46646G-AA-5 ..... JP MORGAN CHASE COMMERCIAL MOR ......................... ... ... .......  .......... .... 1.A .... ................. 552,471 ...92.3810 .................508,098 .................550,000 .................508,098 .......... 21,107 .................0 .................0 .................0 ......2.854 ......1.000 MTLY .... .................1,308 ............... 15,916 ....03/04/2022 ... ....09/06/2038 ...
76243N-AG-1 ..... RIAL 22FL8 C - CMBS ....................................... ... ... C...... 2,5 ....... .. 1.G FE .. ................. 249,945 ...94.9794 .................237,448 .................250,000 .................252,753 .................0 ............... 74 .................0 .................0 ......8.888 ...... 8.331 MON ..... ................... 679 ............... 22,098 ....04/27/2022 ... ....01/20/2037 ...
36197V-AA-6 ..... GSMS 2013-PEMB A - CMBS .................................. ... ... ....... 4 ......... .... 1.A .... ................. 315,848 ...76.1955 .................255,255 .................335,000 .................255,255 .........(52,418) ........... 7,075 .................0 .................0 ......3.550 ...... 5.959 MON ..... ................... 991 ............... 11,464 ....02/02/2023 ... ....03/07/2033 ...
46646R-AJ-2 ..... JPMDB COMMERCIAL MORTGAGE SECU ......................... ... ... .......  .......... .... 1.A .... ................. 981,513 ...91.8330 .................913,734 .................995,000 .................913,734 .......... (2,539) .................0 .................0 .................0 ......3.141 ...... 3.141 MTLY .... .................2,605 ............... 31,256 ....03/25/2022 ... ....12/15/2049 ...
06542B-BH-9 ..... BANK 2021-BNK32 A5 - CMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 875,468 ...85.6123 .................727,704 ................ 850,000 .................727,704 .......... 21,121 .......... (2,536) .................0 .................0 ......2.643 ...... 2.298 MON ..... .................1,872 ............... 22,466 ....03/16/2021 ... ....04/17/2054 ...
36197V-AC-2 ..... GSMS 2013-PEMB B - CMBS .................................. ... ... ....... 4 ......... .... 1.A .... ................. 151,219 ...82.2391 .................123,359 ................ 150,000 .................123,359 .......... (5,742) .............(368) .................0 .................0 ......3.550 ...... 3.372 MON ..... ................... 444 .................5,398 ....06/11/2021 ... ....03/07/2033 ...
46648K-AU-0 ..... JPMDB COMMERCIAL MORTGAGE SECU ......................... ... ... .......  .......... .... 1.A .... ................. 883,755 ...92.7130 .................820,508 ................ 885,000 .................820,508 ........... 6,206 .................0 .................0 .................0 ......3.409 ...... 3.409 MTLY .... .................2,514 ............... 30,171 ....03/28/2022 ... ....10/15/2050 ...
78485W-AJ-8 ..... STWD 2019-FL1 D - CMBS ................................... ... ... ....... 2,5 ....... .. 2.A FE .. .................. 97,000 ...91.3552 .................. 91,355 ................ 100,000 ................ 101,730 .................0 .............. 633 .................0 .................0 ......7.826 ...... 7.308 MON ..... ................... 370 .................7,554 ....10/20/2020 ... ....07/15/2038 ...
36252R-BC-2 ..... GSMS 2014-GC18 B - CMBS .................................. ... ... ....... 4 ......... .... 1.A .... ................. 273,097 ...94.0681 .................258,687 .................275,000 .................258,687 ........... 1,659 .............. 872 .................0 .................0 ......4.885 ...... 0.184 MON ..... .................1,119 ............... 13,434 ....01/26/2021 ... ....01/11/2047 ...
53218D-AA-6 ..... LIFE FINANCIAL SERVICES TRUST .......................... ... ... .......  .......... .... 1.A .... ...............1,527,325 ...97.7500 .............. 1,500,463 .............. 1,535,000 .............. 1,500,463 ............3,919 .................0 .................0 .................0 ......6.657 ......1.000 MTLY .... .................4,825 ............... 97,764 ....05/03/2022 ... ....05/15/2039 ...
08161B-AZ-6 ..... BMARK 2018-B3 AAB - CMBS ................................ ... ... ....... 4 ......... .... 1.A .... ................. 337,277 ...97.4441 .................295,266 .................303,011 .................295,266 ............9,159 .......... (5,596) .................0 .................0 ......3.965 ...... 1.048 MON ..... ................ 1,001 ............... 12,055 ....08/24/2021 ... ....04/12/2051 ...
437300-AJ-5 ..... HPA 211 E - CMBS ........................................... ... ... ....... 4 ......... .. 2.C FE .. .................. 85,153 ...79.0231 .................. 67,294 ..................85,157 ..................67,294 .............. 858 ........... 1,305 .................0 .................0 ......2.577 ...... 2.288 MON ..... ................... 183 .................2,191 ....07/09/2021 ... ....09/19/2041 ...
563136-AA-8 ..... MANHATTAN WEST ............................................. ... ... .......  .......... .... 1.A .... ................. 894,762 ...88.3950 .................822,075 .................930,000 .................822,075 .......... 26,734 .................0 .................0 .................0 ......2.130 ...... 2.130 MTLY .... .................1,651 ............... 19,809 ....03/07/2022 ... ....09/10/2039 ...
929342-AB-9 ..... WMRK 2022-WMRK B - CMBS .................................. ... ... ....... 4,5 ....... .... 1.A .... ................. 248,120 ...99.8738 .................249,684 .................250,000 .................249,696 .................0 ............1,353 .................0 .................0 ......8.798 ...... 9.097 MON ..... .................1,039 ............... 21,349 ....10/27/2022 ... ....11/15/2035 ...
43732T-AG-6 ..... HPA 2019-2 D - CMBS ....................................... ... ... ....... 4 ......... .. 1.G FE .. .................. 96,733 ...90.1900 .................. 87,246 ..................96,735 ..................87,246 ........... 6,738 .............. (24) .................0 .................0 ......3.121 ...... 3.117 MON ..... ................... 252 .................3,019 ....09/10/2019 ... ....10/19/2039 ...
61766L-BS-7 ..... MORGAN STANLEY BAML TRUST ............................... ... ... .......  .......... .... 1.A .... ...............1,533,164 ...95.4740 .............. 1,432,112 ..............1,500,000 .............. 1,432,112 .......... 19,803 .................0 .................0 .................0 ......3.544 ...... 3.544 MTLY .... .................4,430 ............... 53,160 ....03/11/2022 ... ....01/15/2049 ...
08162R-AF-4 ..... BMARK 2021-B23 XA - CMBS ................................ ... ... ....... 3 ......... .. 1.A FE .. ................. 303,481 ....6.0578 .................183,287 ........................ 0 .................183,287 ........... 8,073 .........(29,718) .................0 .................0 ......1.373 ...... 3.977 MON ..... .................3,462 ............... 39,830 ....02/01/2021 ... ....02/18/2054 ...
44217N-AC-0 ..... HGMT 2015-HGLR 1A2 - CMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 145,825 ...95.6770 .................134,905 ................ 141,000 .................134,905 ........... 6,072 .............(608) .................0 .................0 ......3.087 ...... 2.650 MON ..... ................... 363 .................4,352 ....08/08/2016 ... ....03/05/2037 ...
61766N-BB-0 ..... MORGAN STANLEY BAML TRUST ............................... ... ... .......  .......... .... 1.A .... ...............1,322,826 ...92.9130 .............. 1,231,101 .............. 1,325,000 ..............1,231,101 .......... 24,817 .................0 .................0 .................0 ......2.860 ...... 2.860 MTLY .... .................3,158 ............... 37,895 ....03/11/2022 ... ....09/15/2049 ...
08163B-BF-7 ..... BMARK 2020-B22 XA - CMBS ................................ ... ... ....... 3 ......... .. 1.A FE .. ................. 249,508 .... 7.9345 .................157,198 ........................ 0 .................157,198 ........... 8,421 .........(23,176) .................0 .................0 ......1.625 ...... 3.116 MON ..... .................2,684 ............... 30,971 ....12/18/2020 ... ....01/16/2054 ...
44422P-BN-1 ..... HBCT 2015-HBS A10 - CMBS ................................ ... ... ....... 4 ......... .... 1.A .... ...............1,367,434 ...88.0863 .............. 1,184,761 .............. 1,345,000 ..............1,184,761 .......... 17,438 .......... (3,206) .................0 .................0 ......4.154 ...... 3.927 MON ..... .................4,657 ............... 55,878 ....11/30/2017 ... ....08/07/2034 ...
61767E-AD-6 ..... MORGAN STANLEY BAML TRUST ............................... ... ... .......  .......... .... 1.A .... .............. 1,370,788 ...93.9040 .............. 1,347,528 .............. 1,435,000 .............. 1,347,528 .......... 31,485 .................0 .................0 .................0 ......3.276 ...... 3.276 MTLY .... .................3,918 ............... 47,011 ....07/20/2022 ... ....11/15/2052 ...
08163E-BD-6 ..... BMARK 2021-B26 A5 - CMBS ................................ ... ... ....... 4 ......... .... 1.A .... ................. 523,438 ...81.2562 .................406,281 ................ 500,000 .................406,281 .......... (6,759) .......... (2,305) .................0 .................0 ......2.613 ...... 2.078 MON ..... .................1,089 ............... 13,065 ....06/23/2021 ... ....06/17/2054 ...
46590J-AW-7 ..... JPMBB 2015-C32 A5 - CMBS ................................ ... ... ....... 4 ......... .. 1.A FE .. ................. 101,117 ...95.1089 .................. 99,864 ................ 105,000 ..................99,864 .............(362) ........... 1,181 .................0 .................0 ......3.598 ...... 4.923 MON ..... ................... 315 .................3,778 ....09/01/2022 ... ....11/18/2048 ...
87666Y-AA-5 ..... TAUBMAN CENTERS COMMERCIAL MOR ......................... ... ... .......  .......... .... 1.A .... ...............1,559,228 ...99.4030 .............. 1,565,603 ..............1,575,000 .............. 1,565,603 .......... 36,294 .................0 .................0 .................0 ......7.548 ......1.000 MTLY .... .................5,614 .............. 114,535 ....05/02/2022 ... ....05/15/2037 ...
08163T-AB-8 ..... BMARK 2023-V2 A2 - CMBS .................................. ... ... ....... 4 ......... .... 1.A .... ................. 338,350 . 100.9186 .................338,077 .................335,000 .................338,077 .............. 190 .............(462) .................0 .................0 ......5.358 ...... 5.122 MON ..... .................1,496 ............... 10,470 ....05/09/2023 ... ....05/17/2055 ...
46639E-AL-5 ..... JPMCC 2012-LC9 C - CMBS .................................. ... ... ....... 4 ......... .. 1.A FM .. ................. 202,705 ...86.8042 .................171,682 ................ 197,781 ................ 171,682 .........(13,961) .................0 .................0 .................0 ......3.910 ......0.000 MON ..... ................... 644 .................7,575 ....04/07/2021 ... ....12/17/2047 ...
90276G-AR-3 ..... UBS COMMERCIAL MORTGAGE TRUST .......................... ... ... .......  .......... .... 1.A .... ................. 635,574 ...94.3860 .................665,419 ................ 705,000 .................665,419 .......... 14,499 .................0 .................0 .................0 ......3.167 ...... 3.167 MTLY .... ................ 1,861 ............... 22,324 ....11/14/2022 ... ....08/15/2050 ...
12529T-AX-1 ..... CF 2019-CF3 A4 - CMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 257,113 ...87.5239 .................218,810 .................250,000 ................ 218,810 ........... 6,569 .............(716) .................0 .................0 ......3.006 ...... 2.681 MON ..... ................... 626 .................7,514 ....12/18/2019 ... ....01/17/2053 ...
58403Y-AK-2 ..... MED 2021-MDLN B - CMBS ................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 214,657 ...97.9993 .................219,445 .................223,925 .................219,445 .............. 538 ........... 4,060 .................0 .................0 ......6.926 ...... 9.702 MON ..... ................... 732 ............... 10,863 ....06/26/2023 ... ....11/15/2038 ...
95000G-AY-0 ..... WELLS FARGO COMMERCIAL MORTGAG ......................... ... ... .......  .......... .... 1.A .... ...............1,388,215 ...92.7430 .............. 1,298,395 ..............1,400,000 .............. 1,298,395 .......... 31,562 .................0 .................0 .................0 ......2.652 ...... 2.652 MTLY .... .................3,094 ............... 37,128 ....03/09/2022 ... ....08/15/2049 ...
12635R-AX-6 ..... CSAIL 2015-C4 A4 - CMBS .................................. ... ... ....... 4 ......... .... 1.A .... ................. 380,242 ...96.6487 .................338,270 .................350,000 .................338,270 .......... 12,848 .......... (7,856) .................0 .................0 ......3.808 ...... 1.490 MON ..... ................ 1,111 ............... 13,328 ....10/20/2021 ... ....11/18/2048 ...
58403Y-AN-6 ..... MED 2021-MDLN C - CMBS ................................... ... ... ....... 4,5 ....... .... 1.A .... ................. 243,799 ...97.8791 .................243,529 .................248,806 .................243,529 .......... (2,977) ........... 2,708 .................0 .................0 ......7.276 ...... 8.495 MON ..... ................... 855 ............... 15,392 ....02/22/2023 ... ....11/15/2038 ...
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95000H-BF-8 ..... WELLS FARGO COMMERCIAL MORTGAG ......................... ... ... .......  .......... .... 1.A .... ...............1,062,469 ...94.0120 .................987,127 ..............1,050,000 .................987,127 .......... 24,819 .................0 .................0 .................0 ......2.942 ...... 2.942 MTLY .... .................2,574 ............... 30,891 ....03/03/2022 ... ....10/15/2049 ...
17326F-AC-1 ..... CGCMT 2017-C4 A3 - CMBS .................................. ... ... ....... 4 ......... .... 1.A .... ................. 320,081 ...93.2211 .................276,201 .................296,286 .................276,201 ........... 6,135 .......... (3,687) .................0 .................0 ......3.209 ...... 1.588 MON ..... ................... 792 .................9,508 ....08/18/2021 ... ....10/17/2050 ...
58403Y-AR-7 ..... MED 2021-MDLN D - CMBS ................................... ... ... ....... 4,5 ....... .... 1.A .... .................. 98,131 ...97.3687 .................101,749 .................104,498 .................101,749 .............. 195 ........... 2,786 .................0 .................0 ......7.476 .....10.693 MON ..... ................... 369 .................7,452 ....11/03/2022 ... ....11/15/2038 ...
95000Y-AX-3 ..... WELLS FARGO COMMERCIAL MORTGAG ......................... ... ... .......  .......... .... 1.A .... .............. 1,470,828 ...94.3160 .............. 1,457,180 .............. 1,545,000 ..............1,457,180 .......... 35,737 .................0 .................0 .................0 ......3.317 ...... 3.317 MTLY .... .................4,271 ............... 51,248 ....06/28/2022 ... ....10/15/2050 ...
200474-BC-7 ..... COMM 2015-LC19 A4 - CMBS ................................ ... ... ....... 4 ......... .... 1.A .... ................. 374,711 ...97.2599 .................340,410 .................350,000 .................340,410 .......... 14,534 .......... (7,548) .................0 .................0 ......3.183 ...... 0.996 MON ..... ................... 928 ............... 11,141 ....08/20/2021 ... ....02/10/2048 ...
617459-AK-8 ..... MSC 2011-C2 E - CMBS ...................................... ... ... ....... 4 ......... .. 1.A FM .. ................. 315,685 ...55.6818 .................186,534 .................335,000 .................186,534 ......... (29,220) .................0 .................0 .................0 ......5.385 ......0.000 MON ..... .................1,503 ............... 17,701 ....11/09/2018 ... ....06/17/2044 ...
05493B-AA-6 ..... BARCLAYS COMMERCIAL MORTGAGE S ......................... ... ... .......  .......... .... 1.A .... ................. 387,953 ...98.8370 .................385,464 .................390,000 .................385,464 ........... 9,076 .................0 .................0 .................0 ......7.616 ......1.000 MTLY .... .................1,403 ............... 28,368 ....10/02/2020 ... ....10/15/2037 ...
30297H-AG-6 ..... FREMF 2018-K81 B - CMBS ................................. ... ... ....... 4 ......... .... 1.A .... ................. 357,180 ...95.2061 .................299,899 .................315,000 .................299,899 .......... 17,620 .......... (5,220) .................0 .................0 ......4.308 ...... 2.379 MON ..... .................1,131 ............... 13,331 ....12/03/2020 ... ....09/25/2051 ...
61762X-AZ-0 ..... MSBAM 2013-C12 C - CMBS .................................. ... ... ....... 4 ......... .. 2.B FE .. .................. 95,813 ...91.9234 .................. 96,520 ................ 105,000 ..................96,520 .......... (7,786) ............2,694 .................0 .................0 ......7.432 ......0.000 MON ..... ................... 650 .................5,423 ....12/14/2020 ... ....10/17/2046 ...
05552X-BG-2 ..... BARCLAYS COMMERCIAL MORTGAGE S ......................... ... ... .......  .......... .... 1.A .... ................. 453,169 ...85.1200 .................374,527 .................440,000 .................374,527 ........... 9,128 .................0 .................0 .................0 ......2.689 ...... 2.689 MTLY .... ................... 986 ............... 11,832 ....11/17/2021 ... ....11/15/2054 ...
30311M-AS-1 ..... FREMF 2019-K95 B - CMBS .................................. ... ... ....... 4 ......... .... 1.A .... ................. 461,987 ...92.9832 .................381,231 ................ 410,000 .................381,231 .......... 23,662 .......... (6,000) .................0 .................0 ......4.053 ...... 2.318 MON ..... .................1,385 ............... 16,305 ....12/08/2020 ... ....08/26/2052 ...
74333A-AG-5 ..... PROG 2020-SFR3 D - CMBS .................................. ... ... ....... 4 ......... .. 1.G FE .. .................. 90,328 ...92.3588 .................. 92,359 ................ 100,000 .................. 92,359 .............(957) ........... 2,988 .................0 .................0 ......1.896 ...... 5.536 MON ..... ................... 158 .................1,896 ....01/12/2023 ... ....10/19/2037 ...
05592C-AA-4 ..... BPR TRUST .................................................... ... ... .......  .......... .... 1.A .... ................. 264,340 ...95.1210 .................252,070 .................265,000 .................252,070 ........... 5,487 .................0 .................0 .................0 ......6.887 ......1.000 MTLY .... ................... 862 ............... 17,496 ....12/15/2021 ... ....12/15/2038 ...
36252T-AR-6 ..... GSMS 2016-GS2 A4 - CMBS .................................. ... ... ....... 4 ......... .... 1.A .... ................. 248,712 ...94.5925 .................222,292 .................235,000 .................222,292 ........... 7,475 .......... (3,218) .................0 .................0 ......3.050 ...... 1.626 MON ..... ................... 597 ................ 7,167 ....10/26/2021 ... ....05/12/2049 ...
74333A-AJ-9 ..... PROG 2020-SFR3 E - CMBS .................................. ... ... ....... 4 ......... .. 2.C FE .. ...................99,997 ...92.6844 .................. 92,684 ................ 100,000 ..................92,684 ........... 5,388 .............. (25) .................0 .................0 ......2.296 ...... 2.281 MON ..... ................... 191 .................2,296 ....09/23/2020 ... ....10/19/2037 ...
05592D-AA-2 ..... BPR TRUST .................................................... ... ... .......  .......... .... 1.A .... ................. 179,553 ...98.5570 .................177,403 ................ 180,000 .................177,403 ........... 1,724 .................0 .................0 .................0 ......7.260 ......1.000 MTLY .... ................... 617 ............... 12,565 ....04/07/2022 ... ....04/15/2037 ...
46645J-AD-4 ..... JPMBB 2015-C33 A4 - CMBS ................................ ... ... ....... 4 ......... .... 1.A .... ................. 386,271 ...96.4059 .................337,421 .................350,000 .................337,421 .......... 12,086 .......... (8,766) .................0 .................0 ......3.770 ...... 1.202 MON ..... ................ 1,100 ............... 13,194 ....08/18/2021 ... ....12/17/2048 ...
74333D-AJ-3 ..... PROG 2021-SFR2 E1 - CMBS ................................ ... ... ....... 4 ......... .. 2.A FE .. ................. 409,987 ...89.8762 .................368,492 ................ 410,000 .................368,492 .......... 23,881 .............. (97) .................0 .................0 ......2.547 ...... 2.535 MON ..... ................... 870 ............... 10,443 ....03/23/2021 ... ....04/19/2038 ...
06211E-AF-8 ..... BANK5 ......................................................... ... ... .......  .......... .... 1.A .... ................. 272,946 . 106.6530 .................282,631 .................265,000 .................282,631 ........... 9,685 .................0 .................0 .................0 ......6.724 ......1.000 MTLY .... .................1,485 .................4,455 ....09/19/2023 ... ....09/15/2056 ...
48128Y-AW-1 ..... JPMCC 2019-COR4 A5 - CMBS ............................... ... ... ....... 4 ......... .... 1.A .... ................. 443,250 ...93.4015 .................373,606 ................ 400,000 .................373,606 ........... 7,780 .......... (4,762) .................0 .................0 ......4.029 ...... 2.669 MON ..... .................1,343 ............... 16,116 ....12/19/2019 ... ....03/12/2052 ...
74333F-AE-9 ..... PROG 2021-SFR5 E1 - CMBS ................................ ... ... ....... 4 ......... .. 2.A FE .. ................. 144,997 ...88.5374 .................128,379 .................145,000 .................128,379 ........... 7,212 .............. (30) .................0 .................0 ......2.209 ...... 2.197 MON ..... ................... 267 .................3,203 ....06/10/2021 ... ....07/19/2038 ...
06539W-BB-1 ..... BANK .......................................................... ... ... .......  .......... .... 1.A .... ................. 154,491 ...86.7290 .................130,093 ................ 150,000 .................130,093 ............2,309 .................0 .................0 .................0 ......2.649 ...... 2.649 MTLY .... ................... 331 .................3,973 ....01/27/2020 ... ....01/15/2063 ...
61691U-BE-8 ..... MSC 2019-L3 A4 - CMBS .................................... ... ... ....... 4 ......... .... 1.A .... ................. 525,271 ...88.5776 .................451,746 ................ 510,000 .................451,746 .......... 10,124 .......... (1,530) .................0 .................0 ......3.127 ...... 2.785 MON ..... .................1,329 ............... 15,948 ....11/08/2019 ... ....11/15/2052 ...
74333F-AF-6 ..... PROG 2021-SFR5 E2 - CMBS ................................. ... ... ....... 4 ......... .. 2.C FE .. ...................99,997 ...88.4568 .................. 88,457 ................ 100,000 ..................88,457 ............4,982 .............. (22) .................0 .................0 ......2.359 ...... 2.347 MON ..... ................... 197 .................2,359 ....06/10/2021 ... ....07/19/2038 ...
06540L-BF-3 ..... BANK .......................................................... ... ... .......  .......... .... 1.A .... ................. 453,163 ...84.1460 .................370,243 .................440,000 .................370,243 ........... 6,831 .................0 .................0 .................0 ......2.618 ......1.000 MTLY .... ................... 960 ............... 11,519 ....11/12/2021 ... ....11/15/2064 ...
61764P-BU-5 ..... MSBAM 2014-C19 A4 - CMBS ................................ ... ... ....... 4 ......... .... 1.A .... ................. 682,397 ...97.6016 .................610,010 .................625,000 ................ 610,010 .......... 26,103 .........(14,639) .................0 .................0 ......3.526 ...... 1.140 MON ..... .................1,836 ............... 22,038 ....10/26/2020 ... ....12/17/2047 ...
74333H-AJ-4 ..... PROG 2021-SFR6 E1 - CMBS ................................ ... ... ....... 4 ......... .. 2.A FE .. ................. 179,998 ...88.9225 .................160,061 ................ 180,000 ................ 160,061 .......... 10,179 .............. (41) .................0 .................0 ......2.425 ...... 2.400 MON ..... ................... 364 .................4,365 ....06/25/2021 ... ....07/19/2038 ...
06541L-BG-0 ..... BANK .......................................................... ... ... .......  .......... .... 1.A .... ................. 236,516 ...89.3230 .................205,442 .................230,000 .................205,442 ........... 2,669 .................0 .................0 .................0 ......3.393 ......1.000 MTLY .... ................... 650 .................7,913 ....02/25/2022 ... ....03/15/2064 ...
78474L-AA-4 ..... STAR 21SFR2 A - CMBS ...................................... ... ... ....... 4,5 ....... .. 1.A FE .. ................. 670,849 ...99.4785 .................667,351 .................670,849 .................667,351 ........... 8,818 .................0 .................0 .................0 ......6.387 ...... 6.285 MON ..... .................1,785 ............... 40,722 ....12/07/2021 ... ....01/17/2024 ...
74333H-AL-9 ..... PROG 2021-SFR6 E2 - CMBS ................................ ... ... ....... 4 ......... .. 2.C FE .. ...................99,999 ...88.5178 ..................88,518 ................ 100,000 ..................88,518 ............5,622 .............. (24) .................0 .................0 ......2.525 ...... 2.499 MON ..... ................... 210 .................2,525 ....06/25/2021 ... ....07/19/2038 ...
07336D-AW-1 ..... BARCLAYS COMMERCIAL MORTGAGE S ......................... ... ... .......  .......... .... 1.A .... ................. 144,191 . 104.4100 .................146,174 ................ 140,000 .................146,174 ........... 1,983 .................0 .................0 .................0 ......5.576 ...... 5.576 MTLY .... ................... 651 .................3,253 ....06/21/2023 ... ....07/15/2056 ...
89613J-AA-8 ..... TAH 2020-SFR2 A - CMBS ................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 231,112 ...87.5611 .................202,369 .................231,118 .................202,369 .......... 11,417 .............. (14) .................0 .................0 ......1.482 ...... 1.478 MON ..... ................... 285 .................3,425 ....10/27/2020 ... ....11/18/2039 ...
74333P-AJ-6 ..... PROG 2021-SFR7 E1 - CMBS ................................ ... ... ....... 4 ......... .. 2.B FE .. ................. 229,999 ...82.0864 .................188,799 .................230,000 .................188,799 ........... 9,865 .............. (38) .................0 .................0 ......2.591 ...... 2.572 MON ..... ................... 497 .................5,959 ....07/22/2021 ... ....08/17/2040 ...
08161N-AF-4 ..... BENCHMARK MORTGAGE TRUST ................................ ... ... .......  .......... .... 1.A .... ................. 159,648 ...87.8790 .................136,213 .................155,000 .................136,213 ........... 2,697 .................0 .................0 .................0 ......2.732 ...... 2.732 MTLY .... ................... 353 .................4,235 ....01/24/2020 ... ....02/15/2053 ...
90276V-AC-3 ..... UBSCM 2018-C8 ASB - CMBS ................................ ... ... ....... 4 ......... .... 1.A .... ................. 302,578 ...97.2403 .................266,816 .................274,388 ................ 266,816 ........... 7,275 .......... (4,130) .................0 .................0 ......3.903 ...... 1.175 MON ..... ................... 892 ............... 10,709 ....08/18/2021 ... ....02/17/2051 ...
74333P-AL-1 ..... PROG 2021-SFR7 E2 - CMBS ................................ ... ... ....... 4 ......... .. 2.C FE .. ...................99,994 ...82.1051 .................. 82,105 ................ 100,000 ..................82,105 ........... 5,050 .............. (16) .................0 .................0 ......2.640 ...... 2.622 MON ..... ................... 220 .................2,640 ....07/22/2021 ... ....08/17/2040 ...
08163T-AC-6 ..... BENCHMARK MORTGAGE TRUST ................................ ... ... .......  .......... .... 1.A .... ................. 242,050 . 102.5370 .................240,962 .................235,000 .................240,962 .......... (1,088) .................0 .................0 .................0 ......5.812 ......1.000 MTLY .... .................1,138 .................7,967 ....05/09/2023 ... ....05/15/2055 ...
95000Y-AX-3 ..... WFCM 2017-C40 A3 - CMBS .................................. ... ... ....... 4 ......... .... 1.A .... ................. 380,488 ...94.2618 .................329,916 .................350,000 .................329,916 .......... 13,985 .......... (5,596) .................0 .................0 ......3.317 ...... 1.722 MON ..... ................... 967 ............... 11,610 ....08/18/2021 ... ....10/17/2050 ...
74333V-AJ-3 ..... PROG 2021-SFR3 E1 - CMBS ................................ ... ... ....... 4 ......... .. 2.A FE .. ................. 164,996 ...89.8426 .................148,240 ................ 165,000 .................148,240 ........... 8,918 .............. (41) .................0 .................0 ......2.538 ...... 2.525 MON ..... ................... 349 .................4,188 ....04/08/2021 ... ....05/19/2038 ...
12531W-BB-7 ..... CFCRE COMMERCIAL MORTGAGE TRUS ......................... ... ... .......  .......... .... 1.A .... ................. 719,167 ...96.2280 .................686,108 ................ 713,000 ................ 686,108 ........... 6,991 .................0 .................0 .................0 ......3.865 ...... 3.865 MTLY .... .................2,296 ............... 27,557 ....04/26/2018 ... ....01/10/2048 ...
95001X-BB-1 ..... WFCM 2019-C50 A5 - CMBS .................................. ... ... ....... 4 ......... .... 1.A .... ...............1,210,234 ...92.5385 .............. 1,087,328 ..............1,175,000 ..............1,087,328 .......... 19,576 .......... (3,613) .................0 .................0 ......3.729 ...... 3.379 MON ..... .................3,651 ............... 43,816 ....04/29/2019 ... ....05/17/2052 ...
74333V-AL-8 ..... PROG 2021-SFR3 E2 - CMBS ................................. ... ... ....... 4 ......... .. 2.C FE .. ................. 104,998 ...88.9918 .................. 93,441 ................ 105,000 .................. 93,441 ............4,953 .............. (28) .................0 .................0 ......2.688 ...... 2.674 MON ..... ................... 235 .................2,822 ....04/08/2021 ... ....05/19/2038 ...
12597D-AD-7 ..... CSAIL COMMERCIAL MORTGAGE TRUS ......................... ... ... .......  .......... .... 1.A .... ................. 257,498 ...88.4490 .................221,123 .................250,000 .................221,123 ........... 5,836 .................0 .................0 .................0 ......2.968 ...... 2.968 MTLY .... ................... 618 .................7,420 ....11/20/2019 ... ....12/15/2052 ...
95003C-AJ-9 ..... WFCM 2021-C59 A5 - CMBS .................................. ... ... ....... 4 ......... .... 1.A .... ...............1,274,398 ...84.5259 .............. 1,162,232 ..............1,375,000 .............. 1,162,232 .......... 21,466 ........... 3,201 .................0 .................0 ......2.626 ...... 3.738 MON ..... .................3,009 ............... 24,236 ....07/19/2023 ... ....04/17/2054 ...
74334F-AG-3 ..... PROG 2023-SFR1 D - CMBS .................................. ... ... ....... 4 ......... .. 2.C FE .. ...................92,450 ...93.4408 .................. 93,441 ................ 100,000 .................. 93,441 .............. (83) ........... 1,073 .................0 .................0 ......4.650 ...... 6.339 MON ..... ................... 388 .................3,565 ....02/09/2023 ... ....03/19/2040 ...
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12649A-AC-3 ..... CREDIT SUISSE MORTGAGE TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 458,466 ...86.7140 .................394,547 .................455,000 .................394,547 ......... (14,555) .................0 .................0 .................0 ......3.953 ...... 3.953 MTLY .... .................1,499 ............... 17,986 ....02/06/2020 ... ....09/15/2037 ...
95003D-BJ-6 ..... WFCM 2021-C60 A4 - CMBS .................................. ... ... ....... 4 ......... .... 1.A .... ...............1,338,987 ...82.9084 ..............1,077,810 ..............1,300,000 ..............1,077,810 .......... 42,211 .......... (3,833) .................0 .................0 ......2.342 ...... 2.005 MON ..... .................2,537 ............... 30,446 ....07/16/2021 ... ....08/17/2054 ...
810064-AA-3 ..... SCOTT 23SFS A - CMBS ...................................... ... ... ....... 4 ......... .... 1.A .... ................. 200,000 . 100.4454 .................200,891 ................ 200,000 .................200,891 .............. 891 .................0 .................0 .................0 ......5.910 ...... 5.942 MON ..... ................... 985 .................8,865 ....02/24/2023 ... ....03/12/2040 ...
17328C-AD-4 ..... CITIGROUP COMMERCIAL MORTGAGE .......................... ... ... .......  .......... .... 1.A .... ................. 293,539 ...89.6500 .................255,503 .................285,000 .................255,503 ........... 6,185 .................0 .................0 .................0 ......3.102 ...... 3.102 MTLY .... ................... 737 .................8,841 ....12/12/2019 ... ....12/15/2072 ...
85571X-AA-5 ..... SRPT 2014-STAR A - CMBS .................................. ... ... ....... 4 ......... .... 4.C .... ................. 380,266 ...65.9671 .................251,007 .................380,503 .................251,007 ......... (12,495) .......... 16,098 .................0 .................0 ......6.688 ...... 6.365 MON ..... .................1,202 ............... 26,592 ....01/17/2018 ... ....11/15/2027 ...
24023A-AA-8 ..... DC COMMERCIAL MORTGAGE TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 140,000 . 103.2370 .................144,531 ................ 140,000 .................144,531 ............4,532 .................0 .................0 .................0 ......6.314 ...... 6.314 MTLY .... ................... 737 .................2,947 ....08/22/2023 ... ....09/12/2040 ...
89613G-AB-2 ..... TAH 2020-SFR1 B - CMBS ................................... ... ... ....... 4 ......... .. 1.A FE .. .................. 90,188 ...91.2913 .................. 91,291 ................ 100,000 ..................91,291 .......... (3,575) ........... 4,679 .................0 .................0 ......2.049 ...... 7.636 MON ..... ................... 171 .................2,049 ....01/12/2023 ... ....07/19/2038 ...
36192R-AA-0 ..... GS MORTGAGE SECURITIES TRUST ........................... ... ... .......  .......... .. 1.A FM .. ................. 326,700 ...71.5740 .................229,037 .................320,000 .................229,037 .........(50,821) .................0 .................0 .................0 ......2.954 ...... 2.954 MTLY .... ................... 788 .................9,453 ....05/17/2021 ... ....11/05/2034 ...
89613G-AD-8 ..... TAH 2020-SFR1 D - CMBS ................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 335,673 ...91.4579 .................306,384 .................335,000 .................306,384 .......... 16,737 .............(230) .................0 .................0 ......2.548 ...... 2.486 MON ..... ................... 711 .................8,536 ....07/15/2020 ... ....07/19/2038 ...
36258Y-BG-2 ..... GS MORTGAGE SECURITIES TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 133,899 ...88.7030 .................115,313 ................ 130,000 .................115,313 ............3,523 .................0 .................0 .................0 ......2.911 ...... 2.910 MTLY .... ................... 315 .................3,784 ....01/10/2020 ... ....02/13/2053 ...
92890F-AY-2 ..... WFRBS 2014-C20 B - CMBS .................................. ... ... ....... 4 ......... .... 1.B .... ................. 358,056 ...77.6698 .................267,961 .................345,000 .................267,961 ......... (34,254) .......... (4,466) .................0 .................0 ......4.378 ...... 3.070 MON ..... .................1,259 ............... 15,104 ....09/17/2021 ... ....05/17/2047 ...
36270G-AA-9 ..... GS MORTGAGE SECURITIES TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 148,443 ...97.2370 .................150,718 .................155,000 ................ 150,718 ............2,275 .................0 .................0 .................0 ......4.322 ......1.000 MTLY .... ................... 558 .................2,270 ....08/04/2023 ... ....09/10/2038 ...
92890N-AX-7 ..... WFRBS 2012-C10 B - CMBS .................................. ... ... ....... 4 ......... .. 2.B FE .. ...................55,391 ...80.3572 .................. 44,894 ..................55,868 .................. 44,894 .......... (7,344) .............(188) .................0 .................0 ......3.744 ...... 4.034 MON ..... ................... 174 .................2,092 ....07/26/2021 ... ....12/15/2045 ...
46591E-AT-4 ..... JP MORGAN CHASE COMMERCIAL MOR ......................... ... ... .......  .......... .... 1.A .... ................. 314,149 ...90.1450 .................274,942 .................305,000 .................274,942 ........... 1,571 .................0 .................0 .................0 ......3.386 ...... 3.386 MTLY .... ................... 861 ............... 10,328 ....06/12/2019 ... ....06/13/2052 ...
92938C-AH-0 ..... WFRBS 2013-C15 B - CMBS .................................. ... ... ....... 4 ......... .. 3.C FE .. ................. 113,316 ...74.9533 ..................86,196 ................ 115,000 ..................86,196 ......... (21,534) ............2,124 .................0 .................0 ......4.260 ......0.000 MON ..... ................... 408 .................5,107 ....12/12/2022 ... ....08/17/2046 ...
46642E-AX-4 ..... JPMBB COMMERCIAL MORTGAGE SECU ......................... ... ... .......  .......... .... 1.A .... ................. 248,749 ...99.3590 .................248,057 .................249,656 .................248,057 ........... 7,948 .................0 .................0 .................0 ......3.493 ...... 3.492 MTLY .... ................... 727 .................8,514 ....04/26/2018 ... ....08/15/2047 ...
92939K-BR-8 ..... WFRBS 2014-C24 B - CMBS .................................. ... ... ....... 4 ......... .. 2.A FE .. ...................94,425 ...94.8750 .................. 90,131 ..................95,000 ..................90,131 ............4,094 .............. 110 .................0 .................0 ......4.204 ...... 4.366 MON ..... ................... 333 .................3,994 ....12/10/2020 ... ....11/18/2047 ...
48129R-AX-3 ..... JPMDB COMMERCIAL MORTGAGE SECU ......................... ... ... .......  .......... .... 1.A .... ................. 463,497 ...82.8260 .................372,717 .................450,000 .................372,717 .........(15,321) .................0 .................0 .................0 ......3.057 ...... 3.056 MTLY .... .................1,146 ............... 13,754 ....11/14/2019 ... ....11/13/2052 ...
94988Q-AQ-4 ..... WFCM 2013-LC12 B - CMBS .................................. ... ... ....... 4 ......... .... 1.A .... ................. 145,707 ...74.8445 .................108,546 .................145,029 .................108,546 .........(30,557) .............. (24) .................0 .................0 ......3.977 ......0.000 MON ..... ................... 481 .................6,099 ....07/06/2021 ... ....07/17/2046 ...
58403Y-AD-8 ..... MED TRUST .................................................... ... ... .......  .......... .... 1.A .... ................. 308,718 ...98.0540 .................312,275 .................318,472 .................312,275 ............3,557 .................0 .................0 .................0 ......6.426 ......1.000 MTLY .... ................... 966 ............... 10,250 ....06/29/2023 ... ....11/15/2038 ...
95000M-BR-1 ..... WFCM 2016-C36 AS - CMBS .................................. ... ... ....... 4 ......... .... 1.A .... ................. 171,083 ...92.4615 .................161,808 ................ 175,000 ................ 161,808 ........... 3,877 .............. 763 .................0 .................0 ......3.419 ...... 3.948 MON ..... ................... 499 .................5,983 ....02/18/2022 ... ....11/18/2059 ...
61692B-BP-4 ..... MORGAN STANLEY CAPITAL I TRUST ......................... ... ... .......  .......... .... 1.A .... ................. 803,350 ...83.2460 .................649,317 ................ 780,000 .................649,317 .......... 20,588 .................0 .................0 .................0 ......2.041 ...... 2.041 MTLY .... .................1,327 ............... 15,920 ....07/23/2020 ... ....07/15/2053 ...
95000M-BU-4 ..... WFCM 2016-C36 B - CMBS ................................... ... ... ....... 4 ......... .. 1.F FE .. .................. 44,675 ...81.5381 .................. 36,692 ..................45,000 ..................36,692 .............(816) ............... 45 .................0 .................0 ......3.671 ...... 3.814 MON ..... ................... 138 .................1,652 ....01/28/2021 ... ....11/18/2059 ...
810064-AA-3 ..... SCOTT TRUST 2023 SFS ...................................... ... ... .......  .......... .... 1.A .... ................. 235,000 . 100.5190 .................236,221 .................235,000 .................236,221 ........... 1,221 .................0 .................0 .................0 ......5.910 ...... 5.909 MTLY .... .................1,157 ............... 10,416 ....02/24/2023 ... ....03/15/2040 ...
92890F-AU-0 ..... WF RBS COMMERCIAL MORTGAGE TRU ......................... ... ... .......  .......... .... 1.A .... ................. 439,855 ...98.7820 .................426,740 .................432,000 .................426,740 ............5,904 .................0 .................0 .................0 ......3.995 ...... 3.995 MTLY .... .................1,438 ............... 17,258 ....04/26/2018 ... ....05/15/2047 ...
92938V-AQ-8 ..... WF RBS COMMERCIAL MORTGAGE TRU ......................... ... ... .......  .......... .... 1.A .... ................. 479,826 ...99.5710 .................464,026 .................466,027 .................464,026 .......... 15,327 .................0 .................0 .................0 ......4.101 ...... 4.101 MTLY .... .................1,593 ............... 19,112 ....04/26/2018 ... ....03/15/2047 ...
95002U-AJ-0 ..... WELLS FARGO COMMERCIAL MORTGAG ......................... ... ... .......  .......... .... 1.A .... ................. 272,934 ...82.6990 .................219,152 .................265,000 .................219,152 ........... 7,028 .................0 .................0 .................0 ......2.092 ...... 2.092 MTLY .... ................... 462 .................5,544 ....12/03/2020 ... ....07/15/2053 ...
95003M-BS-6 ..... WELLS FARGO COMMERCIAL MORTGAG ......................... ... ... .......  .......... .... 1.A .... ................. 432,571 ...92.8040 .................389,776 .................420,000 .................389,776 ........... 7,756 .................0 .................0 .................0 ......4.000 ......1.000 MTLY .... .................1,400 ............... 16,800 ....04/04/2022 ... ....04/15/2055 ...
95003Q-AS-8 ..... WELLS FARGO COMMERCIAL MORTGAG ......................... ... ... .......  .......... .... 1.A .... ................. 638,562 ...84.2890 .................522,589 ................ 620,000 .................522,589 .......... 16,376 .................0 .................0 .................0 ......2.658 ...... 2.658 MTLY .... .................1,373 ............... 16,480 ....11/19/2021 ... ....11/15/2054 ...
12433Y-AA-5 ..... BX TRUST ..................................................... ... ... .......  .......... .... 1.A .... ................. 333,949 ...99.2150 .................331,328 .................333,949 .................331,328 ............5,451 .................0 .................0 .................0 ......6.406 ......1.000 MTLY .... ................ 1,010 ............... 20,420 ....09/17/2020 ... ....10/15/2037 ...
12653V-AA-4 ..... CREDIT SUISSE MORTGAGE TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 487,537 . 100.0020 .................498,769 .................498,759 .................498,769 ............5,498 .................0 .................0 .................0 ......6.389 ......1.000 MTLY .... .................1,505 ............... 30,206 ....05/01/2020 ... ....05/15/2036 ...
17291N-AA-9 ..... CITIGROUP COMMERCIAL MORTGAGE .......................... ... ... .......  .......... .... 1.A .... ................. 463,500 . 101.3100 .................455,896 .................450,000 .................455,896 .......... (7,604) .................0 .................0 .................0 ......5.820 ......1.000 MTLY .... .................2,182 ............... 15,569 ....05/10/2023 ... ....10/12/2040 ...
24023A-AA-8 ..... DC COMMERCIAL MORTGAGE TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 299,999 . 103.2370 .................309,710 ................ 300,000 .................309,710 ........... 9,711 .................0 .................0 .................0 ......6.314 ...... 6.314 MTLY .... .................1,579 .................6,314 ....08/22/2023 ... ....09/12/2040 ...
53218C-AA-8 ..... LIFE FINANCIAL SERVICES TRUST .......................... ... ... .......  .......... .... 1.A .... ................. 491,485 ...97.8000 .................480,673 .................491,485 .................480,673 ........... 4,761 .................0 .................0 .................0 ......6.176 ......1.000 MTLY .... .................1,434 ............... 28,760 ....03/18/2021 ... ....03/15/2038 ...
55316V-AA-2 ..... MHC COMMERCIAL MORTGAGE TRUST .......................... ... ... .......  .......... .... 1.A .... ................. 782,224 ...98.9340 .................775,756 ................ 784,117 .................775,756 .......... 17,135 .................0 .................0 .................0 ......6.277 ......1.000 MTLY .... .................2,324 ............... 45,557 ....04/06/2021 ... ....04/15/2038 ...
05592D-AA-2 ..... BPR TRUST .................................................... ... ... .......  .......... .... 1.A .... ................. 209,479 ...98.5570 .................206,970 ................ 210,000 .................206,970 ............2,549 .................0 .................0 .................0 ......7.260 ......1.000 MTLY .... ................... 720 ............... 13,975 ....04/07/2022 ... ....04/15/2037 ...
05606D-AS-7 ..... BX TRUST ..................................................... ... ... .......  .......... .... 1.A .... ................. 177,209 . 100.2640 .................177,622 .................177,154 .................177,622 .............. 413 .................0 .................0 .................0 ......7.813 ......1.000 MTLY .... ................... 654 .................4,650 ....08/11/2023 ... ....08/15/2039 ...
05608U-AA-6 ..... BX TRUST ..................................................... ... ... .......  .......... .... 1.A .... ................. 199,250 . 100.0940 .................200,188 ................ 200,000 ................ 200,188 ........... 1,440 .................0 .................0 .................0 ......7.527 ......1.000 MTLY .... ................... 711 ............... 14,502 ....09/09/2022 ... ....08/15/2039 ...
05609V-AA-3 ..... BX TRUST ..................................................... ... ... .......  .......... .... 1.A .... ................. 161,906 ...97.4260 .................160,753 ................ 165,000 .................160,753 ........... 1,813 .................0 .................0 .................0 ......6.176 ......1.000 MTLY .... ................... 481 .................9,592 ....03/10/2022 ... ....09/15/2036 ...
05609W-AA-1 ..... BX TRUST ..................................................... ... ... .......  .......... .... 1.A .... ................. 211,982 ...99.2470 .................210,986 .................212,586 .................210,986 ............3,742 .................0 .................0 .................0 ......6.853 ......1.000 MTLY .... ................... 688 ............... 13,037 ....04/08/2022 ... ....04/15/2037 ...
05610F-AA-5 ..... BX TRUST ..................................................... ... ... .......  .......... .... 1.A .... ................. 239,181 ...98.1180 .................240,388 .................245,000 .................240,388 ........... 1,207 .................0 .................0 .................0 ......6.352 ......1.000 MTLY .... ................... 735 .................5,243 ....09/06/2023 ... ....01/17/2039 ...
06541F-BA-6 ..... BANK .......................................................... ... ... .......  .......... .... 1.A .... ................. 190,978 ...94.4210 .................184,121 .................195,000 .................184,121 ........... 2,078 .................0 .................0 .................0 ......3.625 ...... 3.625 MTLY .... ................... 589 .................7,069 ....08/16/2022 ... ....05/15/2050 ...
06541W-AW-2 ..... BANK .......................................................... ... ... .......  .......... .... 1.A .... ................. 163,771 ...93.9290 .................159,680 ................ 170,000 .................159,680 ........... 4,028 .................0 .................0 .................0 ......3.131 ...... 3.131 MTLY .... ................... 444 .................5,323 ....05/03/2022 ... ....06/15/2060 ...
08162U-AW-0 ..... BENCHMARK MORTGAGE TRUST ................................ ... ... .......  .......... .... 1.A .... ................. 208,516 ...94.4320 .................188,863 ................ 200,000 ................ 188,863 .......... (2,250) .................0 .................0 .................0 ......4.232 ...... 4.231 MTLY .... ................... 705 .................8,463 ....03/28/2022 ... ....01/15/2052 ...
12482H-AA-2 ..... CAMB COMMERCIAL MORTGAGE TRUST ......................... ... ... .......  .......... .... 1.A .... ................. 274,270 ...99.3080 .................273,097 .................275,000 .................273,097 .......... (1,172) .................0 .................0 .................0 ......6.729 ......1.000 MTLY .... ................... 874 .................6,959 ....08/08/2023 ... ....12/15/2037 ...
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12515H-AY-1 ..... CD COMMERCIAL MORTGAGE TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 178,894 ...93.1250 .................172,281 ................ 185,000 .................172,281 ........... 3,791 .................0 .................0 .................0 ......3.171 ...... 3.171 MTLY .... ................... 489 .................5,866 ....05/04/2022 ... ....08/15/2050 ...
12532A-AZ-2 ..... CFCRE COMMERCIAL MORTGAGE TRUS ......................... ... ... .......  .......... .... 1.A .... ................. 162,190 ...94.0930 .................155,254 ................ 165,000 .................155,254 ........... 4,056 .................0 .................0 .................0 ......3.217 ......1.000 MTLY .... ................... 442 .................5,308 ....04/06/2022 ... ....11/10/2049 ...
12591U-AF-0 ..... COMM MORTGAGE TRUST ....................................... ... ... .......  .......... .... 1.A .... ................. 108,240 ...99.8250 .................100,268 .................100,444 ................ 100,268 .......... 16,099 .................0 .................0 .................0 ......3.961 ...... 3.961 MTLY .... ................... 332 .................3,766 ....01/31/2020 ... ....03/10/2047 ...
12591V-AE-1 ..... COMM MORTGAGE TRUST ....................................... ... ... .......  .......... .... 1.A .... ................. 247,663 ...99.2110 .................228,186 .................230,000 .................228,186 ........... 4,016 .................0 .................0 .................0 ......4.051 ...... 4.051 MTLY .... ................... 776 .................9,317 ....01/23/2020 ... ....04/10/2047 ...
12593Y-BE-2 ..... COMM MORTGAGE TRUST ....................................... ... ... .......  .......... .... 1.A .... ................. 271,250 ...96.1380 .................240,345 .................250,000 .................240,345 ........... 2,615 .................0 .................0 .................0 ......3.762 ...... 3.762 MTLY .... ................... 784 .................9,405 ....01/23/2020 ... ....02/10/2049 ...
17290Y-AR-9 ..... CITIGROUP COMMERCIAL MORTGAGE .......................... ... ... .......  .......... .... 1.A .... ................. 178,267 ...94.5980 .................165,547 ................ 175,000 .................165,547 ............2,642 .................0 .................0 .................0 ......3.209 ...... 3.209 MTLY .... ................... 468 .................5,616 ....03/08/2022 ... ....05/10/2049 ...
17326C-AY-0 ..... CITIGROUP COMMERCIAL MORTGAGE .......................... ... ... .......  .......... .... 1.A .... ................. 115,971 ...93.6960 .................113,330 .................120,956 .................113,330 ........... 3,731 .................0 .................0 .................0 ......3.197 ...... 3.197 MTLY .... ................... 322 .................3,837 ....05/19/2022 ... ....08/15/2050 ...
23312L-AR-9 ..... DEUTSCHE BANK COMMERCIAL MORTG ......................... ... ... .......  .......... .... 1.A .... ................. 159,124 ...95.5530 .................159,972 ................ 167,417 .................159,972 .............. 848 .................0 .................0 .................0 ......3.015 ...... 3.015 MTLY .... ................... 421 .................4,627 ....01/20/2023 ... ....05/10/2049 ...
36250S-AE-9 ..... GS MORTGAGE SECURITIES TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 194,785 ...94.1380 .................174,156 ................ 185,000 .................174,156 .............(337) .................0 .................0 .................0 ......4.155 ......1.000 MTLY .... ................... 641 ................ 7,687 ....03/18/2022 ... ....07/10/2051 ...
36252H-AD-3 ..... GS MORTGAGE SECURITIES TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 156,677 ...93.4230 .................144,806 .................155,000 .................144,806 .............. 196 .................0 .................0 .................0 ......3.674 ...... 3.674 MTLY .... ................... 475 .................5,695 ....03/29/2022 ... ....03/10/2050 ...
36254K-AK-8 ..... GS MORTGAGE SECURITIES TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 177,622 ...92.5000 .................171,125 ................ 185,000 .................171,125 ........... 1,845 .................0 .................0 .................0 ......3.205 ...... 3.205 MTLY .... ................... 494 .................5,929 ....05/19/2022 ... ....11/10/2050 ...
36255N-AT-2 ..... GS MORTGAGE SECURITIES TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 228,026 ...94.2740 .................202,688 .................215,000 .................202,688 .............. 105 .................0 .................0 .................0 ......3.992 ......1.000 MTLY .... ................... 715 .................8,583 ....02/23/2022 ... ....03/10/2051 ...
36270G-AA-9 ..... GS MORTGAGE SECURITIES TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 229,097 ...97.2370 .................233,369 .................240,000 .................233,369 ............4,272 .................0 .................0 .................0 ......4.322 ......1.000 MTLY .... ................... 864 .................2,622 ....09/06/2023 ... ....09/10/2038 ...
46590L-AS-1 ..... JPMDB COMMERCIAL MORTGAGE SECU ......................... ... ... .......  .......... .... 1.A .... ................. 136,991 ...95.3050 .................138,318 .................145,132 .................138,318 ........... 1,327 .................0 .................0 .................0 ......2.881 ...... 2.881 MTLY .... ................... 348 .................3,383 ....02/01/2023 ... ....06/15/2049 ...
46646R-AJ-2 ..... JPMDB COMMERCIAL MORTGAGE SECU ......................... ... ... .......  .......... .... 1.A .... ................. 113,441 ...91.8330 .................105,607 ................ 115,000 ................ 105,607 .............(293) .................0 .................0 .................0 ......3.141 ...... 3.141 MTLY .... ................... 301 .................3,612 ....03/25/2022 ... ....12/15/2049 ...
53218D-AA-6 ..... LIFE FINANCIAL SERVICES TRUST .......................... ... ... .......  .......... .... 1.A .... ................. 169,150 ...97.7500 .................166,175 ................ 170,000 ................ 166,175 .............. 434 .................0 .................0 .................0 ......6.657 ......1.000 MTLY .... ................... 534 ............... 10,827 ....05/03/2022 ... ....05/15/2039 ...
61691J-AV-6 ..... MORGAN STANLEY CAPITAL I TRUST ......................... ... ... .......  .......... .... 1.A .... ................. 160,750 ...93.5780 .................149,725 ................ 160,000 .................149,725 ............1,344 .................0 .................0 .................0 ......3.530 ...... 3.530 MTLY .... ................... 471 .................5,648 ....03/29/2022 ... ....06/15/2050 ...
61766E-BD-6 ..... MORGAN STANLEY BAML TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 162,434 ...95.6620 .................163,338 .................170,745 .................163,338 .............. 904 .................0 .................0 .................0 ......3.058 ...... 3.058 MTLY .... ................... 435 .................4,786 ....01/20/2023 ... ....05/15/2049 ...
61767E-AE-4 ..... MORGAN STANLEY BAML TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 451,762 ...93.2560 .................414,991 .................445,000 .................414,991 ............3,035 .................0 .................0 .................0 ......3.536 ...... 3.536 MTLY .... .................1,311 ............... 15,735 ....03/17/2022 ... ....11/15/2052 ...
87666Y-AA-5 ..... TAUBMAN CENTERS COMMERCIAL MOR ......................... ... ... .......  .......... .... 1.A .... ................. 173,248 ...99.4030 .................173,956 ................ 175,000 .................173,956 ............4,033 .................0 .................0 .................0 ......7.548 ......1.000 MTLY .... ................... 624 ............... 12,726 ....05/02/2022 ... ....05/15/2037 ...
90276F-AW-4 ..... UBS COMMERCIAL MORTGAGE TRUST .......................... ... ... .......  .......... .... 1.A .... .................. 80,944 ...95.5260 .................. 71,644 ..................75,000 ..................71,644 .............. 379 .................0 .................0 .................0 ......4.313 ...... 4.313 MTLY .... ................... 270 .................3,235 ....03/07/2022 ... ....05/15/2051 ...
90276V-AD-1 ..... UBS COMMERCIAL MORTGAGE TRUST .......................... ... ... .......  .......... .... 1.A .... ................. 134,201 ...94.7660 .................132,703 .................140,032 .................132,703 ............2,912 .................0 .................0 .................0 ......3.720 ...... 3.720 MTLY .... ................... 434 .................5,052 ....09/14/2022 ... ....02/15/2051 ...
92939F-AU-3 ..... WF RBS COMMERCIAL MORTGAGE TRU ......................... ... ... .......  .......... .... 1.A .... ................. 279,195 ...98.3230 .................255,639 ................ 260,000 .................255,639 ............4,493 .................0 .................0 .................0 ......3.678 ...... 3.678 MTLY .... ................... 797 .................9,563 ....01/31/2020 ... ....08/15/2047 ...
95000H-BE-1 ..... WELLS FARGO COMMERCIAL MORTGAG ......................... ... ... .......  .......... .... 1.A .... ................. 119,658 ...94.2610 .................120,405 .................127,736 .................120,405 .............. 747 .................0 .................0 .................0 ......2.684 ...... 2.684 MTLY .... ................... 286 .................3,033 ....01/20/2023 ... ....10/15/2049 ...
95000H-BF-8 ..... WELLS FARGO COMMERCIAL MORTGAG ......................... ... ... .......  .......... .... 1.A .... ................. 121,425 ...94.0120 .................112,814 ................ 120,000 .................112,814 ........... 2,837 .................0 .................0 .................0 ......2.942 ...... 2.942 MTLY .... ................... 294 .................3,530 ....03/03/2022 ... ....10/15/2049 ...
95000J-AU-2 ..... WELLS FARGO COMMERCIAL MORTGAG ......................... ... ... .......  .......... .... 1.A .... ................. 118,543 ...95.7220 .................120,680 .................126,073 ................ 120,680 ............3,214 .................0 .................0 .................0 ......3.374 ...... 3.374 MTLY .... ................... 354 .................4,206 ....12/13/2022 ... ....12/15/2059 ...
95000X-AF-4 ..... WELLS FARGO COMMERCIAL MORTGAG ......................... ... ... .......  .......... .... 1.A .... ................. 405,905 ...93.6090 .................365,073 .................390,000 .................365,073 ........... 5,658 .................0 .................0 .................0 ......3.418 ...... 3.418 MTLY .... ................ 1,111 ............... 13,330 ....03/01/2022 ... ....09/15/2050 ...
95000Y-AX-3 ..... WELLS FARGO COMMERCIAL MORTGAG ......................... ... ... .......  .......... .... 1.A .... ................. 161,839 ...94.3160 .................160,337 ................ 170,000 .................160,337 ............3,932 .................0 .................0 .................0 ......3.317 ...... 3.317 MTLY .... ................... 470 .................5,639 ....06/28/2022 ... ....10/15/2050 ...
95001G-AE-3 ..... WELLS FARGO COMMERCIAL MORTGAG ......................... ... ... .......  .......... .... 1.A .... ................. 146,502 ...91.6350 .................137,453 ................ 150,000 .................137,453 .............(734) .................0 .................0 .................0 ......3.589 ...... 3.589 MTLY .... ................... 449 .................5,383 ....05/12/2022 ... ....12/15/2050 ...
05526W-AA-1 ..... BANC OF AMERICA MERRILL LYNCH .......................... ... ... .......  .......... .... 1.A .... ................. 125,859 ...98.3470 .................119,788 ................ 121,801 ................ 119,788 ........... 9,746 .................0 .................0 .................0 ......3.418 ...... 3.418 MTLY .... ................... 347 .................3,203 ....01/29/2020 ... ....07/07/2043 ...
3137FA-WS-3 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .. 1.A FE .. ................. 196,601 ...96.2640 .................198,303 ................ 206,000 .................198,303 ........... 1,702 .................0 .................0 .................0 ......3.194 ...... 3.194 MTLY .... ................... 548 .................3,290 ....05/30/2023 ... ....07/25/2027 ...
34461L-AA-2 ..... FONTAINEBLEAU MIAMI BEACH TRUS ......................... ... ... .......  .......... .... 1.A .... ................. 516,758 ...96.8690 .................484,347 ................ 500,000 .................484,347 .......... 17,319 .................0 .................0 .................0 ......3.144 ...... 3.144 MTLY .... .................1,310 ............... 15,720 ....01/22/2020 ... ....12/10/2036 ...
61763M-AF-7 ..... MORGAN STANLEY BAML TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 140,342 ...99.2570 .................143,607 .................144,683 .................143,607 ............3,451 .................0 .................0 .................0 ......3.892 ...... 3.892 MTLY .... ................... 469 .................5,494 ....12/15/2022 ... ....06/15/2047 ...
17320Q-AA-7 ..... CITIGROUP COMMERCIAL MORTGAGE .......................... ... ... .......  .......... .... 1.A .... ................. 371,609 ...94.3840 .................357,216 .................378,469 .................357,216 ........... 3,866 .................0 .................0 .................0 ......3.251 ...... 3.251 MTLY .... .................1,025 ............... 12,046 ....09/06/2022 ... ....05/10/2035 ...
17322A-AD-4 ..... CITIGROUP COMMERCIAL MORTGAGE .......................... ... ... .......  .......... .... 1.A .... .................. 37,536 ...99.8250 .................. 37,999 ..................38,065 .................. 37,999 ........... 2,068 .................0 .................0 .................0 ......4.023 ...... 4.023 MTLY .... ................... 128 .................1,437 ....09/14/2022 ... ....03/11/2047 ...
3137FA-WS-3 ..... FHLMC MULTIFAMILY STRUCTURED P ......................... ... ... .......  .......... .. 1.A FE .. ................. 209,963 ...96.2640 .................211,780 .................220,000 ................ 211,780 ........... 1,818 .................0 .................0 .................0 ......3.194 ...... 3.194 MTLY .... ................... 586 .................3,513 ....05/30/2023 ... ....07/25/2027 ...
34461L-AA-2 ..... FONTAINEBLEAU MIAMI BEACH TRUS ......................... ... ... .......  .......... .... 1.A .... ................. 308,263 ...96.8690 .................318,679 .................328,978 .................318,679 .......... 11,395 .................0 .................0 .................0 ......3.144 ...... 3.144 MTLY .... ................... 862 ............... 10,343 ....09/29/2022 ... ....12/10/2036 ...
90137L-AC-4 ..... 20 TSQ GROUNDCO LLC ....................................... ... ... .......  .......... .... 1.A .... ................. 468,300 ...88.0970 .................422,864 ................ 480,000 .................422,864 .........(40,556) .................0 .................0 .................0 ......3.100 ......1.000 MTLY .... .................1,240 ............... 15,086 ....08/12/2022 ... ....05/15/2035 ...
05592D-AA-2 ..... BPR TRUST .................................................... ... ... .......  .......... .... 1.A .... ................. 234,417 ...98.5570 .................231,610 .................235,000 .................231,610 ............2,250 .................0 .................0 .................0 ......7.260 ......1.000 MTLY .... ................... 711 ............... 16,404 ....04/07/2022 ... ....04/15/2037 ...
05606D-AS-7 ..... BX TRUST ..................................................... ... ... .......  .......... .... 1.A .... ................. 233,168 . 100.2640 .................235,349 .................234,729 .................235,349 .............. 955 .................0 .................0 .................0 ......7.813 ......1.000 MTLY .... ................... 764 ............... 16,584 ....08/04/2022 ... ....08/15/2039 ...
05608U-AA-6 ..... BX TRUST ..................................................... ... ... .......  .......... .... 1.A .... ................. 219,175 . 100.0940 .................220,207 .................220,000 .................220,207 ........... 1,585 .................0 .................0 .................0 ......7.527 ......1.000 MTLY .... ................... 690 ............... 15,952 ....09/09/2022 ... ....08/15/2039 ...
05609V-AA-3 ..... BX TRUST ..................................................... ... ... .......  .......... .... 1.A .... ................. 152,094 ...97.4260 .................151,010 .................155,000 ................ 151,010 ........... 1,703 .................0 .................0 .................0 ......6.176 ......1.000 MTLY .... ................... 399 .................9,011 ....03/10/2022 ... ....09/15/2036 ...
05609W-AA-1 ..... BX TRUST ..................................................... ... ... .......  .......... .... 1.A .... ................. 211,982 ...99.2470 .................210,986 .................212,586 .................210,986 ............3,742 .................0 .................0 .................0 ......6.853 ......1.000 MTLY .... ................... 607 ............... 13,037 ....04/08/2022 ... ....04/15/2037 ...
05610M-AA-0 ..... BX TRUST ..................................................... ... ... .......  .......... .... 1.A .... ................. 159,359 . 100.1880 .................160,301 ................ 160,000 ................ 160,301 ........... 1,503 .................0 .................0 .................0 ......7.477 ......1.000 MTLY .... ................... 498 ............... 11,520 ....05/27/2022 ... ....06/15/2027 ...
060352-AE-1 ..... BANK .......................................................... ... ... .......  .......... .... 1.A .... ................. 197,777 ...94.6070 .................193,945 .................205,000 .................193,945 ........... 4,065 .................0 .................0 .................0 ......3.254 ...... 3.254 MTLY .... ................... 537 ................ 6,671 ....08/16/2022 ... ....07/15/2060 ...
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12515A-BE-9 ..... CD COMMERCIAL MORTGAGE TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 160,731 ...92.8430 .................148,550 ................ 160,000 .................148,550 .............(358) .................0 .................0 .................0 ......3.526 ......1.000 MTLY .... ................... 454 .................5,642 ....03/30/2022 ... ....11/10/2049 ...
12591V-AE-1 ..... COMM MORTGAGE TRUST ....................................... ... ... .......  .......... .... 1.A .... ................. 334,913 ...99.2110 .................317,477 .................320,000 .................317,477 ........... 5,588 .................0 .................0 .................0 ......4.051 ...... 4.051 MTLY .... .................1,044 ............... 12,963 ....04/05/2019 ... ....04/10/2047 ...
12593Y-BE-2 ..... COMM MORTGAGE TRUST ....................................... ... ... .......  .......... .... 1.A .... ................. 101,629 ...96.1380 .................. 96,138 ................ 100,000 ..................96,138 ........... 1,046 .................0 .................0 .................0 ......3.762 ...... 3.762 MTLY .... ................... 303 .................3,762 ....03/24/2022 ... ....02/10/2049 ...
12630D-AY-0 ..... COMM MORTGAGE TRUST ....................................... ... ... .......  .......... .... 1.A .... .................. 46,774 ...99.8040 .................. 44,252 .................. 44,339 .................. 44,252 .......... 20,521 .................0 .................0 .................0 ......4.236 ......1.000 MTLY .... ................... 151 .................1,724 ....04/05/2019 ... ....02/10/2047 ...
12631D-BB-8 ..... COMM MORTGAGE TRUST ....................................... ... ... .......  .......... .... 1.A .... ................. 334,875 ...99.1670 .................317,335 .................320,000 .................317,335 ........... 5,167 .................0 .................0 .................0 ......3.977 ...... 3.977 MTLY .... .................1,025 ............... 12,726 ....04/05/2019 ... ....05/10/2047 ...
12632Q-AX-1 ..... COMM MORTGAGE TRUST ....................................... ... ... .......  .......... .... 1.A .... ................. 332,788 ...98.8830 .................316,425 .................320,000 .................316,425 ........... 5,908 .................0 .................0 .................0 ......3.828 ...... 3.828 MTLY .... ................... 987 ............... 12,250 ....04/05/2019 ... ....07/15/2047 ...
12635R-AW-8 ..... CSAIL COMMERCIAL MORTGAGE TRUS ......................... ... ... .......  .......... .... 1.A .... ................. 162,966 ...96.9660 .................163,687 ................ 168,808 ................ 163,687 .............. 721 .................0 .................0 .................0 ......3.544 ...... 3.543 MTLY .... ................... 482 .................5,484 ....01/20/2023 ... ....11/15/2048 ...
12637U-AW-9 ..... CSAIL COMMERCIAL MORTGAGE TRUS ......................... ... ... .......  .......... .... 1.A .... ................. 175,184 ...94.9430 .................170,898 ................ 180,000 ................ 170,898 ........... 3,026 .................0 .................0 .................0 ......3.502 ...... 3.502 MTLY .... ................... 508 .................6,303 ....05/04/2022 ... ....11/15/2049 ...
17326C-AY-0 ..... CITIGROUP COMMERCIAL MORTGAGE .......................... ... ... .......  .......... .... 1.A .... ................. 231,942 ...93.6960 .................226,661 .................241,912 .................226,661 ........... 7,462 .................0 .................0 .................0 ......3.197 ...... 3.197 MTLY .... ................... 623 .................7,674 ....05/19/2022 ... ....08/15/2050 ...
36252H-AC-5 ..... GS MORTGAGE SECURITIES TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 186,339 ...93.2270 .................178,953 .................191,954 .................178,953 ........... 1,481 .................0 .................0 .................0 ......3.409 ...... 3.409 MTLY .... ................... 527 .................6,532 ....05/19/2022 ... ....03/10/2050 ...
36252W-AX-6 ..... GS MORTGAGE SECURITIES TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 200,413 ...99.6840 .................191,271 ................ 191,876 .................191,271 .......... 13,061 .................0 .................0 .................0 ......3.998 ...... 3.998 MTLY .... ................... 618 .................7,652 ....04/05/2019 ... ....04/10/2047 ...
36254K-AK-8 ..... GS MORTGAGE SECURITIES TRUST ........................... ... ... .......  .......... .... 1.A .... ................. 216,026 ...92.5000 .................208,125 .................225,000 .................208,125 ............2,244 .................0 .................0 .................0 ......3.205 ...... 3.205 MTLY .... ................... 581 .................7,211 ....05/19/2022 ... ....11/10/2050 ...
46590L-AS-1 ..... JPMDB COMMERCIAL MORTGAGE SECU ......................... ... ... .......  .......... .... 1.A .... .................. 82,194 ...95.3050 .................. 82,991 ..................87,079 ..................82,991 .............. 796 .................0 .................0 .................0 ......2.881 ...... 2.881 MTLY .... ................... 202 .................2,030 ....02/01/2023 ... ....06/15/2049 ...
46593E-AA-3 ..... JP MORGAN CHASE COMMERCIAL MOR ......................... ... ... .......  .......... .... 1.A .... ................. 284,288 ...98.6190 .................281,064 .................285,000 .................281,064 ........... 5,713 .................0 .................0 .................0 ......6.738 ......1.000 MTLY .... ................... 800 ............... 18,000 ....03/09/2022 ... ....03/15/2039 ...
466317-AA-2 ..... JP MORGAN CHASE COMMERCIAL MOR ......................... ... ... .......  .......... .... 1.A .... ................. 183,140 ...92.0000 .................175,145 .................190,375 .................175,145 .............(780) .................0 .................0 .................0 ......5.958 ......1.000 MTLY .... ................... 473 ............... 10,685 ....04/28/2022 ... ....04/15/2037 ...
46645L-AY-3 ..... JPMBB COMMERCIAL MORTGAGE SECU ......................... ... ... .......  .......... .... 1.A .... .................. 84,283 ...95.6720 .................. 81,321 ..................85,000 ..................81,321 .............. 933 .................0 .................0 .................0 ......3.576 ...... 3.576 MTLY .... ................... 245 .................3,040 ....04/21/2022 ... ....03/17/2049 ...
46646R-AJ-2 ..... JPMDB COMMERCIAL MORTGAGE SECU ......................... ... ... .......  .......... .... 1.A .... ................. 113,441 ...91.8330 .................105,607 ................ 115,000 ................ 105,607 .............(293) .................0 .................0 .................0 ......3.141 ...... 3.141 MTLY .... ................... 291 .................3,612 ....03/25/2022 ... ....12/15/2049 ...
46648K-AU-0 ..... JPMDB COMMERCIAL MORTGAGE SECU ......................... ... ... .......  .......... .... 1.A .... ................. 104,852 ...92.7130 .................. 97,348 ................ 105,000 ..................97,348 .............. 736 .................0 .................0 .................0 ......3.409 ...... 3.409 MTLY .... ................... 288 .................3,580 ....03/28/2022 ... ....10/15/2050 ...
53218D-AA-6 ..... LIFE FINANCIAL SERVICES TRUST .......................... ... ... .......  .......... .... 1.A .... ................. 169,150 ...97.7500 .................166,175 ................ 170,000 ................ 166,175 .............. 434 .................0 .................0 .................0 ......6.657 ......1.000 MTLY .... ................... 472 ............... 10,827 ....05/03/2022 ... ....05/15/2039 ...
61763U-AZ-5 ..... MORGAN STANLEY BAML TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 314,027 ...98.6710 .................299,499 .................303,534 .................299,499 ........... 6,557 .................0 .................0 .................0 ......3.741 ...... 3.741 MTLY .... ................... 915 ............... 11,337 ....04/05/2019 ... ....08/15/2047 ...
61767E-AD-6 ..... MORGAN STANLEY BAML TRUST ............................... ... ... .......  .......... .... 1.A .... ................. 157,617 ...93.9040 .................154,942 ................ 165,000 .................154,942 ........... 3,620 .................0 .................0 .................0 ......3.276 ...... 3.276 MTLY .... ................... 435 .................5,405 ....07/20/2022 ... ....11/15/2052 ...
87666Y-AA-5 ..... TAUBMAN CENTERS COMMERCIAL MOR ......................... ... ... .......  .......... .... 1.A .... ................. 173,248 ...99.4030 .................173,956 ................ 175,000 .................173,956 ............4,033 .................0 .................0 .................0 ......7.548 ......1.000 MTLY .... ................... 550 ............... 12,726 ....05/02/2022 ... ....05/15/2037 ...
90276G-AR-3 ..... UBS COMMERCIAL MORTGAGE TRUST .......................... ... ... .......  .......... .... 1.A .... .................. 81,137 ...94.3860 .................. 84,947 ..................90,000 ..................84,947 ........... 1,851 .................0 .................0 .................0 ......3.167 ...... 3.167 MTLY .... ................... 230 .................2,850 ....11/14/2022 ... ....08/15/2050 ...
95000H-BE-1 ..... WELLS FARGO COMMERCIAL MORTGAG ......................... ... ... .......  .......... .... 1.A .... ................. 207,406 ...94.2610 .................208,702 .................221,409 .................208,702 ............1,295 .................0 .................0 .................0 ......2.684 ...... 2.684 MTLY .... ................... 479 .................5,257 ....01/20/2023 ... ....10/15/2049 ...
95000Y-AX-3 ..... WELLS FARGO COMMERCIAL MORTGAG ......................... ... ... .......  .......... .... 1.A .... ................. 166,599 ...94.3160 .................165,053 ................ 175,000 .................165,053 ........... 4,048 .................0 .................0 .................0 ......3.317 ...... 3.317 MTLY .... ................... 468 .................5,805 ....06/28/2022 ... ....10/15/2050 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - 
Commercial Mortgage-Backed Securities 127,174,102 XXX 118,797,350 125,628,898 119,064,994 1,513,556 (134,184) 0 0 XXX XXX XXX 386,792 5,231,457 XXX XXX

00085K-AS-2 ..... ABPCI VII A1R - CDO ....................................... ... ... ....... 2,5 ....... .. 1.A FE .. ................. 250,000 ...98.9649 .................247,412 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......7.079 ...... 7.125 JAJO .... .................3,245 ............... 16,352 ....10/28/2021 ... ....10/20/2031 ...
00439K-AA-4 ..... AALLC 2021-1H A - RMBS ................................... ... ... ....... 4 ......... .. 1.A FE .. ...................33,902 ...91.5298 .................. 31,039 .................. 33,912 ..................31,039 .............. 341 .................1 .................0 .................0 ......1.350 ...... 1.367 MON ..... .................... 20 ................... 458 ....09/21/2021 ... ....10/15/2040 ...
00439K-AA-4 ..... ACCELERATED ASSETS ........................................ ... ... .......  .......... .. 1.A FE .. ................. 398,354 ...91.5490 .................364,787 .................398,463 .................364,787 .......... 20,835 .................0 .................0 .................0 ......1.350 ...... 1.350 MTLY .... ................... 239 .................4,493 ....09/21/2021 ... ....10/20/2040 ...
00120J-AE-3 ..... AGL 13 B - CDO ............................................. ... ... C...... 4,5 ....... .. 1.C FE .. ................. 400,000 ...99.4956 .................397,982 ................ 400,000 .................397,982 .......... 17,025 .................0 .................0 .................0 ......7.327 ...... 7.389 JAJO .... .................5,943 ............... 26,857 ....09/24/2021 ... ....10/20/2034 ...
00792F-AA-6 ..... AFFRM 23B A - ABS ......................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 179,979 . 101.5522 .................182,794 ................ 180,000 .................182,794 ........... 2,808 .................7 .................0 .................0 ......6.820 ...... 6.824 MON ..... ................... 546 .................2,933 ....09/12/2023 ... ....09/15/2028 ...
05377R-DY-7 ..... AVIS BUDGET RENTAL CAR FUNDING ......................... ... ... .......  .......... .. 1.B FE .. ................. 999,526 ...93.3040 .................933,039 ..............1,000,000 .................933,039 .......... 25,953 .................0 .................0 .................0 ......2.020 ...... 2.020 MTLY .... ................... 617 ............... 20,200 ....08/05/2020 ... ....02/20/2027 ...
00110X-AA-2 ..... AFN 211 A1 - CMBS ......................................... ... ... ....... 2 ......... .. 1.A FE .. ................. 231,603 ...84.2762 .................195,257 .................231,687 .................231,613 .................0 .................2 .................0 .................0 ......2.210 ...... 2.212 MON ..... ................... 156 .................5,120 ....05/26/2021 ... ....05/20/2051 ...
00834K-AA-5 ..... AFFRM 23X1 A - ABS ........................................ ... ... ....... 4 ......... .. 1.A FE .. ................. 129,999 . 100.2755 .................130,358 ................ 130,000 .................130,358 .............. 357 .................3 .................0 .................0 ......7.110 ......7.106 MON ..... .................1,155 ......................0 ....11/13/2023 ... ....11/15/2028 ...
123919-AA-0 ..... BXG RECEIVABLES NOTE TRUST .............................. ... ... .......  .......... .. 1.A FE .. ................. 555,902 . 100.5210 .................560,700 .................557,794 ................ 560,700 ........... 4,798 .................0 .................0 .................0 ......5.770 ...... 5.770 MTLY .... .................1,430 ............... 15,052 ....06/07/2023 ... ....11/15/2038 ...
00834T-AA-6 ..... AFFRM 21Z2 A - ABS ........................................ ... ... ....... 4 ......... .. 1.A FE .. .................. 41,635 ...97.3283 .................. 40,550 ..................41,663 ..................40,550 .............. 684 .................7 .................0 .................0 ......1.170 ...... 1.197 MON ..... .....................22 ................... 487 ....11/01/2021 ... ....11/16/2026 ...
021345-AA-1 ..... ALTA WIND HOLDINGS LLC - ABS ........................... ... ... ....... 1 ......... .. 2.C FE .. ................. 309,633 ...93.4930 .................273,022 .................292,024 .................273,022 .......... (7,440) .............(698) .................0 .................0 ......7.000 ...... 6.220 JD ....... ............... 10,242 .................9,879 ....01/18/2011 ... ....06/30/2035 ...
12657W-AC-4 ..... CNH EQUIPMENT TRUST ....................................... ... ... .......  .......... .. 1.A FE .. ................. 287,068 ...96.7050 .................295,330 .................305,392 .................295,330 ............5,322 .................0 .................0 .................0 ......0.440 ...... 0.440 MTLY .... .................... 60 ................ 1,107 ....11/22/2022 ... ....08/17/2026 ...
00110X-AB-0 ..... AFN 211 A2 - CMBS ......................................... ... ... ....... 2 ......... .. 1.A FE .. .................. 92,661 .. 78.7707 ..................73,001 ..................92,675 ..................92,662 .................0 .................0 .................0 .................0 ......2.790 ...... 2.791 MON ..... .................... 79 .................2,586 ....05/26/2021 ... ....05/20/2051 ...
02377C-AA-2 ..... AMERICAN AIRLINES 2017-2 PASS THROUGH TR ............ ... ... ....... 1 ......... .. 2.B FE .. ................. 287,927 ...87.4940 .................310,319 .................354,675 .................310,319 .......... 28,640 ............5,537 .................0 .................0 ......3.600 ...... 7.429 AO ...... .................2,696 ............... 12,768 ....11/04/2020 ... ....04/15/2031 ...
14315X-AD-0 ..... CARMAX AUTO OWNER TRUST .................................. ... ... .......  .......... .. 1.A FE .. ................. 935,099 ...99.3900 .................961,583 .................967,487 .................961,583 .......... 22,858 .................0 .................0 .................0 ......2.030 ...... 2.030 MTLY .... ................... 873 ............... 19,206 ....12/08/2022 ... ....06/16/2025 ...
01627A-AC-2 ..... ADC 221 A2 - ABS ........................................... ... ... ....... 4 ......... .. 1.G FE .. ................. 115,893 . 100.5777 .................120,693 ................ 120,000 .................120,693 ........... 2,184 ........... 1,326 .................0 .................0 ......6.350 ......7.667 MON ..... ................... 339 .................7,641 ....11/07/2022 ... ....10/15/2047 ...
025286-AD-7 ..... ACAR 2021-3 D - ABS ....................................... ... ... ....... 4 ......... .. 1.B FE .. ................. 409,903 ...96.4253 .................395,344 ................ 410,000 .................395,344 .......... 16,558 ............... 24 .................0 .................0 ......1.340 ...... 1.350 MON ..... ................... 275 .................5,494 ....07/19/2021 ... ....11/15/2027 ...
161571-HT-4 ..... CHASE ISSUANCE TRUST ...................................... ... ... .......  .......... .. 1.A FE .. ................. 559,845 . 101.5860 .................568,882 ................ 560,000 .................568,882 ........... 9,038 .................0 .................0 .................0 ......5.160 ...... 5.160 MTLY .... .................1,284 .................7,224 ....09/07/2023 ... ....09/15/2028 ...
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00255U-AA-3 ..... AASET 2020-1 A - ABS ..................................... ... ... ....... 2 ......... .. 2.A FE .. ................. 213,457 ...88.2919 .................188,469 .................213,461 .................213,461 .................0 .................0 .................0 .................0 ......3.351 ...... 3.374 MON ..... ................... 318 .................7,153 ....02/03/2020 ... ....01/17/2040 ...
02529X-AC-9 ..... ACAR 224 C - ABS ........................................... ... ... ....... 4 ......... .. 1.F FE .. ...................59,989 . 101.2729 ..................60,764 ..................60,000 ..................60,764 .............. 206 .................5 .................0 .................0 ......7.860 ...... 7.999 MON ..... ................... 236 .................4,716 ....11/08/2022 ... ....02/13/2029 ...
32113C-BY-5 ..... FIRST NATIONAL MASTER NOTE TRU ......................... ... ... .......  .......... .. 1.A FE .. ................. 564,913 . 102.2500 .................577,710 .................565,000 ................ 577,710 .......... 12,797 .................0 .................0 .................0 ......5.770 ...... 5.770 MTLY .... .................1,449 .................7,516 ....09/15/2023 ... ....09/15/2029 ...
01627A-AD-0 ..... ADC 231 A2 - ABS ........................................... ... ... ....... 2 ......... .. 1.G FE .. ................. 424,975 ...98.9912 .................430,612 .................435,000 .................430,612 ............4,962 .............. 675 .................0 .................0 ......6.000 ...... 6.563 MON ..... ................ 1,160 .................8,555 ....08/10/2023 ... ....08/17/2048 ...
02529Y-AE-3 ..... ACAR 232 C - ABS ........................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 349,987 ...99.6308 .................348,708 .................350,000 .................348,708 .......... (1,284) .................4 .................0 .................0 ......5.960 ...... 6.036 MON ..... ................ 1,101 ............... 12,690 ....04/21/2023 ... ....08/13/2029 ...
38013J-AB-9 ..... GM FINANCIAL SECURITIZED TERM .......................... ... ... .......  .......... .. 1.A FE .. ................. 370,090 ...99.7850 .................369,325 .................370,119 .................369,325 .............(766) .................0 .................0 .................0 ......5.190 ...... 5.190 MTLY .... ................... 800 ............... 16,591 ....01/09/2023 ... ....03/16/2026 ...
023765-AA-8 ..... AMERICAN AIRLINES 2016-2 PASS THROUGH TR ............ ... ... ....... 1 ......... .. 1.G FE .. ...............2,424,828 ...91.0043 .............. 2,206,697 .............. 2,424,828 .............. 2,424,828 .................0 .................0 .................0 .................0 ......3.200 ...... 3.200 JD ....... .................3,449 ............... 77,594 ....05/02/2016 ... ....12/15/2029 ...
02530C-AG-3 ..... ACAR 234 D - ABS ........................................... ... ... ....... 4 ......... .. 2.C FE .. ................. 199,960 . 102.3655 .................204,731 ................ 200,000 .................204,731 ........... 4,769 .................2 .................0 .................0 ......7.650 ...... 7.657 MON ..... ................... 808 .................1,360 ....10/31/2023 ... ....09/12/2030 ...
43285H-AA-6 ..... HILTON GRAND VACATIONS TRUST ........................... ... ... .......  .......... .. 1.A FE .. ................. 106,134 ...94.7500 .................104,684 .................110,484 .................104,684 ........... 1,768 .................0 .................0 .................0 ......2.740 ...... 2.740 MTLY .... .................... 50 .................2,574 ....08/24/2022 ... ....02/25/2039 ...
01627A-AE-8 ..... ADC 232 A2 - ABS ........................................... ... ... ....... 2 ......... .. 1.G FE .. ................. 216,099 . 100.9227 .................222,030 .................220,000 .................222,030 ............5,927 .................4 .................0 .................0 ......6.500 ...... 6.646 MON ..... ................... 636 ................... 636 ....11/15/2023 ... ....11/16/2048 ...
02530E-AG-9 ..... ACAR 233 D - ABS ........................................... ... ... ....... 4 ......... .. 2.C FE .. ................. 109,983 . 100.5641 .................110,620 ................ 110,000 ................ 110,620 .............. 635 .................2 .................0 .................0 ......6.820 ...... 6.825 MON ..... ................... 396 .................2,522 ....08/01/2023 ... ....10/12/2029 ...
43815P-AB-5 ..... HONDA AUTO RECEIVABLES OWNER T ......................... ... ... .......  .......... .. 1.A FE .. ................. 331,707 ...99.6410 .................333,725 .................334,926 .................333,725 ........... 2,179 .................0 .................0 .................0 ......3.810 ...... 3.810 MTLY .... ................... 461 .................9,898 ....12/14/2022 ... ....03/18/2025 ...
03290A-AA-8 ..... ANCHF 13 A1 - CDO ......................................... ... ... C...... 1,2 ....... .. 1.A FE .. ................. 500,000 ...87.2413 .................436,206 ................ 500,000 ................ 500,000 .................0 .................0 .................0 .................0 ......2.875 ...... 2.885 JAJO .... .................2,556 ............... 14,375 ....05/25/2021 ... ....07/27/2039 ...
02530Q-AD-9 ..... ACAR 2020-4 D - ABS ....................................... ... ... ....... 4 ......... .. 1.B FE .. ....................9,998 ...99.1264 ................... 9,913 ..................10,000 ................... 9,913 .............. 358 .................1 .................0 .................0 ......1.770 ......1.786 MON ..... ......................9 ................... 192 ....10/20/2020 ... ....12/14/2026 ...
46616M-AA-8 ..... 321 HENDERSON RECEIVABLES LLC .......................... ... ... .......  .......... .. 1.A FE .. ...................45,321 ...99.5910 .................. 43,847 ..................44,027 ..................43,847 ........... 2,011 .................0 .................0 .................0 ......3.820 ...... 3.820 MTLY .... .................... 75 .................1,471 ....06/11/2019 ... ....12/15/2048 ...
023765-AA-8 ..... AMERICAN AIRLINES 2016-2 PASS THROUGH TR ............ ... ... ....... 1 ......... .. 1.G FE .. .................. 80,940 ...91.0043 .................. 73,659 ..................80,940 ..................73,659 ........... 3,466 .................0 .................0 .................0 ......3.200 ...... 3.200 JD ....... ................... 115 .................2,590 ....05/02/2016 ... ....12/15/2029 ...
02530W-AG-9 ..... ACAR 221 D - ABS ........................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 199,966 ...96.1478 .................192,296 ................ 200,000 .................192,296 .......... 12,789 .................8 .................0 .................0 ......2.460 ...... 2.477 MON ..... ................... 246 .................4,920 ....01/19/2022 ... ....03/13/2028 ...
55389P-AA-7 ..... MVW OWNER TRUST ............................................ ... ... .......  .......... .. 1.A FE .. ................. 149,883 ...96.3530 .................144,463 .................149,931 .................144,463 ............6,949 .................0 .................0 .................0 ......2.890 ...... 2.890 MTLY .... ................... 132 .................3,673 ....05/14/2019 ... ....11/20/2036 ...
03290A-AJ-9 ..... ANCHF 13 A2 - CDO .......................................... ... ... C...... 1,2 ....... .. 1.A FE .. ................. 250,000 ...87.2688 .................218,172 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......2.800 ...... 2.810 JAJO .... .................1,244 ................ 7,000 ....06/30/2021 ... ....07/27/2039 ...
02582J-JV-3 ..... AMXCA 2022-3 A - ABS ..................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 233,119 ...98.2957 .................235,910 .................240,000 .................235,910 ............2,582 .............. 209 .................0 .................0 ......3.750 ...... 4.628 MON ..... ................... 400 ................... 750 ....11/15/2023 ... ....08/16/2027 ...
55389T-AA-9 ..... MVW OWNER TRUST ............................................ ... ... .......  .......... .. 1.A FE .. ................. 230,791 ...91.8710 .................212,087 .................230,854 .................212,087 .......... 11,380 .................0 .................0 .................0 ......1.140 ...... 1.140 MTLY .... .................... 80 .................2,173 ....05/10/2021 ... ....01/22/2041 ...
02377L-AA-2 ..... AMERICAN AIRLINES 2019-1 PASS THROUGH TR ............ ... ... ....... 4 ......... .. 1.F FE .. .................. 41,317 ...87.4246 .................. 36,121 ..................41,317 ..................36,121 ........... 1,926 .................3 .................0 .................0 ......3.150 ...... 3.149 FA ...... ................... 492 .................1,301 ....08/01/2019 ... ....08/15/2033 ...
03066P-AF-6 ..... AMCAR 2020-3 D - ABS ...................................... ... ... ....... 4 ......... .. 1.B FE .. ................. 119,959 ...94.5776 .................113,493 ................ 120,000 .................113,493 ........... 3,658 .................8 .................0 .................0 ......1.490 ...... 1.502 MON ..... .................... 65 ................ 1,788 ....11/17/2020 ... ....09/18/2026 ...
55400W-AA-7 ..... MVW OWNER TRUST ............................................ ... ... .......  .......... .. 1.A FE .. .............. 1,761,866 . 102.1420 .............. 1,799,968 .............. 1,762,224 .............. 1,799,968 .......... 38,102 .................0 .................0 .................0 ......6.180 ......6.180 MTLY .... .................3,328 ............... 10,286 ....11/07/2023 ... ....11/20/2040 ...
03290A-AL-4 ..... ANCHF 13 B2 - CDO .......................................... ... ... C...... 2 ......... .. 1.D FE .. ................. 250,000 ...86.8262 .................217,066 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......3.150 ...... 3.162 JAJO .... .................1,400 .................7,875 ....06/30/2021 ... ....07/27/2039 ...
03789X-AF-5 ..... DIN 2023-1 A2 - RMBS ...................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 520,000 . 103.6518 .................538,989 .................520,000 .................538,989 .......... 18,989 .................0 .................0 .................0 ......7.824 ...... 7.824 MJSD .... .................2,938 ............... 25,767 ....03/29/2023 ... ....03/05/2053 ...
62848B-AA-9 ..... MVW OWNER TRUST ............................................ ... ... .......  .......... .. 1.A FE .. ................. 184,832 ...98.4160 .................181,944 .................184,873 .................181,944 ........... 5,730 .................0 .................0 .................0 ......3.450 ...... 3.450 MTLY .... ................... 195 .................5,361 ....06/19/2018 ... ....01/21/2036 ...
03764D-AJ-0 ..... APID XII BR - CDO ......................................... ... ... C...... 4,5 ....... .. 1.B FE .. ................. 499,750 ...99.3012 .................496,506 ................ 500,000 .................496,506 .......... 12,569 ........... 1,648 .................0 .................0 ......6.945 ...... 6.124 JAJO .... .................7,428 ............... 31,968 ....08/24/2021 ... ....04/15/2031 ...
05335J-AB-9 ..... XCAP 231 A2 - ABS ......................................... ... ... ....... 4 ......... .. 1.A FE .. ...................99,990 . 100.3614 .................100,361 ................ 100,000 ................ 100,361 .............. 371 .................0 .................0 .................0 ......6.180 ......6.187 MON ..... ................... 275 ................... 120 ....12/01/2023 ... ....12/16/2030 ...
62848P-AA-8 ..... MVW OWNER TRUST ............................................ ... ... .......  .......... .. 1.A FE .. ................. 453,037 ...99.4520 .................450,572 .................453,053 .................450,572 .......... (2,464) .................0 .................0 .................0 ......4.930 ...... 4.930 MTLY .... ................... 682 ............... 14,444 ....04/04/2023 ... ....10/20/2040 ...
03328Q-BE-0 ..... ANCHC 6 CRR - CDO .......................................... ... ... C...... 2,5 ....... .. 1.D FE .. ................. 250,000 . 100.2261 .................250,565 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......7.855 ...... 7.930 JAJO .... .................4,201 ............... 18,006 ....04/07/2021 ... ....07/15/2030 ...
05377R-EC-4 ..... AESOP 2020-2 C - ABS ...................................... ... ... ....... 4 ......... .. 2.C FE .. ................. 109,641 ...94.9671 .................. 94,967 ................ 100,000 ..................94,967 ........... 7,621 .......... (2,012) .................0 .................0 ......4.250 ...... 2.140 MON ..... ................... 130 .................4,250 ....02/23/2021 ... ....02/22/2027 ...
68504W-AA-5 ..... ORANGE LAKE TIMESHARE TRUST ............................ ... ... .......  .......... .. 1.A FE .. ...................21,325 ...97.2330 .................. 20,900 .................. 21,495 ..................20,900 .............. 438 .................0 .................0 .................0 ......3.100 ...... 3.100 MTLY .... .....................43 ................... 546 ....04/30/2018 ... ....11/08/2030 ...
03764Q-BG-6 ..... APID XV BRR - CDO ......................................... ... ... ....... 4,5 ....... .. 1.C FE .. ................. 750,000 ...99.7206 .................747,905 ................ 750,000 .................747,905 .......... 22,298 .................0 .................0 .................0 ......7.227 ...... 7.271 JAJO .... ............... 10,992 ............... 63,277 ....08/24/2021 ... ....04/21/2031 ...
05377R-HA-5 ..... AESOP 2023-4 C - ABS ...................................... ... ... ....... 4 ......... .. 2.C FE .. ................. 209,973 . 101.6853 .................213,539 ................ 210,000 .................213,539 ............3,579 .............. (13) .................0 .................0 ......7.240 ...... 7.362 MON ..... ................... 465 ............... 10,727 ....03/30/2023 ... ....06/20/2029 ...
78403D-AP-5 ..... SBA TOWER TRUST ............................................ ... ... .......  .......... .. 1.F FE .. ................. 669,000 ...92.7990 .................620,825 ................ 669,000 .................620,825 .......... 31,875 .................0 .................0 .................0 ......1.884 ...... 1.884 MTLY .... ................... 560 ............... 12,604 ....07/08/2020 ... ....07/15/2050 ...
03328Q-BG-5 ..... ANCHC 6 DRR - CDO .......................................... ... ... C...... 2,5 ....... .. 2.C FE .. ................. 250,000 ...98.2869 .................245,717 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......9.105 ...... 9.215 JAJO .... .................4,869 ............... 21,166 ....04/07/2021 ... ....07/15/2030 ...
05377R-HL-1 ..... AESOP 2023-7 A - ABS ...................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 234,931 . 102.0276 .................239,765 .................235,000 .................239,765 ............4,852 .............. (18) .................0 .................0 ......5.900 ...... 5.992 MON ..... ................... 424 .................3,543 ....09/12/2023 ... ....08/21/2028 ...
78403D-AZ-3 ..... SBA TOWER TRUST ............................................ ... ... .......  .......... .. 1.F FE .. ................. 500,000 . 102.8480 .................514,241 ................ 500,000 .................514,241 .......... 12,654 .................0 .................0 .................0 ......6.599 ...... 6.599 MTLY .... .................1,466 ............... 32,995 ....11/15/2022 ... ....01/15/2028 ...
03768M-AL-1 ..... APID XXXIII BR - CDO ..................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 800,000 ...99.2213 .................793,770 ................ 800,000 .................793,770 .......... 23,998 .................0 .................0 .................0 ......7.260 ...... 7.312 JAJO .... ............... 11,132 ............... 53,576 ....09/14/2021 ... ....10/24/2034 ...
05377R-HP-2 ..... AESOP 2023-8 C - ABS ...................................... ... ... ....... 4 ......... .. 2.C FE .. ...................99,992 . 101.6460 .................101,646 ................ 100,000 ................ 101,646 ........... 1,667 .............. (13) .................0 .................0 ......7.340 ...... 7.464 MON ..... ................... 224 ................ 1,876 ....09/12/2023 ... ....02/20/2030 ...
826525-AA-5 ..... SIERRA RECEIVABLES FUNDING CO .......................... ... ... .......  .......... .. 1.A FE .. ................. 394,594 ...95.0270 .................375,042 .................394,671 .................375,042 .......... 18,258 .................0 .................0 .................0 ......1.330 ...... 1.330 MTLY .... ................... 160 .................4,267 ....08/03/2020 ... ....07/20/2037 ...
033295-AA-4 ..... ANCHF 14 A - CDO ........................................... ... ... C...... 2 ......... .. 1.A FE .. ................. 250,000 ...87.0950 .................217,737 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......3.000 ...... 3.011 JAJO .... .................1,458 .................7,500 ....11/16/2021 ... ....01/23/2040 ...
054977-AB-9 ..... BHG 22A B - ABS ............................................ ... ... ....... 4 ......... .. 1.C FE .. ................. 649,957 ...92.3328 .................600,163 ................ 650,000 ................ 600,163 .......... 34,536 ............... 18 .................0 .................0 ......2.700 ...... 2.702 MON ..... ................... 683 ............... 17,550 ....01/25/2022 ... ....02/20/2035 ...
82652M-AA-8 ..... SIERRA RECEIVABLES FUNDING CO .......................... ... ... .......  .......... .. 1.A FE .. .................. 87,284 ...98.1520 .................. 85,694 ..................87,308 ..................85,694 ............3,527 .................0 .................0 .................0 ......2.590 ...... 2.590 MTLY .... .................... 69 .................1,835 ....07/16/2019 ... ....05/20/2036 ...
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03769H-AC-1 ..... APID XXXVII B - CDO ....................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 750,000 ...99.4403 .................745,802 ................ 750,000 .................745,802 .......... 23,553 .................0 .................0 .................0 ......7.274 ...... 7.332 JAJO .... ............... 10,607 ............... 50,087 ....10/01/2021 ... ....10/23/2034 ...
05584A-AA-8 ..... HGVGI 17A A - RMBS ........................................ ... ... ....... 4 ......... .. 1.F FE .. ...................30,252 ...97.5178 .................. 29,509 ..................30,260 .................. 29,509 .............. 307 .................3 .................0 .................0 ......2.940 ...... 2.952 MON ..... .................... 15 ................... 890 ....04/04/2017 ... ....05/25/2029 ...
82652Q-AA-9 ..... SIERRA RECEIVABLES FUNDING CO .......................... ... ... .......  .......... .. 1.A FE .. ................. 259,919 ...94.2320 .................244,997 .................259,992 .................244,997 .......... 16,322 .................0 .................0 .................0 ......0.990 ...... 0.990 MTLY .... .................... 79 .................2,067 ....03/08/2021 ... ....11/20/2037 ...
03329T-AG-9 ..... ANCHF 4 AR - CDO ........................................... ... ... ....... 2 ......... .. 1.A FE .. ................. 500,000 ...87.1500 .................435,750 ................ 500,000 ................ 500,000 .................0 .................0 .................0 .................0 ......2.723 ...... 2.732 JAJO .... .................2,420 ............... 13,615 ....01/29/2021 ... ....04/27/2039 ...
05607B-AA-9 ..... BXGNT 17A A - RMBS ........................................ ... ... ....... 4 ......... .. 1.F FE .. .................. 36,200 ...98.6253 .................. 35,704 ..................36,201 ..................35,704 ........... 1,041 .................0 .................0 .................0 ......2.950 ...... 2.969 MON ..... .................... 86 ................ 1,068 ....05/24/2017 ... ....10/04/2032 ...
82653E-AA-5 ..... SIERRA RECEIVABLES FUNDING CO .......................... ... ... .......  .......... .. 1.A FE .. .................. 40,847 ...99.1820 .................. 40,514 ..................40,848 ..................40,514 ............2,231 .................0 .................0 .................0 ......3.200 ...... 3.200 MTLY .... .................... 40 .................1,053 ....03/12/2019 ... ....01/20/2036 ...
04015G-AR-0 ..... ARES XXXIV BR2 - CDO ...................................... ... ... ....... 4,5 ....... .. 1.C FE .. ................. 415,225 ...98.8480 .................420,104 .................425,000 .................420,104 ............2,534 ............2,345 .................0 .................0 ......7.264 ......7.776 JAJO .... .................6,518 ............... 21,949 ....02/06/2023 ... ....04/18/2033 ...
08862G-AB-0 ..... BHG 23B B - ABS ............................................ ... ... ....... 4 ......... .. 1.D FE .. ................. 184,707 . 102.8403 .................190,255 ................ 185,000 .................190,255 ............5,535 ............... 13 .................0 .................0 ......7.450 ...... 7.501 MON ..... ................... 536 .................1,531 ....10/31/2023 ... ....12/17/2036 ...
826943-AA-0 ..... SIERRA RECEIVABLES FUNDING CO .......................... ... ... .......  .......... .. 1.A FE .. ................. 463,395 . 100.3730 .................465,151 .................463,424 .................465,151 ........... 1,756 .................0 .................0 .................0 ......5.200 ...... 5.200 MTLY .... ................... 736 ............... 14,111 ....03/29/2023 ... ....01/20/2040 ...
04546K-AA-6 ..... AASET 2018-2 A - ABS ..................................... ... ... ....... 2 ......... .. 3.A FE .. .................. 89,196 ...87.5632 ..................77,715 ..................88,753 ..................88,905 .................0 .............. (49) .................0 .................0 ......4.454 ...... 4.371 MON ..... ................... 165 .................3,953 ....01/28/2021 ... ....11/18/2038 ...
09228Y-AB-8 ..... BBIRD 2016-1 A - ABS ..................................... ... ... C...... 4 ......... .. 1.G FE .. ................. 550,807 ...94.5049 .................520,542 .................550,809 .................520,542 .......... 66,312 .................0 .................0 .................0 ......4.213 ...... 4.250 MON ..... .................1,031 ............... 23,206 ....11/04/2016 ... ....12/16/2041 ...
88576X-AA-4 ..... 321 HENDERSON RECEIVABLES LLC .......................... ... ... .......  .......... .. 1.A FE .. .................. 82,095 ...99.1390 .................. 74,274 ..................74,919 ..................74,274 ........... 4,606 .................0 .................0 .................0 ......5.560 ...... 5.560 MTLY .... ................... 185 .................3,735 ....01/29/2020 ... ....07/15/2059 ...
04942F-AC-3 ..... ATCLO XVII B1 - CDO ....................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 750,000 ...97.0780 .................728,085 ................ 750,000 .................728,085 .......... 36,577 .................0 .................0 .................0 ......7.427 ...... 7.491 JAJO .... ............... 11,296 ............... 65,181 ....09/20/2021 ... ....10/20/2034 ...
108056-AF-9 ..... BLAST 2023-1 D - ABS ..................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 449,889 . 103.5704 .................466,067 .................450,000 ................ 466,067 .......... 16,176 .................2 .................0 .................0 ......7.840 ...... 7.976 MON ..... .................1,568 .................4,900 ....10/18/2023 ... ....08/15/2029 ...
918286-AA-3 ..... VSE VOI MORTGAGE LLC ..................................... ... ... .......  .......... .. 1.A FE .. ................. 234,754 ...98.0350 .................235,779 .................240,506 .................235,779 ............4,745 .................0 .................0 .................0 ......3.560 ...... 3.560 MTLY .... ................... 262 .................6,559 ....08/07/2018 ... ....02/20/2036 ...
05377R-GY-4 ..... AESOP 2023-4 A - ABS ...................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 749,681 . 100.7086 .................755,315 ................ 750,000 .................749,676 .................0 ............... (5) .................0 .................0 ......5.490 ...... 5.570 MON ..... .................1,258 ............... 29,051 ....03/30/2023 ... ....06/20/2029 ...
11043X-AB-9 ..... BRITISH AIRWAYS 2019-1 PASS THROUGH TRUS ............ ... ... ....... 1 ......... .. 2.B FE .. ................. 369,455 ...90.9488 .................336,014 .................369,455 .................336,014 .......... 20,845 .................0 .................0 .................0 ......3.350 ...... 3.364 MJSD .... ................... 550 ............... 12,377 ....07/15/2019 ... ....12/15/2030 ...
918288-AA-9 ..... VSE VOI MORTGAGE LLC ..................................... ... ... .......  .......... .. 1.A FE .. ................. 131,468 ...99.3990 .................134,579 .................135,392 .................134,579 ........... 6,110 .................0 .................0 .................0 ......2.330 ...... 2.330 MTLY .... .................... 96 .................2,605 ....05/14/2018 ... ....03/20/2035 ...
05335J-AG-8 ..... XCAP 231 A3 - ABS ......................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 194,953 . 100.8800 .................196,716 .................195,000 ................ 196,716 ........... 1,763 .................1 .................0 .................0 ......5.700 ...... 5.709 MON ..... ................... 494 ................... 216 ....12/01/2023 ... ....02/15/2030 ...
12327B-AA-4 ..... BJETS 211 A - ABS ......................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 201,820 ...92.7672 .................186,950 .................201,526 .................186,950 .......... 11,108 .............. (71) .................0 .................0 ......2.162 ...... 2.123 MON ..... ................... 194 .................4,357 ....03/03/2021 ... ....04/15/2036 ...
92347B-AB-0 ..... VERIDIAN AUTO RECEIVABLES TRUS ......................... ... ... .......  .......... .. 1.A FE .. ................. 398,590 ...99.9610 .................398,476 .................398,630 .................398,476 .............(114) .................0 .................0 .................0 ......5.970 ...... 5.970 MTLY .... .................1,058 ............... 12,667 ....05/23/2023 ... ....08/17/2026 ...
05377R-HH-0 ..... AESOP 236 B - ABS ......................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 249,945 . 101.6689 .................254,172 .................250,000 .................249,926 .................0 .............. (19) .................0 .................0 ......6.400 ...... 6.499 MON ..... ................... 489 .................8,844 ....05/24/2023 ... ....12/20/2029 ...
12549B-AY-4 ..... CIFC 2013-II A12 - CDO ................................... ... ... C...... 4,5 ....... .. 1.A FE .. ................. 334,806 ...99.8028 .................334,145 .................334,806 .................334,145 ............3,541 .................0 .................0 .................0 ......6.657 ...... 6.728 JAJO .... .................4,643 ............... 20,216 ....04/13/2021 ... ....10/18/2030 ...
02582J-JV-3 ..... AMERICAN EXPRESS CREDIT ACCOUN ......................... ... ... .......  .......... .. 1.A FE .. ...............2,189,965 ...98.3080 .............. 2,152,935 ..............2,190,000 .............. 2,152,935 .......... 10,312 .................0 .................0 .................0 ......3.750 ...... 3.750 MTLY .... .................3,650 ............... 82,125 ....08/09/2022 ... ....08/15/2027 ...
05553V-AC-5 ..... BXBSL 2021-2 B - CDO ...................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 250,000 ...98.8119 .................247,030 .................250,000 .................247,030 ........... 6,520 .................0 .................0 .................0 ......7.427 ...... 7.492 JAJO .... .................3,765 ............... 17,039 ....10/06/2021 ... ....10/20/2034 ...
12563L-AS-6 ..... CLIF 203 A - ABS ........................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 403,117 ...89.0361 .................358,994 .................403,200 .................358,994 ............9,222 .................8 .................0 .................0 ......2.070 ...... 2.084 MON ..... ................... 301 .................8,353 ....10/02/2020 ... ....10/18/2045 ...
02582J-JZ-4 ..... AMERICAN EXPRESS CREDIT ACCOUN ......................... ... ... .......  .......... .. 1.A FE .. ...............1,229,891 . 100.7640 .............. 1,239,398 ..............1,230,000 .............. 1,239,398 ........... 9,507 .................0 .................0 .................0 ......4.870 ...... 4.870 MTLY .... .................2,662 ............... 30,117 ....06/07/2023 ... ....05/15/2028 ...
05550G-AL-1 ..... BCMM 2019 A1R - CDO ....................................... ... ... C...... 2,5 ....... .. 1.A FE .. ................. 500,000 ...98.8695 .................494,348 ................ 500,000 ................ 500,000 .................0 .................0 .................0 .................0 ......7.155 ...... 7.198 JAJO .... .................7,652 ............... 32,474 ....11/15/2021 ... ....10/17/2033 ...
12565K-AA-5 ..... CLIF 211 A - ABS ........................................... ... ... ....... 2 ......... .. 1.F FE .. ................. 141,202 ...87.6381 .................123,749 .................141,205 .................123,749 ........... 2,865 .............. 669 .................0 .................0 ......1.640 ...... 1.853 MON ..... .................... 84 .................2,316 ....02/17/2021 ... ....02/18/2046 ...
03066T-AC-5 ..... AMERICREDIT AUTOMOBILE RECEIVA ......................... ... ... .......  .......... .. 1.A FE .. .............. 1,061,095 ...98.0590 .............. 1,040,676 ..............1,061,277 ..............1,040,676 .......... 18,824 .................0 .................0 .................0 ......2.450 ...... 2.450 MTLY .... ................... 939 ............... 25,789 ....03/10/2022 ... ....11/18/2026 ...
05684U-AA-3 ..... BCC 221 A1 - CDO ........................................... ... ... C...... 4,5 ....... .. 1.A FE .. ................. 500,000 ...99.5417 .................497,709 ................ 500,000 .................497,709 .......... 15,248 .................0 .................0 .................0 ......6.715 ...... 6.769 JAJO .... .................6,995 ............... 30,583 ....02/03/2022 ... ....04/18/2035 ...
12807C-AA-1 ..... CAI 2020-1 A - ABS ........................................ ... ... C...... 4 ......... .. 1.F FE .. ................. 517,598 ...89.8344 .................458,375 .................510,244 .................458,375 .......... 11,495 ........... 4,891 .................0 .................0 ......2.220 ......1.881 MON ..... ................... 189 ............... 11,327 ....03/03/2021 ... ....09/25/2045 ...
05522R-DF-2 ..... BANK OF AMERICA CREDIT CARD TR ......................... ... ... .......  .......... .. 1.A FE .. .............. 1,169,807 . 100.6080 .............. 1,177,113 ..............1,170,000 ..............1,177,113 .......... (5,239) .................0 .................0 .................0 ......5.000 ...... 5.000 MTLY .... .................2,600 ............... 62,075 ....11/17/2022 ... ....04/15/2028 ...
06761T-AA-0 ..... BMM 2019-I A1A - CDO ..................................... ... ... C...... 2,5 ....... .. 1.A FE .. ................. 250,000 ...99.3990 .................248,497 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......7.405 ...... 7.443 JAJO .... .................3,960 ............... 16,861 ....10/23/2019 ... ....10/15/2031 ...
142921-AH-8 ..... CARMX 2032-2 D - ABS ...................................... ... ... ....... 4 ......... .. 2.B FE .. ...................39,999 ...99.9132 .................. 39,965 ..................40,000 .................. 39,965 .............. (34) .................0 .................0 .................0 ......6.550 ...... 6.641 MON ..... ................... 116 ................ 1,667 ....04/19/2023 ... ....10/15/2029 ...
05522R-DG-0 ..... BANK OF AMERICA CREDIT CARD TR ......................... ... ... .......  .......... .. 1.A FE .. ................. 729,835 . 100.3800 .................732,771 ................ 730,000 .................732,771 ............2,936 .................0 .................0 .................0 ......4.790 ...... 4.790 MTLY .... .................1,554 ............... 17,386 ....06/08/2023 ... ....05/15/2028 ...
06428A-AC-2 ..... BAAT 231 A3 - ABS ......................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 344,987 . 101.1611 .................349,006 .................345,000 .................349,006 ........... 4,089 .............. (71) .................0 .................0 ......5.596 ...... 5.606 MON ..... ................... 858 .................7,154 ....07/25/2023 ... ....02/15/2028 ...
14316H-AG-7 ..... CARMX 2020-4 D - ABS ...................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 249,975 ...95.9942 .................239,985 .................250,000 .................239,985 .......... 15,852 .................4 .................0 .................0 ......1.750 ...... 1.758 MON ..... ................... 194 .................4,375 ....10/14/2020 ... ....04/15/2027 ...
12663J-AC-5 ..... CNH EQUIPMENT TRUST ....................................... ... ... .......  .......... .. 1.A FE .. .............. 1,889,712 ...98.2900 .............. 1,857,689 ..............1,890,000 ..............1,857,689 .......... 30,258 .................0 .................0 .................0 ......3.890 ...... 3.890 MTLY .... .................3,268 ............... 73,521 ....08/16/2022 ... ....08/16/2027 ...
12510H-AF-7 ..... CAUTO 2020-1 A6 - ABS .................................... ... ... ....... 4 ......... .. 1.E FE .. ................. 493,342 ...84.6326 .................417,785 .................493,646 .................493,530 .................0 ............... 66 .................0 .................0 ......3.810 ...... 3.845 MON ..... ................... 836 ............... 18,811 ....01/15/2020 ... ....02/15/2050 ...
14317C-AG-7 ..... CARMX 2022-1 D - ABS ...................................... ... ... ....... 4 ......... .. 2.B FE .. ...................99,984 ...91.3392 .................. 91,339 ................ 100,000 .................. 91,339 ........... 5,075 .................3 .................0 .................0 ......2.470 ...... 2.486 MON ..... ................... 110 .................2,470 ....01/19/2022 ... ....07/17/2028 ...
14318M-AD-1 ..... CARMAX AUTO OWNER TRUST .................................. ... ... .......  .......... .. 1.A FE .. ...............1,349,968 ...98.6710 .............. 1,332,052 ..............1,350,000 .............. 1,332,052 ........... 7,864 .................0 .................0 .................0 ......3.970 ...... 3.970 MTLY .... .................2,382 ............... 53,595 ....07/12/2022 ... ....04/15/2027 ...
06742L-AX-1 ..... DROCK 2023-1 A - ABS ...................................... ... ... ....... 4 ......... .. 1.A FE .. .............. 2,014,800 ...99.9565 .............. 2,014,123 ..............2,015,000 .............. 2,014,123 .............(731) ............... 54 .................0 .................0 ......4.720 ...... 4.770 MON ..... .................4,227 ............... 60,763 ....04/18/2023 ... ....02/15/2029 ...
14317D-AG-5 ..... CARMX 2021-3 D - ABS ...................................... ... ... ....... 4 ......... .. 2.A FE .. ................. 125,000 ...92.5631 .................115,704 .................125,000 .................115,704 ........... 8,165 .................0 .................0 .................0 ......1.500 ...... 1.505 MON ..... .................... 83 .................1,875 ....08/19/2021 ... ....01/18/2028 ...
16144J-AD-3 ..... CHASE AUTO OWNER TRUST ................................... ... ... .......  .......... .. 1.A FE .. ...............1,469,917 ...98.0160 .............. 1,440,829 ..............1,470,000 .............. 1,440,829 ............4,982 .................0 .................0 .................0 ......3.990 ...... 3.990 MTLY .... ................... 978 ............... 58,653 ....08/11/2022 ... ....03/27/2028 ...
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12510H-AM-2 ..... CAUTO 211 A3 - ABS ........................................ ... ... ....... 4 ......... .. 1.E FE .. ................. 248,740 ...88.3111 .................219,720 .................248,802 .................248,784 .................0 ............... 38 .................0 .................0 ......1.920 ...... 1.931 MON ..... ................... 212 .................4,777 ....07/27/2021 ... ....08/15/2051 ...
14318X-AG-0 ..... CARMX 2023-4 D - ABS ...................................... ... ... ....... 4 ......... .. 2.B FE .. .................. 64,982 . 102.6220 ..................66,704 ..................65,000 ..................66,704 ........... 1,722 .................1 .................0 .................0 ......7.160 ...... 7.274 MON ..... ................... 207 ................... 737 ....10/12/2023 ... ....04/15/2030 ...
17331K-AD-1 ..... CITIZENS AUTO RECEIVABLES TRUS ......................... ... ... .......  .......... .. 1.A FE .. ...............1,269,790 . 101.4250 .............. 1,288,095 ..............1,270,000 .............. 1,288,095 .......... 18,304 .................0 .................0 .................0 ......5.840 ...... 5.840 MTLY .... .................3,296 ............... 34,200 ....06/23/2023 ... ....01/18/2028 ...
06742L-BB-8 ..... DROCK 2023-2 A - ABS ...................................... ... ... ....... 4,5 ....... .. 1.A FE .. ................. 650,000 . 100.1679 .................651,091 ................ 650,000 .................651,091 ........... 1,091 .................0 .................0 .................0 ......6.225 ...... 6.314 MON ..... .................4,721 ......................0 ....11/13/2023 ... ....08/15/2028 ...
19425M-AD-0 ..... CASL 23B C - ABS ........................................... ... ... ....... 4 ......... .. 1.F FE .. .................. 98,358 . 103.2326 .................103,233 ................ 100,000 .................103,233 ........... 4,816 ............... 59 .................0 .................0 ......7.580 ...... 8.139 MON ..... ................... 126 .................1,263 ....10/18/2023 ... ....06/25/2054 ...
233262-AC-8 ..... DLLAD LLC .................................................... ... ... .......  .......... .. 1.A FE .. ................. 253,296 ...96.4740 .................257,649 ................ 267,067 .................257,649 .......... 10,609 .................0 .................0 .................0 ......0.640 ...... 0.640 MTLY .... .....................52 .................1,631 ....03/18/2022 ... ....09/21/2026 ...
12510H-AT-7 ..... CAUTO 231 A2 - ABS ........................................ ... ... ....... 2 ......... .. 1.E FE .. ................. 240,794 . 100.2510 .................249,844 .................249,219 .................241,141 .................0 .............. 347 .................0 .................0 ......6.500 ...... 7.333 MON ..... ................... 720 .................3,600 ....09/14/2023 ... ....09/15/2053 ...
20268B-AA-8 ..... CBSLT 201 A - ABS ......................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 162,585 .. 87.8681 .................142,887 .................162,615 .................142,887 .............(275) ............... 11 .................0 .................0 ......1.690 ...... 1.694 MON ..... .................... 46 .................2,748 ....10/26/2020 ... ....10/25/2051 ...
23345F-AC-6 ..... DLLMT LLC .................................................... ... ... .......  .......... .. 1.A FE .. ................. 640,356 ...97.9620 .................627,335 .................640,385 .................627,335 .......... 40,458 .................0 .................0 .................0 ......1.000 ......1.000 MTLY .... ................... 196 .................5,829 ....10/27/2021 ... ....07/21/2025 ...
06744N-BJ-5 ..... BARDT 1911R BR - CDO ...................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 350,000 ...99.2429 .................347,350 .................350,000 .................347,350 .......... 13,561 .................0 .................0 .................0 ......7.274 ...... 7.338 JAJO .... .................4,950 ............... 23,374 ....09/27/2021 ... ....10/22/2032 ...
224936-AE-4 ..... CAALT 233 C - ABS ......................................... ... ... ....... 4 ......... .. 1.G FE .. .................. 99,986 . 101.3529 .................101,353 ................ 100,000 .................101,353 ........... 1,366 .................1 .................0 .................0 ......7.620 ...... 7.626 MON ..... ................... 339 .................2,350 ....08/15/2023 ... ....12/15/2033 ...
24702H-AE-3 ..... DELL EQUIPMENT FINANCE TRUST ........................... ... ... .......  .......... .. 1.A FE .. ...............1,599,935 . 100.7840 .............. 1,612,543 ..............1,600,000 .............. 1,612,543 .......... 12,607 .................0 .................0 .................0 ......5.650 ...... 5.650 MTLY .... .................2,260 ............... 68,302 ....03/14/2023 ... ....09/22/2028 ...
12550Y-AS-3 ..... CIFC 2017-II CR - CDO .................................... ... ... ....... 2,5 ....... .. 1.E FE .. ................. 250,000 ...99.1871 .................247,968 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......7.527 ...... 7.578 JAJO .... .................3,816 ............... 17,293 ....05/05/2021 ... ....04/22/2030 ...
233046-AF-8 ..... DNKN 2017-1 AII - RMBS ................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 447,688 ...95.4597 .................427,361 .................447,688 .................427,361 .......... 24,511 .................0 .................0 .................0 ......4.030 ...... 3.989 FMAN .... .................2,055 ............... 18,042 ....09/14/2017 ... ....11/20/2047 ...
24703G-AC-8 ..... DELL EQUIPMENT FINANCE TRUST ........................... ... ... .......  .......... .. 1.A FE .. ................. 484,970 . 101.2020 .................490,830 .................485,000 .................490,830 ........... 5,860 .................0 .................0 .................0 ......5.650 ...... 5.650 MTLY .... ................... 685 ............... 13,701 ....06/12/2023 ... ....01/22/2029 ...
06759F-AD-8 ..... BABSN 2015-II B2R - CDO .................................. ... ... C...... 4,5 ....... .. 1.A FE .. ................. 750,375 ...99.3286 .................744,965 ................ 750,000 .................744,965 .......... 13,814 ........... 4,667 .................0 .................0 ......7.267 ...... 6.311 JAJO .... ............... 11,053 ............... 49,900 ....09/07/2021 ... ....10/21/2030 ...
233046-AL-5 ..... DNKN 2019-1 A23 - RMBS ................................... ... ... ....... 4 ......... .. 2.B FE .. .........................1 ...96.3546 ........................ 1 ........................ 1 ........................ 1 .................0 .................0 .................0 .................0 ......4.352 ...... 6.330 FMAN .... ......................0 ......................0 ....11/29/2022 ... ....05/20/2049 ...
29374F-AB-9 ..... ENTERPRISE FLEET FINANCING LLC ......................... ... ... .......  .......... .. 1.A FE .. ...............2,397,623 ...98.8930 .............. 2,371,401 .............. 2,397,947 .............. 2,371,401 .......... 42,195 .................0 .................0 .................0 ......4.380 ...... 4.380 MTLY .... .................3,209 ............... 99,151 ....08/16/2022 ... ....07/20/2029 ...
12575A-AE-7 ..... CIMNL 211 A5 - ABS ........................................ ... ... ....... 2 ......... .. 1.F FE .. ...................99,992 ...80.5956 .................. 80,596 ................ 100,000 .................. 99,995 .................0 .................2 .................0 .................0 ......2.910 ...... 2.931 MON ..... .................... 89 .................2,910 ....07/22/2021 ... ....07/20/2051 ...
23344Q-AD-1 ..... DTAOT 2021-3 D - ABS ...................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 849,961 ...93.0848 .................791,221 ................ 850,000 .................791,221 .......... 50,724 ............... 11 .................0 .................0 ......1.310 ...... 1.315 MON ..... ................... 495 ............... 11,135 ....08/04/2021 ... ....05/17/2027 ...
29374J-AB-1 ..... ENTERPRISE FLEET FINANCING LLC ......................... ... ... .......  .......... .. 1.A FE .. .............. 1,279,776 ...99.3230 .............. 1,271,242 .............. 1,279,913 .............. 1,271,242 .......... 18,401 .................0 .................0 .................0 ......4.650 ...... 4.650 MTLY .... .................1,819 ............... 51,567 ....06/15/2022 ... ....05/21/2029 ...
06762Q-AA-5 ..... BABSN 3 A - CDO ............................................ ... ... C...... 2,5 ....... .. 1.A FE .. ................. 597,000 . 100.0250 .................600,150 ................ 600,000 ................ 600,150 .............. (42) ........... 3,006 .................0 .................0 ......7.536 ...... 7.436 JAJO .... .................9,169 ............... 46,127 ....07/22/2022 ... ....07/20/2033 ...
23345W-AD-7 ..... DTAOT 233 D - ABS ......................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 184,970 . 101.4420 .................187,668 ................ 185,000 ................ 187,668 ............2,695 .................3 .................0 .................0 ......7.120 ...... 7.231 MON ..... ................... 585 .................5,379 ....07/11/2023 ... ....05/15/2029 ...
29375C-AB-5 ..... ENTERPRISE FLEET FINANCING LLC ......................... ... ... .......  .......... .. 1.A FE .. .............. 1,188,072 . 100.1030 .............. 1,189,489 ..............1,188,268 .............. 1,189,489 ........... 1,417 .................0 .................0 .................0 ......5.510 ...... 5.510 MTLY .... .................2,001 ............... 52,379 ....02/22/2023 ... ....01/22/2029 ...
14310Q-AC-2 ..... CGFM 2015-1 A2R - CDO .................................... ... ... ....... 4,5 ....... .. 1.A FE .. ................. 245,625 ...99.7430 .................249,358 .................250,000 .................253,119 .................0 .............. 944 .................0 .................0 ......7.325 ...... 6.286 JAJO .... .................3,917 ............... 16,945 ....12/14/2018 ... ....10/15/2031 ...
23345Y-AG-6 ..... DTAOT 221 D - ABS ......................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 454,893 ...95.4954 .................434,504 .................455,000 .................434,504 .......... 16,646 ............... 28 .................0 .................0 ......3.400 ...... 3.431 MON ..... ................... 688 ............... 15,470 ....02/23/2022 ... ....01/18/2028 ...
29375J-AB-0 ..... ENTERPRISE FLEET FINANCING LLC ......................... ... ... .......  .......... .. 1.A FE .. ...............1,699,727 ...98.3480 .............. 1,671,915 .............. 1,699,994 ..............1,671,915 .......... 58,959 .................0 .................0 .................0 ......3.030 ...... 3.030 MTLY .... .................1,574 ............... 39,447 ....03/23/2022 ... ....01/20/2028 ...
07134C-AB-3 ..... BATPK II A1 - CDO ......................................... ... ... C...... 4,5 ....... .. 1.A FE .. ................. 497,617 . 100.2793 .................501,397 ................ 500,000 .................501,397 ........... 1,531 ............3,295 .................0 .................0 ......7.626 ...... 7.639 JAJO .... .................7,732 ............... 35,559 ....09/09/2022 ... ....10/22/2035 ...
23346C-AG-3 ..... DTAOT 232 D - ABS ......................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 289,992 . 100.0717 .................290,208 .................290,000 .................290,208 .............. 215 .................0 .................0 .................0 ......6.620 ...... 6.713 MON ..... ................... 853 ............... 12,212 ....04/18/2023 ... ....02/15/2029 ...
29375N-AB-1 ..... ENTERPRISE FLEET FINANCING LLC ......................... ... ... .......  .......... .. 1.A FE .. ................. 649,888 . 100.2780 .................651,806 ................ 650,000 ................ 651,806 ........... 1,918 .................0 .................0 .................0 ......5.560 ...... 5.560 MTLY .... .................1,104 ............... 20,078 ....05/23/2023 ... ....04/22/2030 ...
14856C-AA-7 ..... CLAST 2018-1 A - ABS ..................................... ... ... ....... 4 ......... .. 2.A FE .. .................. 52,267 ...91.1656 .................. 66,643 ..................73,101 ..................63,236 .................0 ............4,824 .................0 .................0 ......4.125 .....16.277 MON ..... ................... 134 .................3,015 ....03/24/2020 ... ....06/15/2043 ...
25755T-AH-3 ..... DPABS 2017-1 A23 - ABS ................................... ... ... ....... 4 ......... .. 2.A FE .. ................. 779,745 ...95.3770 .................755,100 ................ 791,700 .................755,100 .......... 30,619 ............... 60 .................0 .................0 ......4.118 ...... 4.151 JAJO .... .................5,977 ............... 32,602 ....10/13/2020 ... ....07/25/2047 ...
31680E-AD-3 ..... FIFTH THIRD AUTO TRUST ................................... ... ... .......  .......... .. 1.A FE .. ...............1,284,920 . 101.4110 .............. 1,303,128 ..............1,285,000 .............. 1,303,128 .......... 18,207 .................0 .................0 .................0 ......5.530 ...... 5.530 MTLY .... .................3,158 ............... 22,108 ....08/15/2023 ... ....08/15/2028 ...
07134K-AE-9 ..... BATLN 22 B - CDO ........................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 745,000 ...99.0304 .................737,776 .................745,000 ................ 737,776 .......... 35,095 .................0 .................0 .................0 ......7.377 ...... 7.439 JAJO .... ............... 11,145 ............... 50,399 ....09/20/2021 ... ....01/22/2035 ...
25755T-AK-6 ..... DPABS 2018-1 A22 - RMBS .................................. ... ... ....... 4 ......... .. 2.A FE .. .................. 46,765 ...96.0345 .................. 45,616 ..................47,500 ..................45,616 ........... 1,710 ............... 11 .................0 .................0 ......4.328 ...... 4.380 JAJO .... ................... 377 .................2,056 ....10/04/2018 ... ....07/27/2048 ...
344928-AD-8 ..... FORD CREDIT AUTO OWNER TRUST ........................... ... ... .......  .......... .. 1.A FE .. ...............2,224,768 ...99.6440 .............. 2,217,077 .............. 2,225,000 ..............2,217,077 .......... (7,690) .................0 .................0 .................0 ......4.650 ...... 4.650 MTLY .... .................4,598 ............... 73,286 ....03/28/2023 ... ....02/15/2028 ...
14856G-AA-8 ..... CLAST 2021-1 A - ABS ..................................... ... ... ....... 4 ......... .. 1.G FE .. ................. 112,464 ...91.7870 .................103,230 .................112,467 .................112,467 .................0 .................0 .................0 .................0 ......3.474 ...... 3.499 MON ..... ................... 174 .................3,902 ....01/20/2021 ... ....01/15/2046 ...
28141P-AA-3 ..... EFT 20A A - ABS ............................................ ... ... ....... 4 ......... .. 1.A FE .. .................. 56,815 ...90.1919 .................. 51,250 ..................56,824 ..................51,250 .............(959) .................0 .................0 .................0 ......2.790 ...... 2.790 MON ..... .................... 26 .................1,585 ....01/14/2020 ... ....07/25/2041 ...
34528E-AA-9 ..... FORD CREDIT AUTO OWNER TRUST/F ......................... ... ... .......  .......... .. 1.A FE .. ...............1,499,562 ...97.3420 .............. 1,460,127 ..............1,500,000 ..............1,460,127 .......... 20,083 .................0 .................0 .................0 ......3.880 ...... 3.880 MTLY .... .................2,587 ............... 58,200 ....05/03/2022 ... ....11/15/2034 ...
08179H-AG-5 ..... BSP XII A2R - CDO ......................................... ... ... C...... 4,5 ....... .. 1.B FE .. ................. 700,000 ...99.0792 .................693,554 ................ 700,000 .................693,554 .......... 20,992 .................0 .................0 .................0 ......7.045 ......7.116 JAJO .... ............... 10,713 ............... 45,463 ....10/04/2021 ... ....10/15/2030 ...
28166L-AA-2 ..... EDVES 2021-A A - ABS ..................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 100,248 ...88.3735 ..................88,690 .................100,359 ..................88,690 ........... 4,566 ............... 11 .................0 .................0 ......1.800 ...... 1.832 MON ..... .................... 30 ................ 1,806 ....03/01/2021 ... ....11/27/2045 ...
34531N-AA-4 ..... FORD CREDIT AUTO OWNER TRUST/F ......................... ... ... .......  .......... .. 1.A FE .. ...............1,393,622 ...96.6300 .............. 1,328,662 ..............1,375,000 .............. 1,328,662 .......... 40,500 .................0 .................0 .................0 ......2.040 ...... 2.040 MTLY .... .................1,247 ............... 28,050 ....02/11/2020 ... ....08/15/2031 ...
15672Q-AJ-6 ..... CERB 37 A2 - CDO ........................................... ... ... ....... 2 ......... .. 1.A FE .. ................. 250,000 ...90.7575 .................226,894 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......4.020 ...... 4.040 JAJO .... .................2,122 ............... 10,050 ....04/01/2022 ... ....04/17/2034 ...
30166Q-AF-6 ..... EART 2022-2 D - ABS ....................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 114,995 ...97.1636 .................111,738 ................ 115,000 ................ 111,738 ........... 2,171 .................1 .................0 .................0 ......4.560 ...... 4.605 MON ..... ................... 233 .................5,244 ....04/12/2022 ... ....07/17/2028 ...
34532J-AA-2 ..... FORD CREDIT AUTO OWNER TRUST/F ......................... ... ... .......  .......... .. 1.A FE .. ...............3,738,789 ...93.2420 .............. 3,487,234 ..............3,740,000 .............. 3,487,234 ......... 135,404 .................0 .................0 .................0 ......1.060 ......1.060 MTLY .... .................1,762 ............... 39,644 ....10/06/2020 ... ....04/15/2033 ...

 E
1
0
.1

4
9



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

CUSIP 
Identification Description

C
o
d
e

F
o
r
e
i
g
n

Bond
Char

NAIC
Desig-
nation,
NAIC
Desig-
nation

Modifier
and
SVO

Admini-
strative 
Symbol

Actual
Cost

Rate 
Used to 
Obtain 

Fair 
Value

Fair
Value

Par
Value

Book/
Adjusted
Carrying

Value

Unrealized
Valuation
Increase/

(Decrease)

Current
Year's
(Amor-

tization)/
Accretion

Current
Year's
Other-
Than-

Temporary
Impairment
Recognized

Total
Foreign

Exchange
Change

in
Book/

Adjusted
Carrying 

Value
Rate

of

Effective
Rate

of
When
Paid

Admitted
Amount
Due and
Accrued

Amount 
Received 

During Year Acquired

Stated
Contractual

Maturity
Date

08182N-AC-6 ..... BSP XXIV B - CDO ........................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 750,000 ...99.9965 .................749,974 ................ 750,000 .................749,974 .......... 33,143 .................0 .................0 .................0 ......7.377 ...... 7.440 JAJO .... ............... 11,220 ............... 50,737 ....09/17/2021 ... ....10/20/2034 ...
30166R-AF-4 ..... EART 2021-1 D - ABS ....................................... ... ... ....... 4 ......... .. 1.C FE .. ................. 394,873 ...96.6901 .................381,926 .................395,000 .................381,926 .......... 14,611 ............... 46 .................0 .................0 ......1.080 ...... 1.096 MON ..... ................... 190 .................4,266 ....01/25/2021 ... ....11/16/2026 ...
345340-AA-1 ..... FORD CREDIT AUTO OWNER TRUST/F ......................... ... ... .......  .......... .. 1.A FE .. ...............1,929,992 ...92.4580 .............. 1,784,437 ..............1,930,000 .............. 1,784,437 .......... 59,005 .................0 .................0 .................0 ......1.370 ...... 1.370 MTLY .... .................1,175 ............... 26,441 ....04/07/2021 ... ....10/17/2033 ...
15674P-AE-7 ..... CERB XXXIII C - CDO ....................................... ... ... C...... 4,5 ....... .. 1.G FE .. ................. 250,000 ...96.2985 .................240,746 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......8.345 ...... 8.452 JAJO .... .................4,521 ............... 19,523 ....06/23/2021 ... ....07/23/2033 ...
30167Y-AG-6 ..... EART 2020-2 D - ABS ....................................... ... ... ....... 4 ......... .. 1.A FE .. .................. 56,584 ...99.4679 .................. 51,962 .................. 52,240 ..................51,962 ........... 1,152 .............(904) .................0 .................0 ......4.730 ...... 1.923 MON ..... ................... 110 .................2,471 ....09/24/2020 ... ....05/15/2026 ...
34535Q-AA-3 ..... FORD CREDIT AUTO OWNER TRUST/F ......................... ... ... .......  .......... .. 1.A FE .. ...............1,959,938 . 100.3640 .............. 1,967,131 ..............1,960,000 ..............1,967,131 ........... 7,193 .................0 .................0 .................0 ......4.850 ...... 4.850 MTLY .... .................4,225 ............... 78,953 ....02/09/2023 ... ....08/15/2035 ...
08186R-AS-8 ..... BSP XXI BR - CDO ........................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 750,000 ...99.8992 .................749,244 ................ 750,000 .................749,244 .......... 33,820 .................0 .................0 .................0 ......7.305 ...... 7.375 JAJO .... ............... 11,719 ............... 49,848 ....08/25/2021 ... ....10/16/2034 ...
30168A-AE-2 ..... EART 2022-6 C - ABS ....................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 109,991 . 100.5628 .................110,619 ................ 110,000 ................ 110,619 .............. 682 .................3 .................0 .................0 ......6.320 ...... 6.407 MON ..... ................... 309 ................ 7,068 ....11/30/2022 ... ....05/15/2028 ...
362590-AC-5 ..... GM FINANCIAL SECURITIZED TERM .......................... ... ... .......  .......... .. 1.A FE .. ................. 227,892 ...99.6650 .................227,181 .................227,944 .................227,181 .......... 47,539 .................0 .................0 .................0 ......0.450 ...... 0.450 MTLY .... .....................43 ................... 576 ....08/11/2020 ... ....04/16/2025 ...
233046-AS-0 ..... DNKN 211 A23 - RMBS ....................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 431,019 ...82.5110 .................404,304 .................490,000 .................436,319 .................0 ........... 4,606 .................0 .................0 ......2.791 ...... 4.421 FMAN .... .................1,558 ............... 13,676 ....10/13/2022 ... ....11/20/2051 ...
30168B-AF-7 ..... EART 2023-1 D - ABS ....................................... ... ... ....... 4 ......... .. 2.B FE .. .................. 74,991 . 100.7703 .................. 75,578 ..................75,000 ..................75,578 .............. 585 .................2 .................0 .................0 ......6.690 ......6.788 MON ..... ................... 223 .................3,972 ....02/17/2023 ... ....06/15/2029 ...
36263H-AA-6 ..... GM FINANCIAL REVOLVING RECEIVA ........................ ... ... .......  .......... .. 1.A FE .. ...............1,209,759 ...90.6050 .............. 1,096,322 ..............1,210,000 .............. 1,096,322 .......... 43,457 .................0 .................0 .................0 ......1.170 ......1.170 MTLY .... ................... 787 ............... 14,157 ....09/14/2021 ... ....06/12/2034 ...
08763Q-AA-0 ..... BTNY2 2 A1 - CDO ........................................... ... ... C...... 4,5 ....... .. 1.A FE .. ................. 689,618 ...99.9988 .................703,683 .................703,691 .................703,683 ........... 6,091 ............5,446 .................0 .................0 ......6.732 ...... 7.027 JAJO .... .................8,290 ............... 43,521 ....07/19/2022 ... ....04/30/2031 ...
30168C-AF-5 ..... EART 2023-2 D - ABS ....................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 154,970 ...98.2001 .................152,210 .................155,000 .................152,210 .......... (2,764) .................4 .................0 .................0 ......6.320 ...... 6.409 MON ..... ................... 435 .................5,660 ....05/09/2023 ... ....08/15/2029 ...
36265U-AA-5 ..... GM FINANCIAL REVOLVING RECEIVA ........................ ... ... .......  .......... .. 1.A FE .. ................. 934,815 . 104.0930 .................973,271 .................935,000 .................973,271 .......... 19,895 .................0 .................0 .................0 ......5.910 ...... 5.910 MTLY .... .................3,070 ............... 55,259 ....11/08/2022 ... ....10/11/2035 ...
24823D-AU-0 ..... DEN11 XI 2RR - CDO ........................................ ... ... ....... 2,5 ....... .. 1.A FE .. ................. 213,873 ...99.9820 .................213,835 .................213,873 .................213,873 .................0 .................0 .................0 .................0 ......7.327 ...... 7.309 JAJO .... .................3,178 ............... 14,360 ....09/14/2018 ... ....10/20/2028 ...
30168D-AF-3 ..... EART 2023-5 D - ABS ....................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 299,915 . 102.5242 .................307,572 ................ 300,000 .................307,572 ........... 8,247 .............(589) .................0 .................0 ......9.580 ...... 7.306 MON ..... .................1,277 .................1,783 ....11/07/2023 ... ....02/15/2030 ...
43815P-AC-3 ..... HONDA AUTO RECEIVABLES OWNER T ......................... ... ... .......  .......... .. 1.A FE .. ...............1,829,891 ...98.4600 ..............1,801,810 ..............1,830,000 ..............1,801,810 .......... 10,061 .................0 .................0 .................0 ......3.730 ...... 3.730 MTLY .... .................2,465 ............... 68,259 ....08/15/2022 ... ....07/20/2026 ...
09630M-AC-4 ..... BLUEM 33 B - CDO ........................................... ... ... ....... 4,5 ....... .. 1.B FE .. ................. 750,000 ...99.5833 .................746,875 ................ 750,000 .................746,875 .......... 33,515 .................0 .................0 .................0 ......7.329 ...... 7.401 FMAN .... .................6,413 ............... 51,962 ....10/01/2021 ... ....11/20/2034 ...
301989-AF-6 ..... EART 2023-3 D - ABS ....................................... ... ... ....... 4 ......... .. 2.B FE .. .................. 74,997 . 100.7545 .................. 75,566 ..................75,000 ..................75,566 .............. 568 .................0 .................0 .................0 ......6.680 ...... 6.775 MON ..... ................... 223 .................2,310 ....06/23/2023 ... ....04/16/2029 ...
43815P-AD-1 ..... HONDA AUTO RECEIVABLES OWNER T ......................... ... ... .......  .......... .. 1.A FE .. ................. 469,897 ...97.7970 .................459,645 ................ 470,000 .................459,645 .............. 904 .................0 .................0 .................0 ......3.760 ...... 3.760 MTLY .... ................... 638 ............... 17,672 ....08/15/2022 ... ....12/18/2028 ...
25267T-AN-1 ..... SHINE 2021-1 A - RMBS .................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 250,000 ...88.0952 .................220,238 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......2.305 ...... 2.316 MON ..... ................... 176 .................5,763 ....11/10/2021 ... ....11/20/2051 ...
32057K-AD-2 ..... FIAOT 2022-1 D - ABS ..................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 114,967 ...94.8593 .................109,088 ................ 115,000 ................ 109,088 ........... 1,580 .................7 .................0 .................0 ......3.790 ...... 3.827 MON ..... ................... 194 .................4,359 ....02/24/2022 ... ....06/15/2028 ...
448980-AD-4 ..... HYUNDAI AUTO LEASE SECURITIZAT ......................... ... ... .......  .......... .. 1.A FE .. ...............1,389,968 . 100.0430 .............. 1,390,592 ..............1,390,000 .............. 1,390,592 .............. 623 .................0 .................0 .................0 ......5.150 ...... 5.150 MTLY .... .................3,182 ............... 39,968 ....05/16/2023 ... ....06/15/2026 ...
10620W-AA-6 ..... BELA 2012A-1 A - ABS ..................................... ... ... ....... 4,5 ....... .. 1.B FE .. .................. 91,104 ...99.4011 .................. 91,658 ..................92,210 ..................91,658 .............. (58) .............. 975 .................0 .................0 ......6.152 ...... 4.676 MON ..... .....................95 .................5,361 ....01/20/2017 ... ....12/26/2035 ...
33843E-AL-5 ..... FCAT 2023-2 D - ABS ....................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 294,998 ...99.2328 .................292,737 .................295,000 .................292,737 .......... (2,263) .................2 .................0 .................0 ......6.620 ...... 6.712 MON ..... ................... 868 ............... 11,989 ....04/27/2023 ... ....05/15/2029 ...
47800C-AC-0 ..... JOHN DEERE OWNER TRUST ................................... ... ... .......  .......... .. 1.A FE .. ...............2,184,602 . 100.2050 .............. 2,189,471 ..............2,185,000 .............. 2,189,471 ........... 4,869 .................0 .................0 .................0 ......5.010 ...... 5.010 MTLY .... .................4,865 ............... 86,054 ....02/22/2023 ... ....11/15/2027 ...
25755T-AH-3 ..... DPABS 2017-1 A23 - ABS ................................... ... ... ....... 4 ......... .. 2.A FE .. ................. 215,578 ...95.3770 .................224,732 .................235,625 ................ 217,600 .................0 ........... 2,021 .................0 .................0 ......4.118 ...... 6.643 JAJO .... .................1,779 .................4,852 ....07/06/2023 ... ....07/25/2047 ...
33846A-AG-1 ..... FCAT 193 D - ABS ........................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 200,024 ...98.5441 .................197,155 ................ 200,068 .................197,155 ........... 4,663 .................8 .................0 .................0 ......2.860 ...... 2.883 MON ..... ................... 254 .................5,722 ....08/13/2019 ... ....12/15/2025 ...
55317R-AC-6 ..... MMAF EQUIPMENT FINANCE LLC .............................. ... ... .......  .......... .. 1.A FE .. ...............1,349,713 ...97.1460 .............. 1,311,474 ..............1,350,000 .............. 1,311,474 .......... 19,516 .................0 .................0 .................0 ......3.200 ...... 3.200 MTLY .... .................2,160 ............... 43,200 ....04/04/2022 ... ....01/13/2028 ...
12511Q-AB-5 ..... CCG 232 A2 - ABS ........................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 394,992 . 101.6561 .................401,542 .................395,000 .................401,542 ............6,549 .................1 .................0 .................0 ......6.280 ...... 6.281 MON ..... ................ 1,171 .................2,067 ....11/07/2023 ... ....04/14/2032 ...
33846B-AL-8 ..... FCAT 2023-3 D - ABS ....................................... ... ... ....... 4 ......... .. 2.A FE .. .................. 39,986 ...99.4810 .................. 39,792 ..................40,000 .................. 39,792 .............(194) .................1 .................0 .................0 ......6.580 ......6.680 MON ..... ................... 117 ................... 863 ....08/08/2023 ... ....08/15/2029 ...
60700M-AC-2 ..... MMAF EQUIPMENT FINANCE LLC .............................. ... ... .......  .......... .. 1.A FE .. .............. 1,692,061 ...95.2960 .............. 1,612,533 .............. 1,692,128 .............. 1,612,533 .......... 64,065 .................0 .................0 .................0 ......0.970 ...... 0.970 MTLY .... .................1,003 ............... 15,976 ....06/05/2020 ... ....04/09/2027 ...
25755T-AP-5 ..... DPABS 2021-1 AII - RMBS .................................. ... ... ....... 4 ......... .. 2.A FE .. ................. 293,950 ...85.7257 .................250,748 .................292,500 .................293,416 .................0 .............(275) .................0 .................0 ......3.151 ...... 3.063 JAJO .... .................1,690 .................9,217 ....05/20/2021 ... ....04/25/2051 ...
34417R-AC-0 ..... FOCUS 232 A2 - RMBS ....................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 250,000 . 105.6942 .................264,236 .................250,000 .................264,236 .......... 14,236 .................0 .................0 .................0 ......8.241 ...... 8.241 JAJO .... .................1,831 ......................0 ....11/10/2023 ... ....10/30/2053 ...
63942K-AA-2 ..... NAVIENT STUDENT LOAN TRUST .............................. ... ... .......  .......... .. 1.A FE .. ...............1,593,463 ...86.7540 .............. 1,384,485 .............. 1,595,870 .............. 1,384,485 .......... 69,058 .................0 .................0 .................0 ......1.580 ...... 1.580 MTLY .... .................1,121 ............... 23,612 ....11/17/2021 ... ....04/15/2070 ...
12530M-AE-5 ..... SORT 2021-1 A1 - ABS ..................................... ... ... ....... 4 ......... .. 1.E FE .. ................. 155,474 ...89.3815 .................138,992 .................155,504 .................138,992 ............4,527 .................3 .................0 .................0 ......1.530 ...... 1.541 MON ..... ................... 106 .................2,381 ....03/10/2021 ... ....03/15/2061 ...
34529N-AH-3 ...... FORDL 2023-B D - ABS ...................................... ... ... ....... 4 ......... .. 1.G FE .. ................. 124,970 . 101.7820 .................127,228 .................125,000 .................127,228 ............2,254 .................3 .................0 .................0 ......6.970 ...... 7.082 MON ..... ................... 387 .................2,081 ....09/14/2023 ... ....06/15/2028 ...
63942M-AA-8 ..... NAVIENT STUDENT LOAN TRUST .............................. ... ... .......  .......... .. 1.A FE .. .............. 1,186,800 ...88.2120 .............. 1,046,919 ..............1,186,822 .............. 1,046,919 .......... 38,002 .................0 .................0 .................0 ......2.230 ...... 2.230 MTLY .... ................ 1,176 ............... 24,895 ....02/01/2022 ... ....07/15/2070 ...
28000X-AA-6 ..... EDGE 221 A2 - ABS ......................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 237,887 ...92.6498 .................226,606 .................244,583 .................239,681 .................0 ........... 1,717 .................0 .................0 ......4.250 ...... 4.875 MON ..... ................... 173 ............... 10,395 ....04/08/2022 ... ....03/25/2052 ...
35042R-AA-4 ..... FFIN 2023-2 A - ABS ....................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 156,284 . 102.1142 .................159,609 .................156,304 .................159,609 ............3,321 .................4 .................0 .................0 ......6.530 ...... 6.535 MON ..... ................... 454 .................2,211 ....09/20/2023 ... ....06/15/2049 ...
64034Y-AB-7 ..... NELNET STUDENT LOAN TRUST ............................... ... ... .......  .......... .. 1.A FE .. .............. 1,668,206 ...91.3230 .............. 1,523,566 .............. 1,668,332 .............. 1,523,566 .......... 63,304 .................0 .................0 .................0 ......1.630 ...... 1.630 MTLY .... ................... 831 ............... 24,446 ....10/21/2021 ... ....04/20/2062 ...
12547L-AQ-1 ..... CIFC 202R BR - CDO ........................................ ... ... C...... 4,5 ....... .. 1.C FE .. ................. 750,000 ...99.3758 .................745,319 ................ 750,000 .................745,319 .......... 25,012 .................0 .................0 .................0 ......7.277 ...... 7.331 JAJO .... ............... 11,068 ............... 49,977 ....08/27/2021 ... ....10/20/2034 ...
35105U-AF-0 ..... FCRT 212 D - ABS ........................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 209,974 ...93.6397 .................196,643 ................ 210,000 .................196,643 ........... 2,640 .................2 .................0 .................0 ......1.920 ...... 1.931 MON ..... ................... 179 .................4,032 ....07/13/2021 ... ....09/15/2027 ...
64035D-AB-2 ..... NELNET STUDENT LOAN TRUST ............................... ... ... .......  .......... .. 1.A FE .. ...............1,148,409 ...90.5610 .............. 1,040,186 ..............1,148,607 ..............1,040,186 .......... 58,175 .................0 .................0 .................0 ......1.360 ...... 1.360 MTLY .... ................... 477 ............... 14,051 ....05/13/2021 ... ....04/20/2062 ...
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29002A-AC-8 ..... ELM20 20 B1 - CDO ......................................... ... ... C...... 2,5 ....... .. 1.C FE .. ................. 250,000 . 100.2411 .................250,603 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......8.153 ...... 8.232 JAJO .... .................4,303 ............... 18,388 ....09/19/2022 ... ....10/17/2034 ...
35910E-AA-2 ..... FYBR 2023-1 A2 - ABS ..................................... ... ... ....... 4 ......... .. 1.F FE .. ...............1,355,672 ...99.4816 .............. 1,402,690 ..............1,410,000 .............. 1,402,690 .......... 43,323 ............3,695 .................0 .................0 ......6.600 ...... 7.537 MON ..... .................2,844 ............... 34,122 ....08/01/2023 ... ....08/20/2053 ...
64035G-AA-7 ..... NELNET STUDENT LOAN TRUST ............................... ... ... .......  .......... .. 1.A FE .. ................. 841,222 ...98.3510 .................827,348 .................841,222 .................827,348 .......... 18,799 .................0 .................0 .................0 ......6.212 ......1.000 MTLY .... .................1,742 ............... 43,595 ....08/12/2021 ... ....04/20/2062 ...
12548M-BF-1 ..... CIFC 2015-I ARR - CDO .................................... ... ... ....... 4,5 ....... .. 1.A FE .. ................. 686,033 . 100.0011 .................696,863 .................696,856 .................696,863 ........... 6,482 ........... 3,128 .................0 .................0 ......6.784 ...... 6.727 JAJO .... .................9,192 ............... 43,086 ....07/20/2022 ... ....01/22/2031 ...
36261A-AG-0 ..... GCAR 211 D - ABS ........................................... ... ... ....... 4 ......... .. 1.C FE .. ................. 319,945 ...96.6929 .................309,417 .................320,000 .................309,417 ........... 7,187 .................9 .................0 .................0 ......1.680 ...... 1.691 MON ..... ................... 239 .................5,376 ....03/10/2021 ... ....01/15/2027 ...
65473F-AD-9 ..... NISSAN AUTO LEASE TRUST .................................. ... ... .......  .......... .. 1.A FE .. ................. 794,936 . 100.7270 .................800,779 .................795,000 ................ 800,779 ............5,843 .................0 .................0 .................0 ......5.690 ...... 5.690 MTLY .... .................2,010 ............... 20,984 ....06/21/2023 ... ....07/15/2026 ...
30227X-AA-9 ..... EXTNT 191 A2 - ABS ........................................ ... ... ....... 4 ......... .. 1.G FE .. ................. 235,625 ...97.7049 .................244,262 .................250,000 .................247,709 .................0 ............3,419 .................0 .................0 ......3.204 ...... 4.610 MON ..... ................... 134 ................ 8,010 ....03/18/2020 ... ....07/26/2049 ...
36267P-AJ-5 ..... GCAR 233 D - ABS ........................................... ... ... ....... 4 ......... .. 2.B FE .. .................. 79,988 . 100.3078 .................. 80,246 ..................80,000 ..................80,246 .............. 257 .................1 .................0 .................0 ......6.440 ...... 6.445 MON ..... ................... 229 ................ 1,717 ....08/08/2023 ... ....05/15/2029 ...
65480J-AC-4 ..... NISSAN AUTO RECEIVABLES OWNER .......................... ... ... .......  .......... .. 1.A FE .. ...............2,139,557 ...99.2630 .............. 2,124,237 ..............2,140,000 .............. 2,124,237 .............. 392 .................0 .................0 .................0 ......4.460 ...... 4.460 MTLY .... .................4,242 ............... 95,444 ....09/20/2022 ... ....05/17/2027 ...
12549Q-BA-2 ..... CIFC 2014-III AR1 - CDO .................................. ... ... ....... 4,5 ....... .. 1.A FE .. ................. 736,500 . 100.0111 .................750,083 ................ 750,000 .................750,083 ........... 4,076 ............5,948 .................0 .................0 ......6.874 ...... 7.095 JAJO .... ............... 10,024 ............... 47,054 ....07/19/2022 ... ....10/22/2031 ...
362929-AF-8 ..... GCAR 234 D - ABS ........................................... ... ... ....... 4 ......... .. 2.C FE .. ...................99,992 . 102.7707 .................102,771 ................ 100,000 ................ 102,771 ........... 2,779 .................0 .................0 .................0 ......7.180 ...... 7.182 MON ..... ................... 319 ................... 618 ....11/08/2023 ... ....08/15/2029 ...
65480W-AD-3 ..... NISSAN AUTO RECEIVABLES OWNER .......................... ... ... .......  .......... .. 1.A FE .. ...............1,304,769 . 100.0440 .............. 1,305,578 ..............1,305,000 .............. 1,305,578 .............. 809 .................0 .................0 .................0 ......4.910 ...... 4.910 MTLY .... .................2,848 ............... 40,759 ....04/18/2023 ... ....11/15/2027 ...
33830J-AC-9 ..... GUYS 211 A2 - RMBS ........................................ ... ... ....... 2 ......... .. 2.C FE .. ................. 744,375 ...85.1985 .................634,196 .................744,375 .................744,375 .................0 .................0 .................0 .................0 ......2.493 ...... 2.493 JAJO .... .................3,402 ............... 18,557 ....06/22/2021 ... ....07/25/2051 ...
379928-AJ-3 ..... GCAR 232 D - ABS ........................................... ... ... ....... 4 ......... .. 2.C FE .. ................. 114,969 . 100.6304 .................115,725 ................ 115,000 .................115,725 .............. 751 .................5 .................0 .................0 ......6.310 ...... 6.318 MON ..... ................... 323 .................4,213 ....05/09/2023 ... ....03/15/2029 ...
69363P-AA-8 ..... PUBLIC SERVICE NEW HAMPSHIRE F ......................... ... ... .......  .......... .. 1.A FE .. .................. 68,222 ...99.7520 .................. 68,054 ..................68,223 ..................68,054 ........... 3,206 .................0 .................0 .................0 ......3.094 ...... 3.094 FA ...... ................... 880 ................ 1,688 ....05/01/2018 ... ....02/01/2026 ...
12551R-AC-2 ..... CIFC 2018-I B - CDO ....................................... ... ... C...... 4,5 ....... .. 1.B FE .. ................. 750,000 ...99.2555 .................744,416 ................ 750,000 .................744,416 .......... 20,854 .................0 .................0 .................0 ......7.057 ...... 7.122 JAJO .... ............... 11,026 ............... 48,328 ....08/18/2021 ... ....04/18/2031 ...
38237G-AA-7 ..... GOOD 2021-4 A - ABS ....................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 181,271 ...74.4400 .................134,961 .................181,302 .................134,961 .......... (3,166) .................0 .................0 .................0 ......1.930 ...... 1.940 MON ..... ................... 107 .................3,499 ....08/11/2021 ... ....07/20/2048 ...
87267W-AA-2 ..... T MOBILE US TRUST ......................................... ... ... .......  .......... .. 1.A FE .. ...............1,609,794 ...99.7990 .............. 1,606,756 ..............1,610,000 ..............1,606,756 .......... (1,589) .................0 .................0 .................0 ......4.910 ...... 4.910 MTLY .... .................2,415 ............... 79,051 ....10/04/2022 ... ....05/22/2028 ...
34961J-BE-3 ..... FCO IX BR - CDO ............................................ ... ... ....... 2,5 ....... .. 1.C FE .. ................. 250,000 ...96.1650 .................240,413 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......7.605 ...... 7.586 JAJO .... .................4,067 ............... 17,374 ....09/20/2021 ... ....10/15/2033 ...
38237J-AA-1 ..... GOOD 2022-1 A - ABS ....................................... ... ... ....... 4 ......... .. 1.F FE .. ...................94,044 ...79.0453 .................. 74,355 ..................94,067 .................. 74,355 ............2,304 .............. (24) .................0 .................0 ......2.700 ...... 2.719 MON ..... .................... 78 .................2,540 ....01/24/2022 ... ....01/20/2049 ...
891940-AC-2 ..... TOYOTA AUTO RECEIVABLES OWNER .......................... ... ... .......  .......... .. 1.A FE .. ...............2,884,999 ...99.4050 .............. 2,867,827 ..............2,885,000 ..............2,867,827 .........(17,171) .................0 .................0 .................0 ......4.630 ...... 4.630 MTLY .... .................5,937 ..............116,879 ....01/24/2023 ... ....09/15/2027 ...
12552F-AS-2 ..... CIFC 2014-IV-R A2R - CDO ................................ ... ... C...... 4,5 ....... .. 1.C FE .. ................. 620,000 ...99.8373 .................618,991 ................ 620,000 .................618,991 .......... 26,132 .................0 .................0 .................0 ......7.414 ...... 7.480 JAJO .... .................9,705 ............... 41,961 ....12/20/2021 ... ....01/17/2035 ...
40441R-AF-0 ..... HPEFS 2022-1 D - ABS ...................................... ... ... ....... 4 ......... .. 1.E FE .. ................. 139,961 ...95.1350 .................133,189 ................ 140,000 .................133,189 ............4,029 ............... 12 .................0 .................0 ......2.400 ...... 2.421 MON ..... ................... 103 .................3,360 ....01/19/2022 ... ....11/20/2029 ...
89231C-AE-7 ..... TOYOTA AUTO RECEIVABLES OWNER .......................... ... ... .......  .......... .. 1.A FE .. ...............4,899,790 ...97.5850 .............. 4,781,659 ..............4,900,000 .............. 4,781,659 .......... 39,322 .................0 .................0 .................0 ......3.770 ...... 3.770 MTLY .... .................8,210 .............. 184,730 ....08/08/2022 ... ....02/15/2028 ...
38137Y-AU-5 ..... GLM 4 CR - CDO ............................................. ... ... C...... 2,5 ....... .. 1.F FE .. ................. 250,000 ...99.3967 .................248,492 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......7.660 ...... 7.719 JAJO .... .................3,670 ............... 17,757 ....04/22/2021 ... ....04/24/2031 ...
411707-AD-4 ..... HNGRY 2018-1 A2 - RMBS ................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 148,731 ...97.9315 .................153,104 .................156,338 .................153,104 ........... 1,415 ............2,959 .................0 .................0 ......4.959 ...... 7.185 MJSD .... ................... 237 .................7,753 ....12/16/2022 ... ....06/22/2048 ...
89231E-AA-1 ..... TOYOTA AUTO LOAN EXTENDED NOTE ......................... ... ... .......  .......... .. 1.A FE .. ...............2,309,030 ...97.1670 .............. 2,244,549 ..............2,310,000 .............. 2,244,549 .......... 53,117 .................0 .................0 .................0 ......3.820 ...... 3.820 MTLY .... .................1,471 ............... 88,242 ....05/10/2022 ... ....04/25/2035 ...
12552M-AE-8 ..... CIFC 2013-III-R A2 - CDO ................................ ... ... C...... 4,5 ....... .. 1.B FE .. ................. 749,850 ...99.1750 .................743,813 ................ 750,000 .................743,813 .......... 19,397 ............2,521 .................0 .................0 ......7.060 ...... 6.191 JAJO .... ............... 10,149 ............... 48,707 ....08/18/2021 ... ....04/24/2031 ...
411707-AK-8 ..... HNGRY 2021-1 A2 - RMBS ................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 196,767 ...82.6008 .................161,071 .................195,000 ................ 161,071 ........... 5,812 .............(204) .................0 .................0 ......2.865 ...... 2.716 MJSD .... ................... 171 .................5,587 ....07/22/2021 ... ....06/20/2051 ...
89237J-AA-4 ..... TOYOTA AUTO LOAN EXTENDED NOTE ......................... ... ... .......  .......... .. 1.A FE .. .............. 1,964,887 ...94.9220 .............. 1,865,218 ..............1,965,000 ..............1,865,218 .......... 66,280 .................0 .................0 .................0 ......1.350 ...... 1.350 MTLY .... ................... 442 ............... 26,528 ....06/01/2020 ... ....05/25/2033 ...
381743-AE-3 ..... GOCAP 54 C - CDO ........................................... ... ... C...... 2,5 ....... .. 1.E FE .. ................. 250,000 ...95.4948 .................238,737 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......8.304 ...... 8.381 FMAN .... .................3,229 ............... 19,535 ....07/09/2021 ... ....08/05/2033 ...
42806M-CA-5 ..... HERTZ 233 A - ABS ......................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 204,952 . 101.8327 .................208,757 .................205,000 .................208,757 ........... 3,800 .................4 .................0 .................0 ......5.940 ...... 6.021 MON ..... ................... 203 .................4,093 ....08/16/2023 ... ....02/25/2028 ...
89237M-AA-7 ..... TOYOTA AUTO LOAN EXTENDED NOTE ......................... ... ... .......  .......... .. 1.A FE .. ...............3,059,762 ...92.1540 .............. 2,819,923 ..............3,060,000 .............. 2,819,923 .........104,913 .................0 .................0 .................0 ......1.070 ......1.070 MTLY .... ................... 546 ............... 32,742 ....03/01/2021 ... ....02/27/2034 ...
12553D-AJ-6 ..... CIFC 2019-1 AR - CDO ...................................... ... ... C...... 4,5 ....... .. 1.A FE .. ................. 733,875 ...99.9998 .................749,999 ................ 750,000 .................749,999 ........... 6,086 ........... 8,054 .................0 .................0 ......6.777 ...... 7.084 JAJO .... ............... 10,307 ............... 46,174 ....07/19/2022 ... ....04/20/2032 ...
44328U-AF-3 ..... HPEFS 2023-2 D - ABS ...................................... ... ... ....... 4 ......... .. 2.B FE .. .................. 99,988 . 102.6150 .................102,615 ................ 100,000 .................102,615 ........... 2,626 .................1 .................0 .................0 ......6.970 ......7.077 MON ..... ................... 213 ................ 1,607 ....09/19/2023 ... ....07/21/2031 ...
89239H-AD-0 ..... TOYOTA AUTO RECEIVABLES OWNER .......................... ... ... .......  .......... .. 1.A FE .. ...............1,474,854 . 100.5180 .............. 1,482,639 ..............1,475,000 .............. 1,482,639 .........(10,303) .................0 .................0 .................0 ......5.300 ...... 5.300 MTLY .... .................3,474 ............... 78,175 ....11/01/2022 ... ....09/15/2027 ...
38174T-AE-6 ..... GOCAP 33 AR2 - CDO ........................................ ... ... ....... 2,5 ....... .. 1.E FE .. ................. 750,000 ...96.2886 .................722,165 ................ 750,000 ................ 750,000 .................0 .................0 .................0 .................0 ......7.501 ...... 7.562 FMAN .... .................5,470 ............... 53,936 ....06/18/2021 ... ....08/25/2033 ...
44928X-AY-0 ..... ICG 141RR 1A2 - CDO ....................................... ... ... C...... 4,5 ....... .. 1.A FE .. ................. 275,000 ...98.8921 .................271,953 .................275,000 .................271,953 ........... 6,407 .................0 .................0 .................0 ......6.877 ...... 6.927 JAJO .... .................3,835 ............... 17,209 ....08/20/2021 ... ....10/20/2034 ...
92348K-AZ-6 ..... VERIZON MASTER TRUST ...................................... ... ... .......  .......... .. 1.A FE .. ...............1,669,913 ...98.0510 .............. 1,637,454 ..............1,670,000 .............. 1,637,454 .......... 19,096 .................0 .................0 .................0 ......3.670 ...... 3.670 MTLY .... .................1,873 ............... 61,289 ....08/02/2022 ... ....01/22/2029 ...
12567H-AE-2 ..... CIFC 2021-VII B - CDO .................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 750,000 ...99.3073 .................744,805 ................ 750,000 .................744,805 .......... 28,670 .................0 .................0 .................0 ......7.274 ...... 7.333 JAJO .... ............... 10,607 ............... 50,087 ....10/18/2021 ... ....01/23/2035 ...
46591H-BT-6 ..... CACLN 2021-1 D - ABS ...................................... ... ... ....... 4 ......... .. 1.E FE .. .................. 28,163 ...98.4254 .................. 27,720 ..................28,163 ..................27,720 .............. 857 .................0 .................0 .................0 ......1.174 ......1.177 MON ..... ......................6 ................... 331 ....03/16/2021 ... ....09/25/2028 ...
92348K-BL-6 ..... VERIZON MASTER TRUST ...................................... ... ... .......  .......... .. 1.A FE .. .............. 1,179,981 ...99.6820 .............. 1,176,253 ..............1,180,000 .............. 1,176,253 .......... (3,729) .................0 .................0 .................0 ......4.890 ...... 4.890 MTLY .... .................1,763 ............... 37,667 ....04/18/2023 ... ....04/13/2028 ...
38178E-AG-0 ..... GOCAP 16RR CR2 - CDO ...................................... ... ... C...... 2,5 ....... .. 1.F FE .. ................. 250,000 ...96.5701 .................241,425 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......8.540 ...... 8.625 JAJO .... .................4,033 ............... 20,053 ....06/08/2021 ... ....07/25/2033 ...
46616Y-AA-2 ..... HENDR 2012-2 A - RMBS .................................... ... ... ....... 2 ......... .. 1.A FE .. ................. 116,096 ...88.5572 .................102,846 .................116,135 .................102,846 .............(206) .................2 .................0 .................0 ......3.840 ...... 3.877 MON ..... ................... 198 .................4,460 ....07/18/2012 ... ....10/15/2059 ...
92867W-AD-0 ..... VOLKSWAGEN AUTO LOAN ENHANCED .......................... ... ... .......  .......... .. 1.A FE .. .............. 1,214,700 . 100.5590 .............. 1,221,789 ..............1,215,000 .............. 1,221,789 ........... 7,089 .................0 .................0 .................0 ......5.020 ...... 5.020 MTLY .... .................1,864 ............... 31,682 ....06/06/2023 ... ....06/20/2028 ...
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14041N-GA-3 ..... COMET 2022-2 A - ABS ...................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 458,746 ...98.1249 .................466,093 .................475,000 .................466,093 ........... 5,040 ........... 2,307 .................0 .................0 ......3.490 ...... 5.788 MON ..... ................... 737 .................4,144 ....10/04/2023 ... ....05/17/2027 ...
466365-AB-9 ..... JACK 2019-1 A2II - RMBS .................................. ... ... ....... 4 ......... .. 2.B FE .. .................. 91,202 ...94.3969 ..................91,801 ..................97,250 ..................91,801 .............. 544 ............... 55 .................0 .................0 ......4.476 ...... 5.590 FMAN .... ................... 435 ......................0 ....12/01/2023 ... ....08/25/2049 ...
96328G-AS-6 ..... WHEELS FLEET LEASE FUNDING LLC ........................ ... ... .......  .......... .. 1.A FE .. ...............1,339,940 . 100.2890 .............. 1,343,878 ..............1,340,000 .............. 1,343,878 ............3,939 .................0 .................0 .................0 ......5.800 ...... 5.800 MTLY .... .................2,807 ............... 39,292 ....06/08/2023 ... ....04/18/2038 ...
40170U-AC-7 ..... GCF 2021-3 B - CDO ........................................ ... ... C...... 2,5 ....... .. 1.C FE .. ................. 250,000 ...97.3293 .................243,323 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......7.624 ...... 7.691 JAJO .... .................3,706 ............... 17,682 ....11/04/2021 ... ....01/23/2034 ...
477164-AA-5 ..... JETBLUE AIRWAYS CORPORATION 2020-1 PASS ............. ... ... ....... 1 ......... .. 1.G FE .. ...................92,425 ...91.5427 ..................84,608 .................. 92,425 ..................84,608 ............2,384 .................0 .................0 .................0 ......4.000 ...... 3.999 MN ...... ................... 472 .................3,697 ....08/03/2020 ... ....05/15/2034 ...
98164J-AD-6 ..... WORLD OMNI AUTO RECEIVABLES TR ......................... ... ... .......  .......... .. 1.A FE .. .............. 1,669,717 ...99.8180 .............. 1,666,964 ..............1,670,000 ..............1,666,964 .......... (2,753) .................0 .................0 .................0 ......4.830 ...... 4.830 MTLY .... .................3,585 ............... 67,218 ....02/07/2023 ... ....05/15/2028 ...
14041N-GB-1 ..... COMET 2022-3 A - ABS ...................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 809,375 . 100.2718 .................802,175 ................ 800,000 .................802,175 .......... (4,612) .......... (2,588) .................0 .................0 ......4.950 ...... 4.497 MON ..... ................ 1,760 ............... 29,700 ....04/10/2023 ... ....10/15/2027 ...
50168B-AE-8 ..... LADAR 233 C - ABS ......................................... ... ... ....... 4 ......... .. 1.E FE .. ................. 124,973 . 102.0867 .................127,608 .................125,000 ................ 127,608 ............2,633 .................3 .................0 .................0 ......6.430 ...... 6.438 MON ..... ................... 357 .................2,501 ....08/16/2023 ... ....12/15/2028 ...
981944-AD-3 ..... WORLD OMNI AUTOMOBILE LEASE SE ......................... ... ... .......  .......... .. 1.A FE .. ...............1,174,956 ...99.9840 .............. 1,174,815 ..............1,175,000 ..............1,174,815 .............(140) .................0 .................0 .................0 ......5.070 ...... 5.070 MTLY .... .................2,648 ............... 45,375 ....05/16/2023 ... ....09/15/2026 ...
40171D-BE-9 ..... GUGG 2019-1 A2R - CDO .................................... ... ... C...... 2,5 ....... .. 1.C FE .. ................. 750,000 ...99.6027 .................747,020 ................ 750,000 ................ 750,000 .................0 .................0 .................0 .................0 ......7.355 ...... 7.433 JAJO .... ............... 11,799 ............... 50,227 ....10/12/2021 ... ....10/15/2032 ...
50571A-AF-8 ..... LADAR 234 C - ABS ......................................... ... ... ....... 4 ......... .. 1.F FE .. ...................54,992 . 101.8134 .................. 55,997 ..................55,000 .................. 55,997 ........... 1,005 .................0 .................0 .................0 ......6.760 ...... 6.765 MON ..... ................... 165 ................... 310 ....11/08/2023 ... ....03/15/2029 ...
02008D-AC-3 ..... ALLY AUTO RECEIVABLES TRUST ............................ ... ... .......  .......... .. 1.A FE .. ................. 144,991 ...99.9630 .................144,947 .................145,000 .................144,947 .............(738) .................0 .................0 .................0 ......5.070 ...... 5.070 MTLY .... ................... 327 .................7,372 ....12/06/2022 ... ....04/15/2027 ...
14310G-AN-0 ..... CGMS 2013-3 AAR - CDO .................................... ... ... C...... 4,5 ....... .. 1.A FE .. ................. 198,978 . 100.0005 .................202,484 .................202,483 .................202,484 .............. 962 ........... 1,320 .................0 .................0 ......6.645 ...... 5.614 JAJO .... .................2,926 ............... 12,332 ....10/29/2020 ... ....10/15/2030 ...
51889C-AB-8 ..... LRK 2020-A A2F - ABS ..................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 276,719 ...89.7311 .................248,394 .................276,820 .................248,394 ........... 1,582 .................0 .................0 .................0 ......1.400 ...... 1.404 MON ..... .................... 65 .................3,875 ....09/22/2020 ... ....11/25/2050 ...
05377R-GU-2 ..... AVIS BUDGET RENTAL CAR FUNDING ......................... ... ... .......  .......... .. 1.A FE .. ................. 594,900 . 100.8690 .................600,169 .................595,000 ................ 600,169 ............5,269 .................0 .................0 .................0 ......5.440 ...... 5.440 MTLY .... ................... 989 ............... 21,632 ....03/30/2023 ... ....02/22/2028 ...
476681-AA-9 ..... JMIKE 191 A2 - ABS ........................................ ... ... ....... 4 ......... .. 2.B FE .. .................. 91,988 ...94.6762 .................. 93,966 .................. 99,250 ..................92,090 .................0 .............. 101 .................0 .................0 ......4.433 ...... 4.925 FMAN .... ................... 562 .................3,300 ....03/29/2023 ... ....02/15/2050 ...
55292R-AA-9 ..... MAPSL 211 A - ABS ......................................... ... ... ....... 4 ......... .. 1.E FE .. ................. 104,467 ...89.2535 .................107,481 .................120,423 ................ 107,481 ........... 1,128 ........... 1,887 .................0 .................0 ......2.521 ...... 6.384 MON ..... ................... 135 .................2,783 ....02/07/2023 ... ....06/15/2046 ...
08860D-AA-1 ..... BANKERS HEALTHCARE GROUP SECUR ......................... ... ... .......  .......... .. 1.A FE .. .................. 44,090 ...99.3450 .................. 43,803 .................. 44,092 ..................43,803 .............. 462 .................0 .................0 .................0 ......5.320 ...... 5.320 MTLY .... .................... 91 .................1,789 ....09/12/2022 ... ....10/17/2035 ...
14310G-AS-9 ..... CGMS 2013-3 AR - CDO ...................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 749,625 ...98.9399 .................742,049 ................ 750,000 .................742,049 .......... 19,551 ............5,405 .................0 .................0 ......7.055 ...... 6.140 JAJO .... ............... 11,318 ............... 47,952 ....08/26/2021 ... ....10/15/2030 ...
55389P-AC-3 ..... MVWOT 2019-1 C - RMBS .................................... ... ... ....... 4 ......... .. 2.B FE .. .................. 17,926 ...96.7855 ..................17,072 ..................17,639 ..................17,072 .............. 217 .............. (21) .................0 .................0 ......3.330 ...... 2.568 MON ..... .................... 18 ................... 587 ....11/18/2020 ... ....11/20/2036 ...
108056-AC-6 ..... BRIDGECREST LENDING AUTO SECUR ......................... ... ... .......  .......... .. 1.A FE .. ................. 584,925 . 101.1730 .................591,864 .................585,000 .................591,864 ............6,939 .................0 .................0 .................0 ......6.510 ...... 6.510 MTLY .... .................1,693 .................5,289 ....10/18/2023 ... ....11/15/2027 ...
477164-AA-5 ..... JETBLUE AIRWAYS CORPORATION 2020-1 PASS ............. ... ... ....... 1 ......... .. 1.G FE .. ...............1,149,275 ...91.5427 .............. 1,052,078 .............. 1,149,275 .............. 1,149,313 .................0 ............... (3) .................0 .................0 ......4.000 ...... 3.999 MN ...... .................5,874 ............... 45,971 ....08/03/2020 ... ....05/15/2034 ...
55389T-AA-9 ..... MVWOT 211W A - RMBS ....................................... ... ... ....... 4 ......... .. 1.A FE .. .................. 56,291 ...91.8573 .................. 51,721 ..................56,306 ..................51,721 .............. 307 .................0 .................0 .................0 ......1.140 ...... 1.148 MON ..... .................... 20 ................... 642 ....05/10/2021 ... ....01/22/2041 ...
142921-AD-7 ..... CARMAX AUTO OWNER TRUST .................................. ... ... .......  .......... .. 1.A FE .. ................. 544,942 . 100.1530 .................545,833 .................545,000 .................545,833 .............. 891 .................0 .................0 .................0 ......5.050 ...... 5.050 MTLY .... .................1,223 ............... 17,507 ....04/19/2023 ... ....01/18/2028 ...
14311N-AN-4 ..... CGMS 154R A2R - CDO ....................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 641,775 ...99.9602 .................644,743 .................645,000 .................644,743 .......... 22,399 ............5,597 .................0 .................0 ......7.477 ...... 6.805 JAJO .... .................9,780 ............... 44,288 ....10/26/2020 ... ....07/20/2032 ...
55400E-AC-3 ..... MVWOT 201 C - RMBS ........................................ ... ... ....... 4 ......... .. 2.B FE .. .................. 28,678 ...95.5295 ..................26,071 ..................27,291 ..................26,071 .............. 856 .............. (59) .................0 .................0 ......4.210 ...... 1.892 MON ..... .....................35 .................1,149 ....11/19/2020 ... ....10/20/2037 ...
14319B-AC-6 ..... CARMAX AUTO OWNER TRUST .................................. ... ... .......  .......... .. 1.A FE .. ...................74,999 . 101.0930 .................. 75,820 ..................75,000 ..................75,820 .............. 821 .................0 .................0 .................0 ......5.280 ...... 5.280 MTLY .... ................... 176 .................1,529 ....07/18/2023 ... ....05/15/2028 ...
510760-AA-9 ..... LSHR II A1R - CDO ......................................... ... ... C...... 4,5 ....... .. 1.A FE .. ................. 500,000 ...99.7500 .................498,750 ................ 500,000 ................ 500,000 .................0 .................0 .................0 .................0 ......7.144 ...... 7.208 JAJO .... .................7,541 ............... 32,471 ....10/29/2021 ... ....10/17/2031 ...
55400W-AA-7 ..... MVWOT 232 A - RMBS ........................................ ... ... ....... 4 ......... .. 1.A FE .. ................. 295,285 . 102.0873 .................301,509 .................295,345 .................301,509 ............6,224 .................1 .................0 .................0 ......6.180 ...... 6.182 MON ..... ................... 558 .................1,724 ....11/07/2023 ... ....11/20/2040 ...
14686K-AB-3 ..... CARVANA AUTO RECEIVABLES TRUST ......................... ... ... .......  .......... .. 1.A FE .. ................. 299,140 ...94.7930 .................283,592 .................299,171 .................283,592 .......... 14,794 .................0 .................0 .................0 ......0.970 ...... 0.970 MTLY .... ................... 169 .................2,861 ....05/25/2021 ... ....03/10/2028 ...
14316Y-AE-5 ..... CGMS 2110 B - CDO ......................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 725,000 ...99.3334 .................720,167 .................725,000 ................ 720,167 .......... 24,863 .................0 .................0 .................0 ......7.327 ...... 7.389 JAJO .... ............... 10,772 ............... 48,678 ....10/13/2021 ... ....10/20/2034 ...
56564R-AA-8 ..... MAPSL 2018-1 A - ABS ..................................... ... ... C...... 2 ......... .. 1.G FE .. ................. 294,837 ...89.6470 .................262,380 .................292,681 .................262,380 ........... 8,743 .............(482) .................0 .................0 ......4.212 ...... 3.967 MON ..... ................... 548 ............... 12,328 ....11/05/2019 ... ....05/15/2043 ...
14687G-AA-3 ..... CARVANA AUTO RECEIVABLES TRUST ......................... ... ... .......  .......... .. 1.A FE .. ....................5,508 ...99.6300 ................... 5,488 ................... 5,509 ................... 5,488 ............1,423 .................0 .................0 .................0 ......0.350 ...... 0.350 MTLY .... ......................1 .................... 11 ....08/30/2021 ... ....06/12/2028 ...
55821U-AE-4 ..... MDPK XLVIII C - CDO ....................................... ... ... C...... 2,5 ....... .. 1.F FE .. ................. 250,000 ...99.5638 .................248,910 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......7.658 ...... 7.732 JAJO .... .................3,936 ............... 17,662 ....01/15/2021 ... ....04/19/2033 ...
57109L-AB-9 ..... MFT 232 B - ABS ............................................ ... ... ....... 4,5 ....... .. 1.D FE .. ................. 129,990 . 100.2180 .................130,283 ................ 130,000 .................130,283 .............. 289 .................4 .................0 .................0 ......6.540 ...... 6.543 MON ..... ................... 378 .................5,267 ....04/24/2023 ... ....06/15/2033 ...
14687K-AC-0 ..... CARVANA AUTO RECEIVABLES TRUST ......................... ... ... .......  .......... .. 1.A FE .. ................. 118,555 ...96.9220 .................114,916 .................118,565 .................114,916 .......... 20,916 .................0 .................0 .................0 ......1.310 ...... 1.310 MTLY .... .................... 91 ................... 653 ....12/21/2021 ... ....01/11/2027 ...
14317K-AC-8 ..... CGMS 2021-9 B - CDO ....................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 740,000 ...99.3759 .................735,382 ................ 740,000 .................735,382 .......... 25,235 .................0 .................0 .................0 ......7.327 ...... 7.382 JAJO .... ............... 10,995 ............... 49,685 ....09/17/2021 ... ....10/20/2034 ...
588926-AA-3 ..... MFF 231 A - ABS ............................................ ... ... ....... 4 ......... .. 1.A FE .. ................. 124,985 . 101.1984 .................126,498 .................125,000 .................126,498 ........... 1,513 .................0 .................0 .................0 ......7.210 ...... 7.211 MON ..... ................... 275 .................1,527 ....10/18/2023 ... ....05/20/2036 ...
165183-CJ-1 ..... CHESAPEAKE FUNDING II LLC ............................... ... ... .......  .......... .. 1.A FE .. .................. 21,226 ...99.3130 ..................21,081 ..................21,226 ..................21,081 ........... 1,054 .................0 .................0 .................0 ......0.870 ......0.870 MTLY .... ......................8 ................... 126 ....07/14/2020 ... ....08/15/2032 ...
56564R-AA-8 ..... MAPSL 2018-1 A - ABS ..................................... ... ... C...... 2 ......... .. 1.G FE .. ................. 112,872 ...89.6470 .................102,226 .................114,032 .................113,522 .................0 .............. 239 .................0 .................0 ......4.212 ...... 4.624 MON ..... ................... 213 .................4,803 ....10/22/2020 ... ....05/15/2043 ...
59010R-AA-2 ..... MRLN 2016-1 A - ABS ....................................... ... ... D...... 4 ......... .. 2.B FE .. .................. 32,117 ...90.9090 .................. 29,985 .................. 32,983 .................. 29,985 ............4,239 .............. 365 .................0 .................0 ......4.500 ...... 5.870 MON ..... .................... 66 .................1,484 ....03/12/2021 ... ....12/15/2032 ...
165183-CU-6 ..... CHESAPEAKE FUNDING II LLC ............................... ... ... .......  .......... .. 1.A FE .. ................. 191,773 . 100.2680 .................192,292 ................ 191,778 .................192,292 .............. 520 .................0 .................0 .................0 ......5.650 ...... 5.650 MTLY .... ................... 482 .................6,432 ....04/19/2023 ... ....05/15/2035 ...
19521U-AA-1 ..... CLGIX 2021-1 A2 - ABS .................................... ... ... ....... 4 ......... .. 1.G FE .. ................. 479,973 ...89.9941 .................431,972 ................ 480,000 .................431,972 .......... 12,808 .............(233) .................0 .................0 ......3.300 ...... 3.263 MON ..... ................... 264 ............... 15,840 ....12/14/2021 ... ....12/26/2051 ...
60510M-AN-8 ..... MLANE 23A A - ABS ......................................... ... ... ....... 4 ......... .. 1.C FE .. ................. 103,990 . 100.1002 .................104,104 ................ 104,000 .................104,104 .............. 111 .................3 .................0 .................0 ......7.230 ...... 7.232 MON ..... ................... 334 .................4,240 ....05/16/2023 ... ....07/17/2028 ...
22534Q-AA-9 ..... CREDIT ACCEPTANCE AUTO LOAN TR ......................... ... ... .......  .......... .. 1.A FE .. ................. 464,968 . 101.0120 .................469,705 .................465,000 .................469,705 ............2,344 .................0 .................0 .................0 ......6.570 ...... 6.570 MTLY .... .................1,358 ............... 30,550 ....10/26/2022 ... ....10/15/2032 ...
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62959A-AU-2 ..... NXTC 171R AR - CDO ........................................ ... ... ....... 2,5 ....... .. 1.A FE .. ................. 500,000 ...99.1409 .................495,705 ................ 500,000 ................ 500,000 .................0 .................0 .................0 .................0 ......7.304 ...... 7.362 JAJO .... ................ 7,101 ............... 33,733 ....04/29/2021 ... ....07/21/2033 ...
60510M-AT-5 ..... MLANE 23B A - ABS ......................................... ... ... ....... 4 ......... .. 1.C FE .. ................. 179,974 . 100.9473 .................181,705 ................ 180,000 ................ 181,705 ........... 1,726 .................5 .................0 .................0 ......7.690 ...... 7.699 MON ..... ................... 615 .................2,653 ....09/29/2023 ... ....11/15/2028 ...
22537E-AA-3 ..... CREDIT ACCEPTANCE AUTO LOAN TR ......................... ... ... .......  .......... .. 1.A FE .. ................. 169,987 . 100.0530 .................170,090 ................ 170,000 ................ 170,090 .............. 102 .................0 .................0 .................0 ......5.920 ...... 5.920 MTLY .... ................... 447 .................5,591 ....05/17/2023 ... ....05/16/2033 ...
21623P-AE-7 ..... COOK 1 B - CDO ............................................. ... ... ....... 4,5 ....... .. 1.C FE .. ................. 750,375 ...99.1562 .................743,672 ................ 750,000 .................743,672 .......... 15,632 ........... 5,612 .................0 .................0 ......7.064 ......6.186 JAJO .... ............... 11,185 ............... 48,098 ....08/18/2021 ... ....04/17/2030 ...
61911B-AA-3 ..... MECA 2010-1 A - RMBS ..................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 130,835 ...91.1400 .................121,386 .................133,187 .................121,386 ........... 2,148 ............... 49 .................0 .................0 ......4.000 ...... 4.120 MON ..... ................... 824 .................5,632 ....08/03/2010 ... ....07/26/2060 ...
232989-AC-7 ..... DLLMT LLC .................................................... ... ... .......  .......... .. 1.A FE .. ................. 294,953 ...99.9210 .................294,766 .................295,000 .................294,766 .............(187) .................0 .................0 .................0 ......5.340 ...... 5.340 MTLY .... ................... 481 .................9,014 ....05/17/2023 ... ....03/22/2027 ...
691200-AD-1 ..... OR IV A2R - CDO ............................................ ... ... C...... 2,5 ....... .. 1.C FE .. ................. 250,000 ...96.0438 .................240,110 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......7.529 ...... 7.515 FMAN .... .................2,196 ............... 17,826 ....06/15/2021 ... ....08/20/2033 ...
62848P-AA-8 ..... MVWOT 2023-1 A - RMBS .................................... ... ... ....... 4 ......... .. 1.A FE .. .................. 92,115 ...99.4008 .................. 91,566 ..................92,118 ..................91,566 .............(549) .................0 .................0 .................0 ......4.930 ...... 4.982 MON ..... ................... 139 .................3,141 ....04/04/2023 ... ....10/22/2040 ...
23345W-AA-3 ..... DT AUTO OWNER TRUST ....................................... ... ... .......  .......... .. 1.A FE .. ................. 144,297 . 100.4200 .................144,908 .................144,301 .................144,908 .............. 611 .................0 .................0 .................0 ......6.290 ...... 6.290 MTLY .... ................... 403 .................3,305 ....07/11/2023 ... ....08/16/2027 ...
233046-AN-1 ..... DNKN 211 A2I - RMBS ....................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 333,200 ...90.8771 .................302,803 .................333,200 .................302,803 .......... 18,393 .................0 .................0 .................0 ......2.045 ...... 2.011 FMAN .... ................... 776 .................6,814 ....10/15/2021 ... ....11/20/2051 ...
63935B-AA-1 ..... NAVSL 2020-H A - ABS ..................................... ... ... ....... 4 ......... .. 1.A FE .. .................. 62,928 ...91.5077 .................. 56,901 ..................62,182 ..................56,901 ............1,552 .............(109) .................0 .................0 ......1.310 ......0.811 MON ..... .................... 36 ................... 815 ....01/29/2021 ... ....01/15/2069 ...
233868-AD-0 ..... DAIMLER TRUCKS RETAIL TRUST ............................. ... ... .......  .......... .. 1.A FE .. ................. 209,994 . 102.0820 .................214,372 ................ 210,000 .................214,372 ........... 4,378 .................0 .................0 .................0 ......5.930 ...... 5.930 MTLY .... ................... 553 .................2,698 ....09/20/2023 ... ....12/16/2030 ...
69120H-AA-0 ..... OR 11 A1T - CDO ............................................ ... ... ....... 4,5 ....... .. 1.A FE .. ................. 250,000 ...99.9001 .................249,750 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......7.880 ...... 7.992 FMAN .... .................2,572 .................9,285 ....04/26/2023 ... ....05/15/2035 ...
63942T-AC-9 ..... NAVSL 23B B - ABS ......................................... ... ... ....... 4 ......... .. 1.C FE .. ................. 119,987 . 105.1268 .................126,152 ................ 120,000 .................126,152 ........... 6,162 .................4 .................0 .................0 ......7.230 ...... 7.231 MON ..... ................... 386 .................1,350 ....10/11/2023 ... ....03/15/2072 ...
24702E-AC-4 ..... DELL EQUIPMENT FINANCE TRUST ........................... ... ... .......  .......... .. 1.A FE .. ................. 304,979 . 101.8610 .................310,677 .................305,000 ................ 310,677 ........... 5,697 .................0 .................0 .................0 ......5.930 ...... 5.930 MTLY .... ................... 452 .................3,215 ....10/10/2023 ... ....04/23/2029 ...
24737B-AA-3 ..... DELTA AIRLINES 2019-1 PASS THROUGH TRUST ............ ... ... ....... 1 ......... .. 2.A FE .. .................. 65,000 ...99.1940 .................. 64,476 ..................65,000 ..................64,476 ........... 1,123 .................0 .................0 .................0 ......3.204 ...... 3.203 AO ...... ................... 382 .................2,083 ....03/06/2019 ... ....10/25/2025 ...
675711-AA-3 ..... OCT33 33 A1 - CDO .......................................... ... ... C...... 4,5 ....... .. 1.A FE .. ................. 404,285 ...99.9476 .................404,073 .................404,285 .................404,073 ........... 3,609 .................0 .................0 .................0 ......6.867 ...... 6.481 JAJO .... .................5,630 ............... 25,259 ....10/16/2017 ... ....01/21/2031 ...
257812-AD-9 ..... DONLEN FLEET LEASE FUNDING .............................. ... ... .......  .......... .. 1.A FE .. .................. 59,765 ...98.5160 .................. 58,885 ..................59,773 ..................58,885 ........... 6,694 .................0 .................0 .................0 ......0.560 ...... 0.560 MTLY .... .................... 20 ................... 225 ....04/20/2021 ... ....12/11/2034 ...
693342-AB-3 ..... PCG 2022-A A2 - ABS ....................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 749,357 ...94.7330 .................710,498 ................ 750,000 .................749,453 .................0 .............(103) .................0 .................0 ......4.263 ...... 4.272 JD ....... .................2,664 ............... 31,973 ....05/03/2022 ... ....06/01/2038 ...
68267H-AD-9 ..... OMFIT 2022-S1 D - ABS .................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 434,943 ...93.5436 .................406,915 .................435,000 .................406,915 ........... 6,842 ............... 10 .................0 .................0 ......5.200 ...... 5.259 MON ..... ................ 1,068 ............... 22,620 ....04/21/2022 ... ....05/14/2035 ...
29374F-AB-9 ..... ENTERPRISE FLEET FINANCING LLC ......................... ... ... .......  .......... .. 1.A FE .. .................. 72,771 ...98.8930 .................. 71,975 ..................72,781 ..................71,975 ........... 1,281 .................0 .................0 .................0 ......4.380 ...... 4.380 MTLY .... .................... 97 .................3,009 ....08/16/2022 ... ....07/20/2029 ...
254683-CX-1 ..... DCENT 2022-4 A - ABS ...................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 399,949 . 100.3914 .................401,565 ................ 400,000 .................401,565 .......... (2,421) ............... 16 .................0 .................0 ......5.030 ...... 5.088 MON ..... ................... 894 ............... 20,120 ....11/18/2022 ... ....10/15/2027 ...
68269C-AA-4 ..... OMFIT 2018-2 A - ABS ..................................... ... ... ....... 4 ......... .. 1.A FE .. .................. 41,104 ...99.1465 .................. 38,856 ..................39,190 ..................38,856 .............. 746 .............(259) .................0 .................0 ......3.570 ...... 1.504 MON ..... .................... 66 .................1,399 ....07/28/2021 ... ....03/14/2033 ...
29375N-AB-1 ..... ENTERPRISE FLEET FINANCING LLC ......................... ... ... .......  .......... .. 1.A FE .. ................. 199,966 . 100.2780 .................200,556 ................ 200,000 .................200,556 .............. 590 .................0 .................0 .................0 ......5.560 ...... 5.560 MTLY .... ................... 340 ................ 6,178 ....05/23/2023 ... ....04/22/2030 ...
69377T-AB-2 ..... PRKCM 2022-AFC2 TRUST - RMBS ........................... ... ... ....... 2 ......... .. 1.C FE .. ................. 224,007 ...99.0608 .................221,905 .................224,009 .................225,827 .................0 ........... 1,390 .................0 .................0 ......5.993 ...... 6.612 MON ..... .................1,119 ............... 13,425 ....09/08/2022 ... ....09/25/2057 ...
68504L-AA-9 ..... ONGLT 2016-A A - RMBS .................................... ... ... ....... 4 ......... .. 1.F FE .. .................. 30,037 ...97.4379 .................. 29,777 ..................30,560 ..................29,777 .............(172) .............. 650 .................0 .................0 ......2.610 ...... 9.534 MON ..... .................... 51 ................... 798 ....12/20/2016 ... ....03/08/2029 ...
30166Y-AC-6 ..... EXETER AUTOMOBILE RECEIVABLES .......................... ... ... .......  .......... .. 1.A FE .. ................. 117,487 ...99.9280 .................117,696 ................ 117,781 ................ 117,696 ........... 3,663 .................0 .................0 .................0 ......4.210 ...... 4.210 MTLY .... ................... 220 .................3,727 ....06/14/2022 ... ....01/15/2026 ...
254683-CY-9 ..... DCENT 2023-1 A - ABS ...................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 799,954 ...99.3017 .................794,413 ................ 800,000 .................794,413 .......... (5,551) ............... 10 .................0 .................0 ......4.310 ...... 4.351 MON ..... .................1,532 ............... 23,370 ....04/04/2023 ... ....03/15/2028 ...
69689C-AW-6 ..... PLMRS 2015-2 A1R - CDO ................................... ... ... C...... 4,5 ....... .. 1.A FE .. ................. 433,846 ...99.9461 .................433,612 .................433,846 .................433,612 ............5,969 .................0 .................0 .................0 ......6.777 ...... 6.401 JAJO .... .................5,962 ............... 26,710 ....01/24/2020 ... ....07/22/2030 ...
30167F-AC-6 ..... EXETER AUTOMOBILE RECEIVABLES .......................... ... ... .......  .......... .. 1.A FE .. ................. 325,143 ...99.9310 .................325,706 .................325,931 .................325,706 ........... 1,331 .................0 .................0 .................0 ......5.430 ...... 5.430 MTLY .... ................... 787 ............... 17,044 ....10/12/2022 ... ....04/15/2026 ...
69377T-AC-0 ..... PRKCM 2022-AFC2 TRUST - RMBS ........................... ... ... ....... 2 ......... .. 1.F FE .. ................. 222,592 ...98.9193 .................221,589 .................224,009 .................222,676 .................0 .............(589) .................0 .................0 ......6.140 ...... 6.179 MON ..... .................1,146 ............... 13,754 ....09/08/2022 ... ....09/25/2057 ...
72703P-AC-7 ..... PLNT 191 A2 - ABS ......................................... ... ... ....... 4 ......... .. 2.B FE .. .................. 99,027 ...88.4577 .................. 89,013 ................ 100,800 ..................89,013 ........... 5,765 ............... 29 .................0 .................0 ......3.858 ...... 3.944 MJSD .... ................... 281 .................3,889 ....10/05/2020 ... ....12/05/2049 ...
30168B-AC-4 ..... EXETER AUTOMOBILE RECEIVABLES .......................... ... ... .......  .......... .. 1.A FE .. ................. 119,989 ...99.8510 .................119,821 ................ 120,000 .................119,821 .............(168) .................0 .................0 .................0 ......5.580 ...... 5.580 MTLY .... ................... 298 .................5,301 ....02/17/2023 ... ....04/15/2026 ...
25755T-AN-0 ..... DPABS 2021-1 AI - RMBS ................................... ... ... ....... 4 ......... .. 2.A FE .. ................. 199,875 ...88.3994 .................176,688 .................199,875 ................ 176,688 .......... 10,456 .................0 .................0 .................0 ......2.662 ...... 2.662 JAJO .... ................... 975 .................5,321 ....04/08/2021 ... ....04/25/2051 ...
72703P-AD-5 ..... PLNT 221 A2I - ABS ........................................ ... ... ....... 4 ......... .. 2.B FE .. ................. 406,176 ...92.6808 .................414,318 .................447,038 .................414,318 ............1,524 ........... 6,618 .................0 .................0 ......3.251 ...... 6.219 MJSD .... .................1,050 ............... 10,909 ....05/04/2023 ... ....12/05/2051 ...
30168D-AC-0 ..... EXETER AUTOMOBILE RECEIVABLES .......................... ... ... .......  .......... .. 1.A FE .. ...................44,998 . 100.8780 .................. 45,395 ..................45,000 .................. 45,395 .............. 397 .................0 .................0 .................0 ......6.320 ...... 6.320 MTLY .... ................... 126 ................... 237 ....11/07/2023 ... ....03/15/2027 ...
701631-AB-9 ..... PARLI II B - CDO ........................................... ... ... C...... 2,5 ....... .. 1.C FE .. .............. 1,000,000 ...96.7781 .................967,781 ..............1,000,000 ..............1,000,000 .................0 .................0 .................0 .................0 ......7.329 ...... 6.441 FMAN .... .................8,550 ............... 69,283 ....07/12/2021 ... ....08/20/2032 ...
74113G-AL-7 ..... PART 231 D - ABS ........................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 144,976 ...99.3616 .................144,074 .................145,000 .................144,074 .............(906) .................4 .................0 .................0 ......6.330 ...... 6.419 MON ..... ................... 408 .................5,598 ....05/02/2023 ... ....04/16/2029 ...
301989-AC-3 ..... EXETER AUTOMOBILE RECEIVABLES .......................... ... ... .......  .......... .. 1.A FE .. ...................64,995 . 100.1070 ..................65,070 ..................65,000 ..................65,070 ............... 75 .................0 .................0 .................0 ......6.040 ...... 6.040 MTLY .... ................... 174 ................ 1,810 ....06/23/2023 ... ....07/15/2026 ...
26190T-AC-5 ..... DRSLF 93 B - CDO ........................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 750,000 ...98.7961 .................740,971 ................ 750,000 .................740,971 .......... 21,047 .................0 .................0 .................0 ......7.145 ......7.117 JAJO .... ............... 11,462 ............... 49,539 ....10/01/2021 ... ....01/15/2034 ...
74113R-AL-3 ..... PART 221 D - ABS ........................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 104,230 . 103.6792 .................108,863 ................ 105,000 ................ 108,863 ............3,972 .............. 203 .................0 .................0 ......8.080 ...... 8.455 MON ..... ................... 377 .................8,484 ....10/14/2022 ... ....08/15/2028 ...
337955-AE-8 ..... FLAGSHIP CREDIT AUTO TRUST .............................. ... ... .......  .......... .. 1.A FE .. ................. 239,983 ...99.4350 .................238,644 .................240,000 .................238,644 .......... (1,338) .................0 .................0 .................0 ......5.010 ...... 5.010 MTLY .... ................... 534 ............... 10,254 ....01/31/2023 ... ....08/16/2027 ...
701631-AC-7 ..... PARLI II C - CDO ........................................... ... ... C...... 2,5 ....... .. 1.F FE .. ................. 250,000 ...95.5620 .................238,905 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......8.179 ...... 7.305 FMAN .... .................2,385 ............... 19,469 ....07/12/2021 ... ....08/20/2032 ...
74113V-AJ-9 ..... PART 232 D - ABS ........................................... ... ... ....... 4 ......... .. 2.B FE .. ...................99,985 . 102.4596 .................102,460 ................ 100,000 .................102,460 ............2,473 .................1 .................0 .................0 ......7.710 ...... 7.715 MON ..... ................... 343 ................... 771 ....10/31/2023 ... ....08/15/2029 ...
33843E-AE-1 ..... FLAGSHIP CREDIT AUTO TRUST .............................. ... ... .......  .......... .. 1.A FE .. ................. 324,999 ...99.7500 .................324,187 .................325,000 .................324,187 .............(812) .................0 .................0 .................0 ......5.220 ...... 5.220 MTLY .... ................... 754 ............... 10,415 ....04/27/2023 ... ....12/15/2027 ...
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26246B-AN-4 ..... DRSLF 85 BR - CDO .......................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 695,000 ...98.7173 .................686,085 .................695,000 ................ 686,085 .......... 22,516 .................0 .................0 .................0 ......7.255 ...... 7.114 JAJO .... ............... 10,785 ............... 45,906 ....09/20/2021 ... ....10/15/2035 ...
75806C-AA-9 ..... REDWOOD FUNDING TRUST 2023-1 - ABS .................... ... ... ....... 4 ......... ... 2.C Z .. ................. 140,518 ...98.7990 .................141,348 .................143,066 .................141,348 .............. 830 .................0 .................0 .................0 ......7.500 ...... 7.646 MON ..... ................... 119 ................... 906 ....12/07/2023 ... ....07/25/2059 ...
345340-AA-1 ..... FORD CREDIT AUTO OWNER TRUST/F ......................... ... ... .......  .......... .. 1.A FE .. ................. 299,999 ...92.4580 .................277,374 ................ 300,000 .................277,374 ........... 9,172 .................0 .................0 .................0 ......1.370 ...... 1.370 MTLY .... ................... 183 .................4,110 ....04/07/2021 ... ....10/17/2033 ...
78403D-AX-8 ..... SBATOW 2021-3 3C - RMBS .................................. ... ... ....... 4 ......... .. 1.F FE .. ................. 250,000 ...80.4282 .................201,070 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......2.593 ...... 2.607 MON ..... ................... 288 .................6,482 ....10/08/2021 ... ....10/16/2056 ...
78397W-AE-6 ..... SCFET 2022-2 C - ABS ...................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 206,141 . 100.3821 .................215,821 .................215,000 .................215,821 ........... 2,882 ........... 2,898 .................0 .................0 ......6.500 ...... 8.528 MON ..... ................... 427 ............... 13,975 ....11/08/2022 ... ....08/20/2032 ...
34535C-AA-4 ..... FORD CREDIT AUTO OWNER TRUST/F ......................... ... ... .......  .......... .. 1.A FE .. ................. 429,859 . 102.2200 .................439,548 .................430,000 .................439,548 ........... 9,689 .................0 .................0 .................0 ......5.280 ...... 5.280 MTLY .... .................1,009 .................8,009 ....08/01/2023 ... ....02/15/2036 ...
26252W-AW-9 ..... DRSLF 76 BR - CDO ......................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 750,000 ...98.6545 .................739,909 ................ 750,000 .................739,909 .......... 27,917 .................0 .................0 .................0 ......7.277 ...... 7.337 JAJO .... ............... 11,068 ............... 49,977 ....10/15/2021 ... ....10/20/2034 ...
784033-AJ-1 ..... SCFET 2022-1 D - ABS ...................................... ... ... ....... 4 ......... .. 2.C FE .. ................. 109,971 ...90.3944 .................. 99,434 ................ 110,000 .................. 99,434 ........... 4,186 ............... 15 .................0 .................0 ......3.790 ...... 3.801 MON ..... ................... 127 .................4,169 ....02/15/2022 ... ....12/22/2031 ...
36169E-AC-4 ..... GECU AUTO RECEIVABLES TRUST ............................. ... ... .......  .......... .. 1.A FE .. ................. 164,974 . 100.7800 .................166,287 ................ 165,000 ................ 166,287 ........... 1,314 .................0 .................0 .................0 ......5.630 ...... 5.630 MTLY .... ................... 413 .................3,071 ....08/07/2023 ... ....08/15/2028 ...
78520E-AC-0 ..... SDCP 221 A2 - ABS .......................................... ... ... ....... 4 ......... .. 1.E FE .. ................. 489,515 ...93.5694 .................467,847 ................ 500,000 .................491,377 .................0 ........... 1,138 .................0 .................0 ......5.000 ...... 5.423 MON ..... ................... 764 ............... 25,000 ....07/01/2022 ... ....06/20/2047 ...
78403D-AP-5 ..... SBATOW 2020-1 2C - RMBS .................................. ... ... ....... 4 ......... .. 1.F FE .. .............. 1,000,260 ...92.7761 .................943,533 ..............1,017,000 .................943,533 .......... 44,577 ............4,527 .................0 .................0 ......1.884 ...... 2.416 MON ..... ................... 852 ............... 19,160 ....03/21/2022 ... ....07/15/2050 ...
362548-AD-1 ..... GM FINANCIAL AUTOMOBILE LEASIN ........................ ... ... .......  .......... .. 1.A FE .. ................. 124,987 . 100.0010 .................125,002 .................125,000 .................125,002 ............... 15 .................0 .................0 .................0 ......5.050 ...... 5.050 MTLY .... ................... 193 .................3,735 ....05/09/2023 ... ....07/20/2026 ...
30260G-AA-4 ..... FCITL 211 A - ABS ......................................... ... ... ....... 4 ......... .. 1.A FE .. .................. 19,236 ...98.6005 ..................18,967 ..................19,236 ..................18,967 .............. 180 .................0 .................0 .................0 ......1.130 ...... 1.130 MON ..... .................... 10 ................... 217 ....04/06/2021 ... ....03/31/2033 ...
78403D-AT-7 ..... SBATOW 2021-1 C - RMBS ................................... ... ... ....... 4 ......... .. 1.F FE .. .................. 92,072 ...89.2858 .................. 83,929 ..................94,000 .................. 83,929 ........... 3,656 .............. 440 .................0 .................0 ......1.631 ...... 2.111 MON ..... .................... 68 .................1,533 ....01/03/2022 ... ....05/15/2051 ...
41285Y-AC-9 ..... HARLEY DAVIDSON MOTORCYCLE TRU ......................... ... ... .......  .......... .. 1.A FE .. ................. 109,975 . 101.6430 .................111,807 ................ 110,000 ................ 111,807 ........... 1,832 .................0 .................0 .................0 ......5.690 ...... 5.690 MTLY .... ................... 278 .................1,356 ....09/20/2023 ... ....08/15/2028 ...
78520E-AE-6 ..... SDCP 231 A2 - ABS .......................................... ... ... ....... 4 ......... .. 1.E FE .. ................. 249,896 . 100.3404 .................250,851 .................250,000 .................249,909 .................0 ............... 13 .................0 .................0 ......6.250 ...... 6.261 MON ..... ................... 477 ............... 10,200 ....04/18/2023 ... ....04/20/2048 ...
78443C-AN-4 ..... SLMA 2003-B A3 - ABS ..................................... ... ... .......  .......... .. 2.C FE .. ................. 644,250 ...99.3280 .................640,666 .................645,000 ................ 640,666 ............3,534 .................9 .................0 .................0 ......7.970 ...... 7.970 N/A ..... ................ 7,800 ............... 53,153 ....05/21/2018 ... ....03/15/2033 ...
41285Y-AD-7 ..... HARLEY DAVIDSON MOTORCYCLE TRU ......................... ... ... .......  .......... .. 1.A FE .. ...................89,992 . 103.0950 .................. 92,785 ..................90,000 ..................92,785 ............2,793 .................0 .................0 .................0 ......5.780 ...... 5.780 MTLY .... ................... 231 .................1,127 ....09/20/2023 ... ....04/15/2031 ...
344928-AB-2 ..... FORDO 2023-A A2A - ABS ................................... ... ... ....... 4 ......... .. 1.A FE .. ...................94,548 ...99.7941 .................. 94,357 .................. 94,552 .................. 94,357 .............(193) .................2 .................0 .................0 ......5.140 ...... 5.199 MON ..... ................... 216 .................3,442 ....03/28/2023 ... ....05/15/2026 ...
78443C-BB-9 ..... SLMA 2003-C A4 - ABS ..................................... ... ... .......  .......... .. 2.C FE .. ...................49,859 ...99.3458 .................. 49,673 ..................50,000 ..................49,673 ........... 1,003 .................2 .................0 .................0 ......8.060 ......8.060 N/A ..... ................... 234 .................4,270 ....12/07/2018 ... ....09/15/2032 ...
43283G-AA-0 ..... HILTON GRAND VACATIONS TRUST ........................... ... ... .......  .......... .. 1.A FE .. .................. 94,073 ...97.3130 .................. 91,562 ..................94,090 ..................91,562 ............2,464 .................0 .................0 .................0 ......4.300 ...... 4.300 MTLY .... .................... 67 .................3,653 ....08/01/2022 ... ....01/25/2037 ...
817743-AE-7 ..... SPRO 2021-1 A2 - RMBS .................................... ... ... ....... 1,2 ....... .. 2.C FE .. ................. 487,500 ...85.9000 .................418,763 .................487,500 .................487,500 .................0 .................0 .................0 .................0 ......2.394 ...... 2.391 JAJO .... .................2,140 ............... 11,671 ....03/03/2021 ... ....04/25/2051 ...
78448R-AE-6 ..... SMB 2015-C B - ABS ........................................ ... ... ....... 4 ......... .. 1.B FE .. ................. 112,558 ...97.9362 .................106,588 .................108,834 ................ 106,588 ............4,985 .............(796) .................0 .................0 ......3.500 ...... 2.678 MON ..... ................... 169 .................3,809 ....10/01/2019 ... ....09/15/2043 ...
448980-AD-4 ..... HYUNDAI AUTO LEASE SECURITIZAT ......................... ... ... .......  .......... .. 1.A FE .. ................. 169,996 . 100.0430 .................170,072 ................ 170,000 ................ 170,072 ............... 76 .................0 .................0 .................0 ......5.150 ...... 5.150 MTLY .... ................... 389 .................4,888 ....05/16/2023 ... ....06/15/2026 ...
34534L-AD-9 ..... FORDO 2022-B A3 - ABS .................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 788,656 ...98.7405 .................789,924 ................ 800,000 .................789,924 .......... (3,821) ........... 5,089 .................0 .................0 ......3.740 ...... 4.713 MON ..... .................1,330 ............... 22,440 ....04/05/2023 ... ....09/15/2026 ...
78448Y-AK-7 ..... SMB 2021-A 2A2 - ABS ..................................... ... ... ....... 4,5 ....... .. 1.A FE .. ................. 338,237 ...99.2728 .................335,778 .................338,237 .................335,778 ........... 7,816 .................0 .................0 .................0 ......6.206 ...... 6.276 MON ..... ................... 991 ............... 19,756 ....02/03/2021 ... ....01/15/2053 ...
50571A-AC-5 ..... LAD AUTO RECEIVABLES TRUST .............................. ... ... .......  .......... .. 1.A FE .. ................. 594,982 . 101.0450 .................601,218 .................595,000 ................ 601,218 ........... 6,236 .................0 .................0 .................0 ......6.100 ......6.100 MTLY .... .................1,613 .................3,025 ....11/08/2023 ... ....12/15/2027 ...
83546D-AG-3 ..... SONIC 2020-1 A21 - RMBS .................................. ... ... ....... 2 ......... .. 2.B FE .. ................. 215,423 ...94.1531 .................227,537 .................241,667 .................221,981 .................0 ............5,492 .................0 .................0 ......3.845 ...... 6.954 MON ..... ................... 284 .................9,292 ....10/13/2022 ... ....01/20/2050 ...
78449Q-AB-3 ..... SMB 2018-C A2A - ABS ..................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 167,261 ...97.6568 .................163,410 .................167,331 .................163,410 ........... 6,987 ............... 13 .................0 .................0 ......3.630 ...... 3.676 MON ..... ................... 270 .................6,074 ....09/12/2018 ... ....11/15/2035 ...
551925-AB-6 ..... M+T EQUIPMENT NOTES ....................................... ... ... .......  .......... .. 1.A FE .. ................. 189,992 . 100.6370 .................191,211 ................ 190,000 .................191,211 ........... 1,219 .................0 .................0 .................0 ......5.740 ...... 5.740 MTLY .... ................... 485 .................3,605 ....08/08/2023 ... ....07/15/2030 ...
34535C-AA-4 ..... FORDR 2023-REV2 A - ABS .................................. ... ... ....... 4 ......... .. 1.A FE .. ................. 534,824 . 102.1318 .................546,405 .................535,000 .................546,405 .......... 11,568 ............... 13 .................0 .................0 ......5.280 ...... 5.346 MON ..... .................1,255 .................9,965 ....08/01/2023 ... ....02/15/2036 ...
78490D-AC-8 ..... SOFI 2018-C BF - ABS ..................................... ... ... ....... 4 ......... .. 1.B FE .. ................. 484,952 ...90.7783 .................440,275 .................485,000 .................440,275 ............3,565 .................6 .................0 .................0 ......4.130 ...... 4.167 MON ..... ................... 334 ............... 20,031 ....08/07/2018 ... ....01/25/2048 ...
63935B-AA-1 ..... NAVIENT STUDENT LOAN TRUST .............................. ... ... .......  .......... .. 1.A FE .. .................. 70,467 ...91.5480 .................. 64,517 ..................70,473 ..................64,517 ........... 3,971 .................0 .................0 .................0 ......1.310 ...... 1.310 MTLY .... .................... 41 ................... 792 ....11/03/2020 ... ....01/15/2069 ...
85236K-AH-5 ..... SIDC 232 A2 - ABS .......................................... ... ... ....... 2 ......... .. 1.G FE .. ................. 733,598 ...98.3956 .................737,967 ................ 750,000 .................734,673 .................0 ........... 1,075 .................0 .................0 ......5.900 ...... 6.419 MON ..... ................... 738 ............... 17,823 ....07/24/2023 ... ....07/27/2048 ...
80286W-AG-1 ..... SDART 2020-4 D - ABS ...................................... ... ... ....... 4 ......... .. 1.A FE .. .................. 61,415 ...97.7718 ..................60,058 ..................61,427 ..................60,058 ............1,349 .................3 .................0 .................0 ......1.480 ...... 1.491 MON ..... .................... 40 ................... 909 ....11/17/2020 ... ....01/15/2027 ...
63938P-BU-2 ..... NAVISTAR FINANCIAL DEALER NOTE ......................... ... ... .......  .......... .. 1.A FE .. ................. 104,985 . 100.9780 .................106,027 ................ 105,000 ................ 106,027 ........... 1,042 .................0 .................0 .................0 ......6.180 ......6.180 MTLY .... ................... 108 .................1,712 ....09/12/2023 ... ....08/25/2028 ...
362548-AB-5 ..... GMALT 2023-2 A2A - ABS ................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 926,101 ...99.9251 .................925,448 .................926,141 .................925,448 .............(676) ............... 22 .................0 .................0 ......5.440 ...... 5.506 MON ..... .................1,539 ............... 29,809 ....05/09/2023 ... ....10/20/2025 ...
80287A-AF-0 ..... SDART 2020-1 C - ABS ...................................... ... ... ....... 4 ......... .. 1.A FE .. ....................6,216 ...99.9383 ................... 5,826 ................... 5,830 ................... 5,826 .............. 121 .............. (91) .................0 .................0 ......4.110 ......1.007 MON ..... .................... 11 ................... 240 ....11/16/2020 ... ....12/15/2025 ...
63941U-AA-1 ..... NAVIENT STUDENT LOAN TRUST .............................. ... ... .......  .......... .. 1.A FE .. .................. 31,056 ...89.5480 .................. 27,815 ..................31,061 ..................27,815 ........... 1,164 .................0 .................0 .................0 ......1.170 ......1.170 MTLY .... .................... 16 ................... 328 ....09/01/2020 ... ....09/16/2069 ...
87342R-AJ-3 ..... BELL 2021-1 A23 - RMBS ................................... ... ... ....... 2 ......... .. 2.B FE .. ................. 491,250 ...80.9554 .................397,693 .................491,250 .................491,250 .................0 .................0 .................0 .................0 ......2.542 ...... 4.970 FMAN .... .................1,249 ............... 12,488 ....08/11/2021 ... ....08/25/2051 ...
82321U-AA-1 ..... SHNTN 2015-1 A - ABS ...................................... ... ... C...... 1 ......... .. 2.A FE .. .................. 37,550 ...85.7340 .................. 43,285 ..................50,488 .................. 43,285 ........... 1,927 ............2,735 .................0 .................0 ......4.750 .....19.988 MON ..... ................... 107 .................2,398 ....11/21/2022 ... ....10/15/2042 ...
709599-BT-0 ..... PENSKE TRUCK LEASING/PTL ................................ ... ... .......  .......... .. 2.B FE .. ................. 114,473 . 101.6200 .................116,863 ................ 115,000 ................ 116,863 ............2,320 ............... 32 .................0 .................0 ......5.550 ...... 5.550 MN ...... .................1,064 .................1,094 ....03/27/2023 ... ....05/01/2028 ...
36321J-AE-4 ..... GALXY XXVIII A2 - CDO .................................... ... ... C...... 4,5 ....... .. 1.A FE .. ................. 678,470 . 100.0057 .................681,233 .................681,195 .................681,233 ............9,226 .............. 554 .................0 .................0 ......6.955 ...... 5.658 JAJO .... ............... 10,134 ............... 42,864 ....10/29/2020 ... ....07/15/2031 ...
82650B-AC-0 ..... SRFC 232 C - RMBS .......................................... ... ... ....... 4 ......... .. 2.B FE .. .................. 79,107 . 102.2990 .................. 80,946 ..................79,127 ..................80,946 ........... 1,839 ............... (1) .................0 .................0 ......7.300 ...... 7.422 MON ..... ................... 177 .................2,407 ....07/11/2023 ... ....04/20/2040 ...
74113G-AC-7 ..... PRESTIGE AUTO RECEIVABLES TRUS ......................... ... ... .......  .......... .. 1.A FE .. ................. 175,796 ...99.9410 .................175,698 .................175,802 .................175,698 .............. (99) .................0 .................0 .................0 ......5.880 ...... 5.880 MTLY .... ................... 459 .................6,123 ....05/02/2023 ... ....03/16/2026 ...
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88240T-AB-7 ..... ERCOTT 2022 A2 - ABS ...................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 499,952 ...98.0680 .................490,340 ................ 500,000 ................ 500,000 .................0 .............(128) .................0 .................0 ......4.966 ...... 4.966 FA ...... ............... 10,346 ............... 28,003 ....06/08/2022 ... ....02/01/2044 ...
826525-AA-5 ..... SRFC 202 A - RMBS ......................................... ... ... ....... 4 ......... .. 1.A FE .. .................. 47,351 ...95.0247 .................. 45,004 ..................47,361 ..................45,004 .............. 540 .................0 .................0 .................0 ......1.330 ...... 1.334 MON ..... .................... 19 ................... 630 ....08/03/2020 ... ....07/20/2037 ...
78398A-AD-5 ..... SFS AUTO RECEIVABLES SECURITIZ ......................... ... ... .......  .......... .. 1.A FE .. ................. 194,980 . 101.0420 .................197,033 .................195,000 .................197,033 ............2,053 .................0 .................0 .................0 ......5.470 ...... 5.470 MTLY .... ................... 326 .................5,037 ....06/22/2023 ... ....10/20/2028 ...
39729R-AA-6 ..... GRNPK 1 A1 - CDO ........................................... ... ... ....... 4,5 ....... .. 1.A FE .. ................. 726,602 ...99.9975 .................739,149 .................739,168 .................739,149 ........... 7,717 ........... 4,811 .................0 .................0 ......6.575 ...... 6.805 JAJO .... ............... 10,570 ............... 44,495 ....07/19/2022 ... ....04/15/2031 ...
82652Q-AC-5 ..... SRFC 211 C - RMBS ......................................... ... ... ....... 4 ......... .. 2.B FE .. .................. 24,814 ...93.5729 .................. 23,222 ..................24,817 .................. 23,222 .............. 577 .................0 .................0 .................0 ......1.790 ...... 1.797 MON ..... .................... 14 ................... 444 ....03/08/2021 ... ....11/20/2037 ...
784033-AS-1 ..... SCF EQUIPMENT TRUST LLC .................................. ... ... .......  .......... .. 1.A FE .. ................. 186,427 ...97.4860 .................181,768 .................186,455 ................ 181,768 ........... 6,401 .................0 .................0 .................0 ......2.920 ...... 2.920 MTLY .... ................... 166 .................5,444 ....02/15/2022 ... ....07/20/2029 ...
88315L-AQ-1 ..... TMCL 212 A - ABS ........................................... ... ... C...... 4 ......... .. 1.F FE .. ................. 168,457 ...89.2250 .................175,476 ................ 196,667 .................171,396 .................0 ............2,938 .................0 .................0 ......2.230 ...... 6.074 MON ..... ................... 134 .................2,193 ....06/29/2023 ... ....04/20/2046 ...
82653E-AA-5 ..... SRFC 2019-1 A - RMBS ...................................... ... ... ....... 4 ......... .. 1.A FE .. .................. 15,318 ...99.1822 .................. 15,193 ..................15,318 ..................15,193 .............. 468 .................0 .................0 .................0 ......3.200 ...... 3.221 MON ..... .................... 15 ................... 490 ....03/12/2019 ... ....01/22/2036 ...
78449X-AA-0 ..... SMB PRIVATE EDUCATION LOAN TRU ......................... ... ... .......  .......... .. 1.A FE .. ................. 281,552 ...90.2280 .................254,088 ................ 281,608 .................254,088 .......... 14,963 .................0 .................0 .................0 ......1.290 ...... 1.290 MTLY .... ................... 161 .................3,244 ....08/04/2020 ... ....07/15/2053 ...
40436K-AE-5 ..... HLM 6-2015 A2R - CDO ...................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 740,625 ...99.0854 .................733,851 .................740,625 .................733,851 .......... 20,491 .................0 .................0 .................0 ......7.104 ...... 7.155 FMAN .... .................8,185 ............... 48,886 ....08/24/2021 ... ....02/05/2031 ...
826943-AA-0 ..... SRFC 2023-1 A - RMBS ...................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 132,398 . 100.3251 .................132,837 .................132,407 .................132,837 .............. 420 ............... 19 .................0 .................0 ......5.200 ...... 5.251 MON ..... ................... 210 .................4,877 ....03/29/2023 ... ....01/20/2040 ...
80285X-AC-9 ..... SANTANDER DRIVE AUTO RECEIVABL ......................... ... ... .......  .......... .. 1.A FE .. ................. 144,984 . 100.4260 .................145,618 .................145,000 .................145,618 .............. 634 .................0 .................0 .................0 ......5.610 ...... 5.610 MTLY .... ................... 362 .................3,141 ....07/18/2023 ... ....10/15/2027 ...
89680H-AE-2 ..... TCF 211 A - ABS ............................................ ... ... ....... 4 ......... .. 1.F FE .. ................. 164,145 ...87.0987 .................166,849 .................191,563 ................ 167,846 .................0 ........... 3,701 .................0 .................0 ......1.860 ...... 5.331 MON ..... ................... 109 .................2,672 ....04/17/2023 ... ....03/20/2046 ...
826943-AC-6 ..... SRFC 2023-1 C - RMBS ...................................... ... ... ....... 4 ......... .. 2.B FE .. .................. 66,193 ...99.9320 ..................66,158 ..................66,203 ..................66,158 .............. (34) ............... (1) .................0 .................0 ......7.000 ...... 7.114 MON ..... ................... 142 .................3,283 ....03/29/2023 ... ....01/20/2040 ...
80287D-AC-1 ..... SANTANDER DRIVE AUTO RECEIVABL ......................... ... ... .......  .......... .. 1.A FE .. ................. 204,999 . 101.8460 .................208,785 .................205,000 .................208,785 ........... 3,785 .................0 .................0 .................0 ......5.930 ...... 5.930 MTLY .... ................... 540 ................... 810 ....11/14/2023 ... ....07/17/2028 ...
44148H-AA-1 ..... HWIRE 231 A2 - ABS ........................................ ... ... ....... 4 ......... .. 1.F FE .. ................. 250,000 ...99.1198 .................247,799 .................250,000 .................247,799 .......... (2,201) .................0 .................0 .................0 ......5.687 ...... 5.687 MON ..... ................... 395 .................8,215 ....05/16/2023 ... ....05/20/2053 ...
826944-AC-4 ..... SRFC 233 C - RMBS .......................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 127,536 . 104.4428 .................133,212 .................127,545 .................133,212 ........... 5,675 .................0 .................0 .................0 ......7.120 ...... 7.122 MON ..... ................... 277 .................1,539 ....10/11/2023 ... ....09/20/2040 ...
802927-AD-5 ..... SANTANDER DRIVE AUTO RECEIVABL ......................... ... ... .......  .......... .. 1.A FE .. ................. 174,966 . 101.0250 .................176,794 ................ 175,000 .................176,794 ........... 1,828 .................0 .................0 .................0 ......5.730 ...... 5.730 MTLY .... ................... 446 .................3,120 ....08/15/2023 ... ....04/17/2028 ...
91823A-AW-1 ..... VBTEL 2022-1 C22 - RMBS .................................. ... ... ....... 2 ......... .. 1.F FE .. ................. 250,000 ...82.2837 .................205,709 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......3.706 ...... 3.735 MON ..... ................... 412 .................9,265 ....02/18/2022 ... ....02/15/2057 ...
83207D-AC-2 ..... SMB 23C B - ABS ............................................ ... ... ....... 4 ......... .. 1.C FE .. .................. 99,981 . 104.0162 .................104,016 ................ 100,000 ................ 104,016 ............4,032 .................3 .................0 .................0 ......6.360 ...... 6.447 MON ..... ................... 283 .................2,102 ....08/08/2023 ... ....11/15/2052 ...
96041A-AG-1 ..... WESTLAKE AUTOMOBILE RECEIVABLE ........................ ... ... .......  .......... .. 1.A FE .. ................. 539,989 . 101.1310 .................546,109 .................540,000 .................546,109 ........... 6,119 .................0 .................0 .................0 ......6.240 ...... 6.240 MTLY .... .................1,498 .................2,808 ....11/08/2023 ... ....07/15/2027 ...
44148J-AA-7 ..... HWIRE 2021-1 A2 - ABS .................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 110,000 ...90.1994 .................. 99,219 ................ 110,000 .................. 99,219 ........... 3,790 .................0 .................0 .................0 ......2.311 ...... 2.322 MON ..... .................... 78 .................2,542 ....11/09/2021 ... ....11/20/2051 ...
83401B-AC-0 ..... SOFI 2017-F BFX - ABS .................................... ... ... ....... 4 ......... .. 1.B FE .. ................. 694,761 ...91.5056 .................635,964 .................695,000 .................635,964 .......... 32,280 ............... 33 .................0 .................0 ......3.620 ...... 3.653 MON ..... ................... 419 ............... 25,159 ....12/05/2017 ... ....01/25/2041 ...
96042X-AD-7 ..... WESTLAKE AUTOMOBILE RECEIVABLE ........................ ... ... .......  .......... .. 1.A FE .. ................. 279,986 ...99.7240 .................279,226 ................ 280,000 .................279,226 .............(760) .................0 .................0 .................0 ......5.210 ...... 5.210 MTLY .... ................... 648 ............... 13,170 ....01/10/2023 ... ....01/18/2028 ...
92212K-AD-8 ..... VDC 211 A2 - ABS ........................................... ... ... ....... 4 ......... .. 1.G FE .. .............. 1,000,000 ...90.1345 .................901,345 ..............1,000,000 ..............1,000,000 .................0 .................0 .................0 .................0 ......2.165 ...... 2.175 MON ..... ................... 962 ............... 21,650 ....10/27/2021 ... ....10/15/2046 ...
83404K-AE-3 ..... SOFI 2017-E C - ABS ....................................... ... ... ....... 4 ......... .. 1.C FE .. ................. 264,563 ...90.9072 .................240,904 .................265,000 .................240,904 .......... 11,670 ............... 48 .................0 .................0 ......4.160 ...... 4.221 MON ..... ................... 184 ............... 11,024 ....10/06/2017 ... ....11/26/2040 ...
96328G-AS-6 ..... WHEELS FLEET LEASE FUNDING LLC ........................ ... ... .......  .......... .. 1.A FE .. ................. 364,984 . 100.2890 .................366,056 .................365,000 .................366,056 ........... 1,073 .................0 .................0 .................0 ......5.800 ...... 5.800 MTLY .... ................... 764 ............... 10,703 ....06/08/2023 ... ....04/18/2038 ...
48251B-AY-6 ..... KKR 16RR A2R - CDO ........................................ ... ... ....... 4,5 ....... .. 1.C FE .. ................. 710,000 ...99.5509 .................706,811 ................ 710,000 ................ 706,811 .......... 36,317 .................0 .................0 .................0 ......7.425 ...... 7.491 JAJO .... ............... 10,690 ............... 48,391 ....08/31/2021 ... ....10/20/2034 ...
86744W-AA-7 ..... SNVA 22C A - ABS ........................................... ... ... ....... 4 ......... .. 1.D FE .. ................. 328,007 ...97.8590 .................339,247 .................346,669 .................339,247 .............(913) ........... 6,907 .................0 .................0 ......5.300 ...... 6.323 MON ..... ................... 561 ............... 18,373 ....11/03/2022 ... ....11/22/2049 ...
98163W-AC-0 ..... WORLD OMNI AUTO RECEIVABLES TR ......................... ... ... .......  .......... .. 1.A FE .. ....................9,314 ...99.7840 ................... 9,295 ................... 9,315 ................... 9,295 ............2,969 .................0 .................0 .................0 ......0.630 ...... 0.630 MTLY .... ......................3 .....................32 ....06/16/2020 ... ....05/15/2025 ...
92243J-AA-0 ..... VAULT 2021-1A A2 - ABS ................................... ... ... ....... 2 ......... .. 2.B FE .. ................. 250,000 ...87.4642 .................218,661 .................250,000 .................250,000 .................0 .................0 .................0 .................0 ......2.804 ...... 2.804 MON ..... ................... 312 ................ 7,010 ....07/13/2021 ... ....07/15/2046 ...
86744W-AC-3 ..... SNVA 22C C - ABS ........................................... ... ... ....... 4 ......... .. 2.C FE .. .................. 79,561 ...86.2466 ..................80,808 .................. 93,694 ..................80,808 ........... 1,783 .............(536) .................0 .................0 ......6.000 ...... 7.896 MON ..... ................... 172 .................3,748 ....04/27/2023 ... ....11/22/2049 ...
981944-AD-3 ..... WORLD OMNI AUTOMOBILE LEASE SE ......................... ... ... .......  .......... .. 1.A FE .. ................. 174,993 ...99.9840 .................174,973 ................ 175,000 .................174,973 .............. (21) .................0 .................0 .................0 ......5.070 ...... 5.070 MTLY .... ................... 394 .................4,954 ....05/16/2023 ... ....09/15/2026 ...
48255A-AC-2 ..... KKR 36 B - CDO ............................................. ... ... C...... 4,5 ....... .. 1.C FE .. ................. 750,000 ...99.4416 .................745,812 ................ 750,000 .................745,812 .......... 34,334 .................0 .................0 .................0 ......7.245 ...... 7.216 JAJO .... ............... 11,799 ............... 50,227 ....09/20/2021 ... ....10/16/2034 ...
86745Y-AB-0 ..... SNVA 23B B - ABS ........................................... ... ... ....... 4 ......... .. 1.G FE .. .................. 91,108 ...95.5505 .................. 93,277 ..................97,620 ..................93,277 ........... 2,136 ............... 32 .................0 .................0 ......5.600 ...... 6.105 MON ..... ................... 167 ................ 1,670 ....08/18/2023 ... ....08/22/2050 ...
02582J-JZ-4 ..... AMERICAN EXPRESS CREDIT ACCOUN ......................... ... ... .......  .......... .. 1.A FE .. ................. 144,987 . 100.7640 .................146,108 .................145,000 ................ 146,108 ........... 1,121 .................0 .................0 .................0 ......4.870 ...... 4.870 MTLY .... ................... 314 .................3,550 ....06/07/2023 ... ....05/15/2028 ...
94354K-AA-8 ..... WAAV 2019-1 A - ABS ....................................... ... ... ....... 4 ......... .. 2.A FE .. ................. 165,642 ...83.5020 .................147,930 ................ 177,157 .................169,762 .................0 ........... 1,511 .................0 .................0 ......3.597 ...... 5.196 MON ..... ................... 283 .................6,372 ....10/16/2020 ... ....09/15/2044 ...
86746A-AB-1 ..... SNVA 23A B - ABS ........................................... ... ... ....... 4 ......... .. 1.G FE .. ................. 211,557 ...97.1797 .................217,113 .................223,414 .................217,113 ........... 5,103 .............. 453 .................0 .................0 ......5.600 ...... 6.250 MON ..... ................... 382 .................7,437 ....05/09/2023 ... ....05/20/2050 ...
02582J-KD-1 ..... AMERICAN EXPRESS CREDIT ACCOUN ......................... ... ... .......  .......... .. 1.A FE .. ................. 149,993 . 101.6560 .................152,483 ................ 150,000 .................152,483 ............2,490 .................0 .................0 .................0 ......5.230 ...... 5.230 MTLY .... ................... 349 .................1,874 ....09/12/2023 ... ....09/15/2028 ...
48255L-AC-8 ..... KKR 39 B1 - CDO ............................................ ... ... C...... 4,5 ....... .. 1.C FE .. ................. 710,000 ...99.4332 .................705,976 ................ 710,000 .................705,976 .......... 31,667 .................0 .................0 .................0 ......7.355 ......7.017 JAJO .... ............... 11,170 ............... 47,549 ....10/06/2021 ... ....10/16/2034 ...
90931G-AA-7 ..... UNITED AIRLINES PASS THROUGH TRUST 2020- ............ ... ... ....... 1 ......... .. 1.E FE .. ................. 176,283 . 101.2176 .................176,812 .................174,685 ................ 176,812 ........... 5,617 .............(215) .................0 .................0 ......5.875 ...... 5.523 JAJO .... .................2,167 ............... 10,263 ....07/13/2022 ... ....04/15/2029 ...
05522R-DF-2 ..... BANK OF AMERICA CREDIT CARD TR ......................... ... ... .......  .......... .. 1.A FE .. ................. 134,978 . 100.6080 .................135,821 .................135,000 .................135,821 .............(605) .................0 .................0 .................0 ......5.000 ...... 5.000 MTLY .... ................... 300 .................7,162 ....11/17/2022 ... ....04/15/2028 ...
94949F-AE-3 ..... WELF 222 B - CDO ........................................... ... ... C...... 2,5 ....... .. 1.C FE .. ................. 500,000 . 100.3313 .................501,657 ................ 500,000 ................ 500,000 .................0 .................0 .................0 .................0 ......8.545 ...... 8.635 JAJO .... .................8,901 ............... 41,899 ....08/12/2022 ... ....10/18/2035 ...
90931V-AA-4 ..... UNITED AIRLINES 2018-1A PASS THROUGH TRU ............ ... ... ....... 1 ......... .. 2.C FE .. ................. 183,958 ...87.2556 .................165,687 ................ 189,887 ................ 165,687 ........... 7,184 .............. 482 .................0 .................0 ......3.700 ...... 4.193 MS ...... .................2,342 .................7,026 ....04/01/2019 ... ....09/01/2031 ...
06428A-AC-2 ..... BANK OF AMERICA AUTO TRUST .............................. ... ... .......  .......... .. 1.A FE .. ................. 219,992 . 101.1820 .................222,601 .................220,000 .................222,601 ........... 2,609 .................0 .................0 .................0 ......5.530 ...... 5.530 MTLY .... ................... 541 .................4,562 ....07/25/2023 ... ....02/15/2028 ...
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50189P-AL-6 ..... LCM XXV B2 - CDO ........................................... ... ... C...... 4,5 ....... .. 1.A FE .. ................. 500,250 ...99.2109 .................496,055 ................ 500,000 .................496,055 .......... 13,820 ............3,390 .................0 .................0 ......7.327 ...... 6.388 JAJO .... .................7,429 ............... 33,571 ....08/31/2021 ... ....07/22/2030 ...
92347B-AB-0 ..... VCU 2023-1 A2 - ABS ....................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 168,537 ...99.9614 .................168,489 .................168,554 .................168,489 .............. (58) ............... 10 .................0 .................0 ......5.970 ...... 5.979 MON ..... ................... 447 .................5,451 ....05/23/2023 ... ....08/17/2026 ...
14318D-AC-3 ..... CARMAX AUTO OWNER TRUST .................................. ... ... .......  .......... .. 1.A FE .. ................. 249,979 ...99.6120 .................249,029 .................250,000 .................249,029 .............(950) .................0 .................0 .................0 ......4.750 ...... 4.750 MTLY .... ................... 528 ............... 10,556 ....01/19/2023 ... ....10/15/2027 ...
95058X-AP-3 ..... WEN 2022-1 A22 - RMBS .................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 246,244 ...91.3934 .................225,051 .................246,244 .................246,244 .................0 .................0 .................0 .................0 ......4.535 ...... 4.535 MJSD .... ................... 496 ............... 11,167 ....03/23/2022 ... ....03/15/2052 ...
94353W-AA-3 ..... WAAV 171 A - ABS .......................................... ... ... ....... 4 ......... .. 3.B FE .. ................. 695,639 ...84.2997 .................586,423 .................695,641 .................586,423 .......... 53,469 .................0 .................0 .................0 ......3.844 ...... 3.875 MON ..... ................ 1,188 ............... 26,673 ....11/08/2017 ... ....11/15/2042 ...
14318X-AC-9 ..... CARMAX AUTO OWNER TRUST .................................. ... ... .......  .......... .. 1.A FE .. ................. 209,959 . 102.8210 .................215,924 ................ 210,000 .................215,924 ........... 5,966 .................0 .................0 .................0 ......6.000 ......6.000 MTLY .... ................... 560 .................1,995 ....10/12/2023 ... ....07/17/2028 ...
55818K-AX-9 ..... MDPK XI BR2 - CDO ......................................... ... ... ....... 4,5 ....... .. 1.C FE .. ................. 749,775 ...99.3212 .................744,909 ................ 750,000 .................744,909 .......... (6,900) .......... 18,687 .................0 .................0 ......7.124 ......6.167 JAJO .... ............... 10,389 ............... 48,950 ....08/26/2021 ... ....07/23/2029 ...
95058X-AE-8 ..... WEN 2018-1 A22 - RMBS .................................... ... ... ....... 2 ......... .. 2.B FE .. .................. 65,308 ...94.2381 .................. 57,578 ..................61,098 ..................57,578 ........... 3,376 .............(637) .................0 .................0 ......3.884 ...... 2.649 MJSD .... ................... 105 .................2,373 ....03/02/2021 ... ....03/16/2048 ...
16144J-AD-3 ..... CHASE AUTO OWNER TRUST ................................... ... ... .......  .......... .. 1.A FE .. ................. 239,986 ...98.0160 .................235,237 .................240,000 .................235,237 .............. 813 .................0 .................0 .................0 ......3.990 ...... 3.990 MTLY .... ................... 160 .................9,576 ....08/11/2022 ... ....03/27/2028 ...
97988R-AC-6 ..... WDMNT 2022-9 A1B - CDO ................................... ... ... ....... 2 ......... .. 1.A FE .. ................. 500,000 ...96.3660 .................481,830 ................ 500,000 ................ 500,000 .................0 .................0 .................0 .................0 ......4.610 ...... 4.636 JAJO .... .................4,226 ............... 23,050 ....05/05/2022 ... ....04/25/2034 ...
959926-AG-1 ..... WLAKE 232 D - ABS ......................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 199,956 . 101.2317 .................202,463 ................ 200,000 .................202,463 ............2,498 .................8 .................0 .................0 ......7.010 ...... 7.120 MON ..... ................... 623 ............... 10,593 ....03/08/2023 ... ....11/15/2028 ...
17295F-AD-6 ..... CITIZENS AUTO RECEIVABLES TRUS ......................... ... ... .......  .......... .. 1.A FE .. ................. 219,988 . 101.4370 .................223,162 .................220,000 .................223,162 ........... 3,173 .................0 .................0 .................0 ......5.830 ...... 5.830 MTLY .... ................... 570 .................3,206 ....09/06/2023 ... ....02/15/2028 ...
55820F-AC-2 ..... MDPK 47 B - CDO ............................................ ... ... C...... 4,5 ....... .. 1.C FE .. ................. 605,000 ...99.7019 .................603,196 ................ 605,000 .................603,196 .......... 17,108 .................0 .................0 .................0 ......7.395 ...... 7.580 JAJO .... .................9,338 ............... 41,821 ....10/29/2020 ... ....01/19/2034 ...
96041A-AN-6 ..... WLAKE 234 D - ABS ......................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 279,954 . 102.1339 .................285,975 ................ 280,000 .................285,975 ........... 6,019 .................2 .................0 .................0 ......7.190 ...... 7.196 MON ..... ................... 895 ................ 1,678 ....11/09/2023 ... ....07/16/2029 ...
17331K-AD-1 ..... CITIZENS AUTO RECEIVABLES TRUS ......................... ... ... .......  .......... .. 1.A FE .. ................. 144,976 . 101.4250 .................147,066 .................145,000 ................ 147,066 ........... 2,090 .................0 .................0 .................0 ......5.840 ...... 5.840 MTLY .... ................... 376 .................3,905 ....06/23/2023 ... ....01/18/2028 ...
55821F-AC-1 ..... MDPK L B - CDO ............................................. ... ... C...... 4,5 ....... .. 1.C FE .. ................. 299,850 ...98.6208 .................295,862 ................ 300,000 .................295,862 ........... 6,356 ............3,892 .................0 .................0 ......7.058 ...... 6.469 JAJO .... .................4,353 ............... 19,387 ....10/14/2021 ... ....04/19/2034 ...
96041C-AN-2 ..... WLAKE 233 D - ABS ......................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 194,984 ...99.7462 .................194,505 .................195,000 .................194,505 .............(481) .................2 .................0 .................0 ......6.470 ...... 6.473 MON ..... ................... 561 .................4,170 ....08/09/2023 ... ....03/15/2029 ...
233258-AC-6 ..... DLLAD LLC .................................................... ... ... .......  .......... .. 1.A FE .. ................. 304,926 ...99.3680 .................303,073 .................305,000 .................303,073 .......... (1,853) .................0 .................0 .................0 ......4.790 ...... 4.790 MTLY .... ................... 446 ............... 12,946 ....01/25/2023 ... ....01/20/2028 ...
55821L-AC-8 ..... MDPK XXXIX B - CDO ........................................ ... ... C...... 4,5 ....... .. 1.C FE .. ................. 750,000 ...99.5329 .................746,497 ................ 750,000 .................746,497 .......... 29,108 .................0 .................0 .................0 ......7.324 ...... 7.383 JAJO .... ............... 10,680 ............... 50,467 ....09/20/2021 ... ....10/23/2034 ...
96042X-AG-0 ..... WLAKE 2023-1 D - ABS ..................................... ... ... ....... 4 ......... .. 2.B FE .. .................. 90,000 . 101.4949 .................. 91,345 ..................90,000 .................. 91,345 ........... 1,346 .................0 .................0 .................0 ......6.790 ......6.887 MON ..... ................... 272 .................5,517 ....01/10/2023 ... ....11/15/2028 ...
24702H-AE-3 ..... DELL EQUIPMENT FINANCE TRUST ........................... ... ... .......  .......... .. 1.A FE .. ................. 199,992 . 100.7840 .................201,568 ................ 200,000 .................201,568 ........... 1,576 .................0 .................0 .................0 ......5.650 ...... 5.650 MTLY .... ................... 283 .................8,538 ....03/14/2023 ... ....09/22/2028 ...
67080P-AE-6 ..... NYKPK 1 B1 - CDO ........................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 750,000 ...99.1867 .................743,900 ................ 750,000 .................743,900 .......... 27,684 .................0 .................0 .................0 ......7.277 ...... 7.338 JAJO .... ............... 11,068 ............... 49,977 ....09/02/2021 ... ....10/20/2034 ...
97064Y-AA-2 ..... WESTF 2023-A A - ABS ..................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 475,140 . 100.2355 .................482,459 .................481,326 .................482,459 ........... 7,118 .............. 202 .................0 .................0 ......8.000 ...... 8.338 MON ..... ................ 1,711 .................4,813 ....10/19/2023 ... ....10/15/2048 ...
254683-CX-1 ..... DISCOVER CARD EXECUTION NOTE T ......................... ... ... .......  .......... .. 1.A FE .. ................. 124,984 . 100.4080 .................125,510 .................125,000 .................125,510 .............(838) .................0 .................0 .................0 ......5.030 ...... 5.030 MTLY .... ................... 279 .................6,287 ....11/18/2022 ... ....10/15/2027 ...
67109K-BE-3 ..... OZLM 9RRR 2R3 - CDO ....................................... ... ... ....... 4,5 ....... .. 1.A FE .. ................. 750,000 ...98.5406 .................739,055 ................ 750,000 .................739,055 .......... 30,503 .................0 .................0 .................0 ......7.377 ...... 7.432 JAJO .... ............... 11,220 ............... 50,737 ....09/22/2021 ... ....10/20/2031 ...
U15149-AC-8 ..... CVSPAS 10B CTF - CMBS .................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 103,712 ...99.3220 .................. 89,974 ..................90,589 ..................89,974 ........... 1,977 .............(827) .................0 .................0 ......5.773 ...... 3.813 MON ..... ................... 305 ............... 39,206 ....06/20/2017 ... ....01/10/2033 ...
29374F-AB-9 ..... ENTERPRISE FLEET FINANCING LLC ......................... ... ... .......  .......... .. 1.A FE .. ................. 268,105 ...98.8930 .................265,173 .................268,141 .................265,173 ........... 4,718 .................0 .................0 .................0 ......4.380 ...... 4.380 MTLY .... ................... 359 ............... 11,087 ....08/16/2022 ... ....07/20/2029 ...
67389B-AA-3 ..... OAKCL 2021-2 A - CDO ...................................... ... ... C...... 4,5 ....... .. 1.A FE .. ................. 250,000 ...99.3383 .................248,346 .................250,000 .................248,346 ............5,504 .................0 .................0 .................0 ......6.725 ...... 6.798 JAJO .... .................3,655 ............... 15,428 ....11/22/2021 ... ....01/16/2035 ...
29374G-AB-7 ..... ENTERPRISE FLEET FINANCING LLC ......................... ... ... .......  .......... .. 1.A FE .. .................. 74,008 . 100.3010 .................. 74,243 ..................74,020 .................. 74,243 .............(213) .................0 .................0 .................0 ......5.760 ...... 5.760 MTLY .... ................... 130 .................4,200 ....11/16/2022 ... ....10/22/2029 ...
67577E-AC-5 ..... OCT56 56 B - CDO ........................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 750,000 ...98.8017 .................741,013 ................ 750,000 .................741,013 .......... 23,960 .................0 .................0 .................0 ......7.305 ...... 7.274 JAJO .... ............... 11,719 ............... 49,848 ....09/13/2021 ... ....10/16/2034 ...
29375C-AB-5 ..... ENTERPRISE FLEET FINANCING LLC ......................... ... ... .......  .......... .. 1.A FE .. ................. 132,553 . 100.1030 .................132,712 .................132,575 .................132,712 .............. 158 .................0 .................0 .................0 ......5.510 ...... 5.510 MTLY .... ................... 223 .................5,844 ....02/22/2023 ... ....01/22/2029 ...
67590G-BL-2 ..... OCT17 17RRR BR2 - CDO .................................... ... ... ....... 4,5 ....... .. 1.C FE .. ................. 749,625 ...99.3615 .................745,211 ................ 750,000 .................745,211 .......... 20,931 ........... 4,758 .................0 .................0 ......7.040 ...... 6.179 JAJO .... .................9,973 ............... 48,753 ....08/24/2021 ... ....01/27/2031 ...
29375N-AB-1 ..... ENTERPRISE FLEET FINANCING LLC ......................... ... ... .......  .......... .. 1.A FE .. .................. 74,987 . 100.2780 .................. 75,208 ..................75,000 ..................75,208 .............. 221 .................0 .................0 .................0 ......5.560 ...... 5.560 MTLY .... ................... 127 .................2,317 ....05/23/2023 ... ....04/22/2030 ...
67590R-BA-2 ..... OCTLF 1409R B1R - CDO .................................... ... ... ....... 4,5 ....... .. 1.C FE .. ................. 485,227 ...99.8251 .................484,152 .................485,000 .................484,152 .......... 17,669 ........... 2,061 .................0 .................0 ......7.329 ...... 6.528 FMAN .... .................4,147 ............... 33,851 ....09/07/2021 ... ....11/18/2031 ...
31680E-AD-3 ..... FIFTH THIRD AUTO TRUST ................................... ... ... .......  .......... .. 1.A FE .. ................. 234,985 . 101.4110 .................238,315 .................235,000 .................238,315 ............3,330 .................0 .................0 .................0 ......5.530 ...... 5.530 MTLY .... ................... 578 .................4,043 ....08/15/2023 ... ....08/15/2028 ...
67592X-AE-0 ..... OCT57 57 B1 - CDO ......................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 750,000 ...99.2274 .................744,206 ................ 750,000 .................744,206 .......... 23,347 .................0 .................0 .................0 ......7.195 ...... 7.223 JAJO .... ............... 11,543 ............... 49,848 ....10/13/2021 ... ....10/16/2034 ...
345287-AD-8 ..... FORD CREDIT AUTO LEASE TRUST ........................... ... ... .......  .......... .. 1.A FE .. ................. 424,995 ...99.6870 .................423,671 .................425,000 .................423,671 .......... (1,323) .................0 .................0 .................0 ......4.940 ...... 4.940 MTLY .... ................... 933 ............... 18,779 ....01/18/2023 ... ....03/15/2026 ...
67707B-AB-6 ..... OAKC XV B - CDO ............................................ ... ... ....... 4,5 ....... .. 1.C FE .. ................. 749,438 ...99.4621 .................745,966 ................ 750,000 .................745,966 .......... 20,148 .................1 .................0 .................0 ......7.047 ...... 4.010 JAJO .... ............... 10,718 ............... 48,228 ....08/18/2021 ... ....01/20/2030 ...
34528E-AA-9 ..... FORD CREDIT AUTO OWNER TRUST/F ......................... ... ... .......  .......... .. 1.A FE .. ................. 169,950 ...97.3420 .................165,481 ................ 170,000 .................165,481 ........... 2,276 .................0 .................0 .................0 ......3.880 ...... 3.880 MTLY .... ................... 293 .................6,596 ....05/03/2022 ... ....11/15/2034 ...
69343F-AA-5 ..... PHEAA 2016-1 A - ABS ..................................... ... ... ....... 4,5 ....... .. 1.B FE .. ................. 437,807 . 100.1521 .................438,473 .................437,807 .................438,473 .......... (4,810) .......... 10,259 .................0 .................0 ......6.602 ...... 5.575 MON ..... ................... 482 ............... 27,448 ....09/08/2016 ... ....09/25/2065 ...
34531N-AA-4 ..... FORD CREDIT AUTO OWNER TRUST/F ......................... ... ... .......  .......... .. 1.A FE .. ................. 134,954 ...96.6300 .................130,450 .................135,000 .................130,450 ........... 3,976 .................0 .................0 .................0 ......2.040 ...... 2.040 MTLY .... ................... 122 .................2,754 ....02/11/2020 ... ....08/15/2031 ...
732916-AD-3 ..... PORSCHE FINANCIAL AUTO SECURITIZATION TR ............ ... ... ....... 4 ......... .. 1.A FE .. ................. 144,991 . 102.1471 .................148,113 .................145,000 .................148,113 ........... 3,121 .................1 .................0 .................0 ......5.790 ...... 5.862 MON ..... ................... 210 ................... 979 ....11/01/2023 ... ....01/22/2029 ...
34532J-AA-2 ..... FORD CREDIT AUTO OWNER TRUST/F ......................... ... ... .......  .......... .. 1.A FE .. ................. 409,867 ...93.2420 .................382,290 ................ 410,000 .................382,290 .......... 14,844 .................0 .................0 .................0 ......1.060 ......1.060 MTLY .... ................... 193 .................4,346 ....10/06/2020 ... ....04/15/2033 ...
78108Y-AQ-5 ..... RRAM 1 A2B - CDO ........................................... ... ... ....... 4,5 ....... .. 1.C FE .. ................. 752,250 ...99.9891 .................749,918 ................ 750,000 .................749,918 .......... 26,548 ............4,034 .................0 .................0 ......7.145 ...... 6.532 JAJO .... ............... 11,639 ............... 49,469 ....09/13/2021 ... ....07/16/2035 ...
345340-AA-1 ..... FORD CREDIT AUTO OWNER TRUST/F ......................... ... ... .......  .......... .. 1.A FE .. ................. 214,999 ...92.4580 .................198,784 .................215,000 .................198,784 ........... 6,573 .................0 .................0 .................0 ......1.370 ...... 1.370 MTLY .... ................... 131 .................2,945 ....04/07/2021 ... ....10/17/2033 ...
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78403D-AN-0 ..... SBATOW 2019-1 1C - RMBS .................................. ... ... ....... 4 ......... .. 1.F FE .. .................. 50,000 ...96.5669 .................. 48,283 ..................50,000 ..................48,283 ........... 1,158 .................0 .................0 .................0 ......2.836 ...... 2.853 MON ..... .................... 63 .................1,418 ....09/10/2019 ... ....01/17/2050 ...
34535A-AB-6 ..... FORD CREDIT AUTO OWNER TRUST ........................... ... ... .......  .......... .. 1.A FE .. ................. 171,246 ...99.8470 .................170,990 .................171,252 .................170,990 ........... 2,207 .................0 .................0 .................0 ......4.520 ...... 4.520 MTLY .... ................... 344 .................5,621 ....09/20/2022 ... ....04/15/2025 ...
78403D-AP-5 ..... SBATOW 2020-1 2C - RMBS .................................. ... ... ....... 4 ......... .. 1.F FE .. ................. 420,799 ...92.7761 .................393,371 .................424,000 .................393,371 .......... 19,112 ........... 1,360 .................0 .................0 ......1.884 ...... 2.242 MON ..... ................... 355 .................7,988 ....03/21/2022 ... ....07/15/2050 ...
34535Q-AA-3 ..... FORD CREDIT AUTO OWNER TRUST/F ......................... ... ... .......  .......... .. 1.A FE .. ................. 339,989 . 100.3640 .................341,237 .................340,000 .................341,237 ........... 1,248 .................0 .................0 .................0 ......4.850 ...... 4.850 MTLY .... ................... 733 ............... 13,696 ....02/09/2023 ... ....08/15/2035 ...
78403D-AT-7 ..... SBATOW 2021-1 C - RMBS ................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 165,000 ...89.2858 .................147,322 ................ 165,000 .................147,322 ........... 7,191 .................0 .................0 .................0 ......1.631 ...... 1.684 MON ..... ................... 120 .................2,691 ....04/29/2021 ... ....05/15/2051 ...
36263H-AA-6 ..... GM FINANCIAL REVOLVING RECEIVA ........................ ... ... .......  .......... .. 1.A FE .. ................. 134,973 ...90.6050 .................122,317 .................135,000 .................122,317 ........... 4,848 .................0 .................0 .................0 ......1.170 ......1.170 MTLY .... .................... 88 .................1,580 ....09/14/2021 ... ....06/12/2034 ...
78403D-AV-2 ..... SBATOW 2021-2 C - RMBS ................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 420,000 ...88.5058 .................371,724 .................420,000 .................371,724 .......... 15,958 .................0 .................0 .................0 ......1.840 ...... 1.847 MON ..... ................... 343 .................7,728 ....10/08/2021 ... ....10/16/2051 ...
36265U-AA-5 ..... GM FINANCIAL REVOLVING RECEIVA ........................ ... ... .......  .......... .. 1.A FE .. ................. 104,979 . 104.0930 .................109,298 ................ 105,000 .................109,298 ............2,234 .................0 .................0 .................0 ......5.910 ...... 5.910 MTLY .... ................... 345 .................6,206 ....11/08/2022 ... ....10/11/2035 ...
817941-AA-5 ..... NWML 232 A1 - CDO ......................................... ... ... C...... 4,5 ....... .. 1.A FE .. ................. 350,000 ...99.5512 .................348,429 .................350,000 .................348,429 .......... (1,571) .................0 .................0 .................0 ......7.170 ...... 7.269 JAJO .... .................6,263 ......................0 ....08/15/2023 ... ....10/15/2036 ...
379929-AD-4 ..... GM FINANCIAL AUTOMOBILE LEASIN ........................ ... ... .......  .......... .. 1.A FE .. ................. 224,973 . 100.6830 .................226,536 .................225,000 .................226,536 ........... 1,563 .................0 .................0 .................0 ......5.380 ...... 5.380 MTLY .... ................... 370 .................4,169 ....08/08/2023 ... ....11/20/2026 ...
81883J-AC-4 ..... SHACK 2116 B - CDO ........................................ ... ... C...... 4,5 ....... .. 1.C FE .. ................. 750,000 ...99.2821 .................744,616 ................ 750,000 .................744,616 .......... 27,797 .................0 .................0 .................0 ......7.427 ...... 7.491 JAJO .... ............... 11,296 ............... 37,053 ....09/01/2021 ... ....10/20/2034 ...
379930-AD-2 ..... GM FINANCIAL SECURITIZED TERM .......................... ... ... .......  .......... .. 1.A FE .. ................. 139,971 . 102.5640 .................143,590 ................ 140,000 .................143,590 ........... 3,618 .................0 .................0 .................0 ......5.780 ...... 5.780 MTLY .... ................... 337 .................1,461 ....10/03/2023 ... ....08/16/2028 ...
83546D-AN-8 ..... SONIC 2021-1 A21 - ABS ................................... ... ... ....... 2 ......... .. 2.B FE .. ................. 117,300 ...85.2616 .................100,012 ................ 117,300 ................ 100,012 ........... 6,614 .................0 .................0 .................0 ......2.190 ...... 2.200 MON ..... .................... 78 .................2,569 ....07/29/2021 ... ....08/21/2051 ...
43815P-AC-3 ..... HONDA AUTO RECEIVABLES OWNER T ......................... ... ... .......  .......... .. 1.A FE .. ................. 309,982 ...98.4600 .................305,225 ................ 310,000 .................305,225 ........... 1,704 .................0 .................0 .................0 ......3.730 ...... 3.730 MTLY .... ................... 418 ............... 11,563 ....08/15/2022 ... ....07/20/2026 ...
83609Y-AE-6 ..... SNDPT IV B - CDO ........................................... ... ... C...... 4,5 ....... .. 1.B FE .. ................. 514,743 ...98.6653 .................508,126 .................515,000 .................508,126 .......... 19,321 ............4,274 .................0 .................0 ......7.407 ...... 6.564 JAJO .... .................7,947 ............... 35,013 ....08/24/2021 ... ....04/18/2031 ...
43815P-AD-1 ..... HONDA AUTO RECEIVABLES OWNER T ......................... ... ... .......  .......... .. 1.A FE .. .................. 79,982 ...97.7970 .................. 78,237 ..................80,000 ..................78,237 .............. 154 .................0 .................0 .................0 ......3.760 ...... 3.760 MTLY .... ................... 109 .................3,008 ....08/15/2022 ... ....12/18/2028 ...
85236K-AE-2 ..... SIDC 211 A2 - ABS ......................................... ... ... ....... 4 ......... .. 1.G FE .. ................. 240,000 ...91.1352 .................218,725 .................240,000 .................218,725 .......... 11,451 .................0 .................0 .................0 ......1.877 ......1.877 MON ..... .................... 75 .................4,505 ....03/12/2021 ... ....03/26/2046 ...
43815Q-AC-1 ..... HONDA AUTO RECEIVABLES OWNER T ......................... ... ... .......  .......... .. 1.A FE .. ................. 214,956 . 101.3220 .................217,842 .................215,000 .................217,842 ........... 2,887 .................0 .................0 .................0 ......5.410 ...... 5.410 MTLY .... ................... 420 .................3,748 ....08/15/2023 ... ....02/18/2028 ...
85236K-AH-5 ..... SIDC 232 A2 - ABS .......................................... ... ... ....... 2 ......... .. 1.G FE .. ................. 337,455 ...98.3956 .................339,465 .................345,000 .................339,465 ........... 1,515 .............. 495 .................0 .................0 ......5.900 ...... 6.419 MON ..... ................... 339 .................8,199 ....07/24/2023 ... ....07/27/2048 ...
448980-AD-4 ..... HYUNDAI AUTO LEASE SECURITIZAT ......................... ... ... .......  .......... .. 1.A FE .. ................. 154,996 . 100.0430 .................155,066 .................155,000 .................155,066 ............... 70 .................0 .................0 .................0 ......5.150 ...... 5.150 MTLY .... ................... 355 .................4,457 ....05/16/2023 ... ....06/15/2026 ...
87229W-AS-0 ..... TSYMP 2016-1 BR2 - CDO ................................... ... ... ....... 4,5 ....... .. 1.C FE .. ................. 700,000 ...99.1366 .................693,956 ................ 700,000 .................693,956 .......... 25,608 .................0 .................0 .................0 ......7.205 ......7.160 JAJO .... ............... 11,208 ............... 45,702 ....10/29/2021 ... ....10/13/2032 ...
44933V-AD-3 ..... HYUNDAI AUTO LEASE SECURITIZAT ......................... ... ... .......  .......... .. 1.A FE .. ................. 369,948 ...99.7390 .................369,034 ................ 370,000 .................369,034 .............(914) .................0 .................0 .................0 ......5.050 ...... 5.050 MTLY .... ................... 830 ............... 16,349 ....01/24/2023 ... ....01/15/2026 ...
87231B-AE-3 ..... TFLAT 2017-1 B - CDO ..................................... ... ... C...... 4,5 ....... .. 1.A FE .. ................. 750,900 ...99.5394 .................746,546 ................ 750,000 .................746,546 .......... 20,809 .............(238) .................0 .................0 ......7.191 ...... 1.732 FMAN .... .................6,742 ............... 50,839 ....08/18/2021 ... ....11/18/2030 ...
44935F-AD-6 ..... HYUNDAI AUTO RECEIVABLES TRUST ......................... ... ... .......  .......... .. 1.A FE .. ................. 129,779 ...97.2850 .................134,353 .................138,103 .................134,353 ........... 3,588 .................0 .................0 .................0 ......0.740 ...... 0.740 MTLY .... .....................45 ................... 962 ....10/17/2022 ... ....05/15/2026 ...
87342R-AG-9 ..... BELL 2021-1 A21 - RMBS ................................... ... ... ....... 4 ......... .. 2.B FE .. ................. 275,100 ...89.6205 .................246,546 .................275,100 .................246,546 .......... 14,080 .................0 .................0 .................0 ......1.946 ...... 4.970 FMAN .... ................... 535 .................5,353 ....08/11/2021 ... ....08/25/2051 ...
44935V-AD-1 ..... HYUNDAI AUTO LEASE SECURITIZAT ......................... ... ... .......  .......... .. 1.A FE .. ................. 224,978 . 101.2260 .................227,758 .................225,000 .................227,758 ........... 2,780 .................0 .................0 .................0 ......5.800 ...... 5.800 MTLY .... ................... 580 .................3,081 ....09/12/2023 ... ....12/15/2026 ...
89231W-AA-1 ..... TALNT 2023-1 A - ABS ..................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 349,909 . 100.8899 .................353,115 .................350,000 .................353,115 ............3,199 .................7 .................0 .................0 ......4.930 ...... 4.987 MON ..... ................... 288 .................7,190 ....07/18/2023 ... ....06/25/2036 ...
47800C-AC-0 ..... JOHN DEERE OWNER TRUST ................................... ... ... .......  .......... .. 1.A FE .. ................. 249,954 . 100.2050 .................250,512 .................250,000 .................250,512 .............. 557 .................0 .................0 .................0 ......5.010 ...... 5.010 MTLY .... ................... 557 .................9,846 ....02/22/2023 ... ....11/15/2027 ...
89239M-AB-3 ..... TLOT 2023-A A2 - ABS ..................................... ... ... ....... 4 ......... .. 1.A FE .. ................. 622,924 ...99.8453 .................621,984 .................622,948 .................621,984 .............(953) ............... 13 .................0 .................0 ......5.300 ...... 5.362 MON ..... .................1,009 ............... 22,194 ....04/11/2023 ... ....08/20/2025 ...
58769F-AC-9 ..... MERCEDES BENZ AUTO RECEIVABLES ......................... ... ... .......  .......... .. 1.A FE .. ................. 244,979 . 102.8560 .................251,998 .................245,000 .................251,998 ........... 7,019 .................0 .................0 .................0 ......5.950 ...... 5.950 MTLY .... ................... 648 .................2,025 ....10/19/2023 ... ....11/15/2028 ...
90931C-AA-6 ..... UAL AA - ABS ................................................ ... ... ....... 1 ......... .. 1.E FE .. .........................0 ...92.1582 ........................ 0 ........................ 0 ........................ 0 .................0 .................0 .................0 .................0 ......4.150 ...... 3.975 FA ...... ......................0 ......................0 ....03/15/2019 ... ....08/25/2033 ...
58770A-AC-7 ..... MERCEDES BENZ AUTO RECEIVABLES ......................... ... ... .......  .......... .. 1.A FE .. ................. 374,955 ...99.3690 .................372,633 .................375,000 .................372,633 .......... (2,322) .................0 .................0 .................0 ......4.510 ...... 4.510 MTLY .... ................... 752 ............... 15,033 ....01/18/2023 ... ....11/15/2027 ...
90932J-AA-0 ..... UNITED AIRLINES 2019-2 PASS THROUGH TRUS ............ ... ... ....... 1 ......... .. 1.E FE .. .................. 65,011 ...84.5584 .................. 54,972 ..................65,011 .................. 54,972 ........... 2,517 .................0 .................0 .................0 ......2.700 ...... 2.699 MN ...... ................... 293 .................1,755 ....09/03/2019 ... ....11/01/2033 ...
60700M-AC-2 ..... MMAF EQUIPMENT FINANCE LLC .............................. ... ... .......  .......... .. 1.A FE .. ................. 173,871 ...95.2960 .................165,699 ................ 173,878 .................165,699 ........... 6,583 .................0 .................0 .................0 ......0.970 ...... 0.970 MTLY .... ................... 103 .................1,642 ....06/05/2020 ... ....04/09/2027 ...
91823A-AU-5 ..... VBTEL 2022-1 C21 - ABS ................................... ... ... ....... 4 ......... .. 1.F FE .. ................. 265,000 ...90.1540 .................238,908 .................265,000 .................238,908 ........... 8,628 .................0 .................0 .................0 ......3.156 ...... 3.177 MON ..... ................... 372 .................8,363 ....02/18/2022 ... ....02/15/2052 ...
64034Y-AB-7 ..... NELNET STUDENT LOAN TRUST ............................... ... ... .......  .......... .. 1.A FE .. ................. 184,705 ...91.3230 .................168,690 .................184,719 ................ 168,690 ........... 7,009 .................0 .................0 .................0 ......1.630 ...... 1.630 MTLY .... .....................92 .................2,707 ....10/21/2021 ... ....04/20/2062 ...
92212K-AD-8 ..... VDC 211 A2 - ABS ........................................... ... ... ....... 4 ......... .. 1.G FE .. ................. 480,000 ...90.1345 .................432,646 ................ 480,000 .................432,646 .......... 19,999 .................0 .................0 .................0 ......2.165 ...... 2.175 MON ..... ................... 462 ............... 10,392 ....10/27/2021 ... ....10/15/2046 ...
64035D-AB-2 ..... NELNET STUDENT LOAN TRUST ............................... ... ... .......  .......... .. 1.A FE .. ................. 128,171 ...90.5610 .................116,092 .................128,193 .................116,092 ............6,493 .................0 .................0 .................0 ......1.360 ...... 1.360 MTLY .... .....................53 .................1,568 ....05/13/2021 ... ....04/20/2062 ...
92212K-AE-6 ..... VDC 231 A2 - ABS ........................................... ... ... ....... 2 ......... .. 1.G FE .. ................. 315,000 ...99.9323 .................314,787 .................315,000 .................314,787 .............(213) .................0 .................0 .................0 ......6.316 ...... 6.316 MON ..... ................... 884 ............... 14,590 ....03/15/2023 ... ....03/16/2048 ...
64035G-AB-5 ..... NELNET STUDENT LOAN TRUST ............................... ... ... .......  .......... .. 1.A FE .. .................. 53,736 ...89.7710 .................. 48,254 .................. 53,752 .................. 48,254 ............2,224 .................0 .................0 .................0 ......1.320 ...... 1.320 MTLY .... .....................22 ................... 630 ....08/12/2021 ... ....04/20/2062 ...
92325Q-AQ-0 ..... VENTR 32 B - CDO ........................................... ... ... ....... 4,5 ....... .. 1.A FE .. ................. 486,845 ...97.9975 .................489,988 ................ 500,000 .................489,988 .......... 18,323 ........... 6,003 .................0 .................0 ......7.307 ...... 6.952 JAJO .... ................ 7,611 ............... 33,486 ....10/29/2020 ... ....07/18/2031 ...
65473F-AD-9 ..... NISSAN AUTO LEASE TRUST .................................. ... ... .......  .......... .. 1.A FE .. ...................89,993 . 100.7270 .................. 90,654 ..................90,000 ..................90,654 .............. 661 .................0 .................0 .................0 ......5.690 ...... 5.690 MTLY .... ................... 228 .................2,376 ....06/21/2023 ... ....07/15/2026 ...
92331M-AG-3 ..... VENTR 26R BR - CDO ........................................ ... ... C...... 4,5 ....... .. 1.B FE .. ................. 500,250 ...99.2595 .................496,298 ................ 500,000 .................496,298 .......... 14,710 ........... 1,973 .................0 .................0 ......7.377 ...... 6.258 JAJO .... .................7,480 ............... 33,825 ....08/31/2021 ... ....01/20/2029 ...
65480J-AB-6 ..... NISSAN AUTO RECEIVABLES OWNER .......................... ... ... .......  .......... .. 1.A FE .. ................. 370,502 ...99.6800 .................369,329 .................370,514 .................369,329 ............3,589 .................0 .................0 .................0 ......4.500 ...... 4.500 MTLY .... ................... 741 ............... 14,289 ....09/20/2022 ... ....08/15/2025 ...
92331N-AE-6 ..... VENTR XXX B - CDO ......................................... ... ... ....... 4,5 ....... .. 1.A FE .. ................. 637,650 ...98.7817 .................642,081 ................ 650,000 .................642,081 .......... 23,750 ............4,329 .................0 .................0 ......7.255 ...... 6.750 JAJO .... ............... 10,087 ............... 42,873 ....10/23/2020 ... ....01/15/2031 ...
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65480V-AD-5 ..... NISSAN AUTO LEASE TRUST .................................. ... ... .......  .......... .. 1.A FE .. ................. 399,972 ...99.6280 .................398,511 ................ 400,000 .................398,511 .......... (1,461) .................0 .................0 .................0 ......4.910 ...... 4.910 MTLY .... ................... 873 ............... 17,458 ....01/18/2023 ... ....01/15/2026 ...
92914N-AL-5 ..... VOYA 2015-1 A2R - CDO .................................... ... ... ....... 4,5 ....... .. 1.A FE .. ................. 750,375 ...99.2644 .................744,483 ................ 750,000 .................744,483 .......... 11,168 ........... 1,844 .................0 .................0 ......6.907 ...... 5.768 JAJO .... ............... 10,792 ............... 47,187 ....08/18/2021 ... ....01/18/2029 ...
891940-AC-2 ..... TOYOTA AUTO RECEIVABLES OWNER .......................... ... ... .......  .......... .. 1.A FE .. ................. 355,000 ...99.4050 .................352,887 .................355,000 .................352,887 .......... (2,113) .................0 .................0 .................0 ......4.630 ...... 4.630 MTLY .... ................... 731 ............... 14,382 ....01/24/2023 ... ....09/15/2027 ...
92915C-AS-3 ..... VOYA 2016-1 A2R - CDO .................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 749,250 ...98.9627 .................742,220 ................ 750,000 .................742,220 .......... 24,640 ............5,529 .................0 .................0 ......6.977 ...... 6.114 JAJO .... ............... 10,612 ............... 47,949 ....08/24/2021 ... ....01/21/2031 ...
89231E-AA-1 ..... TOYOTA AUTO LOAN EXTENDED NOTE ......................... ... ... .......  .......... .. 1.A FE .. ................. 259,891 ...97.1670 .................252,633 ................ 260,000 .................252,633 ........... 5,978 .................0 .................0 .................0 ......3.820 ...... 3.820 MTLY .... ................... 166 .................9,932 ....05/10/2022 ... ....04/25/2035 ...
92915Q-AW-3 ..... VOYA 173R 2AR - CDO ....................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 751,875 ...98.6760 .................740,070 ................ 750,000 ................ 740,070 .......... 24,194 ........... 7,282 .................0 .................0 ......7.227 ...... 6.559 JAJO .... ............... 10,992 ............... 35,916 ....10/14/2021 ... ....04/20/2034 ...
89231F-AD-2 ..... TOYOTA AUTO RECEIVABLES OWNER .......................... ... ... .......  .......... .. 1.A FE .. ................. 604,863 . 100.7290 .................609,412 ................ 605,000 .................609,412 ............4,549 .................0 .................0 .................0 ......5.160 ...... 5.160 MTLY .... .................1,387 ............... 10,406 ....08/08/2023 ... ....04/17/2028 ...
92919A-AC-8 ..... VOYA 2021-2 B - CDO ....................................... ... ... C...... 4,5 ....... .. 1.C FE .. ................. 750,000 ...99.2237 .................744,178 ................ 750,000 .................744,178 .......... 30,761 .................0 .................0 .................0 ......7.277 ...... 7.338 JAJO .... ............... 11,068 ............... 49,977 ....09/20/2021 ... ....10/20/2034 ...
89237J-AA-4 ..... TOYOTA AUTO LOAN EXTENDED NOTE ......................... ... ... .......  .......... .. 1.A FE .. ................. 209,988 ...94.9220 .................199,336 ................ 210,000 .................199,336 ........... 7,083 .................0 .................0 .................0 ......1.350 ...... 1.350 MTLY .... .................... 47 .................2,835 ....06/01/2020 ... ....05/25/2033 ...
89239H-AD-0 ..... TOYOTA AUTO RECEIVABLES OWNER .......................... ... ... .......  .......... .. 1.A FE .. ................. 164,984 . 100.5180 .................165,855 ................ 165,000 .................165,855 .......... (1,153) .................0 .................0 .................0 ......5.300 ...... 5.300 MTLY .... ................... 389 .................8,745 ....11/01/2022 ... ....09/15/2027 ...
92348K-BS-1 ..... VERIZON MASTER TRUST ...................................... ... ... .......  .......... .. 1.A FE .. ................. 144,984 . 101.2220 .................146,772 .................145,000 .................146,772 ........... 1,788 .................0 .................0 .................0 ......5.160 ...... 5.160 MTLY .... ................... 229 .................3,533 ....06/27/2023 ... ....06/20/2029 ...
92867U-AD-4 ..... VOLKSWAGEN AUTO LEASE TRUST ............................ ... ... .......  .......... .. 1.A FE .. ................. 244,964 . 101.2430 .................248,045 .................245,000 .................248,045 ........... 3,082 .................0 .................0 .................0 ......5.810 ...... 5.810 MTLY .... ................... 435 .................3,598 ....09/12/2023 ... ....10/20/2026 ...
92867W-AD-0 ..... VOLKSWAGEN AUTO LOAN ENHANCED .......................... ... ... .......  .......... .. 1.A FE .. ................. 144,964 . 100.5590 .................145,810 .................145,000 .................145,810 .............. 846 .................0 .................0 .................0 ......5.020 ...... 5.020 MTLY .... ................... 222 .................3,781 ....06/06/2023 ... ....06/20/2028 ...
98163Q-AD-1 ..... WORLD OMNI AUTO RECEIVABLES TR ......................... ... ... .......  .......... .. 1.A FE .. ................. 383,813 ...98.0350 .................392,141 ................ 400,000 .................392,141 ............5,257 .................0 .................0 .................0 ......3.250 ...... 3.250 MTLY .... ................... 578 ............... 13,000 ....10/14/2022 ... ....07/15/2027 ...
98163W-AC-0 ..... WORLD OMNI AUTO RECEIVABLES TR ......................... ... ... .......  .......... .. 1.A FE .. ....................6,367 ...99.7840 ................... 6,354 ................... 6,367 ................... 6,354 ........... 2,030 .................0 .................0 .................0 ......0.630 ...... 0.630 MTLY .... ......................2 .....................22 ....06/16/2020 ... ....05/15/2025 ...
98164F-AD-4 ..... WORLD OMNI AUTO RECEIVABLES TR ......................... ... ... .......  .......... .. 1.A FE .. ................. 254,968 . 100.8300 .................257,116 .................255,000 .................257,116 ............2,149 .................0 .................0 .................0 ......5.150 ...... 5.150 MTLY .... ................... 584 .................4,341 ....08/08/2023 ... ....11/15/2028 ...
98164G-AC-4 ..... WORLD OMNI AUTO RECEIVABLES TR ......................... ... ... .......  .......... .. 1.A FE .. ................. 169,452 ...97.0940 .................175,234 ................ 180,478 .................175,234 ............3,279 .................0 .................0 .................0 ......1.660 ......1.660 MTLY .... ................... 133 .................2,983 ....10/17/2022 ... ....05/17/2027 ...
98164J-AD-6 ..... WORLD OMNI AUTO RECEIVABLES TR ......................... ... ... .......  .......... .. 1.A FE .. ................. 204,965 ...99.8180 .................204,627 .................205,000 .................204,627 .............(338) .................0 .................0 .................0 ......4.830 ...... 4.830 MTLY .... ................... 440 .................8,251 ....02/07/2023 ... ....05/15/2028 ...
981944-AD-3 ..... WORLD OMNI AUTOMOBILE LEASE SE ......................... ... ... .......  .......... .. 1.A FE .. ................. 129,995 ...99.9840 .................129,980 ................ 130,000 .................129,980 .............. (16) .................0 .................0 .................0 ......5.070 ...... 5.070 MTLY .... ................... 293 .................3,680 ....05/16/2023 ... ....09/15/2026 ...
00439K-AA-4 ..... ACCELERATED ASSETS ........................................ ... ... .......  .......... .. 1.A FE .. .................. 78,399 ...91.5490 .................. 71,793 ..................78,421 ..................71,793 ........... 4,100 .................0 .................0 .................0 ......1.350 ...... 1.350 MTLY .... .................... 47 ................... 884 ....09/21/2021 ... ....10/20/2040 ...
05377R-DU-5 ..... AVIS BUDGET RENTAL CAR FUNDING ......................... ... ... .......  .......... .. 1.A FE .. ................. 249,917 ...95.5970 .................238,994 .................250,000 .................238,994 ........... 7,489 .................0 .................0 .................0 ......2.330 ...... 2.330 MTLY .... ................... 178 .................5,825 ....01/22/2020 ... ....08/20/2026 ...
123919-AA-0 ..... BXG RECEIVABLES NOTE TRUST .............................. ... ... .......  .......... .. 1.A FE .. .................. 88,238 . 100.5210 ..................89,000 ..................88,539 ..................89,000 .............. 762 .................0 .................0 .................0 ......5.770 ...... 5.770 MTLY .... ................... 227 .................2,389 ....06/07/2023 ... ....11/15/2038 ...
12657W-AC-4 ..... CNH EQUIPMENT TRUST ....................................... ... ... .......  .......... .. 1.A FE .. .................. 68,896 ...96.7050 ..................70,879 .................. 73,294 ..................70,879 ........... 1,277 .................0 .................0 .................0 ......0.440 ...... 0.440 MTLY .... .................... 14 ................... 266 ....11/22/2022 ... ....08/17/2026 ...
14315X-AD-0 ..... CARMAX AUTO OWNER TRUST .................................. ... ... .......  .......... .. 1.A FE .. ................. 139,766 ...99.3900 .................143,724 .................144,607 .................143,724 ........... 3,416 .................0 .................0 .................0 ......2.030 ...... 2.030 MTLY .... ................... 130 .................2,871 ....12/08/2022 ... ....06/16/2025 ...
161571-HT-4 ..... CHASE ISSUANCE TRUST ...................................... ... ... .......  .......... .. 1.A FE .. ...................99,972 . 101.5860 .................101,586 ................ 100,000 ................ 101,586 ........... 1,614 .................0 .................0 .................0 ......5.160 ...... 5.160 MTLY .... ................... 229 .................1,290 ....09/07/2023 ... ....09/15/2028 ...
32113C-BY-5 ..... FIRST NATIONAL MASTER NOTE TRU ......................... ... ... .......  .......... .. 1.A FE .. .................. 89,986 . 102.2500 .................. 92,025 ..................90,000 .................. 92,025 ........... 2,038 .................0 .................0 .................0 ......5.770 ...... 5.770 MTLY .... ................... 231 .................1,197 ....09/15/2023 ... ....09/15/2029 ...
38013J-AB-9 ..... GM FINANCIAL SECURITIZED TERM .......................... ... ... .......  .......... .. 1.A FE .. .................. 55,863 ...99.7850 .................. 55,747 ..................55,867 ..................55,747 .............(116) .................0 .................0 .................0 ......5.190 ...... 5.190 MTLY .... ................... 121 .................2,504 ....01/09/2023 ... ....03/16/2026 ...
380140-AD-5 ..... GM FINANCIAL SECURITIZED TERM .......................... ... ... .......  .......... .. 1.A FE .. .................. 77,908 ...93.4450 .................. 79,428 ..................85,000 ..................79,428 ........... 1,521 .................0 .................0 .................0 ......0.730 ...... 0.730 MTLY .... .................... 26 ................... 103 ....10/16/2023 ... ....08/16/2027 ...
43815P-AB-5 ..... HONDA AUTO RECEIVABLES OWNER T ......................... ... ... .......  .......... .. 1.A FE .. .................. 31,117 ...99.6410 .................. 31,306 ..................31,419 ..................31,306 .............. 204 .................0 .................0 .................0 ......3.810 ...... 3.810 MTLY .... .....................43 ................... 928 ....12/14/2022 ... ....03/18/2025 ...
55389T-AA-9 ..... MVW OWNER TRUST ............................................ ... ... .......  .......... .. 1.A FE .. .................. 37,527 ...91.8710 .................. 34,486 ..................37,537 ..................34,486 ........... 1,850 .................0 .................0 .................0 ......1.140 ...... 1.140 MTLY .... .................... 13 ................... 353 ....05/10/2021 ... ....01/22/2041 ...
62848P-AA-8 ..... MVW OWNER TRUST ............................................ ... ... .......  .......... .. 1.A FE .. .................. 83,741 ...99.4520 .................. 83,285 ..................83,744 ..................83,285 .............(456) .................0 .................0 .................0 ......4.930 ...... 4.930 MTLY .... ................... 126 .................2,670 ....04/04/2023 ... ....10/20/2040 ...
68504U-AA-9 ..... ORANGE LAKE TIMESHARE TRUST ............................ ... ... .......  .......... .. 1.A FE .. ...................45,982 ...97.1260 .................. 43,997 .................. 45,299 .................. 43,997 ........... 2,581 .................0 .................0 .................0 ......3.060 ...... 3.060 MTLY .... .................... 85 .................1,165 ....01/27/2020 ... ....04/09/2038 ...
78403D-AP-5 ..... SBA TOWER TRUST ............................................ ... ... .......  .......... .. 1.F FE .. ................. 100,000 ...92.7990 .................. 92,799 ................ 100,000 .................. 92,799 ........... 4,765 .................0 .................0 .................0 ......1.884 ...... 1.884 MTLY .... .................... 84 .................1,884 ....07/08/2020 ... ....07/15/2050 ...
78403D-AZ-3 ..... SBA TOWER TRUST ............................................ ... ... .......  .......... .. 1.F FE .. .................. 90,000 . 102.8480 .................. 92,563 ..................90,000 .................. 92,563 ........... 2,278 .................0 .................0 .................0 ......6.599 ...... 6.599 MTLY .... ................... 264 .................5,939 ....11/15/2022 ... ....01/15/2028 ...
82652M-AA-8 ..... SIERRA RECEIVABLES FUNDING CO .......................... ... ... .......  .......... .. 1.A FE .. .................. 30,102 ...98.1520 .................. 29,347 ..................29,900 .................. 29,347 ........... 1,338 .................0 .................0 .................0 ......2.590 ...... 2.590 MTLY .... .....................24 ................... 628 ....02/04/2020 ... ....05/20/2036 ...
82652Q-AA-9 ..... SIERRA RECEIVABLES FUNDING CO .......................... ... ... .......  .......... .. 1.A FE .. ...................55,528 ...94.2320 .................. 52,340 .................. 55,544 .................. 52,340 ........... 3,487 .................0 .................0 .................0 ......0.990 ...... 0.990 MTLY .... .................... 17 ................... 442 ....03/08/2021 ... ....11/20/2037 ...
826943-AA-0 ..... SIERRA RECEIVABLES FUNDING CO .......................... ... ... .......  .......... .. 1.A FE .. .................. 66,199 . 100.3730 .................. 66,450 ..................66,203 ..................66,450 .............. 251 .................0 .................0 .................0 ......5.200 ...... 5.200 MTLY .... ................... 105 .................2,016 ....03/29/2023 ... ....01/20/2040 ...
826944-AA-8 ..... SIERRA RECEIVABLES FUNDING CO .......................... ... ... .......  .......... .. 1.A FE .. ................. 118,432 . 102.4660 .................121,356 .................118,435 .................121,356 ............2,924 .................0 .................0 .................0 ......6.100 ......6.100 MTLY .... ................... 221 ................ 1,188 ....10/11/2023 ... ....09/20/2040 ...
88576X-AA-4 ..... 321 HENDERSON RECEIVABLES LLC .......................... ... ... .......  .......... .. 1.A FE .. .................. 82,095 ...99.1390 .................. 74,274 ..................74,919 ..................74,274 ........... 4,606 .................0 .................0 .................0 ......5.560 ...... 5.560 MTLY .... ................... 185 .................3,735 ....01/29/2020 ... ....07/15/2059 ...
918286-AA-3 ..... VSE VOI MORTGAGE LLC ..................................... ... ... .......  .......... .. 1.A FE .. ................. 119,147 ...98.0350 .................115,408 ................ 117,721 .................115,408 ........... 4,036 .................0 .................0 .................0 ......3.560 ...... 3.560 MTLY .... ................... 128 .................3,390 ....02/12/2020 ... ....02/20/2036 ...
918288-AA-9 ..... VSE VOI MORTGAGE LLC ..................................... ... ... .......  .......... .. 1.A FE .. .................. 29,040 ...99.3990 .................. 28,838 ..................29,013 ..................28,838 ........... 1,804 .................0 .................0 .................0 ......2.330 ...... 2.330 MTLY .... .................... 21 ................... 558 ....01/21/2020 ... ....03/20/2035 ...
92347B-AB-0 ..... VERIDIAN AUTO RECEIVABLES TRUS ......................... ... ... .......  .......... .. 1.A FE .. .................. 84,269 ...99.9610 .................. 84,244 ..................84,277 .................. 84,244 .............. (24) .................0 .................0 .................0 ......5.970 ...... 5.970 MTLY .... ................... 224 .................2,678 ....05/23/2023 ... ....08/17/2026 ...
05377R-DU-5 ..... AVIS BUDGET RENTAL CAR FUNDING ......................... ... ... .......  .......... .. 1.A FE .. ................. 284,344 ...95.5970 .................286,792 ................ 300,000 .................286,792 ........... 8,987 .................0 .................0 .................0 ......2.330 ...... 2.330 MTLY .... ................... 214 .................6,990 ....08/15/2022 ... ....08/20/2026 ...
05377R-DY-7 ..... AVIS BUDGET RENTAL CAR FUNDING ......................... ... ... .......  .......... .. 1.B FE .. ................. 100,195 ...93.3040 .................102,634 ................ 110,000 .................102,634 ............2,440 .................0 .................0 .................0 ......2.020 ...... 2.020 MTLY .... .................... 68 ................... 555 ....10/16/2023 ... ....02/20/2027 ...
123919-AA-0 ..... BXG RECEIVABLES NOTE TRUST .............................. ... ... .......  .......... .. 1.A FE .. .................. 88,238 . 100.5210 ..................89,000 ..................88,539 ..................89,000 .............. 762 .................0 .................0 .................0 ......5.770 ...... 5.770 MTLY .... ................... 227 .................2,389 ....06/07/2023 ... ....11/15/2038 ...
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12598A-AD-2 ..... CNH EQUIPMENT TRUST ....................................... ... ... .......  .......... .. 1.A FE .. ................. 115,680 ...94.7110 .................121,231 ................ 128,000 .................121,231 ........... 4,120 .................0 .................0 .................0 ......0.700 ......0.700 MTLY .... .................... 40 ................... 896 ....11/07/2022 ... ....12/15/2027 ...
12657W-AC-4 ..... CNH EQUIPMENT TRUST ....................................... ... ... .......  .......... .. 1.A FE .. .................. 68,896 ...96.7050 ..................70,879 .................. 73,294 ..................70,879 ........... 1,277 .................0 .................0 .................0 ......0.440 ...... 0.440 MTLY .... .................... 14 ................... 266 ....11/22/2022 ... ....08/17/2026 ...
14315X-AD-0 ..... CARMAX AUTO OWNER TRUST .................................. ... ... .......  .......... .. 1.A FE .. ................. 149,749 ...99.3900 .................153,990 .................154,936 .................153,990 ........... 3,661 .................0 .................0 .................0 ......2.030 ...... 2.030 MTLY .... ................... 140 .................3,076 ....12/08/2022 ... ....06/16/2025 ...
161571-HT-4 ..... CHASE ISSUANCE TRUST ...................................... ... ... .......  .......... .. 1.A FE .. ................. 139,961 . 101.5860 .................142,221 ................ 140,000 .................142,221 ............2,259 .................0 .................0 .................0 ......5.160 ...... 5.160 MTLY .... ................... 321 ................ 1,806 ....09/07/2023 ... ....09/15/2028 ...
32113C-BY-5 ..... FIRST NATIONAL MASTER NOTE TRU ......................... ... ... .......  .......... .. 1.A FE .. ................. 134,979 . 102.2500 .................138,037 .................135,000 .................138,037 ........... 3,058 .................0 .................0 .................0 ......5.770 ...... 5.770 MTLY .... ................... 346 .................1,796 ....09/15/2023 ... ....09/15/2029 ...
38013J-AB-9 ..... GM FINANCIAL SECURITIZED TERM .......................... ... ... .......  .......... .. 1.A FE .. ................. 139,207 ...99.7850 .................139,368 .................139,668 .................139,368 .............. 161 .................0 .................0 .................0 ......5.190 ...... 5.190 MTLY .... ................... 302 .................2,927 ....01/09/2023 ... ....03/16/2026 ...
380140-AD-5 ..... GM FINANCIAL SECURITIZED TERM .......................... ... ... .......  .......... .. 1.A FE .. ................. 105,405 ...93.4450 .................107,462 ................ 115,000 .................107,462 ........... 2,057 .................0 .................0 .................0 ......0.730 ...... 0.730 MTLY .... .....................35 ................... 140 ....10/16/2023 ... ....08/16/2027 ...
43285H-AA-6 ..... HILTON GRAND VACATIONS TRUST ........................... ... ... .......  .......... .. 1.A FE .. ................. 272,916 ...94.7500 .................269,189 .................284,103 .................269,189 ............4,547 .................0 .................0 .................0 ......2.740 ...... 2.740 MTLY .... ................... 130 ................ 6,618 ....08/24/2022 ... ....02/25/2039 ...
43815P-AB-5 ..... HONDA AUTO RECEIVABLES OWNER T ......................... ... ... .......  .......... .. 1.A FE .. .................. 68,769 ...99.6410 ..................69,187 ..................69,436 ..................69,187 .............. 452 .................0 .................0 .................0 ......3.810 ...... 3.810 MTLY .... .................... 96 .................2,052 ....12/14/2022 ... ....03/18/2025 ...
55389T-AA-9 ..... MVW OWNER TRUST ............................................ ... ... .......  .......... .. 1.A FE .. ................. 115,582 ...91.8710 .................117,251 .................127,627 .................117,251 ........... 1,669 .................0 .................0 .................0 ......1.140 ...... 1.140 MTLY .... .....................44 ................... 353 ....10/17/2023 ... ....01/22/2041 ...
62848P-AA-8 ..... MVW OWNER TRUST ............................................ ... ... .......  .......... .. 1.A FE .. .................. 83,741 ...99.4520 .................. 83,285 ..................83,744 ..................83,285 .............(456) .................0 .................0 .................0 ......4.930 ...... 4.930 MTLY .... ................... 126 .................2,670 ....04/04/2023 ... ....10/20/2040 ...
78403D-AZ-3 ..... SBA TOWER TRUST ............................................ ... ... .......  .......... .. 1.F FE .. ................. 170,000 . 102.8480 .................174,842 ................ 170,000 .................174,842 ............4,302 .................0 .................0 .................0 ......6.599 ...... 6.599 MTLY .... ................... 499 ............... 11,218 ....11/15/2022 ... ....01/15/2028 ...
826943-AA-0 ..... SIERRA RECEIVABLES FUNDING CO .......................... ... ... .......  .......... .. 1.A FE .. .................. 66,199 . 100.3730 .................. 66,450 ..................66,203 ..................66,450 .............. 251 .................0 .................0 .................0 ......5.200 ...... 5.200 MTLY .... ................... 105 .................2,016 ....03/29/2023 ... ....01/20/2040 ...
826944-AA-8 ..... SIERRA RECEIVABLES FUNDING CO .......................... ... ... .......  .......... .. 1.A FE .. ................. 255,084 . 102.4660 .................261,381 .................255,091 .................261,381 ........... 6,298 .................0 .................0 .................0 ......6.100 ......6.100 MTLY .... ................... 475 .................2,560 ....10/11/2023 ... ....09/20/2040 ...
88576X-AA-4 ..... 321 HENDERSON RECEIVABLES LLC .......................... ... ... .......  .......... .. 1.A FE .. .................. 72,291 ...99.1390 .................. 74,274 ..................74,919 ..................74,274 ........... 1,711 .................0 .................0 .................0 ......5.560 ...... 5.560 MTLY .... ................... 185 .................3,735 ....10/26/2022 ... ....07/15/2059 ...
918286-AA-3 ..... VSE VOI MORTGAGE LLC ..................................... ... ... .......  .......... .. 1.A FE .. .................. 56,600 ...98.0350 .................. 57,580 ..................58,734 ..................57,580 .............. 979 .................0 .................0 .................0 ......3.560 ...... 3.560 MTLY .... .................... 64 .................1,509 ....02/24/2023 ... ....02/20/2036 ...
92347B-AB-0 ..... VERIDIAN AUTO RECEIVABLES TRUS ......................... ... ... .......  .......... .. 1.A FE .. .................. 84,269 ...99.9610 .................. 84,244 ..................84,277 .................. 84,244 .............. (24) .................0 .................0 .................0 ......5.970 ...... 5.970 MTLY .... ................... 224 .................2,678 ....05/23/2023 ... ....08/17/2026 ...
02582J-JV-3 ..... AMERICAN EXPRESS CREDIT ACCOUN ......................... ... ... .......  .......... .. 1.A FE .. ................. 259,996 ...98.3080 .................255,600 ................ 260,000 .................255,600 ............1,224 .................0 .................0 .................0 ......3.750 ...... 3.750 MTLY .... ................... 406 .................9,750 ....08/09/2022 ... ....08/15/2027 ...
02582J-JZ-4 ..... AMERICAN EXPRESS CREDIT ACCOUN ......................... ... ... .......  .......... .. 1.A FE .. ................. 169,985 . 100.7640 .................171,299 ................ 170,000 .................171,299 ........... 1,314 .................0 .................0 .................0 ......4.870 ...... 4.870 MTLY .... ................... 345 .................4,162 ....06/07/2023 ... ....05/15/2028 ...
03066T-AC-5 ..... AMERICREDIT AUTOMOBILE RECEIVA ......................... ... ... .......  .......... .. 1.A FE .. ................. 120,775 ...98.0590 .................118,451 .................120,796 .................118,451 ............2,143 .................0 .................0 .................0 ......2.450 ...... 2.450 MTLY .... .....................99 .................2,935 ....03/10/2022 ... ....11/18/2026 ...
05522R-DF-2 ..... BANK OF AMERICA CREDIT CARD TR ......................... ... ... .......  .......... .. 1.A FE .. ................. 149,975 . 100.6080 .................150,912 ................ 150,000 .................150,912 .............(672) .................0 .................0 .................0 ......5.000 ...... 5.000 MTLY .... ................... 313 .................7,958 ....11/17/2022 ... ....04/15/2028 ...
05522R-DG-0 ..... BANK OF AMERICA CREDIT CARD TR ......................... ... ... .......  .......... .. 1.A FE .. .................. 99,977 . 100.3800 .................100,380 ................ 100,000 ................ 100,380 .............. 402 .................0 .................0 .................0 ......4.790 ...... 4.790 MTLY .... ................... 200 .................2,382 ....06/08/2023 ... ....05/15/2028 ...
12663J-AC-5 ..... CNH EQUIPMENT TRUST ....................................... ... ... .......  .......... .. 1.A FE .. ................. 224,966 ...98.2900 .................221,153 .................225,000 .................221,153 ........... 3,602 .................0 .................0 .................0 ......3.890 ...... 3.890 MTLY .... ................... 365 .................8,752 ....08/16/2022 ... ....08/16/2027 ...
14317H-AC-5 ..... CARMAX AUTO OWNER TRUST .................................. ... ... .......  .......... .. 1.A FE .. ................. 147,250 ...98.5180 .................145,089 .................147,272 .................145,089 ........... 1,930 .................0 .................0 .................0 ......3.490 ...... 3.490 MTLY .... ................... 214 .................5,140 ....04/21/2022 ... ....02/16/2027 ...
14318D-AC-3 ..... CARMAX AUTO OWNER TRUST .................................. ... ... .......  .......... .. 1.A FE .. ................. 299,975 ...99.6120 .................298,835 ................ 300,000 .................298,835 .......... (1,140) .................0 .................0 .................0 ......4.750 ...... 4.750 MTLY .... ................... 594 ............... 12,667 ....01/19/2023 ... ....10/15/2027 ...
14318M-AD-1 ..... CARMAX AUTO OWNER TRUST .................................. ... ... .......  .......... .. 1.A FE .. ................. 149,996 ...98.6710 .................148,006 ................ 150,000 ................ 148,006 .............. 874 .................0 .................0 .................0 ......3.970 ...... 3.970 MTLY .... ................... 248 .................5,955 ....07/12/2022 ... ....04/15/2027 ...
16144J-AD-3 ..... CHASE AUTO OWNER TRUST ................................... ... ... .......  .......... .. 1.A FE .. ................. 169,990 ...98.0160 .................166,626 ................ 170,000 ................ 166,626 .............. 576 .................0 .................0 .................0 ......3.990 ...... 3.990 MTLY .... .....................94 .................6,783 ....08/11/2022 ... ....03/27/2028 ...
17331K-AD-1 ..... CITIZENS AUTO RECEIVABLES TRUS ......................... ... ... .......  .......... .. 1.A FE .. ................. 174,971 . 101.4250 .................177,493 ................ 175,000 .................177,493 ............2,522 .................0 .................0 .................0 ......5.840 ...... 5.840 MTLY .... ................... 426 .................4,713 ....06/23/2023 ... ....01/18/2028 ...
233258-AC-6 ..... DLLAD LLC .................................................... ... ... .......  .......... .. 1.A FE .. ................. 344,917 ...99.3680 .................342,820 .................345,000 .................342,820 .......... (2,097) .................0 .................0 .................0 ......4.790 ...... 4.790 MTLY .... ................... 459 ............... 14,643 ....01/25/2023 ... ....01/20/2028 ...
233262-AC-8 ..... DLLAD LLC .................................................... ... ... .......  .......... .. 1.A FE .. .................. 35,180 ...96.4740 .................. 35,785 ..................37,093 ..................35,785 ........... 1,474 .................0 .................0 .................0 ......0.640 ...... 0.640 MTLY .... ......................7 ................... 226 ....03/18/2022 ... ....09/21/2026 ...
23345F-AC-6 ..... DLLMT LLC .................................................... ... ... .......  .......... .. 1.A FE .. .................. 69,802 ...97.9620 .................. 68,383 ..................69,805 ..................68,383 ........... 4,410 .................0 .................0 .................0 ......1.000 ......1.000 MTLY .... .................... 19 ................... 635 ....10/27/2021 ... ....07/21/2025 ...
24702H-AE-3 ..... DELL EQUIPMENT FINANCE TRUST ........................... ... ... .......  .......... .. 1.A FE .. ................. 199,992 . 100.7840 .................201,568 ................ 200,000 .................201,568 ........... 1,576 .................0 .................0 .................0 ......5.650 ...... 5.650 MTLY .... ................... 251 .................8,538 ....03/14/2023 ... ....09/22/2028 ...
254683-CX-1 ..... DISCOVER CARD EXECUTION NOTE T ......................... ... ... .......  .......... .. 1.A FE .. ................. 144,981 . 100.4080 .................145,591 .................145,000 .................145,591 .............(972) .................0 .................0 .................0 ......5.030 ...... 5.030 MTLY .... ................... 304 .................7,293 ....11/18/2022 ... ....10/15/2027 ...
29374F-AB-9 ..... ENTERPRISE FLEET FINANCING LLC ......................... ... ... .......  .......... .. 1.A FE .. ................. 275,765 ...98.8930 .................272,749 .................275,802 .................272,749 ............4,853 .................0 .................0 .................0 ......4.380 ...... 4.380 MTLY .... ................... 336 ............... 11,404 ....08/16/2022 ... ....07/20/2029 ...
29374J-AB-1 ..... ENTERPRISE FLEET FINANCING LLC ......................... ... ... .......  .......... .. 1.A FE .. ................. 146,539 ...99.3230 .................145,562 .................146,555 .................145,562 ........... 2,107 .................0 .................0 .................0 ......4.650 ...... 4.650 MTLY .... ................... 189 .................5,905 ....06/15/2022 ... ....05/21/2029 ...
29375C-AB-5 ..... ENTERPRISE FLEET FINANCING LLC ......................... ... ... .......  .......... .. 1.A FE .. ................. 157,100 . 100.1030 .................157,288 .................157,126 .................157,288 .............. 187 .................0 .................0 .................0 ......5.680 ...... 5.510 MTLY .... ................... 248 .................6,926 ....02/22/2023 ... ....01/22/2029 ...
29375J-AB-0 ..... ENTERPRISE FLEET FINANCING LLC ......................... ... ... .......  .......... .. 1.A FE .. ................. 191,987 ...98.3480 .................188,846 .................192,017 ................ 188,846 ........... 6,660 .................0 .................0 .................0 ......3.030 ...... 3.030 MTLY .... ................... 162 .................4,456 ....03/23/2022 ... ....01/20/2028 ...
29375N-AB-1 ..... ENTERPRISE FLEET FINANCING LLC ......................... ... ... .......  .......... .. 1.A FE .. .................. 84,985 . 100.2780 .................. 85,236 ..................85,000 ..................85,236 .............. 251 .................0 .................0 .................0 ......5.560 ...... 5.560 MTLY .... ................... 131 .................2,626 ....05/23/2023 ... ....04/22/2030 ...
31680E-AD-3 ..... FIFTH THIRD AUTO TRUST ................................... ... ... .......  .......... .. 1.A FE .. ................. 169,989 . 101.4110 .................172,398 ................ 170,000 .................172,398 ............2,409 .................0 .................0 .................0 ......5.530 ...... 5.530 MTLY .... ................... 392 .................2,925 ....08/15/2023 ... ....08/15/2028 ...
345287-AD-8 ..... FORD CREDIT AUTO LEASE TRUST ........................... ... ... .......  .......... .. 1.A FE .. ................. 474,994 ...99.6870 .................473,515 .................475,000 .................473,515 .......... (1,479) .................0 .................0 .................0 ......4.940 ...... 4.940 MTLY .... ................... 978 ............... 20,988 ....01/18/2023 ... ....03/15/2026 ...
34528E-AA-9 ..... FORD CREDIT AUTO OWNER TRUST/F ......................... ... ... .......  .......... .. 1.A FE .. ................. 169,950 ...97.3420 .................165,481 ................ 170,000 .................165,481 ........... 2,276 .................0 .................0 .................0 ......3.880 ...... 3.880 MTLY .... ................... 275 .................6,596 ....05/03/2022 ... ....11/15/2034 ...
34531N-AA-4 ..... FORD CREDIT AUTO OWNER TRUST/F ......................... ... ... .......  .......... .. 1.A FE .. ................. 192,028 ...96.6300 .................183,597 ................ 190,000 .................183,597 ............5,596 .................0 .................0 .................0 ......2.040 ...... 2.040 MTLY .... ................... 162 .................3,876 ....02/11/2020 ... ....08/15/2031 ...
34532J-AA-2 ..... FORD CREDIT AUTO OWNER TRUST/F ......................... ... ... .......  .......... .. 1.A FE .. ................. 409,867 ...93.2420 .................382,290 ................ 410,000 .................382,290 .......... 14,844 .................0 .................0 .................0 ......1.060 ......1.060 MTLY .... ................... 181 .................4,346 ....10/06/2020 ... ....04/15/2033 ...
345340-AA-1 ..... FORD CREDIT AUTO OWNER TRUST/F ......................... ... ... .......  .......... .. 1.A FE .. ................. 209,999 ...92.4580 .................194,162 ................ 210,000 .................194,162 ........... 6,420 .................0 .................0 .................0 ......1.370 ...... 1.370 MTLY .... ................... 120 .................2,877 ....04/07/2021 ... ....10/17/2033 ...
34535Q-AA-3 ..... FORD CREDIT AUTO OWNER TRUST/F ......................... ... ... .......  .......... .. 1.A FE .. ................. 394,988 . 100.3640 .................396,437 .................395,000 .................396,437 ........... 1,450 .................0 .................0 .................0 ......4.850 ...... 4.850 MTLY .... ................... 798 ............... 15,911 ....02/09/2023 ... ....08/15/2035 ...
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362585-AC-5 ..... GM FINANCIAL SECURITIZED TERM .......................... ... ... .......  .......... .. 1.A FE .. ................. 189,960 ...98.0580 .................186,310 ................ 190,000 ................ 186,310 ............2,237 .................0 .................0 .................0 ......3.100 ...... 3.100 MTLY .... ................... 229 .................5,890 ....04/05/2022 ... ....02/16/2027 ...
362590-AC-5 ..... GM FINANCIAL SECURITIZED TERM .......................... ... ... .......  .......... .. 1.A FE .. .................. 14,051 ...99.6650 ..................14,007 ..................14,054 ..................14,007 ............2,931 .................0 .................0 .................0 ......0.450 ...... 0.450 MTLY .... ......................2 .....................35 ....08/11/2020 ... ....04/16/2025 ...
36263H-AA-6 ..... GM FINANCIAL REVOLVING RECEIVA ........................ ... ... .......  .......... .. 1.A FE .. ................. 124,975 ...90.6050 .................113,256 .................125,000 .................113,256 ............4,489 .................0 .................0 .................0 ......1.170 ......1.170 MTLY .... .................... 77 .................1,463 ....09/14/2021 ... ....06/12/2034 ...
36265U-AA-5 ..... GM FINANCIAL REVOLVING RECEIVA ........................ ... ... .......  .......... .. 1.A FE .. ................. 119,976 . 104.0930 .................124,912 ................ 120,000 .................124,912 ............2,553 .................0 .................0 .................0 ......5.910 ...... 5.910 MTLY .... ................... 374 .................7,092 ....11/08/2022 ... ....10/11/2035 ...
43815B-AC-4 ..... HONDA AUTO RECEIVABLES OWNER T ......................... ... ... .......  .......... .. 1.A FE .. .................. 53,667 ...97.3320 .................. 52,243 ..................53,675 .................. 52,243 ........... 1,301 .................0 .................0 .................0 ......1.880 ......1.880 MTLY .... .....................42 .................1,009 ....02/15/2022 ... ....05/15/2026 ...
43815P-AC-3 ..... HONDA AUTO RECEIVABLES OWNER T ......................... ... ... .......  .......... .. 1.A FE .. ................. 209,987 ...98.4600 .................206,765 ................ 210,000 .................206,765 ........... 1,155 .................0 .................0 .................0 ......3.730 ...... 3.730 MTLY .... ................... 261 .................7,833 ....08/15/2022 ... ....07/20/2026 ...
43815P-AD-1 ..... HONDA AUTO RECEIVABLES OWNER T ......................... ... ... .......  .......... .. 1.A FE .. .................. 59,987 ...97.7970 ..................58,678 ..................60,000 ..................58,678 .............. 115 .................0 .................0 .................0 ......3.760 ...... 3.760 MTLY .... .................... 75 .................2,256 ....08/15/2022 ... ....12/18/2028 ...
448980-AD-4 ..... HYUNDAI AUTO LEASE SECURITIZAT ......................... ... ... .......  .......... .. 1.A FE .. ................. 179,996 . 100.0430 .................180,077 ................ 180,000 ................ 180,077 ............... 81 .................0 .................0 .................0 ......5.150 ...... 5.150 MTLY .... ................... 386 .................5,176 ....05/16/2023 ... ....06/15/2026 ...
44933V-AD-3 ..... HYUNDAI AUTO LEASE SECURITIZAT ......................... ... ... .......  .......... .. 1.A FE .. ................. 444,938 ...99.7390 .................443,838 .................445,000 .................443,838 .......... (1,100) .................0 .................0 .................0 ......5.050 ...... 5.050 MTLY .... ................... 936 ............... 19,663 ....01/24/2023 ... ....01/15/2026 ...
47787J-AC-2 ..... JOHN DEERE OWNER TRUST ................................... ... ... .......  .......... .. 1.A FE .. ................. 152,074 ...97.7660 .................148,710 .................152,108 ................ 148,710 ............3,952 .................0 .................0 .................0 ......2.320 ...... 2.320 MTLY .... ................... 147 .................3,493 ....03/10/2022 ... ....09/16/2026 ...
47800C-AC-0 ..... JOHN DEERE OWNER TRUST ................................... ... ... .......  .......... .. 1.A FE .. ................. 289,947 . 100.2050 .................290,593 .................290,000 .................290,593 .............. 646 .................0 .................0 .................0 ......5.010 ...... 5.010 MTLY .... ................... 605 ............... 11,421 ....02/22/2023 ... ....11/15/2027 ...
55317R-AC-6 ..... MMAF EQUIPMENT FINANCE LLC .............................. ... ... .......  .......... .. 1.A FE .. ................. 154,967 ...97.1460 .................150,577 .................155,000 .................150,577 ............2,241 .................0 .................0 .................0 ......3.200 ...... 3.200 MTLY .... ................... 234 .................4,960 ....04/04/2022 ... ....01/13/2028 ...
58770A-AC-7 ..... MERCEDES BENZ AUTO RECEIVABLES ......................... ... ... .......  .......... .. 1.A FE .. ................. 424,949 ...99.3690 .................422,317 .................425,000 .................422,317 .......... (2,632) .................0 .................0 .................0 ......4.510 ...... 4.510 MTLY .... ................... 799 ............... 17,038 ....01/18/2023 ... ....11/15/2027 ...
63941X-AA-5 ..... NAVIENT STUDENT LOAN TRUST .............................. ... ... .......  .......... .. 1.A FE .. .................. 98,336 ...90.7370 .................. 91,048 .................100,343 ..................91,048 ............4,422 .................0 .................0 .................0 ......1.220 ...... 1.220 MTLY .... .................... 51 ................ 1,101 ....02/17/2022 ... ....07/15/2069 ...
63942K-AA-2 ..... NAVIENT STUDENT LOAN TRUST .............................. ... ... .......  .......... .. 1.A FE .. ................. 180,740 ...86.7540 .................157,037 ................ 181,013 .................157,037 ........... 7,833 .................0 .................0 .................0 ......1.580 ...... 1.580 MTLY .... ................... 119 .................2,678 ....11/17/2021 ... ....04/15/2070 ...
63942M-AA-8 ..... NAVIENT STUDENT LOAN TRUST .............................. ... ... .......  .......... .. 1.A FE .. ................. 131,867 ...88.2120 .................116,324 .................131,869 .................116,324 ............4,222 .................0 .................0 .................0 ......2.230 ...... 2.230 MTLY .... ................... 123 .................2,766 ....02/01/2022 ... ....07/15/2070 ...
64034Q-AA-6 ..... NELNET STUDENT LOAN TRUST ............................... ... ... .......  .......... .. 1.A FE .. ................. 237,734 ...98.6130 .................238,460 .................241,814 .................238,460 .............. 726 .................0 .................0 .................0 ......6.252 ......1.000 MTLY .... ................... 420 .................2,526 ....10/26/2023 ... ....04/20/2062 ...
64034Y-AB-7 ..... NELNET STUDENT LOAN TRUST ............................... ... ... .......  .......... .. 1.A FE .. ................. 178,841 ...91.3230 .................163,335 .................178,855 .................163,335 ........... 6,787 .................0 .................0 .................0 ......1.630 ...... 1.630 MTLY .... .................... 81 .................2,621 ....10/21/2021 ... ....04/20/2062 ...
64035D-AB-2 ..... NELNET STUDENT LOAN TRUST ............................... ... ... .......  .......... .. 1.A FE .. ................. 125,607 ...90.5610 .................113,770 .................125,629 ................ 113,770 ........... 6,363 .................0 .................0 .................0 ......1.360 ...... 1.360 MTLY .... .................... 47 .................1,537 ....05/13/2021 ... ....04/20/2062 ...
64035G-AA-7 ..... NELNET STUDENT LOAN TRUST ............................... ... ... .......  .......... .. 1.A FE .. .................. 86,004 ...98.0000 .................. 84,585 ..................86,004 ..................84,585 ............1,922 .................0 .................0 .................0 ......6.000 ......1.000 MTLY .... ................... 148 .................4,457 ....08/12/2021 ... ....04/20/2062 ...
65473F-AD-9 ..... NISSAN AUTO LEASE TRUST .................................. ... ... .......  .......... .. 1.A FE .. ................. 104,992 . 100.7270 .................105,763 ................ 105,000 .................105,763 .............. 772 .................0 .................0 .................0 ......5.690 ...... 5.690 MTLY .... ................... 249 .................2,771 ....06/21/2023 ... ....07/15/2026 ...
65480J-AC-4 ..... NISSAN AUTO RECEIVABLES OWNER .......................... ... ... .......  .......... .. 1.A FE .. ................. 254,947 ...99.2630 .................253,122 .................255,000 .................253,122 ............... 47 .................0 .................0 .................0 ......4.460 ...... 4.460 MTLY .... ................... 474 ............... 11,373 ....09/20/2022 ... ....05/17/2027 ...
65480V-AD-5 ..... NISSAN AUTO LEASE TRUST .................................. ... ... .......  .......... .. 1.A FE .. ................. 449,968 ...99.6280 .................448,324 .................450,000 .................448,324 .......... (1,644) .................0 .................0 .................0 ......4.910 ...... 4.910 MTLY .... ................... 921 ............... 19,640 ....01/18/2023 ... ....01/15/2026 ...
80287G-AC-4 ..... SANTANDER DRIVE AUTO RECEIVABL ......................... ... ... .......  .......... .. 1.A FE .. ................. 294,954 ...99.4670 .................293,427 .................295,000 .................293,427 .......... (1,527) .................0 .................0 .................0 ......4.880 ...... 4.880 MTLY .... ................... 600 ............... 12,796 ....01/18/2023 ... ....04/15/2027 ...
80287U-AC-3 ..... SANTANDER RETAIL AUTO LEASE TR ......................... ... ... .......  .......... .. 1.A FE .. .................. 84,997 ...98.7600 .................. 83,946 ..................85,000 ..................83,946 ........... 4,737 .................0 .................0 .................0 ......3.280 ...... 3.280 MTLY .... .................... 77 .................2,650 ....04/07/2022 ... ....11/20/2025 ...
87267W-AA-2 ..... T MOBILE US TRUST ......................................... ... ... .......  .......... .. 1.A FE .. ................. 189,976 ...99.7990 .................189,617 ................ 190,000 ................ 189,617 .............(188) .................0 .................0 .................0 ......4.910 ...... 4.910 MTLY .... ................... 259 .................9,329 ....10/04/2022 ... ....05/22/2028 ...
891940-AC-2 ..... TOYOTA AUTO RECEIVABLES OWNER .......................... ... ... .......  .......... .. 1.A FE .. ................. 400,000 ...99.4050 .................397,619 ................ 400,000 .................397,619 .......... (2,381) .................0 .................0 .................0 ......4.630 ...... 4.630 MTLY .... ................... 772 ............... 16,205 ....01/24/2023 ... ....09/15/2027 ...
89231C-AE-7 ..... TOYOTA AUTO RECEIVABLES OWNER .......................... ... ... .......  .......... .. 1.A FE .. ................. 569,976 ...97.5850 .................556,234 ................ 570,000 .................556,234 ............4,574 .................0 .................0 .................0 ......3.770 ...... 3.770 MTLY .... ................... 895 ............... 21,489 ....08/08/2022 ... ....02/15/2028 ...
89231E-AA-1 ..... TOYOTA AUTO LOAN EXTENDED NOTE ......................... ... ... .......  .......... .. 1.A FE .. ................. 259,891 ...97.1670 .................252,633 ................ 260,000 .................252,633 ........... 5,978 .................0 .................0 .................0 ......3.820 ...... 3.820 MTLY .... ................... 138 .................9,932 ....05/10/2022 ... ....04/25/2035 ...
89237J-AA-4 ..... TOYOTA AUTO LOAN EXTENDED NOTE ......................... ... ... .......  .......... .. 1.A FE .. ................. 219,987 ...94.9220 .................208,829 .................220,000 .................208,829 ........... 7,421 .................0 .................0 .................0 ......1.350 ...... 1.350 MTLY .... .................... 41 .................2,970 ....06/01/2020 ... ....05/25/2033 ...
89237M-AA-7 ..... TOYOTA AUTO LOAN EXTENDED NOTE ......................... ... ... .......  .......... .. 1.A FE .. ................. 334,974 ...92.1540 .................308,717 .................335,000 ................ 308,717 .......... 11,486 .................0 .................0 .................0 ......1.070 ......1.070 MTLY .... .................... 50 .................3,584 ....03/01/2021 ... ....02/27/2034 ...
89239H-AD-0 ..... TOYOTA AUTO RECEIVABLES OWNER .......................... ... ... .......  .......... .. 1.A FE .. ................. 184,982 . 100.5180 .................185,958 ................ 185,000 .................185,958 .......... (1,292) .................0 .................0 .................0 ......5.300 ...... 5.300 MTLY .... ................... 409 .................9,805 ....11/01/2022 ... ....09/15/2027 ...
92348K-AD-5 ..... VERIZON MASTER TRUST ...................................... ... ... .......  .......... .. 1.A FE .. ................. 359,948 ...96.5910 .................347,728 ................ 360,000 .................347,728 .......... 12,013 .................0 .................0 .................0 ......0.990 ...... 0.990 MTLY .... .....................99 .................3,564 ....10/28/2021 ... ....04/20/2028 ...
92348K-AH-6 ..... VERIZON MASTER TRUST ...................................... ... ... .......  .......... .. 1.A FE .. ................. 229,946 ...96.3250 .................221,548 .................230,000 .................221,548 ............6,455 .................0 .................0 .................0 ......1.530 ...... 1.530 MTLY .... .................... 98 .................3,519 ....01/19/2022 ... ....07/20/2028 ...
92348K-AZ-6 ..... VERIZON MASTER TRUST ...................................... ... ... .......  .......... .. 1.A FE .. ................. 194,990 ...98.0510 .................191,200 .................195,000 .................191,200 ............2,230 .................0 .................0 .................0 ......3.670 ...... 3.670 MTLY .... ................... 199 .................7,156 ....08/02/2022 ... ....01/22/2029 ...
92867W-AD-0 ..... VOLKSWAGEN AUTO LOAN ENHANCED .......................... ... ... .......  .......... .. 1.A FE .. ................. 164,959 . 100.5590 .................165,922 ................ 165,000 .................165,922 .............. 963 .................0 .................0 .................0 ......5.020 ...... 5.020 MTLY .... ................... 230 .................4,303 ....06/06/2023 ... ....06/20/2028 ...
96328G-AS-6 ..... WHEELS FLEET LEASE FUNDING LLC ........................ ... ... .......  .......... .. 1.A FE .. ................. 174,992 . 100.2890 .................175,506 ................ 175,000 .................175,506 .............. 514 .................0 .................0 .................0 ......5.800 ...... 5.800 MTLY .... ................... 338 .................5,131 ....06/08/2023 ... ....04/18/2038 ...
98163Q-AD-1 ..... WORLD OMNI AUTO RECEIVABLES TR ......................... ... ... .......  .......... .. 1.A FE .. ................. 431,789 ...98.0350 .................441,159 .................450,000 .................441,159 ............5,914 .................0 .................0 .................0 ......3.250 ...... 3.250 MTLY .... ................... 609 ............... 14,625 ....10/14/2022 ... ....07/15/2027 ...
98164J-AD-6 ..... WORLD OMNI AUTO RECEIVABLES TR ......................... ... ... .......  .......... .. 1.A FE .. ................. 234,960 ...99.8180 .................234,300 .................235,000 .................234,300 .............(387) .................0 .................0 .................0 ......4.830 ...... 4.830 MTLY .... ................... 473 .................9,459 ....02/07/2023 ... ....05/15/2028 ...
981944-AD-3 ..... WORLD OMNI AUTOMOBILE LEASE SE ......................... ... ... .......  .......... .. 1.A FE .. ................. 149,994 ...99.9840 .................149,976 ................ 150,000 .................149,976 .............. (18) .................0 .................0 .................0 ......5.070 ...... 5.070 MTLY .... ................... 317 .................5,716 ....05/16/2023 ... ....09/15/2026 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other 
Loan-Backed and Structured Securities 257,427,439 XXX 251,876,022 258,342,848 253,542,435 4,513,798 223,915 0 0 XXX XXX XXX 1,181,569 9,676,723 XXX XXX

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 3,106,125,568 XXX 3,047,732,930 3,152,089,706 3,080,568,904 132,157,791 3,402,949 0 11,075 XXX XXX XXX 20,941,589 72,307,250 XXX XXX

025932-86-4 ..... AMERICAN FINANCIAL GROUP INC ........................... ... ... ....... 2 ......... .. 2.C FE .. ....................2,500 ...19.5000 ................... 1,950 ..................10,000 .................250,000 .................0 .................0 .................0 .................0 ......4.500 .....17.997 MJSD .... ......................0 ............... 11,250 ....09/08/2020 ... ....09/15/2060 ...
151290-CA-9 ..... CEMEX SAB DE CV ............................................ ... ... C...... 1,2 ....... .. 4.A FE .. ................. 570,000 ...94.8750 .................540,788 ................ 570,000 .................540,788 .......... 13,736 .................0 .................0 .................0 ......5.125 ...... 5.125 MS ...... .................9,169 ............... 29,213 ....06/03/2021 ... ....12/29/2049 ...
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025932-88-0 ..... AMERICAN FINANCIAL GROUP INC ........................... ... ... ....... 2 ......... .. 2.C FE .. ................. 250,000 ...22.2100 .................222,100 ..................10,000 .................250,000 .................0 .................0 .................0 .................0 ......5.125 ......0.000 MJSD .... ......................0 ............... 12,813 ....11/21/2019 ... ....12/15/2059 ...
744320-BH-4 ..... PRUDENTIAL FINANCIAL INC ................................ ... ... ....... 2 ......... .. 2.B FE .. ................. 215,000 ...86.6940 .................186,392 .................215,000 .................186,392 ............4,956 .................0 .................0 .................0 ......3.700 ...... 3.700 AO ...... .................1,989 .................7,955 ....08/18/2020 ... ....10/01/2050 ...
084423-88-8 ..... W R BERKLEY CORP ........................................... ... ... ....... 2 ......... .. 2.B FE .. .............. 1,430,000 ...21.8700 .............. 1,250,964 ..................57,200 ..............1,430,000 .................0 .................0 .................0 .................0 ......4.250 .....17.000 MJSD .... ............... 15,194 ............... 45,581 ....09/16/2020 ... ....09/30/2060 ...
949746-RG-8 ..... WELLS FARGO & CO ........................................... ... ... ....... 2 ......... .. 2.B FE .. ................. 127,920 ...98.9460 .................121,704 .................123,000 .................121,704 .......... 11,544 .................0 .................0 .................0 ......5.900 .....(2.763) JD ....... ......................0 .................7,257 ....05/07/2019 ... ....12/29/2049 ...
37959E-30-0 ..... GLOBE LIFE INC ............................................. ... ... ....... 2 ......... .. 2.C FE .. ....................2,500 ...19.0200 ................... 1,902 ..................10,000 .................250,000 .................0 .................0 .................0 .................0 ......4.250 ......0.000 MJSD .... ......................0 ............... 13,281 ....06/09/2021 ... ....06/15/2061 ...
69349A-AA-0 ..... PNC CAPITAL TRUST C ....................................... ... ... ....... 2 ......... .. 2.B FE .. ................. 620,130 ...93.0230 .................930,230 ..............1,000,000 .................890,628 .................0 .......... 24,749 .................0 .................0 ......6.209 ...... 9.352 MJSD .... .................5,346 ............... 58,743 ....08/31/2009 ... ....06/01/2028 ...
808513-BD-6 ..... CHARLES SCHWAB CORP ....................................... ... ... ....... 2 ......... .. 2.C FE .. ................. 523,750 ...98.6120 .................493,060 ................ 500,000 .................523,750 .................0 .................0 .................0 .................0 ......5.375 ......0.000 MJSD .... .................2,240 ............... 26,875 ....09/23/2020 ... ....12/29/2049 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 3,741,800 XXX 3,749,089 2,495,200 4,443,262 30,235 24,749 0 0 XXX XXX XXX 33,938 212,968 XXX XXX
1309999999. Total - Hybrid Securities 3,741,800 XXX 3,749,089 2,495,200 4,443,262 30,235 24,749 0 0 XXX XXX XXX 33,938 212,968 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2419999999. Total - Issuer Obligations 3,446,773,629 XXX 3,358,918,097 3,521,016,493 3,410,565,251 135,083,937 4,302,069 0 10,036 XXX XXX XXX 25,674,499 68,345,025 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 1,088,068,300 XXX 1,031,366,976 1,125,712,173 1,035,128,247 11,026,004 2,367,528 0 0 XXX XXX XXX 3,149,755 29,932,470 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 244,519,031 XXX 230,377,950 240,669,413 232,655,407 2,890,548 (291,224) 0 0 XXX XXX XXX 744,402 8,215,675 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 303,521,155 XXX 296,381,584 304,355,658 298,047,997 5,290,820 230,117 0 0 XXX XXX XXX 1,659,998 10,800,244 XXX XXX
2459999999. Total - SVO Identified Funds 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2469999999. Total - Affiliated Bank Loans 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2479999999. Total - Unaffiliated Bank Loans 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 XXX 0 0 0 0 0 0 0 XXX XXX XXX 0 0 XXX XXX
2509999999 - Total Bonds 5,082,882,114 XXX 4,917,044,608 5,191,753,737 4,976,396,902 154,291,308 6,608,490 0 10,036 XXX XXX XXX 31,228,653 117,293,414 XXX XXX

1.

Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A 1A ...$ ........ 2,049,010,203  1B ..$ ........... 167,010,903  1C ..$ .............62,428,721  1D ..$ .............85,603,576  1E ..$ ........... 107,046,220  1F .. $ ........... 200,140,958  1G ..$ ........... 215,227,156 
1B 2A ...$ ........... 308,464,961  2B ..$ ...........478,931,792  2C ..$ ........... 329,530,514 
1C 3A ...$ ........... 134,206,663  3B ..$ ...........143,159,513  3C ..$ ...........109,414,454 
1D 4A ...$ .............59,257,268  4B ..$ ........... 245,554,195  4C ..$ ........... 170,854,849 
1E 5A ...$ ............ 34,152,467  5B ..$ .............76,022,838  5C ..$ ................. 209,750 
1F 6 .....$ .................169,900   
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060505-68-2 .. BANK OF AMERICA CORP ......................... ........... ....... ...................34,407.000 .......1,000.00 ....... 0.000 ............ 41,754,615 ....... 0.000 .............41,754,615 .............39,221,050 ..............623,627 ........... 1,592,716 ......................0 ....... 2,407,523 ................. 0 ................. 0 ........... 2,407,523 ..................0 .. 2.B FE .. ......... .........
02005N-BM-1 .. ALLY FINANCIAL INC ........................... ........... ....... ..................255,000.000 .......1,000.00 ...... 75.000 ................191,250 ...... 75.000 .................191,250 .................255,000 ......................0 ............... 11,985 ......................0 ...........20,719 ................. 0 ................. 0 ............... 20,719 ..................0 .. 3.C FE .. .. 04/19/2021 ..
26884U-20-8 ... EPR PROPERTIES ................................. ........... ....... ..................202,603.000 ...........25.00 ...... 21.300 ............. 4,315,444 ...... 21.300 .............. 4,315,444 .............. 4,934,312 ............... 72,810 ..............290,906 ......................0 ..........688,317 ................. 0 ................. 0 ..............688,317 ..................0 .. 4.A FE .. .. 10/26/2023 ..
02005N-BN-9 ... ALLY FINANCIAL INC ........................... ........... ....... ................. 200,000.000 .......1,000.00 ...... 68.000 ................136,000 ...... 68.000 .................136,000 .................200,330 .................2,350 ................ 9,400 ......................0 ...........10,750 ................. 0 ................. 0 ............... 10,750 ..................0 .. 3.C FE .. .. 06/21/2021 ..
26884U-30-7 ... EPR PROPERTIES ................................. ........... ....... ..................114,978.000 ...........25.00 ...... 28.120 ............. 3,233,181 ...... 28.120 .............. 3,233,181 .............. 4,063,987 ............... 64,675 ..............258,613 ......................0 ..........248,933 ................. 0 ................. 0 .............. 248,933 ..................0 .. 4.A FE .. .. 10/31/2023 ..
060505-68-2 .. BANK OF AMERICA CORP ......................... ........... ....... .......................617.000 .......1,000.00 ....... 0.000 ................748,760 .. 1,213.550 .................748,760 .................887,042 ............... 11,183 ............... 44,733 ......................0 ........... 31,293 ................. 0 ................. 0 ............... 31,293 ..................0 .. 2.B FE .. .. 06/17/2021 ..
52523J-45-3 ... LEHMAN BROTHERS HOLDINGS INC ............... ........... ....... ...................18,300.000 .......1,000.00 ....... 0.000 ........................0 ....... 0.000 ........................ 0 .............. 9,117,879 ......................0 ......................0 ......................0 ................. 0 ................. 0 ................. 0 ......................0 ..................0 ....6. * ... .. 09/09/2008 ..
37045X-CA-2 ... GENERAL MOTORS FINANCIAL COMPANY INC .... ........... ....... ...................10,000.000 .......1,000.00 ...... 87.875 .................. 8,788 ...... 87.875 ................... 8,788 ..................10,575 ......................0 ................... 575 ......................0 ...............369 ................. 0 ................. 0 ................... 369 ..................0 .. 3.A FE .. .. 02/02/2021 ..
67054E-20-2 ... LYONDELLBASELL ADVANCED POLYMERS INC .... ........... ....... .................... 5,543.000 .......1,000.00 .....851.000 ............. 4,717,093 .....851.000 .............. 4,717,093 .............. 5,276,320 ......................0 ..............274,080 ......................0 ...........56,008 ................. 0 ................. 0 ............... 56,008 ..................0 ... 3.B Z .. .. 07/17/2023 ..
37045X-DB-9 ... GENERAL MOTORS FINANCIAL COMPANY INC .... ........... ....... ...................15,000.000 .......1,000.00 ...... 91.000 ................. 13,650 ...... 91.000 ..................13,650 ..................16,969 ......................0 ................... 855 ......................0 ...............954 ................. 0 ................. 0 ................... 954 ..................0 .. 3.A FE .. .. 02/03/2021 ..
760416-20-6 .. REPUBLIC FIRST BANCORP, INC. ............... ........... ....... ..................121,042.000 ...........25.00 ....... 0.000 ........................0 ....... 0.000 ........................ 0 .............. 3,941,430 ......................0 ............... 52,956 ......................0 ......(3,941,430) ................. 0 ................. 0 .......... (3,941,430)..................0 ... 4.B Z .. .. 12/14/2020 ..
949746-80-4 ... WELLS FARGO & CO .............................. ........... ....... .......................594.000 .......1,000.00 ....... 0.000 ................717,077 .. 1,207.200 ................ 717,077 .................848,095 ......................0 ............... 44,550 ......................0 ...........13,187 ................. 0 ................. 0 ............... 13,187 ..................0 .. 2.B FE .. .. 03/05/2021 ..
949746-80-4 ... WELLS FARGO & CO .............................. ........... ....... ...................11,377.000 .......1,000.00 ....... 0.000 ............ 13,734,314 ....... 0.000 .............13,734,314 .............12,646,030 ......................0 ..............375,619 ......................0 ....... 1,088,285 ................. 0 ................. 0 ........... 1,088,285 ..................0 .. 2.B FE .. ......... .........
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual 
Preferred 69,570,172 XXX 69,570,172 81,419,019 774,646 2,956,987 0 624,907 0 0 624,907 0 XXX XXX

00170F-20-9 .. AMG CAPITAL TRUST II ......................... ........... ....... ..................542,133.000 ...........50.00 ....... 0.000 ............ 27,225,052 ....... 0.000 .............27,225,052 ............. 26,529,459 .............. 348,998 ..............972,097 ......................0 ..........340,486 ................. 0 ................. 0 ..............340,486 ..................0 .. 2.C FE .. ......... .........
00928Q-AW-1 .. AIRCASTLE LTD .................................. ........... ....... ...................65,000.000 .......1,000.00 ...... 85.750 ................. 55,738 ...... 85.750 .................. 55,738 ..................65,000 ......................0 .................3,413 ......................0 ............ 5,688 ................. 0 ................. 0 ................ 5,688 ..................0 .. 3.B FE .. .. 06/03/2021 ..
03769M-30-4 ... APOLLO GLOBAL MANAGEMENT INC ............... ........... ....... ..................394,825.000 ...........50.00 ....... 0.000 ............ 22,303,664 ....... 0.000 .............22,303,664 .............20,869,153 ......................0 ..............146,813 ......................0 ....... 1,434,512 ................. 0 ................. 0 ........... 1,434,512 ..................0 .. 2.A FE .. ......... .........
173080-20-1 .. CITIGROUP CAPITAL XIII ...................... ........... ....... .................... 6,000.000 ...........25.00 ....... 0.000 ................172,625 ...... 28.771 .................172,625 .................154,699 .................... 84 ............... 17,296 ......................0 ...............845 ................. 0 ................. 0 ................... 845 ..................0 .. 2.C FE .. .. 03/31/2020 ..
15189T-20-6 .. CENTERPOINT ENERGY INC ....................... ........... ....... ............... 1,148,123.000 ...........58.25 ...... 38.623 ............ 44,343,955 ...... 38.623 ............. 44,343,955 .............69,805,290 ......................0 ............2,253,232 ......................0 ....... 2,734,804 ................. 0 ................. 0 ........... 2,734,804 ..................0 .. 3.A FE .. .. 03/22/2019 ..
283678-20-9 ... EL PASO ENERGY CAPITAL TRUST I ............ ........... ....... .......................841.000 ...........50.00 ...... 47.100 ................. 39,611 ...... 47.100 ..................39,611 .................. 36,222 ................... 509 ................ 1,997 ......................0 ............ 1,733 ................. 0 ................. 0 ................ 1,733 ..................0 .. 3.A FE .. .. 07/14/2020 ..
283678-20-9 ... EL PASO ENERGY CAPITAL TRUST I ............ ........... ....... ..................129,279.000 ...........50.00 ...... 47.100 ............. 6,089,041 ...... 47.100 .............. 6,089,041 .............. 5,944,389 ............... 76,759 ..............130,073 ......................0 ..........144,652 ................. 0 ................. 0 .............. 144,652 ..................0 .. 3.A FE .. .. 11/30/2023 ..
501608-20-2 .. L & H CAPITAL TRUST I ........................ ........... C...... ................. 105,000.000 ...........50.00 ....... 0.000 ........................0 ....... 0.000 ........................ 0 ..................58,800 ......................0 ......................0 ......................0 ................. 0 ................. 0 ................. 0 ......................0 ..................0 ....6. * ... .. 02/09/2000 ..
52520W-21-8 ... LEHMAN BROTHERS HOLDINGS INC ............... ........... ....... ...................23,400.000 .......1,000.00 ....... 0.000 ........................0 ....... 0.000 ........................ 0 .................. 29,484 ......................0 ......................0 ......................0 ................. 0 ................. 0 ................. 0 ......................0 ..................0 ....6. * ... .. 09/09/2008 ..
62886E-20-7 .. NCR VOYIX CORP ................................. ........... ....... ................... 24,291.000 .......1,000.00 .. 1,224.000 ............ 29,732,184 .. 1,224.000 .............29,732,184 .............28,056,227 ......................0 ........... 1,336,060 ......................0 ....... 3,279,285 ................. 0 ................. 0 ........... 3,279,285 ..................0 .. 3.C FE .. .. 05/25/2021 ..
65339F-71-3 ... NEXTERA ENERGY INC ............................ ........... ....... ................ (520,650.000)...........50.00 ....... 0.000 ...........(19,883,624) ....... 0.000 ........... (19,883,624)........... (20,666,308)......................0 .............(547,046)......................0 ..........782,684 ................. 0 ................. 0 ..............782,684 ..................0 .. 2.B FE .. ......... .........
84857L-60-6 .. SPIRE INC ....................................... ........... ....... ..................437,775.000 ...........50.00 ....... 0.000 ............ 20,903,756 ....... 0.000 .............20,903,756 .............21,308,401 ......................0 ........... 1,259,578 ......................0 ........ (598,458) ................. 0 ................. 0 .............(598,458)..................0 ... 2.B Z .. .. 11/14/2023 ..
4029999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Redeemable 
Preferred 130,982,002 XXX 130,982,002 152,190,815 426,351 5,573,512 0 8,126,231 0 0 8,126,231 0 XXX XXX

4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 200,552,174 XXX 200,552,174 233,609,834 1,200,996 8,530,499 0 8,751,139 0 0 8,751,139 0 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates 0 XXX 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999999 - Total Preferred Stocks 200,552,174 XXX 200,552,174 233,609,834 1,200,996 8,530,499 0 8,751,139 0 0 8,751,139 0 XXX XXX
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018914-10-1 ... AB Discovery Value Fund ................................ ........... ........ ................... 94,579.402 ..................2,032,511 ......... 21.490 ...............2,032,511 ..................1,832,493 ........................ 0 .................118,436 ........................ 0 ............... 172,318 .......................0 .................172,318 .......................0 ......... ........ ...... ......
001055-10-2 ... AFLAC ORD .................................................. ........... ........ .......................241.000 ..................... 19,883 ......... 82.500 ...................19,883 .......................7,493 ........................ 0 ......................405 ........................ 0 ..................2,545 .......................0 ................... 2,545 .......................0 .. 03/13/2020 .. ...... ......
001ESC-10-2 ... AMR CORP DEL ............................................... ........... ........ ..................255,050.000 ............................0 .......... 0.000 ......................... 0 ............................0 ........................ 0 .................. 14,419 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/13/2013 .. ...... ......
001055-10-2 ... AFLAC ORD .................................................. ........... ........ .................... 2,126.000 .................... 175,395 ......... 82.500 ................. 175,395 .................... 145,078 ........................ 0 ................... 1,747 ........................ 0 ................ 30,317 .......................0 ..................30,317 .......................0 .. 09/07/2023 .. ...... ......
922175-80-7 ... Fidelity® VIP Contrafund® Portfolio ................. ........... ........ ...................81,586.002 ..................3,940,604 ......... 48.300 ...............3,940,604 ..................2,875,196 ........................ 0 .................139,245 ........................ 0 ............... 842,736 .......................0 .................842,736 .......................0 .. 12/29/2023 .. ...... ......
89360C-68-8 ... Transamerica Aegon Core Bond VP ...................... ........... ........ .................... 5,989.658 ..................... 65,707 ......... 10.970 ...................65,707 ..................... 66,038 ........................ 0 ................... 1,390 ........................ 0 ..................1,945 .......................0 ................... 1,945 .......................0 .. 12/27/2023 .. ...... ......
018792-71-3 ... AB Large Cap Growth Class B Shares .................. ........... ........ .................... 9,513.430 .................... 637,019 ......... 66.960 ................. 637,019 .................... 531,312 ........................ 0 ..................40,677 ........................ 0 ............... 122,933 .......................0 .................122,933 .......................0 .. 10/26/2023 .. ...... ......
00130H-10-5 ... THE AES CORPORATION ...................................... ........... ........ .......................277.000 .......................5,332 ......... 19.250 .................... 5,332 .......................3,271 ........................ 0 ......................184 ........................ 0 ................ (2,634).......................0 .................. (2,634) .......................0 .. 08/26/2015 .. ...... ......
00206R-10-2 ... AT&T ORD .................................................... ........... ........ ................ (807,232.000)............... (13,545,353) ......... 16.780 ............ (13,545,353) ............... (20,155,642) ........................ 0 ............... (896,028) ........................ 0 ............ 1,315,788 .......................0 .............. 1,315,788 .......................0 .. 10/18/2019 .. ...... ......
001413-10-3 ... Invesco Charter Fund .................................... ........... ........ ...................77,701.185 ..................1,319,367 ......... 16.980 ...............1,319,367 ................. 1,310,684 ........................ 0 .................. 77,352 ........................ 0 ............... 144,990 .......................0 .................144,990 .......................0 .. 12/29/2023 .. ...... ......
922174-10-7 ... Fidelity® VIP Government Money Market Portfolio . ........... ........ ................... 30,142.470 ..................... 30,142 .......... 1.000 ...................30,142 ..................... 30,142 ........................ 0 ......................560 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/29/2023 .. ...... ......
89360C-86-0 ... Transamerica Aegon Sustainable Equity Income VP .. ........... ........ ................... 20,043.747 .................... 365,999 ......... 18.260 ................. 365,999 .................... 357,281 ........................ 0 ................... 7,275 ........................ 0 ................ 15,554 .......................0 .................. 15,554 .......................0 .. 12/29/2023 .. ...... ......
018913-10-3 ... AB International Value Fund ........................... ........... ........ ...................84,047.158 ................. 1,206,077 ......... 14.350 ...............1,206,077 ................. 1,023,816 ........................ 0 ..................13,709 ........................ 0 ............... 137,715 .......................0 .................137,715 .......................0 ......... ........ ...... ......
00206R-10-2 ... AT&T ORD .................................................... ........... ........ .................... 3,171.000 ......................53,209 ......... 16.780 ...................53,209 ..................... 68,396 ........................ 0 ................... 3,200 ........................ 0 ................ (4,758).......................0 ..................(4,758) .......................0 .. 10/19/2023 .. ...... ......
007973-10-0 ... ADVANCED ENERGY INDUSTRIES ORD ........................ ........... ........ ...................(6,792.000)...................(739,785) ........108.920 ................ (739,785) ...................(696,777) ........................ 0 .................... (586) ........................ 0 ............... (43,007).......................0 .................(43,007) .......................0 .. 12/20/2023 .. ...... ......
002824-10-0 ... ABBOTT LABORATORIES ORD ................................ ........... ........ .................... 7,203.000 .................... 792,834 ........110.070 ................. 792,834 .................... 697,055 ........................ 0 ........................ 0 ........................ 0 ................ 95,779 .......................0 .................. 95,779 .......................0 .. 11/21/2023 .. ...... ......
922176-10-2 ... Fidelity® VIP Growth & Income Portfolio ............ ........... ........ ................... 25,864.589 .................... 690,326 ......... 26.690 ................. 690,326 .................... 521,640 ........................ 0 .................. 34,862 ........................ 0 ................ 72,701 .......................0 ..................72,701 .......................0 .. 12/20/2023 .. ...... ......

89360C-26-6 ...
Transamerica BlackRock Government Money Market VP 

............................................................... ........... ........ ...................11,201.430 ..................... 11,201 .......... 1.000 ...................11,201 ..................... 11,201 ........................ 0 ......................176 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/29/2023 .. ...... ......
018792-64-8 ... AB Relative Value Class B Shares ..................... ........... ........ ...................33,880.690 .................... 975,086 ......... 28.780 ................. 975,086 .................... 960,133 ........................ 0 ..................83,784 ........................ 0 ................ 17,551 .......................0 ..................17,551 .......................0 .. 12/26/2023 .. ...... ......
002824-10-0 ... ABBOTT LABORATORIES ORD ................................ ........... ........ .......................769.000 ..................... 84,644 ........110.070 ...................84,644 ..................... 66,259 ........................ 0 ................... 1,431 ........................ 0 .................... 993 .......................0 ......................993 .......................0 .. 10/19/2023 .. ...... ......
008252-10-8 ... AFFILIATED MANAGERS GROUP ORD ......................... ........... ........ ..................(55,457.000)................ (8,397,299) ........ 151.420 ..............(8,397,299) ................ (7,724,176) ........................ 0 ..................(1,508) ........................ 0 ..............(260,740).......................0 ............... (260,740) .......................0 .. 11/15/2023 .. ...... ......
001413-17-8 ... Invesco Diversified Dividend Fund ................... ........... ........ ............... 5,626,033.077 ................ 99,074,443 ......... 17.610 ..............99,074,443 ...............105,717,983 ........................ 0 .............. 7,450,630 ........................ 0 ............... 660,960 .......................0 .................660,960 .......................0 .. 12/29/2023 .. ...... ......
922174-70-1 ... Fidelity® VIP Growth Portfolio ....................... ........... ........ ................... 25,223.040 ..................2,329,600 ......... 92.360 ...............2,329,600 ................. 1,780,172 ........................ 0 ..................97,889 ........................ 0 ............... 518,019 .......................0 .................518,019 .......................0 .. 12/20/2023 .. ...... ......
89360C-55-5 .... Transamerica International Focus VP ................. ........... ........ ...................23,869.161 .................... 206,946 .......... 8.670 ................. 206,946 .................... 202,104 ........................ 0 ................... 3,375 ........................ 0 ................ 16,417 .......................0 ..................16,417 .......................0 .. 12/29/2023 .. ...... ......
01877C-10-1 ... AB Large Cap Growth Fund, Inc. ....................... ........... ........ ................... 25,411.922 ..................2,089,114 ......... 82.210 ...............2,089,114 ..................1,504,347 ........................ 0 .................. 35,834 ........................ 0 ............... 495,465 .......................0 .................495,465 .......................0 ......... ........ ...... ......
00287Y-10-9 ... ABBVIE ORD ................................................. ........... ........ .......................785.000 .................... 121,651 ........ 154.970 ................. 121,651 ..................... 81,772 ........................ 0 ................... 4,264 ........................ 0 ................ (3,810).......................0 ..................(3,810) .......................0 .. 10/19/2023 .. ...... ......
009066-10-1 ... AIRBNB CL A ORD ........................................... ........... ........ ..................(52,533.000)................ (7,151,843) ........136.140 ............. (7,151,843) ................ (7,345,147) ........................ 0 ........................ 0 ........................ 0 ............... 193,305 .......................0 .................193,305 .......................0 .. 12/14/2023 .. ...... ......
00287Y-10-9 ... ABBVIE ORD ................................................. ........... ........ ...................12,652.000 ................. 1,960,680 ........ 154.970 ...............1,960,680 ..................1,557,511 ........................ 0 ..................70,450 ........................ 0 ............... (70,095).......................0 .................(70,095) .......................0 .. 12/15/2023 .. ...... ......
922175-30-2 .... Fidelity® VIP Index 500 Portfolio ................... ........... ........ .................... 4,673.702 ..................2,158,269 ........461.790 ...............2,158,269 .................... 971,959 ........................ 0 .................. 45,726 ........................ 0 ............... 399,606 .......................0 .................399,606 .......................0 .. 12/29/2023 .. ...... ......
89360C-75-3 .... Transamerica JPMorgan Tactical Allocation VP ..... ........... ........ ................... 18,062.255 .................... 222,166 ......... 12.300 ................. 222,166 .................... 217,119 ........................ 0 ................... 3,601 ........................ 0 ................ 13,268 .......................0 ..................13,268 .......................0 .. 12/28/2023 .. ...... ......
015544-30-7 .... Alger Growth & Income Class I-2 Shares ............. ........... ........ ................... 31,446.930 .................... 861,960 ......... 27.410 ................. 861,960 .................... 736,796 ........................ 0 .................. 34,754 ........................ 0 ............... 109,122 .......................0 .................109,122 .......................0 .. 12/14/2023 .. ...... ......
003CVR-01-6 ... ABIOMED, INC. ............................................. ........... ........ ........................ 25.000 ............................2 .......... 0.090 ......................... 2 ............................0 ........................ 0 ........................ 0 ........................ 0 .......................2 .......................0 ........................ 2 .......................0 .. 12/22/2022 .. ...... ......
00971T-10-1 ... AKAMAI TECHNOLOGIES ORD ................................ ........... ........ ................. (70,188.000)................ (8,306,750) ........118.350 ............. (8,306,750) ................ (7,258,097) ........................ 0 ........................ 0 ........................ 0 ........... (1,048,653).......................0 .............(1,048,653) .......................0 .. 12/19/2023 .. ...... ......
001413-40-0 ... Invesco Charter Fund .................................... ........... ........ ................... 82,509.773 ..................1,511,579 ......... 18.320 ...............1,511,579 ..................1,463,313 ........................ 0 ..................85,871 ........................ 0 ............... 173,373 .......................0 .................173,373 .......................0 .. 12/29/2023 .. ...... ......
922176-80-5 ... Fidelity® VIP Mid Cap Portfolio ...................... ........... ........ ................... 16,095.258 .................... 558,345 ......... 34.690 ................. 558,345 .................... 538,228 ........................ 0 ..................17,086 ........................ 0 .................54,423 .......................0 .................. 54,423 .......................0 .. 12/27/2023 .. ...... ......
89360D-10-8 ... Transamerica Janus Mid-Cap Growth VP ................ ........... ........ ................... 31,841.744 .................... 972,128 ......... 30.530 ................. 972,128 ..................1,097,396 ........................ 0 .................119,157 ........................ 0 ................ (3,195).......................0 .................. (3,195) .......................0 .. 12/29/2023 .. ...... ......
018597-10-4 ... AB Relative Value Fund .................................. ........... ........ ..................655,215.459 ..................3,996,814 .......... 6.100 ...............3,996,814 ..................3,520,038 ........................ 0 .................243,679 ........................ 0 ............... 146,453 .......................0 .................146,453 .......................0 ......... ........ ...... ......
00724F-10-1 ... ADOBE ORD .................................................. ........... ........ .......................202.000 .................... 120,513 ........596.600 ................. 120,513 ..................... 63,575 ........................ 0 ........................ 0 ........................ 0 ................ 49,409 .......................0 .................. 49,409 .......................0 .. 10/19/2023 .. ...... ......
011642-10-5 ... ALARMCOM HOLDINGS ORD ................................... ........... ........ ...................(3,834.000)...................(247,753) ......... 64.620 ................ (247,753) ...................(226,246) ........................ 0 ........................ 0 ........................ 0 ............... (21,507).......................0 .................(21,507) .......................0 .. 12/14/2023 .. ...... ......
00724F-10-1 ... ADOBE ORD .................................................. ........... ........ .................... 2,903.000 ..................1,731,930 ........596.600 ...............1,731,930 ................. 1,175,577 ........................ 0 ........................ 0 ........................ 0 ............... 583,764 .......................0 .................583,764 .......................0 .. 10/06/2023 .. ...... ......
922176-68-0 ... Fidelity® VIP Value Strategies Portfolio .......... ........... ........ ................... 22,628.562 .................... 379,028 ......... 16.750 ................. 379,028 .................... 293,936 ........................ 0 ..................16,404 ........................ 0 ................ 48,149 .......................0 .................. 48,149 .......................0 .. 12/18/2023 .. ...... ......
89360C-37-3 .... Transamerica Multi-Managed Balanced VP ............. ........... ........ ................... 24,383.456 .................... 374,774 ......... 15.370 ................. 374,774 .................... 375,111 ........................ 0 ..................16,566 ........................ 0 ................ 41,078 .......................0 ..................41,078 .......................0 .. 12/29/2023 .. ...... ......
05587P-20-3 .... BNY Mellon MidCap Stock Initial Shares ............. ........... ........ ................... 23,526.800 .................... 439,481 ......... 18.680 ................. 439,481 .................... 436,958 ........................ 0 ..................15,160 ........................ 0 ................ 52,187 .......................0 ..................52,187 .......................0 .. 12/05/2023 .. ...... ......
007903-10-7 ... ADVANCED MICRO DEVICES ORD ............................. ........... ........ .......................717.000 .................... 105,693 ........147.410 ................. 105,693 ..................... 40,040 ........................ 0 ........................ 0 ........................ 0 ................ 56,762 .......................0 ..................56,762 .......................0 .. 10/19/2023 .. ...... ......
018802-10-8 ... ALLIANT ENERGY ORD ....................................... ........... ........ ..................(98,042.000)................ (5,029,555) ......... 51.300 ..............(5,029,555) ................ (4,983,007) ........................ 0 ..................(7,047) ........................ 0 ............... (46,548).......................0 .................(46,548) .......................0 .. 12/22/2023 .. ...... ......
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00141A-43-8 ... Invesco Core Plus Bond Fund ........................... ........... ........ ..................244,076.164 ..................2,255,264 ...........9.240 ...............2,255,264 ..................2,480,437 ........................ 0 ..................88,404 ........................ 0 ................ 36,148 .......................0 ..................36,148 .......................0 .. 12/29/2023 .. ...... ......
00888X-79-9 ... Invesco V.I. American Franchise Fund ............... ........... ........ ................... 55,997.409 ................. 3,301,607 ......... 58.960 ...............3,301,607 ..................3,066,330 ........................ 0 ..................64,683 ........................ 0 ............... 890,443 .......................0 .................890,443 .......................0 .. 12/20/2023 .. ...... ......

89360C-22-5 ....
Transamerica Small/Mid Cap Value VP Initial Class 

............................................................... ........... ........ ................... 32,041.374 .................... 607,504 ......... 18.960 ................. 607,504 .................... 599,944 ........................ 0 ..................57,917 ........................ 0 ..................7,729 .......................0 ................... 7,729 .......................0 .. 12/29/2023 .. ...... ......
018792-43-2 .... AB VPS Balanced Hedged Allocation Portfolio ....... ........... ........ ............... 7,968,966.657 ................ 68,772,182 .......... 8.630 ............. 68,772,182 ................ 78,707,465 ........................ 0 .............. 3,846,244 ........................ 0 .............3,683,894 .......................0 .............. 3,683,894 .......................0 ......... ........ ...... ......
00846U-10-1 ... AGILENT TECHNOLOGIES ORD ............................... ........... ........ .......................130.000 ..................... 18,074 ........ 139.030 ...................18,074 .......................9,382 ....................... 60 ....................... 88 ........................ 0 ................ (1,381).......................0 ..................(1,381) .......................0 .. 05/23/2022 .. ...... ......
02043Q-10-7 ... ALNYLAM PHARMACEUTICALS ORD ........................... ........... ........ ...................(1,429.000)................... (273,525) ........191.410 ................ (273,525) ...................(240,859) ........................ 0 ........................ 0 ........................ 0 ............... (32,666).......................0 .................(32,666) .......................0 .. 12/28/2023 .. ...... ......
007903-10-7 ... ADVANCED MICRO DEVICES ORD ............................. ........... ........ ...................14,666.000 ..................2,161,915 ........147.410 ...............2,161,915 ................. 1,069,614 ........................ 0 ........................ 0 ........................ 0 ............ 1,211,998 .......................0 .............. 1,211,998 .......................0 .. 12/29/2022 .. ...... ......
00900X-30-6 ... Invesco V.I. Conservative Balanced Fund ............ ........... ........ ................... 31,638.426 .................... 485,966 ......... 15.360 ................. 485,966 .................... 466,248 ........................ 0 ................... 8,733 ........................ 0 ................ 45,145 .......................0 .................. 45,145 .......................0 .. 12/28/2023 .. ...... ......
89360C-33-2 .... Transamerica WMC US Growth VP ......................... ........... ........ ................... 74,971.155 ................. 2,687,716 ......... 35.850 ...............2,687,716 ..................2,744,663 ........................ 0 .................. 64,538 ........................ 0 ............... 694,381 .......................0 .................694,381 .......................0 .. 12/29/2023 .. ...... ......

05588H-10-1 ...
BNY Mellon Sustainable U.S. Equity Initial Shares 

............................................................... ........... ........ .......................368.689 ..................... 16,584 ......... 44.980 ...................16,584 ..................... 14,363 ........................ 0 ................... 1,810 ........................ 0 ..................1,378 .......................0 ................... 1,378 .......................0 .. 03/30/2023 .. ...... ......
009066-10-1 ... AIRBNB CL A ORD ........................................... ........... ........ .......................194.000 ..................... 26,411 ........136.140 ...................26,411 ......................25,743 ........................ 0 ........................ 0 ........................ 0 .................... 668 .......................0 ......................668 .......................0 .. 10/19/2023 .. ...... ......
021369-10-3 ... ALTAIR ENGINEERING CL A ORD ........................... ........... ........ ..................(80,950.000)................ (6,811,943) ......... 84.150 ............. (6,811,943) ................ (5,205,302) ........................ 0 ........................ 0 ........................ 0 ........... (1,606,641).......................0 .............(1,606,641) .......................0 .. 12/22/2023 .. ...... ......
00141B-66-7 ... Invesco Main Street Fund ............................... ........... ........ .................... 2,961.645 .................... 145,772 ......... 49.220 ................. 145,772 .................... 141,630 ........................ 0 ..................10,086 ........................ 0 ..................7,706 .......................0 ................... 7,706 .......................0 .. 12/29/2023 .. ...... ......
008892-80-4 ... Invesco V.I. Core Equity Fund ........................ ........... ........ ..................120,711.356 ..................3,535,636 ......... 29.290 ...............3,535,636 ..................3,616,454 ........................ 0 .................101,488 ........................ 0 ............... 564,301 .......................0 .................564,301 .......................0 .. 12/29/2023 .. ...... ......
018792-53-1 ... AB VPS Discovery Value Portfolio ..................... ........... ........ ..................141,626.634 ..................2,508,208 ......... 17.710 ...............2,508,208 ..................2,441,578 ........................ 0 .................208,172 ........................ 0 ............... 155,236 .......................0 .................155,236 .......................0 ......... ........ ...... ......
009158-10-6 ... AIR PRODUCTS AND CHEMICALS ORD ........................ ........... ........ ........................ 97.000 ......................26,559 ........273.800 ...................26,559 ..................... 19,093 ......................170 ......................602 ........................ 0 ................ (3,158).......................0 ..................(3,158) .......................0 .. 10/19/2023 .. ...... ......
02376R-10-2 ... AMERICAN AIRLINES GROUP ORD ........................... ........... ........ ................ (769,337.000)...............(10,570,690) ......... 13.740 ............ (10,570,690) ...............(11,337,146) ........................ 0 ........................ 0 ........................ 0 ............... 766,456 .......................0 .................766,456 .......................0 .. 12/27/2023 .. ...... ......
00827B-10-6 ... AFFIRM HOLDINGS CL A ORD ............................... ........... ........ ..................219,487.000 ................ 10,785,591 ......... 49.140 ............. 10,785,591 ..................4,539,328 ........................ 0 ........................ 0 ........................ 0 ............ 8,009,908 .......................0 .............. 8,009,908 .......................0 .. 09/12/2023 .. ...... ......
008892-20-0 ... Invesco V.I. Core Plus Bond Fund ..................... ........... ........ ...................24,727.106 .................... 141,934 ...........5.740 ................. 141,934 .................... 144,462 ........................ 0 ................... 3,542 ........................ 0 ..................4,568 .......................0 ................... 4,568 .......................0 .. 12/28/2023 .. ...... ......
05589U-86-1 ... BNY Mellon VIF Appreciation Initial Shares ........ ........... ........ .................... 9,513.060 .................... 333,147 ......... 35.020 ................. 333,147 .................... 342,460 ........................ 0 ..................23,670 ........................ 0 ................ 28,376 .......................0 ..................28,376 .......................0 .. 12/29/2023 .. ...... ......
00971T-10-1 ... AKAMAI TECHNOLOGIES ORD ................................ ........... ........ ........................ 74.000 .......................8,758 ........118.350 ....................8,758 .......................5,473 ........................ 0 ........................ 0 ........................ 0 ..................2,265 .......................0 ................... 2,265 .......................0 .. 10/19/2023 .. ...... ......
025537-10-1 ... AMERICAN ELECTRIC POWER ORD ........................... ........... ........ ......................... 0.375 ............................0 ......... 81.220 ......................... 0 .................... 120,142 ........................ 0 ............... (447,745) ........................ 0 ..............(120,142).......................0 ............... (120,142) .......................0 .. 08/10/2023 .. ...... ......
00141B-68-3 ... Invesco Main Street Fund ............................... ........... ........ ..................117,048.798 ..................5,762,313 ......... 49.230 ...............5,762,313 ..................5,637,956 ........................ 0 .................400,649 ........................ 0 ............... 656,254 .......................0 .................656,254 .......................0 .. 12/29/2023 .. ...... ......
008892-50-7 ... Invesco V.I. EQV International Equity Fund ........ ........... ........ ................... 20,344.320 .................... 693,538 ......... 34.090 ................. 693,538 .................... 652,756 ........................ 0 ................... 1,753 ........................ 0 ............... 103,638 .......................0 .................103,638 .......................0 .. 12/29/2023 .. ...... ......
018792-55-6 ... AB VPS International Value Portfolio ................ ........... ........ ................... 75,161.449 ................. 1,111,638 ......... 14.790 ...............1,111,638 ..................1,024,977 ........................ 0 ................... 8,797 ........................ 0 ............... 130,165 .......................0 .................130,165 .......................0 ......... ........ ...... ......
012653-10-1 ... ALBEMARLE ORD ............................................. ........... ........ ........................ 50.000 .......................7,224 ........ 144.480 .................... 7,224 .......................5,785 ....................... 22 ....................... 67 ........................ 0 ................ (3,290).......................0 .................. (3,290) .......................0 .. 10/19/2023 .. ...... ......
030420-10-3 ... AMERICAN WATER WORKS ORD ............................... ........... ........ ..................(24,815.000)................ (3,275,332) ........ 131.990 ..............(3,275,332) ................ (3,210,075) ........................ 0 ..................(4,710) ........................ 0 ............... (65,257).......................0 .................(65,257) .......................0 .. 12/14/2023 .. ...... ......
00846U-10-1 ... AGILENT TECHNOLOGIES ORD ............................... ........... ........ .................... 3,905.000 .................... 542,912 ........ 139.030 ................. 542,912 .................... 494,669 ......................922 ......................642 ........................ 0 ................ 48,243 .......................0 .................. 48,243 .......................0 .. 11/21/2023 .. ...... ......
00900X-88-4 ... Invesco V.I. Global Strategic Income Fund ......... ........... ........ ...................67,406.450 .................... 289,174 ...........4.290 ................. 289,174 .................... 328,329 ........................ 0 ........................ 0 ........................ 0 .................23,222 .......................0 .................. 23,222 .......................0 .. 12/21/2023 .. ...... ......

05589U-50-7 ....
BNY Mellon VIF Opportunistic Small Cap Initial 

Shares ...................................................... ........... ........ ...................22,880.610 .................... 959,384 ......... 41.930 ................. 959,384 .................... 994,448 ........................ 0 .................. 20,937 ........................ 0 ................ 58,646 .......................0 ..................58,646 .......................0 .. 12/26/2023 .. ...... ......
015271-10-9 ... ALEXANDRIA REAL ESTATE EQ REIT ORD .................. ........... ........ ........................ 68.000 .......................8,620 ........126.770 ....................8,620 ..................... 11,924 ....................... 86 ......................321 ........................ 0 ................ (1,399).......................0 .................. (1,399) .......................0 .. 01/26/2023 .. ...... ......
03209R-10-3 .... AMPHASTAR PHARMACEUTICALS ORD ......................... ........... ........ ..................(69,217.000)................ (4,281,071) ......... 61.850 ............. (4,281,071) ................ (3,285,259) ........................ 0 ........................ 0 ........................ 0 ..............(995,812).......................0 ............... (995,812) .......................0 .. 12/27/2023 .. ...... ......
00141B-72-5 ... Invesco Main Street Fund ............................... ........... ........ ..................161,193.921 ................. 8,011,338 ......... 49.700 ...............8,011,338 ..................7,934,562 ........................ 0 .................548,956 ........................ 0 ............... 896,201 .......................0 .................896,201 .......................0 .. 12/28/2023 .. ...... ......
008892-30-9 ... Invesco V.I. Government Securities Fund ............ ........... ........ ...................10,705.849 .................... 110,484 ......... 10.320 ................. 110,484 .................... 121,979 ........................ 0 ................... 2,226 ........................ 0 ..................2,559 .......................0 ................... 2,559 .......................0 .. 12/27/2023 .. ...... ......
018792-40-8 ... AB VPS Large Cap Growth Portfolio .................... ........... ........ ............... 1,311,873.675 ................ 97,734,589 ......... 74.500 ..............97,734,589 ................ 79,249,942 ........................ 0 .............. 5,577,022 ........................ 0 ........... 19,457,572 .......................0 .............19,457,572 .......................0 ......... ........ ...... ......
016255-10-1 ... ALIGN TECHNOLOGY ORD .................................... ........... ........ ........................ 31.000 .......................8,494 ........274.000 .................... 8,494 .......................7,245 ........................ 0 ........................ 0 ........................ 0 ..................1,718 .......................0 ................... 1,718 .......................0 .. 10/19/2023 .. ...... ......
03769M-10-6 ... APOLLO GLOBAL MANAGEMENT ORD .......................... ........... ........ ................ (177,630.000)............... (16,553,340) ......... 93.190 ............ (16,553,340) ............... (15,340,383) ........................ 0 .................(75,298) ........................ 0 ........... (1,212,957).......................0 .............(1,212,957) .......................0 .. 12/28/2023 .. ...... ......
00857U-10-7 ... AGILON HEALTH ORD ........................................ ........... ........ ..................402,178.000 ..................5,047,334 ......... 12.550 ...............5,047,334 ................. 8,782,167 ........................ 0 ........................ 0 ........................ 0 ........... (2,248,899).......................0 .............(2,248,899) .......................0 .. 12/04/2023 .. ...... ......
00900X-82-7 ... Invesco V.I. Main Street Fund ......................... ........... ........ ..................190,227.696 ..................3,465,949 ......... 18.220 ...............3,465,949 ..................4,141,657 ........................ 0 .................247,027 ........................ 0 ............... 402,856 .......................0 .................402,856 .......................0 .. 12/29/2023 .. ...... ......
922175-84-9 .... Fidelity® VIP Contrafund® Service Class 2 ......... ........... ........ .................... 8,222.690 .................... 385,068 ......... 46.830 ................. 385,068 .................... 333,032 ........................ 0 ..................11,672 ........................ 0 ................ 72,480 .......................0 ..................72,480 .......................0 .. 12/13/2023 .. ...... ......
018802-10-8 ... ALLIANT ENERGY ORD ....................................... ........... ........ .......................110.000 .......................5,643 ......... 51.300 .................... 5,643 .......................5,609 ........................ 0 ......................199 ........................ 0 ................... (430).......................0 .....................(430) .......................0 .. 05/02/2022 .. ...... ......
038923-10-8 ... ARBOR REALTY REIT ORD ................................... ........... ........ ................ (566,473.000)................ (8,599,060) ......... 15.180 ............. (8,599,060) ................ (8,093,362) ........................ 0 .................(98,225) ........................ 0 ..............(505,698).......................0 ............... (505,698) .......................0 .. 12/27/2023 .. ...... ......
00141B-84-0 ... Invesco Diversified Dividend Fund ................... ........... ........ ............... 2,607,504.197 ................ 45,918,149 ......... 17.610 ..............45,918,149 ................ 48,571,581 ........................ 0 .............. 3,468,711 ........................ 0 ............... 285,567 .......................0 .................285,567 .......................0 .. 12/28/2023 .. ...... ......
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00900X-79-3 ... Invesco V.I. Main Street Small Cap Fund ............ ........... ........ ...................19,971.076 .................... 537,422 ......... 26.910 ................. 537,422 .................... 479,010 ........................ 0 ................... 5,667 ........................ 0 ................ 76,347 .......................0 ..................76,347 .......................0 .. 12/27/2023 .. ...... ......
018792-71-3 ... AB VPS Large Cap Growth Portfolio .................... ........... ........ ..................429,966.910 ................ 28,790,584 ......... 66.960 ............. 28,790,584 ................ 24,324,061 ........................ 0 .............. 1,843,223 ........................ 0 .............5,564,940 .......................0 .............. 5,564,940 .......................0 ......... ........ ...... ......
020002-10-1 ... ALLSTATE ORD .............................................. ........... ........ .......................113.000 ..................... 15,818 ........ 139.980 ...................15,818 ..................... 12,107 ......................110 ......................356 ........................ 0 .................... 678 .......................0 ......................678 .......................0 .. 10/19/2023 .. ...... ......
060505-10-4 ... BANK OF AMERICA ORD ..................................... ........... ........ ..................(75,130.000)................ (2,529,627) ......... 33.670 ..............(2,529,627) ................ (2,000,680) ........................ 0 .................(18,031) ........................ 0 ..............(528,947).......................0 ............... (528,947) .......................0 .. 11/01/2023 .. ...... ......
009066-10-1 ... AIRBNB CL A ORD ........................................... ........... ........ ................... 55,369.000 ..................7,537,936 ........136.140 ...............7,537,936 ..................8,090,247 ........................ 0 ........................ 0 ........................ 0 ..............(244,974).......................0 ............... (244,974) .......................0 .. 08/08/2023 .. ...... ......
471021-40-2 ... Janus Henderson - Balanced Portfolio ................ ........... ........ ...................47,970.276 ..................2,172,094 ......... 45.280 ...............2,172,094 ..................1,524,077 ........................ 0 ..................42,778 ........................ 0 ............... 246,100 .......................0 .................246,100 .......................0 .. 12/26/2023 .. ...... ......
922174-85-9 .... Fidelity® VIP Equity-Income Service Class 2 ...... ........... ........ .................... 2,610.190 ..................... 62,410 ......... 23.910 ...................62,410 ..................... 56,782 ........................ 0 ................... 2,833 ........................ 0 ..................3,034 .......................0 ................... 3,034 .......................0 .. 12/13/2023 .. ...... ......
02079K-10-7 ... ALPHABET CL C ORD ........................................ ........... ........ .................... 2,213.000 .................... 311,878 ........ 140.930 ................. 311,878 .................... 150,709 ........................ 0 ........................ 0 ........................ 0 ............... 106,730 .......................0 .................106,730 .......................0 .. 10/19/2023 .. ...... ......
09239B-10-9 .... BLACKLINE ORD ............................................. ........... ........ ...................(9,162.000)...................(572,075) ......... 62.440 ................ (572,075) ...................(515,317) ........................ 0 ........................ 0 ........................ 0 ............... (56,758).......................0 .................(56,758) .......................0 .. 12/13/2023 .. ...... ......
00141G-73-2 ... Invesco Capital Appreciation Fund .................... ........... ........ ................... 13,569.879 .................... 872,543 ......... 64.300 ................. 872,543 .................... 925,493 ........................ 0 ........................ 0 ........................ 0 ............... 218,673 .......................0 .................218,673 .......................0 .. 12/29/2023 .. ...... ......
471021-20-4 ... Janus Henderson - Enterprise Portfolio ............. ........... ........ ................... 32,001.849 ..................2,448,781 ......... 76.520 ...............2,448,781 ..................2,026,605 ........................ 0 .................156,216 ........................ 0 ............... 216,861 .......................0 .................216,861 .......................0 .. 12/27/2023 .. ...... ......
018792-10-1 ... AB VPS Relative Value Portfolio ...................... ........... ........ ..................263,208.704 ................. 7,764,657 ......... 29.500 ...............7,764,657 ..................7,477,909 ........................ 0 .................622,077 ........................ 0 ............... 181,979 .......................0 .................181,979 .......................0 ......... ........ ...... ......
02079K-30-5 ... ALPHABET CL A ORD ........................................ ........... ........ .................... 2,632.000 .................... 367,664 ........ 139.690 ................. 367,664 .................... 195,371 ........................ 0 ........................ 0 ........................ 0 ............... 126,036 .......................0 .................126,036 .......................0 .. 10/19/2023 .. ...... ......
093712-10-7 ... BLOOM ENERGY CL A ORD ................................... ........... ........ ................ (174,524.000)................ (2,582,955) ......... 14.800 ..............(2,582,955) ................ (2,360,357) ........................ 0 ........................ 0 ........................ 0 ..............(222,598).......................0 ............... (222,598) .......................0 .. 12/21/2023 .. ...... ......
009158-10-6 ... AIR PRODUCTS AND CHEMICALS ORD ........................ ........... ........ .......................689.000 .................... 188,648 ........273.800 ................. 188,648 .................... 178,329 ................... 1,206 ................... 3,567 ........................ 0 ............... (12,959).......................0 .................(12,959) .......................0 .. 05/30/2023 .. ...... ......
471021-86-5 ... Janus Henderson - Forty Portfolio .................... ........... ........ ................... 25,584.256 ..................1,211,415 ......... 47.350 ...............1,211,415 .................... 989,901 ........................ 0 ................... 2,083 ........................ 0 ............... 342,733 .......................0 .................342,733 .......................0 .. 12/27/2023 .. ...... ......
922175-85-6 .... Fidelity® VIP Index 500 Service Class 2 ............ ........... ........ .......................919.786 .................... 418,760 ........ 455.280 ................. 418,760 .................... 264,953 ........................ 0 ................... 7,315 ........................ 0 ................ 67,771 .......................0 ..................67,771 .......................0 .. 11/29/2023 .. ...... ......
02209S-10-3 .... ALTRIA GROUP ORD ......................................... ........... ........ .......................803.000 ......................32,393 ......... 40.340 ...................32,393 ......................35,529 ......................787 ................... 2,716 ........................ 0 ................ (3,995).......................0 .................. (3,995) .......................0 .. 10/19/2023 .. ...... ......
10316T-10-4 ... BOX CL A ORD ............................................... ........... ........ ..................(42,231.000)................ (1,081,536) ......... 25.610 ............. (1,081,536) ................ (1,270,781) ........................ 0 ........................ 0 ........................ 0 ............... 189,245 .......................0 .................189,245 .......................0 .. 12/18/2023 .. ...... ......
00141L-85-5 ... Invesco Small Cap Equity Fund ......................... ........... ........ ..................247,804.815 ..................3,979,745 ......... 16.060 ...............3,979,745 ................. 3,908,167 ........................ 0 ..................13,102 ........................ 0 ............... 497,998 .......................0 .................497,998 .......................0 .. 12/29/2023 .. ...... ......
471021-30-3 ... Janus Henderson - Global Research Portfolio ....... ........... ........ ................... 52,211.015 ..................3,190,093 ......... 61.100 ...............3,190,093 ..................2,136,530 ........................ 0 ................ 106,071 ........................ 0 ............... 563,249 .......................0 .................563,249 .......................0 .. 12/20/2023 .. ...... ......
018792-64-8 ... AB VPS Relative Value Portfolio ...................... ........... ........ ............... 8,846,233.798 ............... 254,594,609 ......... 28.780 ............ 254,594,609 ............... 253,028,146 ........................ 0 .............21,630,632 ........................ 0 .............4,540,756 .......................0 .............. 4,540,756 .......................0 ......... ........ ...... ......
023135-10-6 ... AMAZON COM ORD ............................................ ........... ........ .................... 4,042.000 .................... 614,141 ........ 151.940 ................. 614,141 .................... 409,177 ........................ 0 ........................ 0 ........................ 0 ............... 255,270 .......................0 .................255,270 .......................0 .. 10/19/2023 .. ...... ......
125896-10-0 ... CMS ENERGY ORD ............................................ ........... ........ ................ (142,452.000)................ (8,272,188) ......... 58.070 ............. (8,272,188) ................ (8,015,857) ........................ 0 .................(20,029) ........................ 0 ..............(256,331).......................0 ............... (256,331) .......................0 .. 12/13/2023 .. ...... ......
012653-10-1 ... ALBEMARLE ORD ............................................. ........... ........ .................... 2,834.000 .................... 409,456 ........ 144.480 ................. 409,456 .................... 662,680 ................... 1,134 ................... 2,862 ........................ 0 .............. (253,224).......................0 ................(253,224) .......................0 .. 12/13/2023 .. ...... ......
471021-10-5 ... Janus Henderson - Research Portfolio ................ ........... ........ ..................108,138.466 ..................4,882,452 ......... 45.150 ...............4,882,452 ..................3,567,261 ........................ 0 ................... 5,969 ........................ 0 .............1,462,357 .......................0 .............. 1,462,357 .......................0 .. 12/20/2023 .. ...... ......
355150-59-0 .... Franklin Small Cap Value Class 2 Shares ............ ........... ........ ................... 22,314.340 .................... 296,111 ......... 13.270 ................. 296,111 .................... 297,817 ........................ 0 .................. 14,225 ........................ 0 ................ 13,591 .......................0 .................. 13,591 .......................0 .. 12/13/2023 .. ...... ......
023608-10-2 ... AMEREN ORD ................................................. ........... ........ .......................117.000 .......................8,464 ......... 72.340 ....................8,464 .......................7,202 ........................ 0 ......................295 ........................ 0 ................ (1,940).......................0 ..................(1,940) .......................0 .. 12/26/2018 .. ...... ......
12685J-10-5 ... CABLE ONE ORD ............................................. ........... ........ ......................(354.000)...................(197,033) ........ 556.590 ................ (197,033) ................... (255,943) ........................ 0 ..................(3,883) ........................ 0 ................ 58,408 .......................0 ..................58,408 .......................0 .. 11/13/2023 .. ...... ......
00141M-62-2 ... Invesco Small Cap Growth Fund ......................... ........... ........ ...................35,377.668 ................. 1,164,986 ......... 32.930 ...............1,164,986 ..................1,403,339 ........................ 0 ........................ 0 ........................ 0 ............... 123,047 .......................0 .................123,047 .......................0 .. 12/29/2023 .. ...... ......
55273F-66-2 .... MFS® Mid Cap Growth Series ............................ ........... ........ ................... 15,998.782 .................... 118,711 ...........7.420 ................. 118,711 .................... 136,044 ........................ 0 ................... 1,656 ........................ 0 ................ 18,801 .......................0 ..................18,801 .......................0 .. 12/29/2023 .. ...... ......

018792-68-9 ...
AB VPS Sustainable Global Thematic Growth Portfoli 

............................................................... ........... ........ ................... 25,406.372 .................... 788,868 ......... 31.050 ................. 788,868 .................... 699,723 ........................ 0 .................. 46,335 ........................ 0 ................ 60,451 .......................0 ..................60,451 .......................0 ......... ........ ...... ......
02376R-10-2 ... AMERICAN AIRLINES GROUP ORD ........................... ........... ........ .......................286.000 .......................3,930 ......... 13.740 .................... 3,930 .......................3,908 ........................ 0 ........................ 0 ........................ 0 .................... 292 .......................0 ......................292 .......................0 .. 12/21/2020 .. ...... ......
15189T-10-7 ... CENTERPOINT ENERGY ORD .................................. ........... ........ ................ (188,502.000)................ (5,385,502) ......... 28.570 ..............(5,385,502) ................ (5,330,501) ........................ 0 .................(18,246) ........................ 0 ............... (55,001).......................0 .................(55,001) .......................0 .. 12/13/2023 .. ...... ......
016255-10-1 ... ALIGN TECHNOLOGY ORD .................................... ........... ........ .................... 1,597.000 .................... 437,578 ........274.000 ................. 437,578 .................... 394,050 ........................ 0 ........................ 0 ........................ 0 ................ 43,528 .......................0 .................. 43,528 .......................0 .. 10/26/2023 .. ...... ......
55273F-76-1 ... MFS® New Discovery Series .............................. ........... ........ .................... 6,020.478 ..................... 60,807 ......... 10.100 .................. 60,807 ......................84,529 ........................ 0 ........................ 0 ........................ 0 ..................7,451 .......................0 ................... 7,451 .......................0 .. 12/26/2023 .. ...... ......
355150-52-5 .... Franklin Small-Mid Cap Growth Class 2 Shares ..... ........... ........ ................... 19,630.320 .................... 261,476 ......... 13.320 ................. 261,476 .................... 294,313 ........................ 0 ........................ 0 ........................ 0 ................ 54,420 .......................0 .................. 54,420 .......................0 .. 12/27/2023 .. ...... ......
025537-10-1 ... AMERICAN ELECTRIC POWER ORD ........................... ........... ........ .......................231.000 ..................... 18,762 ......... 81.220 ...................18,762 ..................... 19,905 ........................ 0 ......................699 ........................ 0 ................ (2,439).......................0 .................. (2,439) .......................0 .. 10/19/2023 .. ...... ......
15677J-10-8 ... CERIDIAN HCM HOLDING ORD ............................... ........... ........ ..................(31,772.000)................ (2,132,537) ......... 67.120 ..............(2,132,537) ................ (2,268,850) ........................ 0 ........................ 0 ........................ 0 ............... 136,313 .......................0 .................136,313 .......................0 .. 11/15/2023 .. ...... ......
00141M-77-0 ... Invesco Small Cap Growth Fund ......................... ........... ........ ..................394,344.681 ................ 10,036,072 ......... 25.450 ............. 10,036,072 ................ 14,247,038 ........................ 0 ........................ 0 ........................ 0 ............ 1,096,849 .......................0 .............. 1,096,849 .......................0 .. 12/28/2023 .. ...... ......
55273F-74-6 .... MFS® Total Return Series ............................... ........... ........ ................... 19,026.558 .................... 431,522 ......... 22.680 ................. 431,522 .................... 426,162 ........................ 0 .................. 24,828 ........................ 0 ................ 14,854 .......................0 .................. 14,854 .......................0 .. 12/29/2023 .. ...... ......

018792-77-0 ...
AB VPS Sustainable Global Thematic Growth Portfoli 

............................................................... ........... ........ ..................177,654.294 ..................5,892,793 ......... 33.170 ...............5,892,793 ................. 6,156,713 ........................ 0 .................332,767 ........................ 0 ............... 461,931 .......................0 .................461,931 .......................0 ......... ........ ...... ......
025816-10-9 ... AMERICAN EXPRESS ORD .................................... ........... ........ .......................253.000 ..................... 47,397 ........187.340 ...................47,397 ..................... 26,306 ........................ 0 ......................547 ........................ 0 ..................9,897 .......................0 ................... 9,897 .......................0 .. 10/19/2023 .. ...... ......
16119P-10-8 ... CHARTER COMMUNICATIONS CL A ORD ...................... ........... ........ ................. (69,868.000)............... (27,156,294) ........388.680 ............ (27,156,294) ............... (32,672,259) ........................ 0 ........................ 0 ........................ 0 ........... (3,357,402).......................0 .............(3,357,402) .......................0 .. 10/17/2023 .. ...... ......
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02043Q-10-7 ... ALNYLAM PHARMACEUTICALS ORD ........................... ........... ........ .................... 1,728.000 .................... 330,756 ........191.410 ................. 330,756 .................... 322,213 ........................ 0 ........................ 0 ........................ 0 ............... (63,607).......................0 .................(63,607) .......................0 .. 09/15/2023 .. ...... ......
55273F-73-8 .... MFS® Utilities Series ................................... ........... ........ .................... 5,703.336 .................... 179,883 ......... 31.540 ................. 179,883 .................... 173,210 ........................ 0 .................. 15,623 ........................ 0 ............... (19,572).......................0 .................(19,572) .......................0 .. 12/26/2023 .. ...... ......
008892-84-6 ... Invesco V.I. High Yield Series I Shares ............ ........... ........ ..................218,628.240 ..................1,025,366 ...........4.690 ...............1,025,366 ..................1,039,928 ........................ 0 .................. 51,539 ........................ 0 ................ 13,680 .......................0 ..................13,680 .......................0 .. 12/27/2023 .. ...... ......
026874-78-4 ... AMERICAN INTERNATIONAL GROUP ORD ..................... ........... ........ .......................302.000 ..................... 20,461 ......... 67.750 ...................20,461 ..................... 11,436 ........................ 0 ......................398 ........................ 0 ..................1,410 .......................0 ................... 1,410 .......................0 .. 10/19/2023 .. ...... ......
163072-10-1 ... CHEESECAKE FACTORY ORD .................................. ........... ........ ..................(27,357.000)...................(957,769) ......... 35.010 ................ (957,769) ...................(930,837) ........................ 0 ................ (11,818) ........................ 0 ............... (26,932).......................0 .................(26,932) .......................0 .. 11/14/2023 .. ...... ......
00141V-68-9 ... Invesco Balanced-Risk Allocation Fund .............. ........... ........ ...................76,769.215 .................... 673,267 .......... 8.770 ................. 673,267 .................... 798,793 ........................ 0 .................. 16,295 ........................ 0 ................ 22,773 .......................0 .................. 22,773 .......................0 .. 12/27/2023 .. ...... ......

55274F-65-3 ....
MFS® VIT II Massachusetts Investors Growth Stock 

P ............................................................. ........... ........ .................... 4,590.152 .................... 101,442 ......... 22.100 ................. 101,442 ..................... 93,011 ........................ 0 ................... 4,833 ........................ 0 ................ 14,381 .......................0 ..................14,381 .......................0 .. 12/28/2023 .. ...... ......
018915-10-8 ... AB Value Fund ............................................. ........... ........ ................... 30,229.323 .................... 495,761 ......... 16.400 ................. 495,761 .................... 447,343 ........................ 0 .................. 22,219 ........................ 0 ................ 55,036 .......................0 .................. 55,036 .......................0 ......... ........ ...... ......
03027X-10-0 ... AMERICAN TOWER REIT ..................................... ........... ........ .......................206.000 ..................... 44,471 ........215.880 ...................44,471 ......................44,394 ......................350 ................... 1,188 ........................ 0 ..................1,524 .......................0 ................... 1,524 .......................0 .. 10/19/2023 .. ...... ......
163086-10-1 ... CHEFS WAREHOUSE ORD ...................................... ........... ........ ................ (130,780.000)................ (3,848,855) ......... 29.430 ............. (3,848,855) ................ (3,184,423) ........................ 0 ........................ 0 ........................ 0 ..............(664,432).......................0 ............... (664,432) .......................0 .. 12/11/2023 .. ...... ......
02079K-10-7 ... ALPHABET CL C ORD ........................................ ........... ........ ...................22,182.000 ..................3,126,109 ........ 140.930 ...............3,126,109 ................. 2,085,000 ........................ 0 ........................ 0 ........................ 0 ............... 723,491 .......................0 .................723,491 .......................0 .. 08/31/2023 .. ...... ......
55273F-64-7 .... MFS® Value Series ........................................ ........... ........ ................... 25,453.201 .................... 527,136 ......... 20.710 ................. 527,136 .................... 479,565 ........................ 0 .................. 41,348 ........................ 0 ................ (4,030).......................0 ..................(4,030) .......................0 .. 12/20/2023 .. ...... ......
471021-64-2 ... Janus Henderson - Global Research Service Shares ........... ........ ................... 12,412.330 .................... 732,576 ......... 59.020 ................. 732,576 .................... 513,758 ........................ 0 .................. 23,785 ........................ 0 ............... 127,533 .......................0 .................127,533 .......................0 .. 12/20/2023 .. ...... ......
030420-10-3 ... AMERICAN WATER WORKS ORD ............................... ........... ........ ........................ 86.000 ..................... 11,351 ........ 131.990 ...................11,351 .......................9,264 ........................ 0 ......................232 ........................ 0 ................ (1,648).......................0 ..................(1,648) .......................0 .. 03/20/2023 .. ...... ......
17243V-10-2 ... CINEMARK HOLDINGS ORD ................................... ........... ........ ................ (815,142.000)............... (11,485,351) ......... 14.090 ............ (11,485,351) ............... (12,454,972) ........................ 0 ........................ 0 ........................ 0 ............... 969,621 .......................0 .................969,621 .......................0 .. 12/14/2023 .. ...... ......
001421-61-9 ... Invesco Global Real Estate Fund ...................... ........... ........ ...................17,619.628 .................... 158,401 ...........8.990 ................. 158,401 .................... 174,962 ........................ 0 ................... 3,122 ........................ 0 ..................8,812 .......................0 ................... 8,812 .......................0 .. 12/28/2023 .. ...... ......
018792-71-3 ... AB VPS Large Cap Growth Portfolio .................... ........... ........ ................... 60,512.979 ..................4,051,949 ......... 66.960 ...............4,051,949 ..................3,603,733 ........................ 0 .................258,852 ........................ 0 ............... 779,894 .......................0 .................779,894 .......................0 .. 12/22/2023 .. ...... ......
00170K-84-4 ... AMG Renaissance Large Cap Growth Fund .............. ........... ........ .................... 3,724.077 ..................... 61,857 ......... 16.610 ...................61,857 ..................... 51,194 ........................ 0 ................... 4,250 ........................ 0 ..................8,119 .......................0 ................... 8,119 .......................0 ......... ........ ...... ......
03073E-10-5 ... CENCORA ORD ................................................ ........... ........ ........................ 78.000 ..................... 16,020 ........ 205.380 ...................16,020 .......................8,046 ........................ 0 ......................143 ........................ 0 ..................2,951 .......................0 ................... 2,951 .......................0 .. 10/19/2023 .. ...... ......
194014-50-2 .... ENOVIS ORD ................................................. ........... ........ ..................(37,985.000)................ (2,127,920) ......... 56.020 ............. (2,127,920) ................ (1,746,316) ........................ 0 ........................ 0 ........................ 0 ..............(381,604).......................0 ............... (381,604) .......................0 .. 12/22/2023 .. ...... ......
02079K-30-5 ... ALPHABET CL A ORD ........................................ ........... ........ ...................76,709.000 ................ 10,715,480 ........ 139.690 ............. 10,715,480 ..................5,528,041 ........................ 0 ........................ 0 ........................ 0 .............3,691,340 .......................0 .............. 3,691,340 .......................0 .. 08/03/2023 .. ...... ......
018792-64-8 ... AB VPS Relative Value Portfolio ...................... ........... ........ ..................160,472.898 ................. 4,618,410 ......... 28.780 ...............4,618,410 ..................4,407,894 ........................ 0 .................398,462 ........................ 0 ................ 83,650 .......................0 ..................83,650 .......................0 .. 12/22/2023 .. ...... ......
471021-69-1 ... Janus Henderson - Balanced Service Shares ......... ........... ........ ...................20,616.950 .................... 990,644 ......... 48.050 ................. 990,644 .................... 775,124 ........................ 0 ..................16,466 ........................ 0 ............... 111,950 .......................0 .................111,950 .......................0 .. 12/14/2023 .. ...... ......
03076C-10-6 ... AMERIPRISE FINANCE ORD .................................. ........... ........ ........................ 44.000 ..................... 16,713 ........ 379.830 ...................16,713 .......................7,536 ........................ 0 ......................213 ........................ 0 ..................2,840 .......................0 ................... 2,840 .......................0 .. 10/19/2023 .. ...... ......
22410J-10-6 ... CRACKER BARREL OLD COUNTRY STORE ORD ................ ........... ........ ................. (11,748.000)...................(905,536) ......... 77.080 ................ (905,536) ................ (1,248,693) ........................ 0 .................(33,004) ........................ 0 ............... 343,157 .......................0 .................343,157 .......................0 .. 07/13/2023 .. ...... ......
00142C-32-6 .... Invesco Global Real Estate Fund ...................... ........... ........ ..................328,938.517 ..................2,960,445 .......... 9.000 ...............2,960,445 ..................3,293,683 ........................ 0 .................. 59,698 ........................ 0 ............... 180,942 .......................0 .................180,942 .......................0 .. 12/29/2023 .. ...... ......
015544-30-7 .... Alger Growth & Income Portfolio ...................... ........... ........ ..................147,087.436 ................. 4,031,667 ......... 27.410 ...............4,031,667 ..................2,655,818 ........................ 0 ................ 166,607 ........................ 0 ............... 606,909 .......................0 .................606,909 .......................0 .. 12/29/2023 .. ...... ......
015544-30-7 .... Alger Growth & Income Portfolio ...................... ........... ........ ..................109,288.662 ..................2,995,602 ......... 27.410 ...............2,995,602 ..................1,990,745 ........................ 0 .................123,958 ........................ 0 ............... 451,121 .......................0 .................451,121 .......................0 ......... ........ ...... ......
031100-10-0 ... AMETEK ORD ................................................. ........... ........ .......................100.000 ..................... 16,489 ........164.890 ...................16,489 .......................7,251 ........................ 0 ......................100 ........................ 0 ..................2,517 .......................0 ................... 2,517 .......................0 .. 09/26/2022 .. ...... ......
236272-10-0 ... DANIMER SCIENTIFIC CL A ORD ........................... ........... ........ ................ (329,201.000)...................(335,785) .......... 1.020 ................ (335,785) ................ (1,380,503) ........................ 0 ........................ 0 ........................ 0 ............... 783,841 .......................0 .................783,841 .......................0 .. 04/17/2023 .. ...... ......
02209S-10-3 .... ALTRIA GROUP ORD ......................................... ........... ........ .................... 1,854.000 ..................... 74,790 ......... 40.340 ...................74,790 ..................... 78,817 ................... 1,841 ................... 7,045 ........................ 0 ................ (9,956).......................0 .................. (9,956) .......................0 .. 12/30/2021 .. ...... ......
05589U-86-1 ... Appreciation Portfolio .................................. ........... ........ ..................113,443.116 ..................3,972,778 ......... 35.020 ...............3,972,778 ..................4,187,356 ........................ 0 .................319,626 ........................ 0 ............... 358,286 .......................0 .................358,286 .......................0 .. 12/29/2023 .. ...... ......
55273F-40-7 .... MFS® Investors Trust Initial Class .................. ........... ........ .................... 3,672.780 .................... 132,183 ......... 35.990 ................. 132,183 .................... 125,090 ........................ 0 ................... 4,388 ........................ 0 ..................8,242 .......................0 ................... 8,242 .......................0 .. 12/13/2023 .. ...... ......
031162-10-0 ... AMGEN ORD .................................................. ........... ........ .......................238.000 ..................... 68,549 ........288.020 ...................68,549 ......................49,423 ........................ 0 ................... 1,919 ........................ 0 ..................5,854 .......................0 ................... 5,854 .......................0 .. 10/19/2023 .. ...... ......
252131-10-7 ... DEXCOM ORD ................................................. ........... ........ ................ (129,344.000)...............(16,050,297) ........ 124.090 ............ (16,050,297) ...............(14,016,988) ........................ 0 ........................ 0 ........................ 0 ........... (2,033,309).......................0 .............(2,033,309) .......................0 .. 12/28/2023 .. ...... ......
00142F-12-1 ... Invesco Value Opportunities Fund ..................... ........... ........ ..................247,978.464 ..................4,468,572 ......... 18.020 ...............4,468,572 ..................4,146,619 ........................ 0 ..................97,069 ........................ 0 ............... 321,953 .......................0 .................321,953 .......................0 .. 12/29/2023 .. ...... ......
61691F-10-2 ... Emerging Markets Equity Portfolio ................... ........... ........ ..................130,715.036 ..................1,686,224 ......... 12.900 ...............1,686,224 ..................1,824,651 ........................ 0 .................. 51,339 ........................ 0 ............... 124,763 .......................0 .................124,763 .......................0 .. 12/29/2023 .. ...... ......
94984B-29-8 .... Allspring VT Discovery All Cap Growth Fund ........ ........... ........ .................... 8,487.832 .................... 202,774 ......... 23.890 ................. 202,774 .................... 223,448 ........................ 0 ..................18,469 ........................ 0 ................ 31,757 .......................0 ..................31,757 .......................0 ......... ........ ...... ......
032095-10-1 ... AMPHENOL CL A ORD ........................................ ........... ........ .......................268.000 ..................... 26,567 ......... 99.130 ...................26,567 ..................... 14,408 ....................... 59 ......................194 ........................ 0 ..................5,878 .......................0 ................... 5,878 .......................0 .. 09/21/2023 .. ...... ......
25402D-10-2 .... DIGITALOCEAN HOLDINGS ORD .............................. ........... ........ ...................(6,239.000)...................(228,909) ......... 36.690 ................ (228,909) ................... (254,431) ........................ 0 ........................ 0 ........................ 0 .................25,522 .......................0 .................. 25,522 .......................0 .. 12/20/2023 .. ...... ......
023135-10-6 ... AMAZON COM ORD ............................................ ........... ........ ...................95,010.000 ................ 14,435,819 ........ 151.940 ..............14,435,819 ................ 10,167,396 ........................ 0 ........................ 0 ........................ 0 ............ 6,136,158 .......................0 .............. 6,136,158 .......................0 .. 12/18/2023 .. ...... ......
922175-84-9 .... Fidelity® VIP Contrafund® Portfolio ................. ........... ........ ..................143,363.095 ..................6,713,694 ......... 46.830 ...............6,713,694 ..................5,246,397 ........................ 0 .................234,386 ........................ 0 ............ 1,407,541 .......................0 .............. 1,407,541 .......................0 .. 12/29/2023 .. ...... ......
55273F-10-0 ... MFS® Growth Initial Class .............................. ........... ........ .................... 5,449.110 .................... 328,527 ......... 60.290 ................. 328,527 .................... 283,224 ........................ 0 .................. 22,473 ........................ 0 ................ 63,821 .......................0 ..................63,821 .......................0 .. 12/27/2023 .. ...... ......
032654-10-5 .... ANALOG DEVICES ORD ....................................... ........... ........ .......................220.000 ..................... 43,683 ........198.560 ...................43,683 ......................33,996 ........................ 0 ......................718 ........................ 0 ..................7,468 .......................0 ................... 7,468 .......................0 .. 10/19/2023 .. ...... ......
25470M-10-9 ... DISH NETWORK CL A ORD ................................... ........... ........ ..................(12,040.000).................... (69,471) .......... 5.770 ................. (69,471) ...................(187,206) ........................ 0 ........................ 0 ........................ 0 ............... 117,172 .......................0 .................117,172 .......................0 .. 01/06/2023 .. ...... ......
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00142F-41-0 ... Invesco Dividend Income Fund .......................... ........... ........ ...................48,896.571 ..................1,218,503 ......... 24.920 ...............1,218,503 ................. 1,168,401 ........................ 0 ..................65,088 ........................ 0 ................ 15,563 .......................0 .................. 15,563 .......................0 .. 12/29/2023 .. ...... ......
922174-85-9 .... Fidelity® VIP Equity-Income Portfolio .............. ........... ........ ..................110,134.241 ..................2,633,310 ......... 23.910 ...............2,633,310 ..................2,417,337 ........................ 0 .................119,498 ........................ 0 ............... 124,694 .......................0 .................124,694 .......................0 .. 12/29/2023 .. ...... ......
94984B-31-4 .... Allspring VT Discovery All Cap Growth Fund ........ ........... ........ ................... 45,575.284 ..................1,153,055 ......... 25.300 ...............1,153,055 ..................1,264,230 ........................ 0 .................. 99,901 ........................ 0 ............... 188,279 .......................0 .................188,279 .......................0 ......... ........ ...... ......
03662Q-10-5 ... ANSYS ORD ................................................... ........... ........ ........................ 38.000 ..................... 13,789 ........362.880 ...................13,789 .......................8,846 ........................ 0 ........................ 0 ........................ 0 ..................4,609 .......................0 ................... 4,609 .......................0 .. 09/26/2022 .. ...... ......
26210C-10-4 ... DROPBOX CL A ORD .......................................... ........... ........ ................ (105,426.000)................ (3,107,958) ......... 29.480 ............. (3,107,958) ................ (2,794,811) ........................ 0 ........................ 0 ........................ 0 ..............(313,147).......................0 ............... (313,147) .......................0 .. 12/19/2023 .. ...... ......
025537-10-1 ... AMERICAN ELECTRIC POWER ORD ........................... ........... ........ .................... 2,475.000 .................... 201,020 ......... 81.220 ................. 201,020 .................... 226,269 ........................ 0 ................... 5,981 ........................ 0 ............... (21,327).......................0 .................(21,327) .......................0 .. 11/17/2023 .. ...... ......
922175-85-6 .... Fidelity® VIP Index 500 Portfolio ................... ........... ........ ................... 38,075.382 ................ 17,334,960 ........ 455.280 ............. 17,334,960 ................. 9,760,668 ........................ 0 .................332,691 ........................ 0 ............ 3,167,962 .......................0 .............. 3,167,962 .......................0 .. 12/28/2023 .. ...... ......
55273F-30-8 .... MFS® Research Initial Class ........................... ........... ........ .................... 4,694.750 .................... 150,091 ......... 31.970 ................. 150,091 .................... 134,070 ........................ 0 ................... 4,154 ........................ 0 ................ 11,514 .......................0 ..................11,514 .......................0 .. 12/13/2023 .. ...... ......
036752-10-3 ... ELEVANCE HEALTH ORD ..................................... ........... ........ .......................103.000 ..................... 48,571 ........471.560 ...................48,571 ..................... 31,136 ........................ 0 ......................579 ........................ 0 ................ (3,791).......................0 ..................(3,791) .......................0 .. 10/19/2023 .. ...... ......
26441C-20-4 .... DUKE ENERGY ORD ........................................... ........... ........ ................ (137,700.000)............... (13,362,408) ......... 97.040 ............ (13,362,408) ............... (12,555,035) ........................ 0 .................(67,973) ........................ 0 ..............(807,373).......................0 ............... (807,373) .......................0 .. 12/13/2023 .. ...... ......
00142J-11-5 ... Invesco Growth and Income Fund ....................... ........... ........ ..................205,588.885 ................. 4,177,566 ......... 20.320 ...............4,177,566 ..................4,782,452 ........................ 0 .................497,114 ........................ 0 ............... (44,216).......................0 .................(44,216) .......................0 .. 12/29/2023 .. ...... ......
355150-59-0 .... Franklin Small Cap Value VIP Fund .................... ........... ........ ..................491,991.692 ..................6,528,730 ......... 13.270 ...............6,528,730 ..................7,269,736 ........................ 0 .................363,595 ........................ 0 ............... 372,091 .......................0 .................372,091 .......................0 .. 12/29/2023 .. ...... ......
949756-85-2 .... Allspring VT Discovery SMID Cap Growth Fund ...... ........... ........ ................... 39,379.673 .................... 805,708 ......... 20.460 ................. 805,708 .................... 995,424 ........................ 0 ........................ 0 ........................ 0 ............... 135,072 .......................0 .................135,072 .......................0 ......... ........ ...... ......
03743Q-10-8 ... APA ORD ..................................................... ........... ........ .......................139.000 .......................4,987 ......... 35.880 ....................4,987 .......................5,787 ........................ 0 ......................139 ........................ 0 ................ (1,501).......................0 ..................(1,501) .......................0 .. 05/23/2022 .. ...... ......
26884U-10-9 ... EPR PROPERTIES REIT ORD ................................. ........... ........ ..................(96,815.000)................ (4,690,687) ......... 48.450 ............. (4,690,687) ................ (4,141,512) .................(26,624) ............... (310,614) ........................ 0 ..............(955,418).......................0 ............... (955,418) .......................0 .. 11/28/2023 .. ...... ......
025816-10-9 ... AMERICAN EXPRESS ORD .................................... ........... ........ .................... 7,115.000 ..................1,332,924 ........187.340 ...............1,332,924 .................... 789,877 ........................ 0 ..................16,060 ........................ 0 ............... 274,963 .......................0 .................274,963 .......................0 .. 08/04/2023 .. ...... ......
355150-52-5 .... Franklin Small-Mid Cap Growth VIP Fund ............. ........... ........ ..................277,429.201 ..................3,695,357 ......... 13.320 ...............3,695,357 ..................4,347,220 ........................ 0 ........................ 0 ........................ 0 ............... 769,353 .......................0 .................769,353 .......................0 .. 12/29/2023 .. ...... ......
61691F-79-7 ... MS VIF Core Plus Fixed Income Class I Shares ..... ........... ........ ......................... 0.480 ............................4 .......... 8.300 ......................... 4 ............................3 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 07/21/2023 .. ...... ......
037833-10-0 ... APPLE ORD .................................................. ........... ........ .................... 6,500.000 ..................1,251,445 ........ 192.530 ...............1,251,445 .................... 523,784 ........................ 0 ................... 5,865 ........................ 0 ............... 382,487 .......................0 .................382,487 .......................0 .. 10/19/2023 .. ...... ......
29404K-10-6 ... ENVESTNET ORD ............................................. ........... ........ ..................(94,067.000)................ (4,658,198) ......... 49.520 ............. (4,658,198) ................ (4,433,846) ........................ 0 ........................ 0 ........................ 0 .............. (224,352).......................0 ................(224,352) .......................0 .. 12/22/2023 .. ...... ......
00142J-12-3 .... Invesco Equity and Income Fund ....................... ........... ........ ..................288,906.011 ..................2,909,283 ......... 10.070 ...............2,909,283 ..................3,210,824 ........................ 0 .................197,050 ........................ 0 ................ 56,883 .......................0 ..................56,883 .......................0 .. 12/29/2023 .. ...... ......
61691F-70-6 ... Global Strategist Portfolio ........................... ........... ........ ..................485,652.063 ..................4,162,038 .......... 8.570 ...............4,162,038 ..................4,812,119 ........................ 0 ..................62,648 ........................ 0 ............... 441,666 .......................0 .................441,666 .......................0 .. 12/29/2023 .. ...... ......
949756-60-5 .... Allspring VT International Equity Fund ............. ........... ........ ...................12,776.411 ......................25,042 .......... 1.960 ...................25,042 ......................25,413 ........................ 0 ......................331 ........................ 0 ..................2,901 .......................0 ................... 2,901 .......................0 ......... ........ ...... ......
038222-10-5 .... APPLIED MATERIAL ORD .................................... ........... ........ .......................370.000 ..................... 59,966 ........162.070 ...................59,966 ..................... 18,694 ........................ 0 ......................429 ........................ 0 ................ 22,791 .......................0 .................. 22,791 .......................0 .. 10/19/2023 .. ...... ......
29415F-10-4 .... ENVISTA HOLDINGS ORD .................................... ........... ........ ................. (26,816.000)...................(645,193) ......... 24.060 ................ (645,193) ...................(713,970) ........................ 0 ........................ 0 ........................ 0 ................ 68,777 .......................0 ..................68,777 .......................0 .. 12/14/2023 .. ...... ......
026874-78-4 ... AMERICAN INTERNATIONAL GROUP ORD ..................... ........... ........ .................... 3,255.000 .................... 220,526 ......... 67.750 ................. 220,526 .................... 133,986 ........................ 0 ................... 4,416 ........................ 0 ................ 17,171 .......................0 ..................17,171 .......................0 .. 11/17/2023 .. ...... ......
008892-84-6 ... Invesco V.I. High Yield Fund .......................... ........... ........ ..................272,817.587 ..................1,279,514 ...........4.690 ...............1,279,514 ..................1,420,685 ........................ 0 ..................64,100 ........................ 0 ................ 51,821 .......................0 ..................51,821 .......................0 .. 12/21/2023 .. ...... ......
61691F-10-2 ... MS VIF Emerging Markets Equity Class I Shares .... ........... ........ .................... 8,857.070 .................... 114,256 ......... 12.900 ................. 114,256 .................... 126,717 ........................ 0 ................... 3,604 ........................ 0 ..................8,602 .......................0 ................... 8,602 .......................0 .. 12/04/2023 .. ...... ......
039483-10-2 .... ARCHER DANIELS MIDLAND ORD ............................. ........... ........ .......................231.000 ..................... 16,683 ......... 72.220 ...................16,683 ..................... 10,488 ........................ 0 ......................394 ........................ 0 ................ (4,460).......................0 ..................(4,460) .......................0 .. 10/19/2023 .. ...... ......
29786A-10-6 ... ETSY ORD .................................................... ........... ........ ................. (10,516.000)................... (852,322) ......... 81.050 ................ (852,322) ...................(877,711) ........................ 0 ........................ 0 ........................ 0 ................ 25,389 .......................0 .................. 25,389 .......................0 .. 12/19/2023 .. ...... ......
00142J-13-1 ... Invesco Equally-Weighted S&P 500 Fund .............. ........... ........ ..................189,607.963 ................ 13,335,128 ......... 70.330 ..............13,335,128 ................ 13,253,833 ........................ 0 .................621,450 ........................ 0 ............... 841,561 .......................0 .................841,561 .......................0 .. 12/29/2023 .. ...... ......
471021-69-1 ... Janus Henderson - Balanced Portfolio ................ ........... ........ ................... 56,725.907 ..................2,725,680 ......... 48.050 ...............2,725,680 ..................2,192,621 ........................ 0 .................. 45,540 ........................ 0 ............... 305,984 .......................0 .................305,984 .......................0 .. 12/29/2023 .. ...... ......
94984B-24-9 .... Allspring VT International Equity Fund ............. ........... ........ ..................242,670.254 .................... 458,647 .......... 1.890 ................. 458,647 .................... 435,351 ........................ 0 ................... 7,490 ........................ 0 ................ 54,842 .......................0 .................. 54,842 .......................0 ......... ........ ...... ......
040413-10-6 ... ARISTA NETWORKS ORD ...................................... ........... ........ .......................114.000 ..................... 26,848 ........ 235.510 ...................26,848 .......................8,048 ........................ 0 ........................ 0 ........................ 0 ................ 12,379 .......................0 .................. 12,379 .......................0 .. 10/19/2023 .. ...... ......
29975E-10-9 .... EVENTBRITE CL A ORD ..................................... ........... ........ ..................(23,806.000)...................(199,018) .......... 8.360 ................ (199,018) ...................(218,726) ........................ 0 ........................ 0 ........................ 0 ................ 19,708 .......................0 ..................19,708 .......................0 .. 12/28/2023 .. ...... ......
03027X-10-0 ... AMERICAN TOWER REIT ..................................... ........... ........ .................... 5,147.000 ................. 1,111,134 ........215.880 ...............1,111,134 ................. 1,013,189 ................... 8,750 .................. 31,462 ........................ 0 ................ 23,213 .......................0 .................. 23,213 .......................0 .. 11/17/2023 .. ...... ......
471021-64-2 ... Janus Henderson - Global Research Portfolio ....... ........... ........ ................... 56,882.259 ..................3,357,191 ......... 59.020 ...............3,357,191 ................. 2,576,618 ........................ 0 .................109,366 ........................ 0 ............... 586,371 .......................0 .................586,371 .......................0 .. 12/29/2023 .. ...... ......
61691F-70-6 ... MS VIF Global Strategist Class I Shares ........... ........... ........ .................... 9,406.520 ..................... 80,614 .......... 8.570 ...................80,614 ..................... 89,884 ........................ 0 ................... 1,200 ........................ 0 ..................8,448 .......................0 ................... 8,448 .......................0 .. 12/27/2023 .. ...... ......
04621X-10-8 ... ASSURANT ORD ............................................... ........... ........ ........................ 22.000 .......................3,707 ........168.490 ....................3,707 .......................1,968 ........................ 0 ....................... 62 ........................ 0 .................... 955 .......................0 ......................955 .......................0 .. 05/02/2022 .. ...... ......
30034W-10-6 ... EVERGY ORD ................................................. ........... ........ ................ (215,191.000)............... (11,232,970) ......... 52.200 ............ (11,232,970) ...............(10,965,011) ........................ 0 ........................ 0 ........................ 0 ..............(267,959).......................0 ............... (267,959) .......................0 .. 12/19/2023 .. ...... ......
00142J-32-1 .... Invesco Growth and Income Fund ....................... ........... ........ ................... 47,593.175 .................... 967,094 ......... 20.320 ................. 967,094 ................. 1,071,137 ........................ 0 .................115,682 ........................ 0 ............... (10,254).......................0 .................(10,254) .......................0 .. 12/29/2023 .. ...... ......
55273F-10-0 ... MFS® Growth Series ....................................... ........... ........ ................... 54,946.785 ..................3,312,742 ......... 60.290 ...............3,312,742 ................. 3,046,786 ........................ 0 .................223,517 ........................ 0 ............... 637,550 .......................0 .................637,550 .......................0 .. 12/22/2023 .. ...... ......
949756-84-5 .... Allspring VT Opportunity Fund ......................... ........... ........ .................... 3,303.598 ..................... 85,861 ......... 25.990 ...................85,861 ..................... 83,198 ........................ 0 ................... 6,374 ........................ 0 ................ 11,363 .......................0 ..................11,363 .......................0 ......... ........ ...... ......
049560-10-5 ... ATMOS ENERGY ORD ......................................... ........... ........ ........................ 74.000 .......................8,577 ........115.900 ....................8,577 .......................8,103 ........................ 0 ......................193 ........................ 0 .................... 250 .......................0 ......................250 .......................0 .. 10/19/2023 .. ...... ......
30063P-10-5 ... EXACT SCIENCES ORD ....................................... ........... ........ ..................(83,032.000)................ (6,142,707) ......... 73.980 ............. (6,142,707) ................ (5,806,167) ........................ 0 ........................ 0 ........................ 0 ..............(336,540).......................0 ............... (336,540) .......................0 .. 12/27/2023 .. ...... ......
03073E-10-5 ... CENCORA ORD ................................................ ........... ........ .................... 3,624.000 .................... 744,297 ........ 205.380 ................. 744,297 .................... 676,299 ........................ 0 ................... 1,848 ........................ 0 ................ 67,998 .......................0 ..................67,998 .......................0 .. 10/25/2023 .. ...... ......
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55273F-40-7 .... MFS® Investors Trust Series ........................... ........... ........ ................... 34,891.576 ..................1,255,748 ......... 35.990 ...............1,255,748 ................. 1,060,783 ........................ 0 ..................70,275 ........................ 0 ............... 124,937 .......................0 .................124,937 .......................0 .. 12/27/2023 .. ...... ......
89360C-51-4 .... TA Aegon Bond Initial Class ........................... ........... ........ ................... 34,290.540 .................... 331,932 .......... 9.680 ................. 331,932 .................... 395,257 ........................ 0 ................... 2,945 ........................ 0 ................ 16,988 .......................0 ..................16,988 .......................0 .. 12/26/2023 .. ...... ......
052769-10-6 ... AUTODESK ORD ............................................... ........... ........ ........................ 96.000 ......................23,374 ........ 243.480 ...................23,374 ..................... 11,123 ........................ 0 ........................ 0 ........................ 0 ..................5,180 .......................0 ................... 5,180 .......................0 .. 10/19/2023 .. ...... ......
31188V-10-0 ... FASTLY CL A ORD ........................................... ........... ........ ...................(2,058.000).................... (36,632) ......... 17.800 ................. (36,632) .................... (43,349) ........................ 0 ........................ 0 ........................ 0 ..................6,688 .......................0 ................... 6,688 .......................0 .. 08/31/2023 .. ...... ......
00142J-43-8 .... Invesco Equity and Income Fund ....................... ........... ........ ...................86,934.776 .................... 876,303 ......... 10.080 ................. 876,303 .................... 899,508 ........................ 0 .................. 59,314 ........................ 0 ................ 22,041 .......................0 .................. 22,041 .......................0 .. 12/29/2023 .. ...... ......
55273F-30-8 .... MFS® Research Series .................................... ........... ........ ................... 26,293.451 .................... 840,602 ......... 31.970 ................. 840,602 .................... 755,563 ........................ 0 .................. 44,759 ........................ 0 ............... 107,864 .......................0 .................107,864 .......................0 .. 12/20/2023 .. ...... ......
949921-15-9 .... Allspring VT Opportunity Fund ......................... ........... ........ ................... 56,629.267 ................. 1,470,096 ......... 25.960 ...............1,470,096 ..................1,396,640 ........................ 0 .................110,217 ........................ 0 ............... 198,811 .......................0 .................198,811 .......................0 ......... ........ ...... ......
053015-10-3 ... AUTOMATIC DATA PROCESSING ORD ......................... ........... ........ .......................187.000 ......................43,565 ........ 232.970 ...................43,565 ..................... 27,682 ......................262 ......................855 ........................ 0 ................ (1,116).......................0 ..................(1,116) .......................0 .. 10/19/2023 .. ...... ......
337932-10-7 .... FIRSTENERGY ORD ........................................... ........... ........ ..................(95,368.000)................ (3,496,191) ......... 36.660 ............. (3,496,191) ................ (3,494,190) ........................ 0 .................(13,511) ........................ 0 ................ (2,001).......................0 ..................(2,001) .......................0 .. 12/13/2023 .. ...... ......
031100-10-0 ... AMETEK ORD ................................................. ........... ........ .................... 2,945.000 .................... 485,601 ........164.890 ................. 485,601 .................... 351,122 ........................ 0 ................... 2,945 ........................ 0 ................ 73,650 .......................0 ..................73,650 .......................0 .. 01/06/2023 .. ...... ......
05587P-20-3 .... MidCap Stock Portfolio .................................. ........... ........ ..................190,193.200 ..................3,552,809 ......... 18.680 ...............3,552,809 ..................3,542,234 ........................ 0 .................123,481 ........................ 0 ............... 424,010 .......................0 .................424,010 .......................0 .. 12/27/2023 .. ...... ......

89360C-26-6 ...
TA BlackRock Government Money Market Initial Class 

............................................................... ........... ........ ................. 700,728.670 .................... 700,729 .......... 1.000 ................. 700,729 .................... 700,762 ........................ 0 ..................26,627 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/29/2023 .. ...... ......
053332-10-2 .... AUTOZONE ORD ............................................... ........... ........ ......................... 8.000 ..................... 20,685 ..... 2,585.610 ...................20,685 ..................... 11,351 ........................ 0 ........................ 0 ........................ 0 ..................1,014 .......................0 ................... 1,014 .......................0 .. 01/26/2023 .. ...... ......
343412-10-2 .... FLUOR ORD ................................................... ........... ........ ................ (164,675.000)................ (6,450,320) ......... 39.170 ............. (6,450,320) ............... (16,416,422) ........................ 0 ........................ 5 ........................ 0 ........... 23,497,104 .......................0 .............23,497,104 .......................0 .. 11/15/2023 .. ...... ......
00142J-57-8 ... Invesco American Franchise Fund ...................... ........... ........ ..................321,962.457 ..................7,263,473 ......... 22.560 ...............7,263,473 ..................7,589,822 ........................ 0 ........................ 0 ........................ 0 ............ 1,991,664 .......................0 .............. 1,991,664 .......................0 .. 12/29/2023 .. ...... ......
05589U-50-7 .... Opportunistic Small Cap Portfolio .................... ........... ........ ................... 57,085.555 ..................2,393,597 ......... 41.930 ...............2,393,597 ..................2,477,564 ........................ 0 .................. 55,782 ........................ 0 ............... 146,372 .......................0 .................146,372 .......................0 .. 12/29/2023 .. ...... ......
949756-88-6 ... Allspring VT Small Cap Growth Fund .................. ........... ........ ................... 12,875.909 .................... 101,205 .......... 7.860 ................. 101,205 .................... 126,891 ........................ 0 ........................ 0 ........................ 0 ..................3,978 .......................0 ................... 3,978 .......................0 ......... ........ ...... ......
053484-10-1 ... AVALONBAY COMMUNITIES REIT ORD ....................... ........... ........ ........................ 66.000 ..................... 12,357 ........187.220 ...................12,357 ..................... 12,047 ......................109 ......................432 ........................ 0 ..................1,696 .......................0 ................... 1,696 .......................0 .. 05/23/2022 .. ...... ......
345370-86-0 ... FORD MOTOR ORD ............................................ ........... ........ ..............(1,468,615.000)...............(17,902,417) ......... 12.190 ............ (17,902,417) ...............(17,928,030) ........................ 0 ............... (170,120) ........................ 0 ................ 25,613 .......................0 .................. 25,613 .......................0 .. 12/21/2023 .. ...... ......
032095-10-1 ... AMPHENOL CL A ORD ........................................ ........... ........ ................... 20,393.000 ..................2,021,558 ......... 99.130 ...............2,021,558 ..................1,289,232 ................... 4,935 ..................17,105 ........................ 0 ............... 468,452 .......................0 .................468,452 .......................0 .. 08/03/2023 .. ...... ......
693394-81-9 .... Real Return Portfolio ................................... ........... ........ ................... 54,426.797 .................... 629,718 ......... 11.570 ................. 629,718 .................... 699,671 ........................ 0 ..................17,652 ........................ 0 ..................4,176 .......................0 ................... 4,176 .......................0 .. 12/29/2023 .. ...... ......
89360C-86-0 ... TA Aegon Sustainable Equity Income Initial Class ........... ........ ................... 17,125.520 .................... 312,712 ......... 18.260 ................. 312,712 .................... 309,912 ........................ 0 ................... 6,524 ........................ 0 ................ 12,078 .......................0 ..................12,078 .......................0 .. 12/12/2023 .. ...... ......
053611-10-9 ... AVERY DENNISON ORD ....................................... ........... ........ ........................ 36.000 .......................7,278 ........202.160 ....................7,278 .......................4,387 ........................ 0 ....................... 93 ........................ 0 .................... 793 .......................0 ......................793 .......................0 .. 10/19/2023 .. ...... ......
36162J-10-6 ... GEO GROUP REIT ORD ....................................... ........... ........ ..............(1,790,154.000)...............(19,387,368) ......... 10.830 ............ (19,387,368) ............... (16,522,348) ........................ 0 ........................ 0 ........................ 0 ........... (1,193,197).......................0 .............(1,193,197) .......................0 .. 12/22/2023 .. ...... ......
00142R-53-9 .... Invesco Balanced-Risk Allocation Fund .............. ........... ........ ...................62,067.071 .................... 546,190 .......... 8.800 ................. 546,190 .................... 614,396 ........................ 0 .................. 13,527 ........................ 0 ................ 17,781 .......................0 ..................17,781 .......................0 .. 12/22/2023 .. ...... ......

05588H-10-1 ...
The BNY Mellon Sustainable U.S. Equity Portfolio, 

............................................................... ........... ........ ...................15,679.960 .................... 705,285 ......... 44.980 ................. 705,285 .................... 588,814 ........................ 0 .................. 74,340 ........................ 0 ................ 58,930 .......................0 .................. 58,930 .......................0 .. 12/28/2023 .. ...... ......
94984B-25-6 .... Allspring VT Small Cap Growth Fund .................. ........... ........ ................... 84,822.640 .................... 711,662 ...........8.390 ................. 711,662 .................... 881,693 ........................ 0 ........................ 0 ........................ 0 ................ 29,714 .......................0 .................. 29,714 .......................0 ......... ........ ...... ......
05464C-10-1 ... AXON ENTERPRISE ORD ...................................... ........... ........ ........................ 34.000 .......................8,783 ........ 258.330 ....................8,783 .......................7,407 ........................ 0 ........................ 0 ........................ 0 ..................1,377 .......................0 ................... 1,377 .......................0 .. 10/19/2023 .. ...... ......
387328-10-7 ... GRANITE CONSTRUCTION ORD ............................... ........... ........ ................ (186,473.000)................ (9,484,017) ......... 50.860 ............. (9,484,017) ................ (7,477,199) .................(24,241) .................(33,410) ........................ 0 ........... (2,006,818).......................0 .............(2,006,818) .......................0 .. 12/26/2023 .. ...... ......
032654-10-5 .... ANALOG DEVICES ORD ....................................... ........... ........ .................... 2,762.000 .................... 548,423 ........198.560 ................. 548,423 .................... 332,819 ........................ 0 ................... 9,501 ........................ 0 ................ 92,803 .......................0 .................. 92,803 .......................0 .. 02/02/2023 .. ...... ......
89360C-51-4 .... Transamerica Aegon Bond VP ............................. ........... ........ ..................429,530.776 ..................4,157,858 .......... 9.680 ...............4,157,858 ..................4,872,379 ........................ 0 ..................37,170 ........................ 0 ............... 212,343 .......................0 .................212,343 .......................0 .. 12/29/2023 .. ...... ......
89360C-75-3 .... TA JPMorgan Tactical Allocation Initial Class .... ........... ........ .................... 7,506.170 ......................92,326 ......... 12.300 ...................92,326 .................... 106,358 ........................ 0 ................... 1,647 ........................ 0 ..................5,749 .......................0 ................... 5,749 .......................0 .. 12/13/2023 .. ...... ......
05722G-10-0 ... BAKER HUGHES CL A ORD ................................... ........... ........ .......................432.000 ..................... 14,766 ......... 34.180 ...................14,766 ..................... 11,556 ........................ 0 ......................311 ........................ 0 ..................1,698 .......................0 ................... 1,698 .......................0 .. 10/19/2023 .. ...... ......
40416E-10-3 ... HCI GROUP ORD ............................................. ........... ........ ................ (151,408.000)............... (13,233,059) ......... 87.400 ............ (13,233,059) ................ (9,023,820) ........................ 0 ............... (137,448) ........................ 0 ........... (4,248,790).......................0 .............(4,248,790) .......................0 .. 12/06/2023 .. ...... ......
00143K-65-7 ... Invesco International Bond Fund ...................... ........... ........ ............... 1,351,712.092 ................. 6,001,609 ...........4.440 ...............6,001,609 ................. 6,784,087 ........................ 0 .................256,909 ........................ 0 ............... 168,364 .......................0 .................168,364 .......................0 .. 12/29/2023 .. ...... ......
89360C-86-0 ... Transamerica Aegon Sustainable Equity Income VP .. ........... ........ ..................227,807.333 ..................4,159,762 ......... 18.260 ...............4,159,762 ................. 4,168,867 ........................ 0 .................. 86,224 ........................ 0 ............... 160,470 .......................0 .................160,470 .......................0 .. 12/27/2023 .. ...... ......
030372-20-5 .... American Funds - American High-Income Trust ....... ........... ........ ...................10,110.240 ..................... 90,386 ...........8.940 ...................90,386 .................... 102,800 ........................ 0 ................... 6,138 ........................ 0 ..................4,038 .......................0 ................... 4,038 .......................0 ......... ........ ...... ......
058498-10-6 ... BALL ORD .................................................... ........... ........ .......................134.000 .......................7,708 ......... 57.520 ....................7,708 .......................6,807 ........................ 0 ......................107 ........................ 0 .................... 855 .......................0 ......................855 .......................0 .. 05/23/2022 .. ...... ......
40637H-10-9 ... HALOZYME THERAPEUTICS ORD .............................. ........... ........ ................ (128,138.000)................ (4,735,980) ......... 36.960 ............. (4,735,980) ................ (4,876,189) ........................ 0 ........................ 0 ........................ 0 ............... 140,209 .......................0 .................140,209 .......................0 .. 11/14/2023 .. ...... ......
03662Q-10-5 ... ANSYS ORD ................................................... ........... ........ .................... 1,630.000 .................... 591,494 ........362.880 ................. 591,494 .................... 514,413 ........................ 0 ........................ 0 ........................ 0 ................ 77,081 .......................0 ..................77,081 .......................0 .. 08/03/2023 .. ...... ......
89360C-19-1 ... Transamerica Aegon U.S. Government Securities VP ........... ........ ................... 58,510.926 .................... 533,620 ...........9.120 ................. 533,620 .................... 625,125 ........................ 0 ................... 9,149 ........................ 0 ................ 10,998 .......................0 ..................10,998 .......................0 .. 12/29/2023 .. ...... ......
89360D-10-8 ... TA Janus Mid-Cap Growth Initial Class .............. ........... ........ .................... 2,904.220 ..................... 88,666 ......... 30.530 .................. 88,666 ..................... 93,616 ........................ 0 ..................13,906 ........................ 0 ................ (1,361).......................0 ..................(1,361) .......................0 .. 12/01/2023 .. ...... ......
060505-10-4 ... BANK OF AMERICA ORD ..................................... ........... ........ .................... 3,050.000 .................... 102,694 ......... 33.670 ................. 102,694 ..................... 79,565 ........................ 0 ................... 2,657 ........................ 0 ..................2,644 .......................0 ................... 2,644 .......................0 .. 10/19/2023 .. ...... ......
45781M-10-1 ... INNOVIVA ORD ............................................... ........... ........ ..............(1,050,391.000)...............(16,848,272) ......... 16.040 ............ (16,848,272) ...............(14,171,866) ........................ 0 ........................ 0 ........................ 0 ........... (2,717,160).......................0 .............(2,717,160) .......................0 .. 12/28/2023 .. ...... ......
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00143M-33-1 ... Invesco Comstock Fund ................................... ........... ........ ..................309,800.586 ..................8,445,163 ......... 27.260 ...............8,445,163 ..................8,230,596 ........................ 0 .................664,793 ........................ 0 ............... 232,362 .......................0 .................232,362 .......................0 .. 12/29/2023 .. ...... ......

89360C-26-6 ...
Transamerica BlackRock Government Money Market VP 

............................................................... ........... ........ ............... 6,413,035.610 ..................6,413,036 .......... 1.000 ...............6,413,036 ..................6,413,036 ........................ 0 .................237,517 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/29/2023 .. ...... ......
02630E-81-4 ... American Funds - Asset Allocation Fund ............. ........... ........ ............... 2,219,094.149 ................ 51,793,657 ......... 23.340 ............. 51,793,657 ................ 53,647,885 ........................ 0 .............. 2,265,404 ........................ 0 .............3,169,384 .......................0 .............. 3,169,384 .......................0 ......... ........ ...... ......
064058-10-0 ... BANK OF NEW YORK MELLON ORD ........................... ........... ........ .......................335.000 ..................... 17,437 ......... 52.050 ...................17,437 ..................... 13,098 ........................ 0 ......................459 ........................ 0 ..................2,205 .......................0 ................... 2,205 .......................0 .. 10/19/2023 .. ...... ......
45867G-10-1 ... INTERDIGITAL ORD ......................................... ........... ........ ................ (245,386.000)............... (26,634,196) ........108.540 ............ (26,634,196) ...............(18,719,896) ........................ 0 ............... (204,869) ........................ 0 ........... (7,900,356).......................0 .............(7,900,356) .......................0 .. 12/19/2023 .. ...... ......
036752-10-3 ... ELEVANCE HEALTH ORD ..................................... ........... ........ .................... 1,340.000 .................... 631,890 ........471.560 ................. 631,890 .................... 515,246 ........................ 0 ................... 7,818 ........................ 0 ............... (52,882).......................0 .................(52,882) .......................0 .. 11/17/2023 .. ...... ......
89360C-77-9 ... Transamerica BlackRock Real Estate Securities VP ........... ........ ..................109,813.719 ................. 1,067,389 ...........9.720 ...............1,067,389 ..................1,224,417 ........................ 0 ..................57,208 ........................ 0 ................ 66,841 .......................0 ..................66,841 .......................0 .. 12/27/2023 .. ...... ......
89360C-33-2 .... TA WMC US Growth Initial Class ....................... ........... ........ ..................120,080.340 ..................4,304,880 ......... 35.850 ...............4,304,880 ..................3,993,132 ........................ 0 .................107,162 ........................ 0 ............ 1,157,389 .......................0 .............. 1,157,389 .......................0 .. 12/27/2023 .. ...... ......
070830-10-4 ... BATH AND BODY WORKS ORD ................................ ........... ........ .......................109.000 .......................4,704 ......... 43.160 ....................4,704 .......................1,300 ........................ 0 ....................... 87 ........................ 0 .................... 111 .......................0 ......................111 .......................0 .. 08/24/2021 .. ...... ......
462222-10-0 .... IONIS PHARMACEUTICALS ORD .............................. ........... ........ ................ (137,365.000)................ (6,949,295) ......... 50.590 ..............(6,949,295) ................ (5,919,026) ........................ 0 ........................ 0 ........................ 0 ........... (1,030,269).......................0 .............(1,030,269) .......................0 .. 12/01/2023 .. ...... ......
00143M-39-8 ... Invesco Value Opportunities Fund ..................... ........... ........ ..................233,972.812 ..................4,145,999 ......... 17.720 ...............4,145,999 ..................3,914,711 ........................ 0 ..................91,078 ........................ 0 ............... 423,805 .......................0 .................423,805 .......................0 .. 12/29/2023 .. ...... ......
89360C-35-7 .... Transamerica BlackRock iShares Edge 40 VP ......... ........... ........ ................... 25,615.832 .................... 221,321 .......... 8.640 ................. 221,321 .................... 243,103 ........................ 0 ................... 8,022 ........................ 0 ................ 10,764 .......................0 ..................10,764 .......................0 .. 12/19/2023 .. ...... ......
030372-82-5 .... American Funds - Asset Allocation Fund ............. ........... ........ ..............28,355,238.009 ...............667,198,750 ......... 23.530 ............ 667,198,750 ...............660,107,907 ........................ 0 .............37,209,256 ........................ 0 ........... 45,417,492 .......................0 .............45,417,492 .......................0 ......... ........ ...... ......
071813-10-9 ... BAXTER INTERNATIONAL ORD ............................... ........... ........ .......................222.000 .......................8,583 ......... 38.660 ....................8,583 ......................15,542 ....................... 64 ......................258 ........................ 0 ................ (2,733).......................0 .................. (2,733) .......................0 .. 05/23/2022 .. ...... ......
46333X-10-8 ... IRONWOOD PHARMA CL A ORD ............................... ........... ........ ................ (706,707.000)................ (8,084,728) ......... 11.440 ............. (8,084,728) ................ (7,309,080) ........................ 0 ........................ 0 ........................ 0 ..............(775,648).......................0 ............... (775,648) .......................0 .. 12/14/2023 .. ...... ......
037833-10-0 ... APPLE ORD .................................................. ........... ........ ..................105,830.000 ................ 20,375,450 ........ 192.530 ..............20,375,450 ................. 7,158,731 ........................ 0 ..................97,815 ........................ 0 .............6,245,890 .......................0 .............. 6,245,890 .......................0 .. 08/03/2023 .. ...... ......

89360C-30-8 ...
Transamerica JPMorgan Asset Allocation - Conservat 

............................................................... ........... ........ ................... 73,959.324 .................... 637,529 .......... 8.620 ................. 637,529 .................... 751,201 ........................ 0 .................. 13,265 ........................ 0 ................ 28,388 .......................0 ..................28,388 .......................0 .. 12/28/2023 .. ...... ......
02630E-88-9 ... American Funds - Growth Fund .......................... ........... ........ ............... 1,810,273.773 ............... 173,243,200 ......... 95.700 ............ 173,243,200 ............... 169,569,749 ........................ 0 .............. 6,374,361 ........................ 0 ........... 30,167,965 .......................0 .............30,167,965 .......................0 ......... ........ ...... ......
075887-10-9 ... BECTON DICKINSON ORD .................................... ........... ........ .......................128.000 ..................... 31,210 ........ 243.830 ...................31,210 ......................29,548 ........................ 0 ......................438 ........................ 0 ................ (1,387).......................0 ..................(1,387) .......................0 .. 10/19/2023 .. ...... ......
477839-10-4 ... JOHN BEAN TECHNOLOGIES ORD ............................. ........... ........ ..................(32,851.000)................ (3,267,032) ......... 99.450 ............. (3,267,032) ................ (3,706,993) .................. (3,465) .................. (3,451) ........................ 0 ............... 439,961 .......................0 .................439,961 .......................0 .. 11/14/2023 .. ...... ......
00143M-65-3 ... Invesco Comstock Fund ................................... ........... ........ ............... 1,301,866.997 ................ 35,514,933 ......... 27.280 ..............35,514,933 ................ 33,645,707 ........................ 0 .............. 2,844,748 ........................ 0 ............ 1,007,892 .......................0 .............. 1,007,892 .......................0 .. 12/29/2023 .. ...... ......

89360C-50-6 ...
Transamerica JPMorgan Asset Allocation - Growth VP 

............................................................... ........... ........ ............... 1,416,142.881 ................ 14,671,240 ......... 10.360 ............. 14,671,240 ................ 16,049,725 ........................ 0 .................415,055 ........................ 0 .............2,044,228 .......................0 .............. 2,044,228 .......................0 .. 12/22/2023 .. ...... ......
030372-40-3 .... American Funds - Growth Fund .......................... ........... ........ ................... 19,814.591 ..................1,970,363 ......... 99.440 ...............1,970,363 ..................1,549,655 ........................ 0 .................104,059 ........................ 0 ............... 446,462 .......................0 .................446,462 .......................0 ......... ........ ...... ......
084423-10-2 .... WR BERKLEY ORD ............................................ ........... ........ ........................ 89.000 .......................6,294 ......... 70.720 .................... 6,294 .......................4,122 ........................ 0 ......................172 ........................ 0 ...................(165).......................0 .................... (165) .......................0 .. 12/05/2019 .. ...... ......
48123V-10-2 ... ZIFF DAVIS ORD ............................................ ........... ........ ..................(36,115.000)................ (2,426,567) ......... 67.190 ............. (2,426,567) ................ (2,432,022) ........................ 0 ........................ 0 ........................ 0 ..................5,455 .......................0 ................... 5,455 .......................0 .. 12/15/2023 .. ...... ......
03831W-10-8 ... APPLOVIN CL A ORD ........................................ ........... ........ .................... 4,194.000 .................... 167,131 ......... 39.850 ................. 167,131 .................... 164,888 ........................ 0 ........................ 0 ........................ 0 ..................2,243 .......................0 ................... 2,243 .......................0 .. 12/15/2023 .. ...... ......

89360C-70-4 ...
Transamerica JPMorgan Asset Allocation - Moderate 

............................................................... ........... ........ ............... 1,031,115.055 ................ 10,393,640 ......... 10.080 ............. 10,393,640 ................ 11,808,959 ........................ 0 .................614,104 ........................ 0 ............... 490,931 .......................0 .................490,931 .......................0 .. 12/27/2023 .. ...... ......
030372-76-7 ... American Funds - Growth Fund .......................... ........... ........ ............... 9,555,235.946 ............... 938,324,170 ......... 98.200 ............ 938,324,170 ............... 844,960,460 ........................ 0 .............46,922,821 ........................ 0 .......... 208,275,902 .......................0 ............208,275,902 .......................0 ......... ........ ...... ......
084670-70-2 ... BERKSHIRE HATHAWAY CL B ORD ........................... ........... ........ .......................809.000 .................... 288,538 ........356.660 ................. 288,538 .................... 180,951 ........................ 0 ........................ 0 ........................ 0 ................ 35,688 .......................0 ..................35,688 .......................0 .. 10/19/2023 .. ...... ......
49456B-10-1 ... KINDER MORGAN CL P ORD .................................. ........... ........ ...................(8,335.000)...................(147,029) ......... 17.640 ................ (147,029) ...................(143,518) ........................ 0 .................. (3,251) ........................ 0 ................ (3,512).......................0 .................. (3,512) .......................0 .. 11/30/2023 .. ...... ......
00143N-83-4 .... Invesco Value Opportunities Fund ..................... ........... ........ ................... 43,516.174 .................... 785,467 ......... 18.050 ................. 785,467 .................... 719,005 ........................ 0 ..................16,927 ........................ 0 ................ 66,462 .......................0 ..................66,462 .......................0 .. 12/28/2023 .. ...... ......

89360C-88-6 ...
Transamerica JPMorgan Asset Allocation - Moderate 

............................................................... ........... ........ ..................110,543.903 ..................1,133,075 ......... 10.250 ...............1,133,075 ..................1,239,878 ........................ 0 ..................30,150 ........................ 0 ................ 63,108 .......................0 ..................63,108 .......................0 .. 12/26/2023 .. ...... ......
02630E-83-0 ... American Funds - Growth-Income Fund ................. ........... ........ ............... 1,543,799.020 ................ 88,521,436 ......... 57.340 ............. 88,521,436 ................ 83,726,680 ........................ 0 .............. 4,139,165 ........................ 0 ........... 10,852,075 .......................0 .............10,852,075 .......................0 ......... ........ ...... ......
086516-10-1 ... BEST BUY ORD ............................................... ........... ........ ........................ 83.000 .......................6,497 ......... 78.280 ....................6,497 .......................3,673 ....................... 76 ......................302 ........................ 0 ...................(160).......................0 .................... (160) .......................0 .. 03/27/2020 .. ...... ......
49803T-30-0 ... KITE REALTY GROUP REIT ORD ............................ ........... ........ ................ (115,893.000)................ (2,649,314) ......... 22.860 ..............(2,649,314) ................ (2,604,503) ........................ 0 ................ (11,161) ........................ 0 ............... (44,811).......................0 .................(44,811) .......................0 .. 12/06/2023 .. ...... ......
03852U-10-6 ... ARAMARK ORD ................................................ ........... ........ .................... 4,210.000 .................... 118,301 ......... 28.100 ................. 118,301 .................... 114,523 ........................ 0 ......................400 ........................ 0 ..................3,778 .......................0 ................... 3,778 .......................0 .. 11/17/2023 .. ...... ......
89360C-64-7 ... Transamerica JPMorgan Mid Cap Value VP ............. ........... ........ ................... 52,443.035 .................... 759,375 ......... 14.480 ................. 759,375 .................... 804,119 ........................ 0 ..................72,316 ........................ 0 ..................1,312 .......................0 ................... 1,312 .......................0 .. 12/22/2023 .. ...... ......
030372-30-4 .... American Funds - Growth-Income Fund ................. ........... ........ .................... 6,872.693 .................... 407,276 ......... 59.260 ................. 407,276 .................... 325,134 ........................ 0 .................. 24,431 ........................ 0 ................ 60,781 .......................0 ..................60,781 .......................0 ......... ........ ...... ......
090572-20-7 ... BIO RAD LABORATORIES CL A ORD ......................... ........... ........ ........................ 10.000 .......................3,229 ........ 322.890 .................... 3,229 .......................4,529 ........................ 0 ........................ 0 ........................ 0 ...................(976).......................0 .................... (976) .......................0 .. 06/22/2020 .. ...... ......
50189K-10-3 ... LCI INDUSTRIES ORD ....................................... ........... ........ ..................(25,707.000)................ (3,231,627) ........125.710 ............. (3,231,627) ................ (3,091,410) ........................ 0 .................(40,872) ........................ 0 ..............(140,217).......................0 ............... (140,217) .......................0 .. 12/19/2023 .. ...... ......
00143W-79-2 ... Invesco Discovery Mid Cap Growth Fund .............. ........... ........ ..................550,995.771 ................ 13,190,838 ......... 23.940 ............. 13,190,838 ................ 13,953,337 ........................ 0 ........................ 0 ........................ 0 ............ 1,368,546 .......................0 .............. 1,368,546 .......................0 .. 12/29/2023 .. ...... ......
89360C-75-3 .... Transamerica JPMorgan Tactical Allocation VP ..... ........... ........ ..................290,831.492 ..................3,577,227 ......... 12.300 ...............3,577,227 ..................4,197,045 ........................ 0 .................. 64,463 ........................ 0 ............... 225,997 .......................0 .................225,997 .......................0 .. 12/29/2023 .. ...... ......
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030372-81-7 ... American Funds - Growth-Income Fund ................. ........... ........ ..............10,979,907.342 ............... 640,128,598 ......... 58.300 ............ 640,128,598 ............... 548,715,764 ........................ 0 .............36,870,896 ........................ 0 ........... 93,752,918 .......................0 .............93,752,918 .......................0 ......... ........ ...... ......
09062X-10-3 ... BIOGEN ORD ................................................. ........... ........ ........................ 64.000 ..................... 16,561 ........258.770 ...................16,561 ..................... 18,264 ........................ 0 ........................ 0 ........................ 0 ................ (1,101).......................0 ..................(1,101) .......................0 .. 10/19/2023 .. ...... ......
516544-10-3 .... LANTHEUS HOLDINGS ORD ................................... ........... ........ ..................(36,576.000)................ (2,267,712) ......... 62.000 ............. (2,267,712) ................ (2,676,558) ........................ 0 ........................ 0 ........................ 0 ............... 408,846 .......................0 .................408,846 .......................0 .. 12/19/2023 .. ...... ......
03990B-10-1 ... ARES MANAGEMENT CL A ORD ............................... ........... ........ .................... 7,111.000 .................... 845,640 ........118.920 ................. 845,640 .................... 529,905 ........................ 0 .................. 21,902 ........................ 0 ............... 358,963 .......................0 .................358,963 .......................0 .. 09/09/2022 .. ...... ......
89360D-10-8 ... Transamerica Janus Mid-Cap Growth VP ................ ........... ........ ..................115,953.452 ..................3,540,059 ......... 30.530 ...............3,540,059 ..................3,741,722 ........................ 0 .................564,364 ........................ 0 ............... (55,441).......................0 .................(55,441) .......................0 .. 12/28/2023 .. ...... ......
02630E-87-1 ... American Funds - International Fund ................. ........... ........ ............... 1,440,633.664 ................ 24,678,055 ......... 17.130 ............. 24,678,055 ................ 27,642,578 ........................ 0 .................246,321 ........................ 0 .............2,427,594 .......................0 .............. 2,427,594 .......................0 ......... ........ ...... ......
09073M-10-4 ... BIO TECHNE ORD ............................................ ........... ........ ........................ 72.000 .......................5,556 ......... 77.160 .................... 5,556 .......................9,179 ........................ 0 ....................... 23 ........................ 0 ................... (412).......................0 .....................(412) .......................0 .. 09/02/2021 .. ...... ......
538034-10-9 .... LIVE NATION ENTERTAINMENT ORD ......................... ........... ........ ..................(63,449.000)................ (5,938,826) ......... 93.600 ............. (5,938,826) ................ (4,979,128) ........................ 0 ........................ 0 ........................ 0 ..............(959,699).......................0 ............... (959,699) .......................0 .. 12/15/2023 .. ...... ......
00143W-84-2 ... Invesco Discovery Mid Cap Growth Fund .............. ........... ........ ...................77,918.569 ..................1,833,424 ......... 23.530 ...............1,833,424 ..................2,147,986 ........................ 0 ........................ 0 ........................ 0 ............... 214,483 .......................0 .................214,483 .......................0 .. 12/29/2023 .. ...... ......
89360C-62-1 ... Transamerica Morgan Stanley Capital Growth VP .... ........... ........ ..................244,689.298 ..................1,360,473 ...........5.560 ...............1,360,473 ..................2,218,839 ........................ 0 ........................ 0 ........................ 0 ............... 423,465 .......................0 .................423,465 .......................0 .. 12/20/2023 .. ...... ......
030372-77-5 ... American Funds - International Fund ................. ........... ........ ..............14,314,692.410 ............... 249,218,795 ......... 17.410 ............ 249,218,795 ...............273,177,757 ........................ 0 .............. 3,102,181 ........................ 0 ........... 30,065,955 .......................0 .............30,065,955 .......................0 ......... ........ ...... ......
09247X-10-1 ... BLACKROCK ORD ............................................. ........... ........ ........................ 62.000 ......................50,332 ........811.800 ...................50,332 ......................34,236 ........................ 0 ................... 1,240 ........................ 0 ..................6,275 .......................0 ................... 6,275 .......................0 .. 01/26/2023 .. ...... ......
55024U-10-9 .... LUMENTUM HOLDINGS ORD ................................... ........... ........ ..................(92,303.000)................ (4,838,523) ......... 52.420 ..............(4,838,523) ................ (4,474,638) ........................ 0 ........................ 0 ........................ 0 ..............(363,885).......................0 ............... (363,885) .......................0 .. 12/22/2023 .. ...... ......
04016X-10-1 ... ARGENX ADR REP ORD ....................................... ........... C...... .......................729.000 .................... 277,333 ........ 380.430 ................. 277,333 .................... 282,794 ........................ 0 ........................ 0 ........................ 0 ................ (5,460).......................0 ..................(5,460) .......................0 .. 11/28/2023 .. ...... ......

89360C-22-5 ....
Transamerica Small/Mid Cap Value VP Initial Class 

............................................................... ........... ........ ..................144,369.502 ..................2,737,246 ......... 18.960 ...............2,737,246 ..................2,795,754 ........................ 0 .................269,082 ........................ 0 ................ 28,122 .......................0 .................. 28,122 .......................0 .. 12/29/2023 .. ...... ......
02630E-86-3 ... American Funds - New World Fund® ..................... ........... ........ ..................526,136.356 ................ 13,127,102 ......... 24.950 ............. 13,127,102 ................ 13,828,461 ........................ 0 .................143,182 ........................ 0 .............1,182,392 .......................0 .............. 1,182,392 .......................0 ......... ........ ...... ......
09260D-10-7 ... BLACKSTONE ORD ............................................ ........... ........ .......................324.000 ..................... 42,418 ........ 130.920 ...................42,418 ..................... 35,785 ........................ 0 ......................259 ........................ 0 ..................6,633 .......................0 ................... 6,633 .......................0 .. 10/19/2023 .. ...... ......
550424-10-5 .... LUMINAR TECHNOLOGIES CL A ORD ......................... ........... ........ ................. (81,056.000)...................(273,159) ...........3.370 ................ (273,159) ...................(618,695) ........................ 0 ........................ 0 ........................ 0 ............... 345,537 .......................0 .................345,537 .......................0 .. 08/01/2023 .. ...... ......
00143W-87-5 ... Invesco Developing Markets Fund ...................... ........... ........ ..................312,635.692 ................ 12,073,990 ......... 38.620 ............. 12,073,990 ................ 14,089,995 ........................ 0 .................. 96,557 ........................ 0 ............ 1,019,133 .......................0 .............. 1,019,133 .......................0 .. 12/29/2023 .. ...... ......
89360C-33-2 .... Transamerica WMC US Growth VP ......................... ........... ........ ..................570,426.275 ................ 20,449,782 ......... 35.850 ..............20,449,782 ................ 17,118,838 ........................ 0 .................508,917 ........................ 0 .............5,519,520 .......................0 .............. 5,519,520 .......................0 .. 12/29/2023 .. ...... ......
02630E-73-1 ... American Funds - The Bond Fund of America ......... ........... ........ ............... 2,510,401.213 ................ 23,472,251 ...........9.350 ..............23,472,251 ................ 25,169,737 ........................ 0 .................717,795 ........................ 0 ............... 199,661 .......................0 .................199,661 .......................0 ......... ........ ...... ......
097023-10-5 ... BOEING ORD ................................................. ........... ........ .......................252.000 ..................... 65,686 ........260.660 ...................65,686 ......................54,829 ........................ 0 ........................ 0 ........................ 0 ................ 17,509 .......................0 ..................17,509 .......................0 .. 10/19/2023 .. ...... ......
553368-10-1 ... MP MATERIALS CL A ORD ................................... ........... ........ ................. (70,888.000)................ (1,407,127) ......... 19.850 ............. (1,407,127) ................ (1,328,713) ........................ 0 ........................ 0 ........................ 0 ............... (78,414).......................0 .................(78,414) .......................0 .. 12/21/2023 .. ...... ......
040413-10-6 ... ARISTA NETWORKS ORD ...................................... ........... ........ .................... 1,702.000 .................... 400,838 ........ 235.510 ................. 400,838 .................... 272,484 ........................ 0 ........................ 0 ........................ 0 ............... 128,354 .......................0 .................128,354 .......................0 .. 05/30/2023 .. ...... ......
018792-43-2 .... AB VPS Balanced Hedged Allocation Portfolio ....... ........... ........ ..................324,078.400 ..................2,796,797 .......... 8.630 ...............2,796,797 ..................3,095,493 ........................ 0 .................144,649 ........................ 0 ............... 157,978 .......................0 .................157,978 .......................0 .. 12/29/2023 .. ...... ......
030372-83-3 .... American Funds - The Bond Fund of America ......... ........... ........ ..............22,549,618.930 ...............211,966,418 ...........9.400 ............ 211,966,418 ............... 245,734,296 ........................ 0 .............. 7,065,983 ........................ 0 .............2,839,535 .......................0 .............. 2,839,535 .......................0 ......... ........ ...... ......
09857L-10-8 ... BOOKING HOLDINGS ORD .................................... ........... ........ ........................ 15.000 ..................... 53,208 ..... 3,547.220 ...................53,208 ..................... 26,579 ........................ 0 ........................ 0 ........................ 0 ................ 21,420 .......................0 .................. 21,420 .......................0 .. 10/19/2023 .. ...... ......
57164Y-10-7 ... MARRIOTT VACATIONS WORLDWIDE ORD ..................... ........... ........ ..................(20,948.000)................ (1,778,276) ......... 84.890 ............. (1,778,276) ................ (1,786,059) .................(15,920) ........................ 0 ........................ 0 ..................7,783 .......................0 ................... 7,783 .......................0 .. 12/14/2023 .. ...... ......
00171A-72-0 ... AMG River Road Mid Cap Value Fund .................... ........... ........ ................... 24,373.547 .................... 532,075 ......... 21.830 ................. 532,075 .................... 470,873 ........................ 0 ................... 3,302 ........................ 0 ................ 92,024 .......................0 .................. 92,024 .......................0 .. 12/29/2023 .. ...... ......
018792-40-8 ... AB VPS Large Cap Growth Portfolio .................... ........... ........ ..................567,531.976 ................ 42,281,132 ......... 74.500 ..............42,281,132 ................ 35,977,544 ........................ 0 .............. 2,390,783 ........................ 0 .............8,240,990 .......................0 .............. 8,240,990 .......................0 .. 12/27/2023 .. ...... ......
030372-50-2 .... American Funds - U.S. Government Securities Fund ........... ........ .................... 9,404.851 ......................93,202 ...........9.910 ...................93,202 .................... 111,768 ........................ 0 ................... 3,569 ........................ 0 ...................(672).......................0 .................... (672) .......................0 ......... ........ ...... ......
099724-10-6 ... BORGWARNER ORD ............................................ ........... ........ .......................103.000 .......................3,693 ......... 35.850 .................... 3,693 .......................2,146 ........................ 0 ....................... 23 ........................ 0 ..................1,546 .......................0 ................... 1,546 .......................0 .. 03/27/2020 .. ...... ......
596278-10-1 ... MIDDLEBY ORD ............................................... ........... ........ ..................(19,036.000)................ (2,801,528) ........147.170 ............. (2,801,528) ................ (2,649,619) ........................ 0 ........................ 0 ........................ 0 ..............(151,909).......................0 ............... (151,909) .......................0 .. 12/14/2023 .. ...... ......
042068-20-5 ... ARM HOLDINGS ADR ......................................... ........... C...... .................... 3,075.000 .................... 231,071 ......... 75.145 ................. 231,071 .................... 163,803 ........................ 0 ........................ 0 ........................ 0 ................ 67,267 .......................0 ..................67,267 .......................0 .. 10/20/2023 .. ...... ......
018792-10-1 ... AB VPS Relative Value Portfolio ...................... ........... ........ .................... 3,198.694 ..................... 94,361 ......... 29.500 ...................94,361 ..................... 90,546 ........................ 0 ................... 8,223 ........................ 0 ..................1,904 .......................0 ................... 1,904 .......................0 .. 08/03/2023 .. ...... ......
05589U-85-3 .... Appreciation Portfolio .................................. ........... ........ .................... 1,538.799 ..................... 52,750 ......... 34.280 ...................52,750 ..................... 56,074 ........................ 0 ................... 4,261 ........................ 0 ..................4,727 .......................0 ................... 4,727 .......................0 ......... ........ ...... ......
101121-10-1 ... BOSTON PROPERTIES REIT ORD ............................. ........... ........ ........................ 58.000 .......................4,070 ......... 70.170 ....................4,070 .......................5,625 ....................... 57 ......................161 ........................ 0 .................... 366 .......................0 ......................366 .......................0 .. 10/19/2023 .. ...... ......
607525-10-2 ... MODEL N ORD ................................................ ........... ........ ................. (64,007.000)................ (1,723,709) ......... 26.930 ............. (1,723,709) ................ (2,212,702) ........................ 0 ........................ 0 ........................ 0 ............... 524,580 .......................0 .................524,580 .......................0 .. 12/28/2023 .. ...... ......
00210W-73-3 ... Diamond Hill Large Cap Portfolio ..................... ........... ........ ......................... 0.710 ...........................28 ......... 40.080 ........................28 ...........................28 ........................ 0 ........................ 0 ........................ 0 .......................3 .......................0 ........................ 3 .......................0 .. 11/24/2021 .. ...... ......
030372-76-7 ... American Funds - Growth Fund .......................... ........... ........ ................... 11,336.551 ..................1,113,249 ......... 98.200 ...............1,113,249 ..................1,054,705 ........................ 0 .................. 56,448 ........................ 0 ............... 248,965 .......................0 .................248,965 .......................0 .. 12/28/2023 .. ...... ......
05589U-86-1 ... Appreciation Portfolio .................................. ........... ........ ............... 1,465,522.884 ................ 51,322,611 ......... 35.020 ............. 51,322,611 ................ 53,720,096 ........................ 0 .............. 4,178,988 ........................ 0 .............4,648,153 .......................0 .............. 4,648,153 .......................0 ......... ........ ...... ......
101137-10-7 ... BOSTON SCIENTIFIC ORD ................................... ........... ........ .......................666.000 ..................... 38,501 ......... 57.810 ...................38,501 ......................24,023 ........................ 0 ........................ 0 ........................ 0 ..................7,296 .......................0 ................... 7,296 .......................0 .. 10/19/2023 .. ...... ......
62886E-10-8 ... NCR VOYIX ORD ............................................. ........... ........ ................ (995,100.000)...............(16,827,141) ......... 16.910 ............ (16,827,141) ...............(16,347,378) ........................ 0 ........................ 0 ........................ 0 ..............(479,763).......................0 ............... (479,763) .......................0 .. 12/26/2023 .. ...... ......
044186-10-4 ... ASHLAND ORD ................................................ ........... ........ .................... 5,199.000 .................... 438,328 ......... 84.310 ................. 438,328 .................... 522,311 ........................ 0 ................... 7,139 ........................ 0 ............... (90,599).......................0 .................(90,599) .......................0 .. 05/16/2023 .. ...... ......
030372-81-7 ... American Funds - Growth-Income Fund ................. ........... ........ .................... 7,185.993 .................... 418,943 ......... 58.300 ................. 418,943 .................... 345,457 ........................ 0 .................. 24,501 ........................ 0 ................ 61,929 .......................0 .................. 61,929 .......................0 .. 12/26/2023 .. ...... ......
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05589Q-10-0 ... BNY Mellon Appreciation Fund, Inc. .................. ........... ........ ..................173,280.463 ..................7,062,912 ......... 40.760 ...............7,062,912 ..................6,271,742 ........................ 0 .................479,518 ........................ 0 ............... 705,503 .......................0 .................705,503 .......................0 ......... ........ ...... ......
110122-10-8 ... BRISTOL MYERS SQUIBB ORD ............................... ........... ........ .......................900.000 ..................... 46,179 ......... 51.310 ...................46,179 ..................... 54,416 ........................ 0 ................... 1,868 ........................ 0 ............... (17,574).......................0 .................(17,574) .......................0 .. 10/19/2023 .. ...... ......
629377-50-8 ... NRG ENERGY ORD ............................................ ........... ........ ................ (629,467.000)............... (32,543,444) ......... 51.700 ............ (32,543,444) ...............(26,156,088) ........................ 0 ............... (195,236) ........................ 0 ........... (6,387,356).......................0 .............(6,387,356) .......................0 .. 12/29/2023 .. ...... ......
003021-65-6 ... abrdn Emerging Markets Fund ........................... ........... ........ ................... 19,455.207 .................... 253,891 ......... 13.050 ................. 253,891 .................... 308,542 ........................ 0 ................... 3,450 ........................ 0 ................ 11,114 .......................0 ..................11,114 .......................0 .. 12/29/2023 .. ...... ......
030372-77-5 ... American Funds - International Fund ................. ........... ........ .................... 7,328.898 .................... 127,596 ......... 17.410 ................. 127,596 .................... 143,088 ........................ 0 ................... 1,580 ........................ 0 ................ 15,106 .......................0 ..................15,106 .......................0 .. 12/28/2023 .. ...... ......
09661P-10-5 ... BNY Mellon Stock Index Fund, Inc. ................... ........... ........ ..................732,056.974 ................ 50,570,496 ......... 69.080 ............. 50,570,496 ................ 38,015,863 ........................ 0 .............. 2,230,823 ........................ 0 ............ 8,075,946 .......................0 .............. 8,075,946 .......................0 ......... ........ ...... ......
11133T-10-3 ... BROADRIDGE FINANCIAL SOLUTIONS ORD .................. ........... ........ ........................ 54.000 ..................... 11,111 ........ 205.750 .................. 11,111 .......................5,633 ....................... 43 ......................161 ........................ 0 ..................3,867 .......................0 ................... 3,867 .......................0 .. 03/27/2020 .. ...... ......
64049M-20-9 .... NEOGENOMICS ORD ........................................... ........... ........ ..................(10,964.000)...................(177,398) ......... 16.180 ................ (177,398) ...................(174,073) ........................ 0 ........................ 0 ........................ 0 ................ (3,325).......................0 .................. (3,325) .......................0 .. 12/20/2023 .. ...... ......
046353-10-8 ... ASTRAZENECA ADR REP 0.5 ORD ........................... ........... C...... .................... 4,781.000 .................... 322,000 ......... 67.350 ................. 322,000 .................... 264,004 ........................ 0 ................... 6,248 ........................ 0 ................ (3,639).......................0 .................. (3,639) .......................0 .. 11/17/2023 .. ...... ......
09661P-10-5 ... BNY Mellon Stock Index Fund, Inc. ................... ........... ........ .................... 1,250.412 ..................... 86,378 ......... 69.080 ...................86,378 ......................55,590 ........................ 0 ................... 3,872 ........................ 0 ................ 13,908 .......................0 ..................13,908 .......................0 .. 12/29/2023 .. ...... ......
09661P-20-4 ... BNY Mellon Stock Index Fund, Inc. ................... ........... ........ ..................108,987.405 ..................7,549,558 ......... 69.270 ...............7,549,558 ..................5,588,515 ........................ 0 .................315,620 ........................ 0 .............1,209,503 .......................0 .............. 1,209,503 .......................0 ......... ........ ...... ......
11135F-10-1 ... BROADCOM ORD ............................................... ........... ........ .......................195.000 .................... 217,669 ..... 1,116.250 ................. 217,669 ..................... 74,085 ........................ 0 ................... 3,466 ........................ 0 ............... 100,480 .......................0 .................100,480 .......................0 .. 12/18/2023 .. ...... ......
64829B-10-0 ... NEW RELIC ORD ............................................. ........... ........ ..................... (659.000).................... (57,326) ......... 86.990 ................. (57,326) .................... (41,751) ........................ 0 ........................ 0 ........................ 0 ............... (20,126).......................0 .................(20,126) .......................0 .. 12/14/2022 .. ...... ......
00791*-33-5 ... Long Credit Bond .......................................... ........... ........ ..............27,184,912.230 ............... 324,044,154 ......... 11.920 ............ 324,044,154 ...............287,331,087 ........................ 0 ........................ 0 ........................ 0 ........... 32,621,895 .......................0 .............32,621,895 .......................0 .. 08/31/2017 .. ...... ......
09253M-40-3 .... BlackRock Advantage Large Cap Core Portfolio ...... ........... ........ ............... 5,965,726.647 ...............151,887,400 ......... 25.460 ............ 151,887,400 ............... 145,750,825 ........................ 0 .............. 4,007,896 ........................ 0 ........... 26,584,108 .......................0 .............26,584,108 .......................0 .. 12/21/2023 .. ...... ......
921925-40-0 .... Balanced Portfolio ....................................... ........... ........ .............. 92,505,589.969 .............2,154,455,190 ......... 23.290 ..........2,154,455,190 ............ 2,049,968,483 ........................ 0 ........... 116,849,569 ........................ 0 .......... 151,932,515 .......................0 ............151,932,515 .......................0 ......... ........ ...... ......
115236-10-1 ... BROWN & BROWN ORD ........................................ ........... ........ ........................ 99.000 .......................7,040 ......... 71.110 ....................7,040 .......................5,779 ........................ 0 ....................... 47 ........................ 0 ..................1,400 .......................0 ................... 1,400 .......................0 .. 03/21/2022 .. ...... ......
65339F-10-1 ... NEXTERA ENERGY ORD ....................................... ........... ........ ..................265,586.000 ................ 16,131,694 ......... 60.740 ............. 16,131,694 ................ 15,249,544 ........................ 0 .................109,784 ........................ 0 ............... 882,149 .......................0 .................882,149 .......................0 .. 12/21/2023 .. ...... ......
049468-10-1 ... ATLASSIAN CL A ORD ....................................... ........... ........ .................... 2,403.000 .................... 571,578 ........237.860 ................. 571,578 .................... 420,479 ........................ 0 ........................ 0 ........................ 0 ............... 151,099 .......................0 .................151,099 .......................0 .. 06/13/2023 .. ...... ......
09253L-54-6 .... BlackRock Advantage Large Cap Value V.I. Fund .... ........... ........ ............... 1,497,424.570 ................ 14,824,503 ...........9.900 ..............14,824,503 ................ 14,779,025 ........................ 0 .................750,948 ........................ 0 ............... 693,271 .......................0 .................693,271 .......................0 .. 12/28/2023 .. ...... ......
09252A-10-3 .... BlackRock Advantage Global Fund, Inc. .............. ........... ........ ................... 11,447.033 .................... 269,578 ......... 23.550 ................. 269,578 .................... 244,371 ........................ 0 ................... 3,770 ........................ 0 ................ 45,562 .......................0 .................. 45,562 .......................0 ......... ........ ...... ......
115637-20-9 ... BROWN FORMAN CL B ORD ................................... ........... ........ ........................ 76.000 .......................4,340 ......... 57.100 .................... 4,340 .......................4,171 ....................... 17 ....................... 62 ........................ 0 ................... (652).......................0 .....................(652) .......................0 .. 03/27/2020 .. ...... ......
67059N-10-8 ... NUTANIX CL A ORD ......................................... ........... ........ ................ (206,318.000)................ (9,839,305) ......... 47.690 ..............(9,839,305) ................ (6,993,619) ........................ 0 ........................ 0 ........................ 0 ........... (2,845,686).......................0 .............(2,845,686) .......................0 .. 12/18/2023 .. ...... ......
00791*-37-6 ... Intermediate Credit Bond ............................... ........... ........ ..............12,156,055.840 ............... 139,429,960 ......... 11.470 ............ 139,429,960 ...............121,682,380 ........................ 0 ........................ 0 ........................ 0 .............9,603,284 .......................0 .............. 9,603,284 .......................0 .. 10/01/2018 .. ...... ......
09253L-47-0 .... BlackRock Advantage SMID Cap V.I. Fund ............. ........... ........ ............... 1,242,930.197 ................ 26,325,262 ......... 21.180 ..............26,325,262 ................ 28,719,701 ........................ 0 .................234,664 ........................ 0 .............3,859,841 .......................0 .............. 3,859,841 .......................0 .. 12/15/2023 .. ...... ......
091937-24-3 .... BlackRock Advantage International Fund ............. ........... ........ ................... 82,654.385 ..................1,472,901 ......... 17.820 ...............1,472,901 ..................1,359,866 ........................ 0 .................. 35,537 ........................ 0 ............... 187,235 .......................0 .................187,235 .......................0 ......... ........ ...... ......
12008R-10-7 ... BUILDERS FIRSTSOURCE ORD ............................... ........... ........ ........................ 53.000 .......................8,848 ........166.940 ....................8,848 .......................8,555 ........................ 0 ........................ 0 ........................ 0 .................... 293 .......................0 ......................293 .......................0 .. 12/18/2023 .. ...... ......
679295-10-5 .... OKTA CL A ORD ............................................. ........... ........ ..................(14,225.000)................ (1,287,789) ......... 90.530 ............. (1,287,789) ................ (1,166,734) ........................ 0 ........................ 0 ........................ 0 ..............(121,056).......................0 ............... (121,056) .......................0 .. 12/21/2023 .. ...... ......
049560-10-5 ... ATMOS ENERGY ORD ......................................... ........... ........ .................... 2,220.000 .................... 257,298 ........115.900 ................. 257,298 .................... 232,962 ........................ 0 ................... 1,787 ........................ 0 ................ 24,336 .......................0 .................. 24,336 .......................0 .. 11/17/2023 .. ...... ......
09253L-40-5 .... BlackRock Basic Value V.I. Fund ...................... ........... ........ ............... 4,287,953.422 ................ 55,486,117 ......... 12.940 ............. 55,486,117 ................ 57,289,950 ........................ 0 .............. 3,031,203 ........................ 0 .............4,725,431 .......................0 .............. 4,725,431 .......................0 .. 12/20/2023 .. ...... ......
09250J-10-6 ... BlackRock Advantage Large Cap Core Fund ............ ........... ........ ..................244,418.606 ..................4,624,400 ......... 18.920 ...............4,624,400 ..................4,064,073 ........................ 0 ..................37,200 ........................ 0 ............... 893,803 .......................0 .................893,803 .......................0 ......... ........ ...... ......
12503M-10-8 ... CBOE GLOBAL MARKETS ORD ................................ ........... ........ ........................ 48.000 .......................8,571 ........178.560 ....................8,571 .......................3,745 ........................ 0 ......................101 ........................ 0 ..................2,548 .......................0 ................... 2,548 .......................0 .. 02/28/2017 .. ...... ......
682189-10-5 ... ON SEMICONDUCTOR ORD ..................................... ........... ........ ................ (106,980.000)................ (8,936,039) ......... 83.530 ............. (8,936,039) ................ (9,653,547) ........................ 0 ........................ 0 ........................ 0 ............... 717,508 .......................0 .................717,508 .......................0 .. 12/14/2023 .. ...... ......
00791*-41-8 ... Long Treasury STRIPS .................................... ........... ........ ............... 3,678,596.743 ................ 34,100,592 ...........9.270 ..............34,100,592 ................ 39,003,423 ........................ 0 ........................ 0 ........................ 0 ............... 367,860 .......................0 .................367,860 .......................0 .. 07/13/2018 .. ...... ......
09253M-50-2 .... BlackRock Capital Appreciation Portfolio ........... ........... ........ ............... 3,768,416.316 ............... 176,474,936 ......... 46.830 ............ 176,474,936 ............... 161,465,025 ........................ 0 .............. 4,416,987 ........................ 0 ........... 53,734,033 .......................0 .............53,734,033 .......................0 .. 12/22/2023 .. ...... ......
09253L-61-1 ... BlackRock Advantage Large Cap Core V.I. Fund ...... ........... ........ ............... 6,798,396.572 ...............139,163,178 ......... 20.470 ............ 139,163,178 ...............154,637,878 ........................ 0 .............. 1,109,723 ........................ 0 ........... 26,751,689 .......................0 .............26,751,689 .......................0 ......... ........ ...... ......
12504L-10-9 ... CBRE GROUP CL A ORD ...................................... ........... ........ .......................136.000 ..................... 12,660 ......... 93.090 ...................12,660 .......................6,498 ........................ 0 ........................ 0 ........................ 0 ..................2,194 .......................0 ................... 2,194 .......................0 .. 05/23/2022 .. ...... ......
686688-10-2 ... ORMAT TECH ORD ............................................ ........... ........ ..................(31,934.000)................ (2,420,278) ......... 75.790 ............. (2,420,278) ................ (2,650,682) ........................ 0 .................. (9,749) ........................ 0 ............... 168,040 .......................0 .................168,040 .......................0 .. 12/28/2023 .. ...... ......
051774-10-7 ... AURORA INNOVATION CL A ORD ............................. ........... ........ ..................725,673.000 ................. 3,171,191 ...........4.370 ...............3,171,191 ..................4,258,263 ........................ 0 ........................ 0 ........................ 0 ............ 1,392,806 .......................0 .............. 1,392,806 .......................0 .. 12/04/2023 .. ...... ......
09253L-84-3 .... BlackRock Capital Appreciation V.I. Fund .......... ........... ........ ................... 40,935.960 .................... 347,956 .......... 8.500 ................. 347,956 .................... 341,853 ........................ 0 ..................17,284 ........................ 0 ................ 97,143 .......................0 .................. 97,143 .......................0 .. 12/06/2023 .. ...... ......
09250J-85-8 .... BlackRock Advantage Large Cap Value Fund ........... ........... ........ ................... 99,241.468 ..................2,885,942 ......... 29.080 ...............2,885,942 ................. 2,706,784 ........................ 0 .................. 75,419 ........................ 0 ............... 252,116 .......................0 .................252,116 .......................0 ......... ........ ...... ......
12514G-10-8 ... CDW ORD ..................................................... ........... ........ ........................ 59.000 ..................... 13,412 ........ 227.320 ...................13,412 .......................6,437 ........................ 0 ......................141 ........................ 0 ..................2,876 .......................0 ................... 2,876 .......................0 .. 05/23/2022 .. ...... ......
69351T-10-6 ... PPL ORD ..................................................... ........... ........ ................ (643,222.000)...............(17,431,316) ......... 27.100 ............ (17,431,316) ............... (16,284,541) ............... (166,528) ........................ 0 ........................ 0 ........... (1,146,775).......................0 .............(1,146,775) .......................0 .. 12/28/2023 .. ...... ......
00888W-40-3 ... Invesco Convertible Securities Fund ................. ........... ........ ..................134,865.407 ..................3,029,077 ......... 22.460 ...............3,029,077 ..................3,340,623 ........................ 0 .................. 33,859 ........................ 0 ............... 175,652 .......................0 .................175,652 .......................0 .. 12/29/2023 .. ...... ......
09253L-51-2 .... BlackRock Equity Dividend V.I. Fund ................. ........... ........ ............... 2,007,244.786 ................ 21,337,012 ......... 10.630 ............. 21,337,012 ................ 22,560,678 ........................ 0 .............. 1,347,750 ........................ 0 ............... 776,551 .......................0 .................776,551 .......................0 .. 12/29/2023 .. ...... ......
09253L-54-6 .... BlackRock Advantage Large Cap Value V.I. Fund .... ........... ........ ............... 5,648,406.831 ................ 55,919,228 ...........9.900 ..............55,919,228 ................ 55,325,537 ........................ 0 .............. 2,895,102 ........................ 0 .............3,783,742 .......................0 .............. 3,783,742 .......................0 ......... ........ ...... ......
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125269-10-0 ... CF INDUSTRIES HOLDINGS ORD ............................. ........... ........ ........................ 91.000 .......................7,235 ......... 79.500 .................... 7,235 .......................3,147 ........................ 0 ......................146 ........................ 0 ................... (519).......................0 .....................(519) .......................0 .. 02/12/2016 .. ...... ......
69553P-10-0 .... PAGERDUTY ORD ............................................. ........... ........ ................ (278,137.000)................ (6,438,872) ......... 23.150 ............. (6,438,872) ................ (5,925,806) ........................ 0 ........................ 0 ........................ 0 ..............(513,066).......................0 ............... (513,066) .......................0 .. 12/14/2023 .. ...... ......
05329W-10-2 .... AUTONATION ORD ............................................ ........... ........ .......................748.000 .................... 112,335 ........150.180 ................. 112,335 ..................... 89,123 ........................ 0 ........................ 0 ........................ 0 ................ 32,074 .......................0 .................. 32,074 .......................0 .. 09/01/2022 .. ...... ......
09253M-70-0 ... BlackRock Global Allocation Portfolio .............. ........... ........ ............... 8,257,923.897 ............... 124,777,230 ......... 15.110 ............ 124,777,230 ............... 130,380,235 ........................ 0 .............. 3,538,061 ........................ 0 ........... 10,904,935 .......................0 .............10,904,935 .......................0 .. 12/29/2023 .. ...... ......
09253L-47-0 .... BlackRock Advantage SMID Cap V.I. Fund ............. ........... ........ ............... 4,813,010.074 ............... 101,939,553 ......... 21.180 ............ 101,939,553 ...............111,715,000 ........................ 0 .................909,581 ........................ 0 ........... 15,223,675 .......................0 .............15,223,675 .......................0 ......... ........ ...... ......
12541W-20-9 .... CH ROBINSON WORLDWIDE ORD .............................. ........... ........ ........................ 51.000 .......................4,406 ......... 86.390 ....................4,406 .......................3,129 ....................... 31 ......................124 ........................ 0 ................... (264).......................0 .....................(264) .......................0 .. 03/13/2020 .. ...... ......
698884-10-3 ... PAR TECHNOLOGY ORD ....................................... ........... ........ ................ (158,662.000)................ (6,908,143) ......... 43.540 ............. (6,908,143) ................ (5,970,912) ........................ 0 ........................ 0 ........................ 0 ..............(937,231).......................0 ............... (937,231) .......................0 .. 12/27/2023 .. ...... ......
00888W-49-4 ... Invesco Convertible Securities Fund ................. ........... ........ ................... 32,175.935 .................... 722,993 ......... 22.470 ................. 722,993 .................... 691,811 ........................ 0 ................... 8,601 ........................ 0 ................ 38,211 .......................0 ..................38,211 .......................0 .. 12/28/2023 .. ...... ......
09253L-77-7 ... BlackRock Global Allocation V.I. Fund .............. ........... ........ ..................136,078.084 ..................2,219,434 ......... 16.310 ...............2,219,434 ..................2,188,325 ........................ 0 .................. 47,302 ........................ 0 ............... 198,901 .......................0 .................198,901 .......................0 .. 12/28/2023 .. ...... ......
09252L-10-9 .... BlackRock Advantage SMID Fund, Inc. ................. ........... ........ ..................167,465.109 ................. 4,161,508 ......... 24.850 ...............4,161,508 ..................4,414,257 ........................ 0 .................. 33,962 ........................ 0 ............... 616,815 .......................0 .................616,815 .......................0 ......... ........ ...... ......
125523-10-0 .... CIGNA ORD .................................................. ........... ........ .......................129.000 ..................... 38,629 ........ 299.450 ...................38,629 ......................25,754 ........................ 0 ......................601 ........................ 0 ................ (3,784).......................0 ..................(3,784) .......................0 .. 10/19/2023 .. ...... ......
703343-10-3 .... PATRICK INDUSTRIES ORD .................................. ........... ........ ................. (57,018.000)................ (5,721,756) ........100.350 ............. (5,721,756) ................ (4,585,947) ........................ 0 .................(38,955) ........................ 0 ........... (1,135,810).......................0 .............(1,135,810) .......................0 .. 12/19/2023 .. ...... ......
053332-10-2 .... AUTOZONE ORD ............................................... ........... ........ .......................151.000 .................... 390,427 ..... 2,585.610 ................. 390,427 .................... 344,383 ........................ 0 ........................ 0 ........................ 0 ................ 16,464 .......................0 ..................16,464 .......................0 .. 12/21/2023 .. ...... ......
09253M-10-6 ... BlackRock Government Money Market Portfolio ....... ........... ........ ..............93,856,857.840 ................ 93,856,858 .......... 1.000 ............. 93,856,858 ................ 93,856,860 ........................ 0 .............. 3,011,125 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/29/2023 .. ...... ......
09253L-40-5 .... BlackRock Basic Value V.I. Fund ...................... ........... ........ ..............13,056,400.118 ...............168,949,818 ......... 12.940 ............ 168,949,818 ............... 173,522,613 ........................ 0 .............. 9,230,027 ........................ 0 ........... 14,658,646 .......................0 .............14,658,646 .......................0 ......... ........ ...... ......
12572Q-10-5 .... CME GROUP CL A ORD ....................................... ........... ........ .......................164.000 ......................34,538 ........210.600 ...................34,538 ......................28,595 ......................861 ................... 1,326 ........................ 0 ..................6,333 .......................0 ................... 6,333 .......................0 .. 10/19/2023 .. ...... ......
70509V-10-0 ... PEBBLEBROOK HOTEL REIT ORD ............................ ........... ........ ................ (344,152.000)................ (5,499,549) ......... 15.980 ..............(5,499,549) ................ (5,038,925) .................. (3,442) .................. (5,412) ........................ 0 ..............(581,234).......................0 ............... (581,234) .......................0 .. 12/21/2023 .. ...... ......
00900R-30-9 ... Invesco International Diversified Fund ............. ........... ........ ..................165,532.002 ..................2,737,899 ......... 16.540 ...............2,737,899 ..................2,759,077 ........................ 0 ..................10,136 ........................ 0 ............... 325,695 .......................0 .................325,695 .......................0 .. 12/29/2023 .. ...... ......
09253L-87-6 ... BlackRock Government Money Market V.I. Fund ....... ........... ........ ..................139,529.388 .................... 139,529 .......... 1.000 ................. 139,529 .................... 139,529 ........................ 0 ................... 5,266 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/29/2023 .. ...... ......
09251R-10-7 ... BlackRock Capital Appreciation Fund, Inc. ......... ........... ........ ..................994,652.259 ................ 31,719,461 ......... 31.890 ............. 31,719,461 ................ 29,137,934 ........................ 0 .............. 1,097,142 ........................ 0 .............9,189,569 .......................0 .............. 9,189,569 .......................0 ......... ........ ...... ......
125896-10-0 ... CMS ENERGY ORD ............................................ ........... ........ .......................101.000 .......................5,865 ......... 58.070 ....................5,865 .......................6,307 ........................ 0 ......................134 ........................ 0 ................... (247).......................0 .....................(247) .......................0 .. 09/21/2023 .. ...... ......
71375U-10-1 ... PERFICIENT ORD ............................................ ........... ........ ................. (11,191.000)...................(736,592) ......... 65.820 ................ (736,592) ................... (925,194) ........................ 0 ........................ 0 ........................ 0 ............... 188,602 .......................0 .................188,602 .......................0 .. 07/17/2023 .. ...... ......
00900R-52-3 .... Invesco Main Street Mid Cap Fund ..................... ........... ........ ..................172,879.783 ................. 4,671,211 ......... 27.020 ...............4,671,211 ..................4,313,322 ........................ 0 ......................932 ........................ 0 ............... 576,380 .......................0 .................576,380 .......................0 .. 12/29/2023 .. ...... ......
09259F-10-5 .... BlackRock High Yield Portfolio ....................... ........... ........ ............... 3,352,614.941 ................ 16,796,601 .......... 5.010 ............. 16,796,601 ................ 17,533,438 ..................86,647 .................961,768 ........................ 0 ............... 903,843 .......................0 .................903,843 .......................0 .. 12/29/2023 .. ...... ......
09253L-84-3 .... BlackRock Capital Appreciation V.I. Fund .......... ........... ........ ..............13,441,012.615 ...............114,248,607 .......... 8.500 ............ 114,248,607 ............... 114,239,048 ........................ 0 .............. 5,544,163 ........................ 0 ........... 30,773,082 .......................0 .............30,773,082 .......................0 ......... ........ ...... ......
126408-10-3 ... CSX ORD ..................................................... ........... ........ .......................905.000 ..................... 31,376 ......... 34.670 ...................31,376 ..................... 18,852 ........................ 0 ......................377 ........................ 0 ..................3,436 .......................0 ................... 3,436 .......................0 .. 10/19/2023 .. ...... ......
737446-10-4 ... POST HOLDINGS ORD ........................................ ........... ........ ..................(24,667.000)................ (2,172,176) ......... 88.060 ............. (2,172,176) ................ (2,129,651) ........................ 0 ........................ 0 ........................ 0 ............... (42,525).......................0 .................(42,525) .......................0 .. 12/13/2023 .. ...... ......
05722G-10-0 ... BAKER HUGHES CL A ORD ................................... ........... ........ .................... 2,532.000 ..................... 86,544 ......... 34.180 ...................86,544 ..................... 76,439 ........................ 0 ................... 1,975 ........................ 0 ................ 11,774 .......................0 ..................11,774 .......................0 .. 10/18/2022 .. ...... ......
09253L-64-5 .... BlackRock International V.I. Fund ................... ........... ........ ............... 1,489,169.651 ................ 15,025,722 ......... 10.090 ..............15,025,722 ................ 16,981,120 ........................ 0 .................123,433 ........................ 0 ............ 2,228,871 .......................0 .............. 2,228,871 .......................0 .. 12/20/2023 .. ...... ......
09253L-51-2 .... BlackRock Equity Dividend V.I. Fund ................. ........... ........ ..................752,746.609 ................. 8,001,696 ......... 10.630 ...............8,001,696 ................. 8,370,188 ........................ 0 .................524,507 ........................ 0 ............... 333,284 .......................0 .................333,284 .......................0 ......... ........ ...... ......
126650-10-0 ... CVS HEALTH ORD ............................................ ........... ........ .......................583.000 ..................... 46,034 ......... 78.960 ...................46,034 ......................44,990 ........................ 0 ................... 1,283 ........................ 0 ................ (7,057).......................0 ..................(7,057) .......................0 .. 10/19/2023 .. ...... ......
753422-10-4 .... RAPID7 ORD ................................................. ........... ........ ..................(84,337.000)................ (4,815,643) ......... 57.100 ............. (4,815,643) ................ (4,210,487) ........................ 0 ........................ 0 ........................ 0 ..............(605,156).......................0 ............... (605,156) .......................0 .. 12/12/2023 .. ...... ......
00900R-53-1 ... Invesco Main Street Mid Cap Fund ..................... ........... ........ ..................343,529.796 ................ 10,405,518 ......... 30.290 ............. 10,405,518 ..................9,645,243 ........................ 0 ........................ 0 ........................ 0 .............1,292,746 .......................0 .............. 1,292,746 .......................0 .. 12/29/2023 .. ...... ......
09253L-57-9 .... BlackRock Large Cap Focus Growth V.I. Fund ........ ........... ........ ..................974,543.508 ................ 18,535,818 ......... 19.020 ............. 18,535,818 ................ 16,437,291 ........................ 0 .................309,648 ........................ 0 ............ 5,761,998 .......................0 .............. 5,761,998 .......................0 .. 12/28/2023 .. ...... ......
09251T-10-3 ... BlackRock Global Allocation Fund, Inc. ............. ........... ........ ............... 3,476,738.781 ................ 63,554,785 ......... 18.280 ..............63,554,785 ................ 66,101,262 ........................ 0 .................718,496 ........................ 0 .............6,223,141 .......................0 .............. 6,223,141 .......................0 ......... ........ ...... ......
127097-10-3 ... COTERRA ENERGY ORD ....................................... ........... ........ .......................332.000 .......................8,473 ......... 25.520 ....................8,473 .......................7,575 ........................ 0 ......................388 ........................ 0 .................... 310 .......................0 ......................310 .......................0 .. 01/26/2023 .. ...... ......
760416-10-7 ... REPUBLIC FIRST BANCORP ORD ............................. ........... ........ ..............(3,026,041.000)............................0 .......... 0.000 ......................... 0 ................ (7,664,247) ........................ 0 ........................ 0 ........................ 0 ............ 5,600,977 .......................0 .............. 5,600,977 .......................0 .. 06/29/2023 .. ...... ......
058498-10-6 ... BALL ORD .................................................... ........... ........ .................... 9,451.000 .................... 543,622 ......... 57.520 ................. 543,622 .................... 671,409 ........................ 0 ................... 7,561 ........................ 0 ................ 60,297 .......................0 ..................60,297 .......................0 .. 11/16/2022 .. ...... ......
09253L-10-8 ... BlackRock Managed Volatility V.I. Fund ............. ........... ........ .................... 1,972.957 ..................... 26,142 ......... 13.250 ...................26,142 ..................... 25,691 ........................ 0 ................... 2,236 ........................ 0 ................ (1,426).......................0 ..................(1,426) .......................0 .. 12/28/2023 .. ...... ......
09253L-77-7 ... BlackRock Global Allocation V.I. Fund .............. ........... ........ ..............16,305,735.656 ............... 265,946,549 ......... 16.310 ............ 265,946,549 ............... 275,273,126 ........................ 0 ..............5,667,177 ........................ 0 ........... 24,444,033 .......................0 ............. 24,444,033 .......................0 ......... ........ ...... ......
127387-10-8 ... CADENCE DESIGN SYSTEMS ORD ............................. ........... ........ .......................123.000 ......................33,502 ........ 272.370 ...................33,502 .......................9,062 ........................ 0 ........................ 0 ........................ 0 ................ 12,820 .......................0 ..................12,820 .......................0 .. 10/19/2023 .. ...... ......
816850-10-1 ... SEMTECH ORD ................................................ ........... ........ ..................(47,725.000)................ (1,045,655) ......... 21.910 ............. (1,045,655) ...................(832,182) ........................ 0 ........................ 0 ........................ 0 ..............(213,473).......................0 ............... (213,473) .......................0 .. 12/07/2023 .. ...... ......
00900R-55-6 ... Invesco Main Street Mid Cap Fund ..................... ........... ........ ...................81,804.843 ..................2,477,869 ......... 30.290 ...............2,477,869 ..................2,431,599 ........................ 0 ................... 1,978 ........................ 0 ............... 300,815 .......................0 .................300,815 .......................0 .. 12/29/2023 .. ...... ......
09253L-67-8 ... BlackRock S&P 500 Index V.I. Fund ................... ........... ........ ............... 2,047,997.661 ................ 60,620,731 ......... 29.600 ............. 60,620,731 ................ 50,660,229 ........................ 0 .............. 2,975,627 ........................ 0 .............9,400,436 .......................0 .............. 9,400,436 .......................0 .. 12/22/2023 .. ...... ......
09253L-87-6 ... BlackRock Government Money Market V.I. Fund ....... ........... ........ .............105,589,491.341 ............... 105,589,491 .......... 1.000 ............ 105,589,491 ............... 105,589,490 ........................ 0 .............. 4,201,996 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 ......... ........ ...... ......
12769G-10-0 ... CAESARS ENTERTAINMENT ORD .............................. ........... ........ ........................ 97.000 .......................4,547 ......... 46.880 .................... 4,547 .......................8,561 ........................ 0 ........................ 0 ........................ 0 .................... 512 .......................0 ......................512 .......................0 .. 03/22/2021 .. ...... ......
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819047-10-1 ... SHAKE SHACK CL A ORD .................................... ........... ........ ..................(22,549.000)................ (1,671,332) ......... 74.120 ............. (1,671,332) ................ (1,458,223) ........................ 0 ........................ 0 ........................ 0 ..............(213,109).......................0 ............... (213,109) .......................0 .. 12/14/2023 .. ...... ......
060505-10-4 ... BANK OF AMERICA ORD ..................................... ........... ........ ...................33,765.000 ................. 1,136,868 ......... 33.670 ...............1,136,868 ................. 1,006,829 ........................ 0 .................. 25,836 ........................ 0 ................ 84,428 .......................0 .................. 84,428 .......................0 .. 11/17/2023 .. ...... ......
09253M-60-1 ... BlackRock Sustainable Balanced Portfolio ........... ........... ........ ..............23,367,902.060 ............... 362,436,161 ......... 15.510 ............ 362,436,161 ............... 379,602,853 ........................ 0 .............11,965,501 ........................ 0 ........... 39,344,905 .......................0 ............. 39,344,905 .......................0 .. 12/28/2023 .. ...... ......
09260B-66-3 ... BlackRock High Yield Bond Portfolio ................. ........... ........ ............... 1,804,037.075 ................ 12,700,421 .......... 7.040 ............. 12,700,421 ................ 13,435,892 ........................ 0 .................758,192 ........................ 0 ............... 705,559 .......................0 .................705,559 .......................0 ......... ........ ...... ......
133131-10-2 ... CAMDEN PROPERTY REIT ORD ............................... ........... ........ ........................ 45.000 .......................4,468 ......... 99.290 ....................4,468 .......................6,293 ....................... 45 ......................162 ........................ 0 ...................(700).......................0 .................... (700) .......................0 .. 01/26/2023 .. ...... ......
82452J-10-9 .... SHIFT4 PAYMENTS CL A ORD ............................... ........... ........ ..................(15,559.000)................ (1,156,656) ......... 74.340 ............. (1,156,656) ...................(940,504) ........................ 0 ........................ 0 ........................ 0 ..............(216,152).......................0 ............... (216,152) .......................0 .. 12/15/2023 .. ...... ......
00900W-53-0 ... Invesco International Small-Mid Company Fund ...... ........... ........ ................... 81,902.930 ..................3,484,969 ......... 42.550 ...............3,484,969 ................. 3,769,067 ........................ 0 ..................88,726 ........................ 0 ............... 271,403 .......................0 .................271,403 .......................0 .. 12/29/2023 .. ...... ......

19766E-44-2 ...
Columbia Variable Portfolio - Select Small Cap Val 

............................................................... ........... ........ .................... 4,596.203 .................... 158,661 ......... 34.520 ................. 158,661 ..................... 57,187 ........................ 0 ........................ 0 ........................ 0 ................ 18,431 .......................0 ..................18,431 .......................0 .. 05/14/2019 .. ...... ......
09258X-10-7 ... BlackRock High Yield V.I. Fund ....................... ........... ........ ...............8,089,763.668 ................ 55,333,983 .......... 6.840 ..............55,333,983 ................ 58,100,810 .................298,177 .............. 3,359,074 ........................ 0 .............3,053,793 .......................0 .............. 3,053,793 .......................0 ......... ........ ...... ......
134429-10-9 .... CAMPBELL SOUP ORD ........................................ ........... ........ ........................ 89.000 .......................3,847 ......... 43.230 ....................3,847 .......................4,171 ........................ 0 ......................121 ........................ 0 ................ (1,035).......................0 ..................(1,035) .......................0 .. 01/26/2023 .. ...... ......
82452T-30-5 .... SHIFT TECHNOLOGIES CL A ORD ........................... ........... ........ ...................(4,863.000)............................0 .......... 0.000 ......................... 0 ...................(100,368) ........................ 0 ........................ 0 ........................ 0 ............... (23,311).......................0 .................(23,311) .......................0 .. 03/03/2023 .. ...... ......
064149-10-7 ... BANK NOVA SCOTIA ORD .................................... ........... ........ .................... 3,808.000 .................... 185,412 ......... 48.690 ................. 185,412 .................... 226,241 ........................ 0 ................... 9,467 ........................ 0 ................ (1,103).......................0 ..................(1,103) .......................0 .. 11/17/2023 .. ...... ......
239124-10-0 .... Davis Value Portfolio ................................... ........... ........ ................... 50,415.348 .................... 314,592 ...........6.240 ................. 314,592 .................... 372,012 ........................ 0 .................. 34,321 ........................ 0 ................ 43,071 .......................0 ..................43,071 .......................0 .. 12/27/2023 .. ...... ......
09260B-35-8 ... BlackRock Impact Mortgage Fund ....................... ........... ........ ............... 1,202,417.442 ................ 11,110,337 ...........9.240 ............. 11,110,337 ................ 12,581,346 ........................ 0 .................336,136 ........................ 0 ............... 119,869 .......................0 .................119,869 .......................0 ......... ........ ...... ......
14040H-10-5 ... CAPITAL ONE FINANCIAL ORD .............................. ........... ........ .......................173.000 ..................... 22,684 ........131.120 ...................22,684 ..................... 13,020 ........................ 0 ......................383 ........................ 0 ..................6,359 .......................0 ................... 6,359 .......................0 .. 10/19/2023 .. ...... ......
82509L-10-7 ... SHOPIFY CL A SUB VTG ORD ............................... ........... ........ ..................(37,364.000)................ (2,910,656) ......... 77.900 ............. (2,910,656) ................ (2,388,934) ........................ 0 ........................ 0 ........................ 0 ..............(521,722).......................0 ............... (521,722) .......................0 .. 12/19/2023 .. ...... ......
015544-40-6 .... Alger Small Cap Growth Portfolio ..................... ........... ........ ..................139,138.949 ..................2,299,967 ......... 16.530 ...............2,299,967 ..................3,537,836 ........................ 0 ........................ 0 ........................ 0 ............... 297,991 .......................0 .................297,991 .......................0 .. 12/29/2023 .. ...... ......
922176-60-7 ... Fidelity® VIP Balanced Portfolio ..................... ........... ........ .................... 1,003.901 ..................... 21,624 ......... 21.540 ...................21,624 ..................... 17,542 ........................ 0 ................... 1,022 ........................ 0 ..................2,764 .......................0 ................... 2,764 .......................0 .. 11/29/2023 .. ...... ......
09248G-10-7 ... BlackRock International Fund .......................... ........... ........ ................... 84,175.991 ................. 1,610,287 ......... 19.130 ...............1,610,287 ..................1,440,402 ........................ 0 .................. 13,598 ........................ 0 ............... 243,801 .......................0 .................243,801 .......................0 ......... ........ ...... ......
14149Y-10-8 ... CARDINAL HEALTH ORD ...................................... ........... ........ .......................112.000 ..................... 11,290 ........100.800 ...................11,290 .......................8,698 ....................... 56 ......................223 ........................ 0 ..................2,680 .......................0 ................... 2,680 .......................0 .. 09/26/2022 .. ...... ......
83304A-10-6 ... SNAP CL A ORD ............................................. ........... ........ ..................(27,093.000)...................(458,684) ......... 16.930 ................ (458,684) ................... (333,392) ........................ 0 ........................ 0 ........................ 0 ..............(125,292).......................0 ............... (125,292) .......................0 .. 12/14/2023 .. ...... ......
07134L-10-7 ... BATTALION OIL ORD ........................................ ........... ........ .......................521.000 .......................5,007 .......... 9.610 ....................5,007 ..................... 10,352 ........................ 0 ........................ 0 ........................ 0 .................... (52).......................0 ......................(52) .......................0 .. 02/12/2020 .. ...... ......
922175-84-9 .... Fidelity® VIP Contrafund® Portfolio ................. ........... ........ ..................707,021.890 ................ 33,109,835 ......... 46.830 ..............33,109,835 ................ 26,267,859 ........................ 0 .............. 1,149,380 ........................ 0 ............ 6,867,041 .......................0 ..............6,867,041 .......................0 .. 12/29/2023 .. ...... ......
09253L-64-5 .... BlackRock International V.I. Fund ................... ........... ........ ............... 5,006,967.293 ................ 50,520,300 ......... 10.090 ............. 50,520,300 ................ 53,201,034 ........................ 0 .................415,618 ........................ 0 ............ 7,374,874 .......................0 .............. 7,374,874 .......................0 ......... ........ ...... ......
143130-10-2 ... CARMAX ORD ................................................. ........... ........ ........................ 75.000 .......................5,756 ......... 76.740 ....................5,756 .......................5,505 ........................ 0 ........................ 0 ........................ 0 ..................1,126 .......................0 ................... 1,126 .......................0 .. 01/26/2023 .. ...... ......
83417M-10-4 ... SOLAREDGE TECHNOLOGIES ORD ............................. ........... C...... ...................(1,658.000)...................(155,189) ......... 93.600 ................ (155,189) ...................(149,172) ........................ 0 ........................ 0 ........................ 0 ................ (6,017).......................0 ..................(6,017) .......................0 .. 12/19/2023 .. ...... ......
015565-21-1 ... Alger Weatherbie Specialized Growth Fund ........... ........... ........ ................... 50,895.846 .................... 662,664 ......... 13.020 ................. 662,664 .................... 938,169 ........................ 0 ........................ 0 ........................ 0 ................ 67,121 .......................0 ..................67,121 .......................0 .. 12/28/2023 .. ...... ......
922174-30-5 .... Fidelity® VIP Equity-Income Portfolio .............. ........... ........ ..................103,041.214 ..................2,560,574 ......... 24.850 ...............2,560,574 ..................2,292,609 ........................ 0 .................117,473 ........................ 0 ............... 128,575 .......................0 .................128,575 .......................0 .. 12/13/2023 .. ...... ......
09251P-10-1 ... BlackRock Large Cap Focus Growth Fund, Inc. ....... ........... ........ ..................499,814.434 ..................3,098,850 .......... 6.200 ...............3,098,850 ..................2,572,758 ........................ 0 .................103,049 ........................ 0 ............... 961,608 .......................0 .................961,608 .......................0 ......... ........ ...... ......
143658-30-0 ... CARNIVAL ORD ............................................... ........... ........ .......................436.000 .......................8,083 ......... 18.540 ....................8,083 .......................6,495 ........................ 0 ........................ 0 ........................ 0 ..................4,370 .......................0 ................... 4,370 .......................0 .. 10/19/2023 .. ...... ......
842587-10-7 ... SOUTHERN ORD ............................................... ........... ........ ................. (76,417.000)................ (5,358,360) ......... 70.120 ............. (5,358,360) ................ (5,340,829) ........................ 0 .................(33,004) ........................ 0 ............... (17,531).......................0 .................(17,531) .......................0 .. 12/13/2023 .. ...... ......
071813-10-9 ... BAXTER INTERNATIONAL ORD ............................... ........... ........ .................... 2,738.000 .................... 105,851 ......... 38.660 ................. 105,851 .................... 190,354 ......................804 ................... 2,702 ........................ 0 ............... (27,925).......................0 .................(27,925) .......................0 .. 08/29/2023 .. ...... ......
922174-85-9 .... Fidelity® VIP Equity-Income Portfolio .............. ........... ........ ..................585,747.774 ................ 14,005,229 ......... 23.910 ..............14,005,229 ................ 13,397,772 ........................ 0 .................635,432 ........................ 0 ............... 649,847 .......................0 .................649,847 .......................0 .. 12/29/2023 .. ...... ......
09253L-57-9 .... BlackRock Large Cap Focus Growth V.I. Fund ........ ........... ........ ............... 3,946,637.788 ................ 75,065,051 ......... 19.020 ............. 75,065,051 ................ 66,548,164 ........................ 0 .............. 1,273,858 ........................ 0 ........... 24,113,558 .......................0 .............24,113,558 .......................0 ......... ........ ...... ......
14448C-10-4 .... CARRIER GLOBAL ORD ....................................... ........... ........ .......................365.360 ..................... 20,990 ......... 57.450 ...................20,990 .......................8,971 ....................... 69 ......................245 ........................ 0 ..................5,584 .......................0 ................... 5,584 .......................0 .. 10/19/2023 .. ...... ......
84857L-10-1 ... SPIRE ORD ................................................... ........... ........ ................ (200,792.000)............... (12,517,373) ......... 62.340 ............ (12,517,373) ............... (12,032,819) ............... (135,501) ........................ 0 ........................ 0 ..............(484,555).......................0 ............... (484,555) .......................0 .. 12/29/2023 .. ...... ......
015565-22-9 .... Alger Small Cap Focus Fund ............................. ........... ........ ..................328,099.668 ................. 6,017,348 ......... 18.340 ...............6,017,348 ................. 7,165,811 ........................ 0 ........................ 0 ........................ 0 ............... 531,488 .......................0 .................531,488 .......................0 .. 12/29/2023 .. ...... ......
922174-10-7 ... Fidelity® VIP Government Money Market Portfolio . ........... ........ ..................282,191.860 .................... 282,192 .......... 1.000 ................. 282,192 .................... 282,192 ........................ 0 ..................11,274 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/29/2023 .. ...... ......
09251G-10-1 ... BlackRock Large Cap Focus Value Fund, Inc. ........ ........... ........ ............... 1,178,533.585 ................ 21,225,390 ......... 18.010 ..............21,225,390 ................ 20,886,191 ........................ 0 .................975,972 ........................ 0 ............ 1,896,753 .......................0 .............. 1,896,753 .......................0 ......... ........ ...... ......
148806-10-2 ... CATALENT ORD ............................................... ........... ........ ........................ 73.000 .......................3,280 ......... 44.930 ....................3,280 .......................6,162 ........................ 0 ........................ 0 ........................ 0 ..................... (6).......................0 ....................... (6) .......................0 .. 09/21/2020 .. ...... ......
852234-10-3 .... BLOCK CL A ORD ............................................ ........... ........ ...................(3,873.000)...................(299,577) ......... 77.350 ................ (299,577) ...................(272,285) ........................ 0 ........................ 0 ........................ 0 ............... (27,292).......................0 .................(27,292) .......................0 .. 12/20/2023 .. ...... ......
075887-10-9 ... BECTON DICKINSON ORD .................................... ........... ........ .................... 1,605.000 .................... 391,347 ........ 243.830 ................. 391,347 .................... 398,774 ........................ 0 ................... 4,449 ........................ 0 ............... (22,199).......................0 .................(22,199) .......................0 .. 11/17/2023 .. ...... ......
922176-70-6 ... Fidelity® VIP Growth & Income Portfolio ............ ........... ........ .................... 1,353.940 ......................35,365 ......... 26.120 ...................35,365 ..................... 23,064 ........................ 0 ................... 1,781 ........................ 0 ..................3,706 .......................0 ................... 3,706 .......................0 .. 12/13/2023 .. ...... ......
09260B-52-3 .... BlackRock Low Duration Bond Portfolio .............. ........... ........ .................... 6,396.795 ..................... 57,571 .......... 9.000 ...................57,571 ..................... 61,435 ........................ 0 ................... 2,116 ........................ 0 .................... 826 .......................0 ......................826 .......................0 ......... ........ ...... ......
149123-10-1 ... CATERPILLAR ORD ........................................... ........... ........ .......................226.000 ..................... 66,821 ........ 295.670 ...................66,821 ..................... 31,390 ........................ 0 ................... 1,032 ........................ 0 ................ 12,253 .......................0 .................. 12,253 .......................0 .. 10/19/2023 .. ...... ......
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86333M-10-8 ... STRIDE ORD ................................................. ........... ........ ................ (350,200.000)............... (20,791,374) ......... 59.370 ............ (20,791,374) ...............(15,864,960) ........................ 0 ........................ 0 ........................ 0 ........... (5,325,167).......................0 .............(5,325,167) .......................0 .. 11/30/2023 .. ...... ......
015565-73-2 .... Alger Weatherbie Specialized Growth Fund ........... ........... ........ ..................550,639.723 ..................6,712,298 ......... 12.190 ...............6,712,298 ..................9,338,399 ........................ 0 ........................ 0 ........................ 0 ............... 648,381 .......................0 .................648,381 .......................0 .. 12/29/2023 .. ...... ......
922176-88-8 ... Fidelity® VIP Growth Opportunities Portfolio ..... ........... ........ ..................396,531.665 ................ 22,994,871 ......... 57.990 ..............22,994,871 ................ 21,948,236 ........................ 0 ........................ 0 ........................ 0 ............ 6,830,723 .......................0 .............. 6,830,723 .......................0 .. 12/28/2023 .. ...... ......
09253L-10-8 ... BlackRock Managed Volatility V.I. Fund ............. ........... ........ ..................459,006.239 ................. 6,081,833 ......... 13.250 ...............6,081,833 ..................6,124,213 ........................ 0 .................519,408 ........................ 0 ..............(330,358).......................0 ............... (330,358) .......................0 ......... ........ ...... ......
150870-10-3 ... CELANESE ORD ............................................... ........... ........ ........................ 47.000 .......................7,302 ........ 155.370 ....................7,302 .......................4,748 ........................ 0 ......................132 ........................ 0 ..................2,331 .......................0 ................... 2,331 .......................0 .. 01/26/2023 .. ...... ......
866082-10-0 ... SUMMIT HOTEL PROPERTIES REIT ORD ..................... ........... ........ ................ (124,749.000)...................(838,313) .......... 6.720 ................ (838,313) ...................(797,611) ........................ 0 ..................(6,136) ........................ 0 ............... (40,702).......................0 .................(40,702) .......................0 .. 12/14/2023 .. ...... ......
084670-70-2 ... BERKSHIRE HATHAWAY CL B ORD ........................... ........... ........ .................... 2,627.000 .................... 936,946 ........356.660 ................. 936,946 .................... 541,752 ........................ 0 ........................ 0 ........................ 0 ............... 125,466 .......................0 .................125,466 .......................0 .. 06/19/2020 .. ...... ......
922174-40-4 .... Fidelity® VIP Growth Portfolio ....................... ........... ........ ................... 58,291.414 ..................5,426,931 ......... 93.100 ...............5,426,931 ..................4,225,059 ........................ 0 .................230,103 ........................ 0 ............ 1,209,097 .......................0 .............. 1,209,097 .......................0 .. 12/13/2023 .. ...... ......
09253L-67-8 ... BlackRock S&P 500 Index V.I. Fund ................... ........... ........ ............... 5,062,193.636 ............... 149,840,932 ......... 29.600 ............ 149,840,932 ............... 123,873,931 ........................ 0 .............. 7,318,089 ........................ 0 ........... 23,064,221 .......................0 .............23,064,221 .......................0 ......... ........ ...... ......
15135B-10-1 ... CENTENE ORD ................................................ ........... ........ .......................231.000 ..................... 17,143 ......... 74.210 ...................17,143 ..................... 17,571 ........................ 0 ........................ 0 ........................ 0 ................ (1,618).......................0 ..................(1,618) .......................0 .. 10/19/2023 .. ...... ......
87874R-10-0 ... TECHTARGET ORD ............................................ ........... ........ ...................(2,688.000).................... (93,704) ......... 34.860 ................. (93,704) ...................(127,455) ........................ 0 ........................ 0 ........................ 0 ................ 33,752 .......................0 .................. 33,752 .......................0 .. 05/22/2023 .. ...... ......
015565-76-5 ... Alger Health Sciences Fund ............................. ........... ........ ................... 53,669.899 ................. 1,098,086 ......... 20.460 ...............1,098,086 ..................1,425,031 ........................ 0 ........................ 0 ........................ 0 ............... (41,858).......................0 .................(41,858) .......................0 .. 12/29/2023 .. ...... ......
922174-86-7 ... Fidelity® VIP Growth Portfolio ....................... ........... ........ ....................... 558.344 ..................... 50,206 ......... 89.920 ...................50,206 ..................... 49,769 ........................ 0 ................... 2,151 ........................ 0 ................ 11,107 .......................0 ..................11,107 .......................0 .. 12/13/2023 .. ...... ......
09252M-10-7 ... BlackRock Total Return Fund ........................... ........... ........ ............... 4,409,959.961 ................ 44,275,998 ......... 10.040 ..............44,275,998 ................ 50,756,307 ........................ 0 ..............1,602,671 ........................ 0 ............... 676,165 .......................0 .................676,165 .......................0 ......... ........ ...... ......
15189T-10-7 ... CENTERPOINT ENERGY ORD .................................. ........... ........ .......................291.000 .......................8,314 ......... 28.570 ....................8,314 .......................8,340 ........................ 0 ......................224 ........................ 0 ................... (413).......................0 .....................(413) .......................0 .. 01/26/2023 .. ...... ......
87918A-10-5 ... TELADOC HEALTH ORD ....................................... ........... ........ ..................... (833.000).................... (17,951) ......... 21.550 ................. (17,951) .................... (24,747) ........................ 0 ........................ 0 ........................ 0 ..................2,733 .......................0 ................... 2,733 .......................0 .. 11/02/2023 .. ...... ......
086516-10-1 ... BEST BUY ORD ............................................... ........... ........ .................... 2,812.000 .................... 220,123 ......... 78.280 ................. 220,123 .................... 217,282 ................... 2,454 ................... 9,220 ........................ 0 ................ (3,736).......................0 ..................(3,736) .......................0 .. 12/28/2023 .. ...... ......
922174-20-6 .... Fidelity® VIP High Income Portfolio ................. ........... ........ ...................70,178.490 .................... 322,821 .......... 4.600 ................. 322,821 .................... 350,000 ........................ 0 ..................17,568 ........................ 0 ................ 10,681 .......................0 ..................10,681 .......................0 .. 12/13/2023 .. ...... ......
09258X-30-5 .... BlackRock Total Return V.I. Fund ..................... ........... ........ ............... 7,438,702.493 ................ 76,097,927 ......... 10.230 ............. 76,097,927 ................ 87,335,090 .................250,382 .............. 2,778,948 ........................ 0 ............ 1,278,346 .......................0 .............. 1,278,346 .......................0 ......... ........ ...... ......
15677J-10-8 ... CERIDIAN HCM HOLDING ORD ............................... ........... ........ ........................ 73.000 .......................4,900 ......... 67.120 ....................4,900 .......................7,152 ........................ 0 ........................ 0 ........................ 0 ..................... 77 .......................0 ....................... 77 .......................0 .. 01/26/2023 .. ...... ......
88162G-10-3 ... TETRA TECH ORD ............................................ ........... ........ ................. (17,778.000)................ (2,967,682) ........166.930 ............. (2,967,682) ................ (2,870,415) ........................ 0 ..................(6,448) ........................ 0 ............... (97,267).......................0 .................(97,267) .......................0 .. 12/04/2023 .. ...... ......
015566-40-9 ... Alger Responsible Investing Fund ..................... ........... ........ ................... 36,954.552 .................... 553,580 ......... 14.980 ................. 553,580 .................... 541,990 ........................ 0 .................. 15,337 ........................ 0 ............... 123,715 .......................0 .................123,715 .......................0 .. 12/29/2023 .. ...... ......
922174-84-2 .... Fidelity® VIP High Income Portfolio ................. ........... ........ ......................... 0.407 ............................2 ...........4.380 ......................... 2 ............................2 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/13/2023 .. ...... ......
19766E-27-7 ... CTIVP® - Principal Blue Chip Growth Fund ........... ........... ........ ................... 56,159.361 ..................3,313,964 ......... 59.010 ...............3,313,964 ................. 1,308,019 ........................ 0 ........................ 0 ........................ 0 ............... 936,753 .......................0 .................936,753 .......................0 ......... ........ ...... ......
159864-10-7 ... CHRLS RIVER LABS ORD .................................... ........... ........ ........................ 23.000 .......................5,437 ........ 236.400 .................... 5,437 .......................7,413 ........................ 0 ........................ 0 ........................ 0 .................... 426 .......................0 ......................426 .......................0 .. 05/17/2021 .. ...... ......
88554D-20-5 .... 3D SYSTEMS ORD ............................................ ........... ........ ..................(12,019.000).................... (76,321) ...........6.350 ................. (76,321) ...................(122,802) ........................ 0 ........................ 0 ........................ 0 ................ 46,481 .......................0 ..................46,481 .......................0 .. 12/26/2023 .. ...... ......
088606-10-8 ... BHP GROUP ADR ............................................. ........... C...... .................... 3,374.000 .................... 230,478 ......... 68.310 ................. 230,478 .................... 201,214 ........................ 0 ................... 3,525 ........................ 0 ................ 29,264 .......................0 .................. 29,264 .......................0 .. 11/17/2023 .. ...... ......
922175-85-6 .... Fidelity® VIP Index 500 Portfolio ................... ........... ........ ..................221,509.263 ...............100,848,737 ........ 455.280 ............ 100,848,737 ................ 84,662,728 ........................ 0 ..............1,716,371 ........................ 0 ........... 16,600,609 .......................0 .............16,600,609 .......................0 .. 12/29/2023 .. ...... ......
866167-69-5 ... Calvert VP EAFE International Index Portfolio .... ........... ........ ................... 14,842.249 ..................1,415,802 ......... 95.390 ...............1,415,802 ................. 1,132,606 ........................ 0 .................. 39,391 ........................ 0 ............... 174,226 .......................0 .................174,226 .......................0 ......... ........ ...... ......
16119P-10-8 ... CHARTER COMMUNICATIONS CL A ORD ...................... ........... ........ ........................ 44.000 ..................... 17,102 ........388.680 ...................17,102 ..................... 18,160 ........................ 0 ........................ 0 ........................ 0 ..................1,783 .......................0 ................... 1,783 .......................0 .. 10/19/2023 .. ...... ......
896945-20-1 .... TRIPADVISOR ORD ........................................... ........... ........ ...................(1,719.000).................... (37,010) ......... 21.530 ................. (37,010) .................... (29,093) ........................ 0 ........................ 0 ........................ 0 ................ (7,917).......................0 ..................(7,917) .......................0 .. 12/19/2023 .. ...... ......
015570-72-4 ... Alger Focus Equity Fund ................................ ........... ........ .......................982.970 ......................53,434 ......... 54.360 ...................53,434 ..................... 45,047 ........................ 0 ....................... 66 ........................ 0 ..................8,412 .......................0 ................... 8,412 .......................0 .. 12/29/2023 .. ...... ......
922175-88-0 ... Fidelity® VIP Investment Grade Bond Portfolio .... ........... ........ .......................588.352 .......................6,366 ......... 10.820 ....................6,366 .......................6,878 ........................ 0 ......................154 ........................ 0 .................... 206 .......................0 ......................206 .......................0 .. 11/29/2023 .. ...... ......
131647-20-8 ... Calvert VP SRI Balanced Portfolio .................... ........... ........ ............... 1,081,154.669 ..................2,562,337 ...........2.370 ...............2,562,337 ..................2,268,905 ........................ 0 ..................47,088 ........................ 0 ............... 321,132 .......................0 .................321,132 .......................0 ......... ........ ...... ......
166764-10-0 ... CHEVRON ORD ................................................ ........... ........ .......................779.000 .................... 116,196 ........149.160 ................. 116,196 .................... 104,825 ........................ 0 ................... 4,379 ........................ 0 ............... (23,108).......................0 .................(23,108) .......................0 .. 10/19/2023 .. ...... ......
90353T-10-0 ... UBER TECHNOLOGIES ORD ................................... ........... ........ ................ (247,866.000)...............(15,261,110) ......... 61.570 ............ (15,261,110) ............... (14,239,709) ........................ 0 ........................ 0 ........................ 0 ........... (1,021,400).......................0 .............(1,021,400) .......................0 .. 12/11/2023 .. ...... ......
090043-10-0 ... BILL HOLDINGS ORD ........................................ ........... ........ ...................84,115.000 ..................6,862,943 ......... 81.590 ...............6,862,943 ................ 19,404,774 ........................ 0 ........................ 0 ........................ 0 ........... (2,188,431).......................0 .............(2,188,431) .......................0 .. 12/04/2023 .. ...... ......
922176-80-5 ... Fidelity® VIP Mid Cap Portfolio ...................... ........... ........ .................... 1,924.191 ..................... 66,750 ......... 34.690 ...................66,750 ..................... 62,635 ........................ 0 ................... 2,047 ........................ 0 ..................6,559 .......................0 ................... 6,559 .......................0 .. 12/13/2023 .. ...... ......
131647-30-7 ... Calvert VP SRI Mid Cap Portfolio ..................... ........... ........ ................. 180,810.698 ..................4,605,248 ......... 25.470 ...............4,605,248 ..................5,178,554 ........................ 0 ................... 8,389 ........................ 0 ............... 471,260 .......................0 .................471,260 .......................0 ......... ........ ...... ......
169656-10-5 ... CHIPOTLE MEXICAN GRILL ORD ............................ ........... ........ ........................ 12.000 ......................27,444 ..... 2,286.960 ...................27,444 ..................... 11,996 ........................ 0 ........................ 0 ........................ 0 ................ 10,333 .......................0 .................. 10,333 .......................0 .. 10/19/2023 .. ...... ......
91332U-10-1 .... UNITY SOFTWARE ORD ....................................... ........... ........ ...................(3,972.000)...................(162,415) ......... 40.890 ................ (162,415) ...................(138,153) ........................ 0 ........................ 0 ........................ 0 ............... (24,262).......................0 .................(24,262) .......................0 .. 07/13/2023 .. ...... ......
015570-73-2 ... Alger Capital Appreciation Fund ...................... ........... ........ ..................659,629.010 ................ 22,783,586 ......... 34.540 ............. 22,783,586 ................ 25,579,954 ........................ 0 .............. 1,632,244 ........................ 0 ............ 4,619,916 .......................0 .............. 4,619,916 .......................0 .. 12/29/2023 .. ...... ......
922174-50-3 .... Fidelity® VIP Overseas Portfolio ..................... ........... ........ ...................17,127.905 .................... 442,243 ......... 25.820 ..................442,243 .................... 371,802 ........................ 0 ................... 5,436 ........................ 0 ................ 69,646 .......................0 ..................69,646 .......................0 .. 12/28/2023 .. ...... ......
921925-82-2 .... Capital Growth Portfolio ............................... ........... ........ ..............20,877,128.733 ............... 968,281,231 ......... 46.380 ............ 968,281,231 ............... 731,644,726 ........................ 0 ............. 49,334,144 ........................ 0 .......... 156,374,754 .......................0 ............156,374,754 .......................0 ......... ........ ...... ......
171340-10-2 ... CHURCH AND DWIGHT ORD ................................... ........... ........ .......................109.000 ..................... 10,307 ......... 94.560 ...................10,307 .......................8,357 ........................ 0 ......................119 ........................ 0 ..................1,521 .......................0 ................... 1,521 .......................0 .. 05/02/2022 .. ...... ......
91688F-10-4 ... UPWORK ORD ................................................. ........... ........ ..................(13,426.000)...................(199,645) ......... 14.870 ................ (199,645) ...................(191,650) ........................ 0 ........................ 0 ........................ 0 ................ (7,994).......................0 .................. (7,994) .......................0 .. 12/14/2023 .. ...... ......
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09061G-10-1 ... BIOMARIN PHARMACEUTICAL ORD ........................... ........... ........ .................... 4,057.000 .................... 391,176 ......... 96.420 ................. 391,176 .................... 387,980 ........................ 0 ........................ 0 ........................ 0 ............... (14,800).......................0 .................(14,800) .......................0 .. 09/27/2023 .. ...... ......
355151-30-9 .... Franklin Allocation VIP Fund .......................... ........... ........ ..................433,643.382 ..................2,211,581 .......... 5.100 ...............2,211,581 ..................2,268,102 ........................ 0 .................. 54,953 ........................ 0 ............... 203,245 .......................0 .................203,245 .......................0 .. 12/29/2023 .. ...... ......
191912-10-4 ... Cohen & Steers Real Estate Securities Fund ........ ........... ........ ................... 24,797.021 .................... 383,858 ......... 15.480 ................. 383,858 .................... 375,004 ........................ 0 ..................10,373 ........................ 0 .................34,933 .......................0 .................. 34,933 .......................0 ......... ........ ...... ......
172062-10-1 ... CINCINNATI FINANCIAL ORD ............................... ........... ........ ........................ 70.000 .......................7,242 ........103.460 .................... 7,242 .......................5,673 ....................... 53 ......................206 ........................ 0 ......................75 .......................0 ....................... 75 .......................0 .. 03/27/2020 .. ...... ......
92276F-10-0 ... VENTAS REIT ORD ........................................... ........... ........ ................ (221,172.000)............... (11,023,212) ......... 49.840 ............ (11,023,212) ...............(10,151,401) .................(99,527) .................(63,542) ........................ 0 ..............(871,811).......................0 ............... (871,811) .......................0 .. 12/14/2023 .. ...... ......
01853W-60-0 ... AB Global Bond Fund ...................................... ........... ........ ..................876,989.733 ................. 6,086,310 ...........6.940 ...............6,086,310 ..................6,815,996 ........................ 0 .................181,288 ........................ 0 ............... 190,842 .......................0 .................190,842 .......................0 .. 12/29/2023 .. ...... ......
05589U-30-9 .... Government Money Market Portfolio .................... ........... ........ ................... 35,513.330 ......................35,513 .......... 1.000 ...................35,513 ......................35,513 ........................ 0 ................... 1,560 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/29/2023 .. ...... ......
19765H-26-3 .... Columbia Large Cap Growth Opportunity Fund ........ ........... ........ ..................334,802.656 ..................4,737,458 ......... 14.150 ...............4,737,458 ..................5,516,436 ........................ 0 ........................ 0 ........................ 0 ............ 1,113,186 .......................0 ..............1,113,186 .......................0 ......... ........ ...... ......
17275R-10-2 ... CISCO SYSTEMS ORD ........................................ ........... ........ .................... 1,796.000 ..................... 90,734 ......... 50.520 ...................90,734 ..................... 75,177 ......................694 ................... 1,900 ........................ 0 ..................4,408 .......................0 ................... 4,408 .......................0 .. 10/19/2023 .. ...... ......
928298-10-8 ... VISHAY INTERTECH ORD .................................... ........... ........ ................ (447,780.000)...............(10,733,287) ......... 23.970 ............ (10,733,287) ............... (11,141,455) ........................ 0 .................(45,519) ........................ 0 ............... 408,168 .......................0 .................408,168 .......................0 .. 12/22/2023 .. ...... ......
09062X-10-3 ... BIOGEN ORD ................................................. ........... ........ .................... 2,203.000 .................... 570,070 ........258.770 ................. 570,070 .................... 582,734 ........................ 0 ........................ 0 ........................ 0 ............... (11,641).......................0 .................(11,641) .......................0 .. 12/07/2023 .. ...... ......
00888X-79-9 ... Invesco V.I. American Franchise Fund ............... ........... ........ ..................117,524.554 ..................6,929,248 ......... 58.960 ...............6,929,248 ................. 7,113,486 ........................ 0 .................135,245 ........................ 0 ............ 1,842,768 .......................0 .............. 1,842,768 .......................0 .. 12/21/2023 .. ...... ......
19765P-29-9 .... Columbia Select Mid Cap Growth Fund ................. ........... ........ ................... 21,550.833 .................... 466,360 ......... 21.640 ................. 466,360 .................... 490,422 ........................ 0 ........................ 0 ........................ 0 ................ 87,653 .......................0 ..................87,653 .......................0 ......... ........ ...... ......
172908-10-5 ... CINTAS ORD ................................................. ........... ........ ........................ 38.000 ..................... 22,901 ........602.660 ...................22,901 ..................... 12,703 ........................ 0 ......................179 ........................ 0 ..................5,648 .......................0 ................... 5,648 .......................0 .. 10/19/2023 .. ...... ......
929089-10-0 ... VOYA FINANCIAL ORD ....................................... ........... ........ ......................... 0.010 ............................1 ......... 72.960 ......................... 1 ............................0 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/31/2021 .. ...... ......
01853W-80-8 ... AB Global Bond Fund ...................................... ........... ........ ..................879,168.654 ................. 6,101,430 ...........6.940 ...............6,101,430 ................. 6,768,780 ........................ 0 .................183,332 ........................ 0 ............... 183,225 .......................0 .................183,225 .......................0 .. 12/29/2023 .. ...... ......
00900X-10-8 ... Invesco V.I. Capital Appreciation Fund ............. ........... ........ .................... 2,351.850 .................... 110,702 ......... 47.070 ................. 110,702 .................... 113,714 ........................ 0 ........................ 0 ........................ 0 ................ 28,928 .......................0 .................. 28,928 .......................0 .. 10/27/2022 .. ...... ......
19766H-51-0 ... Columbia Select Small Cap Value Fund ................ ........... ........ ..................439,913.194 ................. 8,173,587 ......... 18.580 ...............8,173,587 ................. 6,607,303 ........................ 0 .................500,837 ........................ 0 ............... 394,237 .......................0 .................394,237 .......................0 ......... ........ ...... ......
172967-42-4 .... CITIGROUP ORD ............................................. ........... ........ .......................847.000 ..................... 43,570 ......... 51.440 ...................43,570 ......................45,445 ........................ 0 ................... 1,672 ........................ 0 ..................5,269 .......................0 ................... 5,269 .......................0 .. 10/19/2023 .. ...... ......
934423-10-4 .... WARNER BROS. DISCOVERY SRS A ORD ..................... ........... ........ .................(195,228.422)................ (2,221,699) ......... 11.380 ..............(2,221,699) ................ (6,280,759) ........................ 0 ........................ 0 ........................ 0 ..............(370,934).......................0 ............... (370,934) .......................0 .. 10/18/2019 .. ...... ......
09260D-10-7 ... BLACKSTONE ORD ............................................ ........... ........ .................... 7,306.000 .................... 956,502 ........ 130.920 ................. 956,502 .................... 681,530 ........................ 0 .................. 22,956 ........................ 0 ............... 394,022 .......................0 .................394,022 .......................0 .. 09/18/2023 .. ...... ......
008892-80-4 ... Invesco V.I. Core Equity Fund ........................ ........... ........ ..................314,031.498 ..................9,197,983 ......... 29.290 ...............9,197,983 ..................9,424,830 ........................ 0 .................263,606 ........................ 0 .............1,422,115 .......................0 .............. 1,422,115 .......................0 .. 12/21/2023 .. ...... ......

19766E-84-8 ...
Columbia Variable Portfolio - Dividend Opportunity 

............................................................... ........... ........ ...................20,139.868 .................... 790,288 ......... 39.240 ................. 790,288 .................... 362,378 ........................ 0 ........................ 0 ........................ 0 ................ 38,277 .......................0 ..................38,277 .......................0 ......... ........ ...... ......
174610-10-5 ... CITIZENS FINANCIAL GROUP ORD .......................... ........... ........ .......................208.000 .......................6,893 ......... 33.140 ....................6,893 .......................7,469 ........................ 0 ......................349 ........................ 0 ................ (1,296).......................0 ..................(1,296) .......................0 .. 05/02/2022 .. ...... ......
94419L-10-1 ... WAYFAIR CL A ORD ......................................... ........... ........ ..................(13,120.000)...................(809,504) ......... 61.700 ................ (809,504) ...................(743,782) ........................ 0 ........................ 0 ........................ 0 ............... (65,722).......................0 .................(65,722) .......................0 .. 12/15/2023 .. ...... ......
018597-88-0 ... AB Relative Value Fund .................................. ........... ........ ................... 21,400.224 .................... 133,751 ...........6.250 ................. 133,751 .................... 134,439 ........................ 0 ................... 8,340 ........................ 0 ..................5,360 .......................0 ................... 5,360 .......................0 .. 12/28/2023 .. ...... ......
008892-50-7 ... Invesco V.I. EQV International Equity Fund ........ ........... ........ .................... 1,795.594 ..................... 61,212 ......... 34.090 ...................61,212 ..................... 64,116 ........................ 0 ......................156 ........................ 0 ..................9,245 .......................0 ................... 9,245 .......................0 .. 10/26/2023 .. ...... ......

19766E-67-3 ...
Columbia Variable Portfolio - Income Opportunities 

............................................................... ........... ........ ..................180,923.771 ................. 1,148,866 ...........6.350 ...............1,148,866 ..................1,319,362 ........................ 0 .................. 54,579 ........................ 0 ................ 63,190 .......................0 ..................63,190 .......................0 ......... ........ ...... ......
189054-10-9 ... CLOROX ORD ................................................. ........... ........ ........................ 61.000 .......................8,698 ........ 142.590 ....................8,698 .......................9,091 ........................ 0 ......................258 ........................ 0 .................... 285 .......................0 ......................285 .......................0 .. 10/19/2023 .. ...... ......
949746-10-1 ... WELLS FARGO ORD ........................................... ........... ........ ...................(7,717.000)...................(379,831) ......... 49.220 ................ (379,831) ...................(317,525) ........................ 0 .................. (5,220) ........................ 0 ............... (62,277).......................0 .................(62,277) .......................0 .. 10/19/2023 .. ...... ......
09857L-10-8 ... BOOKING HOLDINGS ORD .................................... ........... ........ .......................590.000 ..................2,092,860 ..... 3,547.220 ...............2,092,860 ..................1,254,753 ........................ 0 ........................ 0 ........................ 0 ............... 816,539 .......................0 .................816,539 .......................0 .. 11/03/2023 .. ...... ......
00900X-50-4 ... Invesco V.I. Global Fund ............................... ........... ........ .................... 2,252.927 ..................... 82,367 ......... 36.560 ...................82,367 ..................... 84,161 ........................ 0 ................... 8,711 ........................ 0 ................ 12,518 .......................0 ..................12,518 .......................0 .. 10/26/2023 .. ...... ......

19766E-51-7 ...
Columbia Variable Portfolio - Large Cap Growth Fun 

............................................................... ........... ........ ..................104,522.148 ..................3,896,586 ......... 37.280 ...............3,896,586 ..................1,406,249 ........................ 0 ........................ 0 ........................ 0 ............ 1,170,386 .......................0 ..............1,170,386 .......................0 ......... ........ ...... ......
191216-10-0 ... COCA-COLA ORD ............................................. ........... ........ .................... 1,729.000 .................... 101,890 ......... 58.930 ................. 101,890 ..................... 88,327 ........................ 0 ................... 3,002 ........................ 0 ................ (6,669).......................0 ..................(6,669) .......................0 .. 10/19/2023 .. ...... ......
958102-10-5 ... WESTERN DIGITAL ORD ..................................... ........... ........ ................ (159,659.000)................ (8,361,342) ......... 52.370 ............. (8,361,342) ................ (6,612,696) ........................ 0 ........................ 0 ........................ 0 ........... (1,748,646).......................0 .............(1,748,646) .......................0 .. 12/04/2023 .. ...... ......
01877E-70-1 ... AB Small Cap Growth Portfolio ......................... ........... ........ ..................220,670.014 ................ 12,282,493 ......... 55.660 ..............12,282,493 ................ 14,625,410 ........................ 0 ........................ 0 ........................ 0 ............ 1,617,603 .......................0 ..............1,617,603 .......................0 .. 12/29/2023 .. ...... ......
00900X-88-4 ... Invesco V.I. Global Strategic Income Fund ......... ........... ........ .................... 4,931.799 ..................... 21,157 ...........4.290 ...................21,157 ..................... 23,726 ........................ 0 ........................ 0 ........................ 0 ..................1,726 .......................0 ................... 1,726 .......................0 .. 11/03/2022 .. ...... ......
19766E-39-2 ... Columbia Variable Portfolio - Overseas Core Fund ........... ........ ................... 94,165.591 ..................1,244,869 ......... 13.220 ...............1,244,869 ................. 1,213,806 ........................ 0 ..................18,996 ........................ 0 ............... 145,406 .......................0 .................145,406 .......................0 ......... ........ ...... ......
192446-10-2 .... COGNIZANT TECHNOLOGY SOLUTN CL A ORD ................ ........... ........ .......................217.000 ..................... 16,390 ......... 75.530 ...................16,390 ..................... 12,406 ........................ 0 ......................237 ........................ 0 ..................3,688 .......................0 ................... 3,688 .......................0 .. 10/19/2023 .. ...... ......
977852-10-2 ... WOLFSPEED ORD ............................................. ........... ........ ................ (112,482.000)................ (4,894,092) ......... 43.510 ..............(4,894,092) ................ (5,030,314) ........................ 0 ........................ 0 ........................ 0 ............... 136,223 .......................0 .................136,223 .......................0 .. 12/26/2023 .. ...... ......
099724-10-6 ... BORGWARNER ORD ............................................ ........... ........ .......................398.000 ..................... 14,268 ......... 35.850 ...................14,268 ..................... 13,637 ........................ 0 ........................ 0 ........................ 0 .................... 631 .......................0 ......................631 .......................0 .. 12/04/2023 .. ...... ......
008892-30-9 ... Invesco V.I. Government Securities Fund ............ ........... ........ .................... 1,865.156 ..................... 19,248 ......... 10.320 ...................19,248 ..................... 22,084 ........................ 0 ......................389 ........................ 0 .................... 461 .......................0 ......................461 .......................0 .. 10/26/2023 .. ...... ......
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19766E-61-6 ...
Columbia Variable Portfolio - Select Mid Cap Growt 

............................................................... ........... ........ .................... 2,127.435 ..................... 93,416 ......... 43.910 ...................93,416 ..................... 48,457 ........................ 0 ........................ 0 ........................ 0 ................ 17,098 .......................0 ..................17,098 .......................0 ......... ........ ...... ......
194162-10-3 ... COLGATE PALMOLIVE ORD ................................... ........... ........ .......................368.000 ......................29,333 ......... 79.710 ...................29,333 ..................... 24,702 ........................ 0 ......................637 ........................ 0 .................... 644 .......................0 ......................644 .......................0 .. 10/19/2023 .. ...... ......
98139A-10-5 ... WORKIVA CL A ORD ......................................... ........... ........ ................ (102,194.000)...............(10,375,757) ........101.530 ............ (10,375,757) ............... (10,523,952) ........................ 0 ........................ 0 ........................ 0 ............... 148,195 .......................0 .................148,195 .......................0 .. 12/26/2023 .. ...... ......
01878H-88-5 ... AB Large Cap Growth Fund ............................... ........... ........ ..................114,855.272 ................ 10,645,936 ......... 92.690 ............. 10,645,936 ..................9,416,203 ........................ 0 .................174,910 ........................ 0 ............ 2,016,957 .......................0 .............. 2,016,957 .......................0 .. 12/29/2023 .. ...... ......
00900X-82-7 ... Invesco V.I. Main Street Fund ......................... ........... ........ .................... 5,333.725 ..................... 97,180 ......... 18.220 ...................97,180 .................... 111,172 ........................ 0 ................... 6,939 ........................ 0 ................ 11,369 .......................0 ..................11,369 .......................0 .. 10/26/2023 .. ...... ......

19766E-62-4 ...
Columbia Variable Portfolio - Select Mid Cap Growt 

............................................................... ........... ........ ................... 24,647.298 ................. 1,118,987 ......... 45.400 ...............1,118,987 .................... 422,435 ........................ 0 ........................ 0 ........................ 0 ............... 225,156 .......................0 .................225,156 .......................0 ......... ........ ...... ......
20030N-10-1 ... COMCAST CL A ORD ......................................... ........... ........ .................... 1,781.000 ..................... 78,097 ......... 43.850 ...................78,097 ..................... 66,711 ......................526 ................... 1,392 ........................ 0 ................ 14,421 .......................0 .................. 14,421 .......................0 .. 10/19/2023 .. ...... ......
981475-10-6 ... WORLD KINECT ORD ......................................... ........... ........ ................ (266,903.000)................ (6,080,050) ......... 22.780 ............. (6,080,050) ................ (5,815,016) .................(36,217) .................(37,799) ........................ 0 ..............(265,034).......................0 ............... (265,034) .......................0 .. 12/19/2023 .. ...... ......
101137-10-7 ... BOSTON SCIENTIFIC ORD ................................... ........... ........ ................... 22,421.000 ..................1,296,158 ......... 57.810 ...............1,296,158 ..................1,102,230 ........................ 0 ........................ 0 ........................ 0 ............... 145,236 .......................0 .................145,236 .......................0 .. 10/31/2023 .. ...... ......
55273F-50-6 .... MFS Total Return Series ................................ ........... ........ .................... 4,785.691 .................... 111,315 ......... 23.260 ................. 111,315 .................... 108,830 ........................ 0 ................... 6,587 ........................ 0 ..................3,937 .......................0 ................... 3,937 .......................0 .. 08/22/2023 .. ...... ......

19766E-58-2 ...
Columbia Variable Portfolio - Select Mid Cap Value 

............................................................... ........... ........ .................... 5,684.446 .................... 209,415 ......... 36.840 ................. 209,415 ..................... 93,156 ........................ 0 ........................ 0 ........................ 0 ................ 19,514 .......................0 .................. 19,514 .......................0 ......... ........ ...... ......
200340-10-7 ... COMERICA ORD ............................................... ........... ........ ........................ 69.000 .......................3,851 ......... 55.810 ....................3,851 .......................2,874 ....................... 49 ......................138 ........................ 0 ................... (255).......................0 .....................(255) .......................0 .. 10/19/2023 .. ...... ......
G4412G-10-1 ... HERBALIFE ORD ............................................. ........... ........ ................ (831,117.000)............... (12,682,845) ......... 15.260 ............ (12,682,845) ...............(12,037,470) ........................ 0 ........................ 0 ........................ 0 ..............(457,559).......................0 ............... (457,559) .......................0 .. 12/26/2023 .. ...... ......
01879K-40-8 ... AB Core Opportunities Fund ............................. ........... ........ ...................26,377.908 .................... 509,621 ......... 19.320 ................. 509,621 .................... 514,602 ........................ 0 .................. 22,939 ........................ 0 ................ 60,591 .......................0 ..................60,591 .......................0 .. 12/29/2023 .. ...... ......
55273F-10-0 ... MFS® Growth Series ....................................... ........... ........ ..................414,007.684 ................ 24,960,523 ......... 60.290 ..............24,960,523 ................ 23,032,308 ........................ 0 ..............1,687,988 ........................ 0 .............4,739,961 .......................0 .............. 4,739,961 .......................0 .. 12/21/2023 .. ...... ......

19766E-40-0 ...
Columbia Variable Portfolio - Seligman Global Tech 

............................................................... ........... ........ .................... 8,981.608 .................... 217,175 ......... 24.180 ................. 217,175 .................... 191,539 ........................ 0 ................... 9,684 ........................ 0 ................ 56,035 .......................0 .................. 56,035 .......................0 ......... ........ ...... ......
205887-10-2 ... CONAGRA BRANDS ORD ....................................... ........... ........ .......................206.000 .......................5,904 ......... 28.660 .................... 5,904 .......................6,852 ........................ 0 ......................280 ........................ 0 ................ (2,068).......................0 ..................(2,068) .......................0 .. 05/02/2022 .. ...... ......
G66721-10-4 ... NORWEGIAN CRUISE LINE HOLDINGS ORD .................. ........... ........ ..................(21,531.000)...................(431,481) ......... 20.040 ................ (431,481) ...................(360,218) ........................ 0 ........................ 0 ........................ 0 ............... (71,263).......................0 .................(71,263) .......................0 .. 12/14/2023 .. ...... ......
110122-10-8 ... BRISTOL MYERS SQUIBB ORD ............................... ........... ........ .................... 9,798.000 .................... 502,735 ......... 51.310 ................. 502,735 .................... 660,029 ........................ 0 ..................19,175 ........................ 0 ..............(178,852).......................0 ............... (178,852) .......................0 .. 12/21/2023 .. ...... ......
55273F-30-8 .... MFS® Research Series .................................... ........... ........ .......................747.837 ..................... 23,908 ......... 31.970 ...................23,908 ..................... 19,195 ........................ 0 ................... 1,279 ........................ 0 ..................3,098 .......................0 ................... 3,098 .......................0 .. 08/22/2023 .. ...... ......

19765R-30-3 ....
Columbia Variable Portfolio - Small Cap Value Fund 

............................................................... ........... ........ ...................63,631.069 .................... 825,931 ......... 12.980 ................. 825,931 .................... 851,209 ........................ 0 ..................56,211 ........................ 0 ................ 90,603 .......................0 ..................90,603 .......................0 ......... ........ ...... ......
20825C-10-4 .... CONOCOPHILLIPS ORD ....................................... ........... ........ .......................523.000 ..................... 60,705 ........116.070 ...................60,705 ..................... 33,888 ........................ 0 ................... 2,551 ........................ 0 ................ (1,384).......................0 ..................(1,384) .......................0 .. 10/19/2023 .. ...... ......
G7997R-10-3 ... SEAGATE TECHNOLOGY HOLDINGS ORD ...................... ........... C...... ..................(57,256.000)................ (4,887,945) ......... 85.370 ............. (4,887,945) ................ (3,859,669) .................(40,079) .................(26,362) ........................ 0 ........... (1,028,276).......................0 .............(1,028,276) .......................0 .. 12/14/2023 .. ...... ......
018913-10-3 ... AB International Value Fund ........................... ........... ........ ..................101,808.734 ..................1,460,955 ......... 14.350 ...............1,460,955 ..................1,222,251 ........................ 0 .................. 16,543 ........................ 0 ............... 157,853 .......................0 .................157,853 .......................0 .. 12/28/2023 .. ...... ......
55273F-60-5 .... MFS® Utilities Series ................................... ........... ........ .................... 2,330.050 ..................... 75,144 ......... 32.250 ...................75,144 ..................... 67,804 ........................ 0 ................... 6,726 ........................ 0 ................ (8,341).......................0 ..................(8,341) .......................0 .. 08/22/2023 .. ...... ......

19765R-50-1 ...
Columbia Variable Portfolio - Strategic Income Fun 

............................................................... ........... ........ ..................146,500.927 .................... 542,053 .......... 3.700 ................. 542,053 .................... 586,689 ........................ 0 ..................17,149 ........................ 0 ................ 28,718 .......................0 ..................28,718 .......................0 ......... ........ ...... ......
209115-10-4 ... CONSOLIDATED EDISON ORD ................................. ........... ........ .......................151.000 ..................... 13,736 ......... 90.970 ...................13,736 ..................... 10,589 ........................ 0 ......................489 ........................ 0 ................... (655).......................0 .....................(655) .......................0 .. 06/21/2022 .. ...... ......
L8681T-10-2 ... SPOTIFY TECHNOLOGY ORD .................................. ........... C...... ..................(10,520.000)................ (1,976,813) ........187.910 ............. (1,976,813) ................ (1,758,768) ........................ 0 ........................ 0 ........................ 0 ..............(218,046).......................0 ............... (218,046) .......................0 .. 12/04/2023 .. ...... ......
11135F-10-1 ... BROADCOM ORD ............................................... ........... ........ .................... 3,701.000 ..................4,131,241 ..... 1,116.250 ...............4,131,241 ..................3,093,640 ........................ 0 .................. 46,759 ........................ 0 ............ 1,031,184 .......................0 .............. 1,031,184 .......................0 .. 12/28/2023 .. ...... ......
74318X-68-7 ... ProFund Access VP High Yield FundSM ................. ........... ........ ..................152,861.315 ..................3,783,318 ......... 24.750 ...............3,783,318 ..................3,758,735 ........................ 0 .................151,889 ........................ 0 ............... 142,243 .......................0 .................142,243 .......................0 .. 12/29/2023 .. ...... ......

19765R-64-2 ....
Columbia Variable Portfolio -Small Company Growth 

............................................................... ........... ........ ..................146,333.813 ................. 1,704,789 ......... 11.650 ...............1,704,789 ..................2,303,079 ........................ 0 ........................ 0 ........................ 0 ............... 358,518 .......................0 .................358,518 .......................0 ......... ........ ...... ......
21036P-10-8 ... CONSTELLATION BRANDS CL A ORD ......................... ........... ........ ........................ 69.000 ..................... 16,681 ........ 241.750 .................. 16,681 ..................... 12,208 ........................ 0 ......................221 ........................ 0 .................... 696 .......................0 ......................696 .......................0 .. 10/19/2023 .. ...... ......
018913-70-7 ... AB International Value Fund ........................... ........... ........ ......................... 0.021 ............................0 ......... 14.180 ......................... 0 ............................0 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/09/2021 .. ...... ......
743185-76-1 ... ProFund VP Asia 30 ....................................... ........... ........ ................... 96,947.282 ..................3,439,690 ......... 35.480 ...............3,439,690 ..................3,681,829 ........................ 0 .................109,919 ........................ 0 ............... (61,953).......................0 .................(61,953) .......................0 .. 12/29/2023 .. ...... ......
693394-59-5 .... CommodityRealReturn« Strategy Portfolio ............ ........... ........ ..................983,838.109 ..................5,263,534 ...........5.350 ...............5,263,534 ................. 6,207,066 ........................ 0 ................ 761,160 ........................ 0 ........... (1,142,436).......................0 .............(1,142,436) .......................0 ......... ........ ...... ......
21037T-10-9 ... CONSTELLATION ENERGY ORD ............................... ........... ........ .......................141.333 ..................... 16,520 ........116.890 ...................16,520 .......................5,667 ........................ 0 ......................151 ........................ 0 ..................4,052 .......................0 ................... 4,052 .......................0 .. 10/19/2023 .. ...... ......
115637-20-9 ... BROWN FORMAN CL B ORD ................................... ........... ........ ...................14,663.000 .................... 837,257 ......... 57.100 ................. 837,257 .................... 891,470 ................... 3,018 ................... 3,902 ........................ 0 ............... (54,212).......................0 .................(54,212) .......................0 .. 12/06/2023 .. ...... ......
743185-73-8 ... ProFund VP Bull ........................................... ........... ........ ...................95,588.000 ..................4,830,062 ......... 50.530 ...............4,830,062 ..................5,027,489 ........................ 0 .................663,322 ........................ 0 ............... 130,704 .......................0 .................130,704 .......................0 .. 12/29/2023 .. ...... ......
921925-79-8 .... Conservative Allocation Portfolio ................... ........... ........ ..............14,477,084.377 ............... 353,819,942 ......... 24.440 ............ 353,819,942 ............... 365,996,866 ........................ 0 .............13,677,163 ........................ 0 ........... 24,342,812 .......................0 .............24,342,812 .......................0 ......... ........ ...... ......
216648-40-2 ... COOPER ORD ................................................. ........... ........ ........................ 24.000 .......................9,083 ........ 378.440 ....................9,083 .......................6,576 ........................ 0 ........................ 1 ........................ 0 ..................1,164 .......................0 ................... 1,164 .......................0 .. 10/19/2023 .. ...... ......

 E
1
2
.1

3



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

SCHEDULE D - PART 2 - SECTION 2
Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18

CUSIP 
Identi-
fication Description

3

Code

4

For-
eign

Number
of

Shares

Book/
Adjusted
Carrying

Value 

7

Rate
Per

Share
Used to 
Obtain

Fair
Value

8

Fair Value Actual Cost

10

Declared
but Unpaid

11

Amount 
Received

During Year

12

Nonadmitted 
Declared But 

Unpaid

13

Unrealized 
Valuation 
Increase/

(Decrease)

14

Current Year's 
Other-Than- 
Temporary 
Impairment 
Recognized

15

Total Change in 
Book/Adjusted 
Carrying Value 

(13 - 14)

16

Total Foreign 
Exchange 
Change in 

Book/Adjusted 
Carrying

Value
Date 

Acquired

NAIC
Desig-
nation,
NAIC
Desig-
nation

Modifier
and
SVO

Admini-
strative 
Symbol

023375-81-9 .... AMCAP Fund« ................................................ ........... ........ ..................639,261.097 ................ 24,899,220 ......... 38.950 ..............24,899,220 ................ 24,534,805 ........................ 0 .................888,968 ........................ 0 .............4,635,376 .......................0 .............. 4,635,376 .......................0 .. 12/29/2023 .. ...... ......
74318A-77-8 ... ProFund VP Communication Services .................... ........... ........ ................... 32,318.328 ..................1,232,621 ......... 38.140 ...............1,232,621 ................. 1,070,012 ........................ 0 ................... 7,782 ........................ 0 ............... 183,591 .......................0 .................183,591 .......................0 .. 12/29/2023 .. ...... ......
23320G-12-5 .... DFA VA Equity Allocation Portfolio .................. ........... ........ ..................121,896.759 ..................1,729,715 ......... 14.190 ...............1,729,715 ................. 1,600,063 ........................ 0 .................. 65,347 ........................ 0 ............... 190,391 .......................0 .................190,391 .......................0 ......... ........ ...... ......
217204-10-6 ... COPART ORD ................................................. ........... ........ .......................376.000 ..................... 18,424 ......... 49.000 ...................18,424 .......................7,663 ........................ 0 ........................ 0 ........................ 0 ..................6,449 .......................0 ................... 6,449 .......................0 .. 10/19/2023 .. ...... ......
12008R-10-7 ... BUILDERS FIRSTSOURCE ORD ............................... ........... ........ .................... 5,383.000 .................... 898,638 ........166.940 ................. 898,638 .................... 432,541 ........................ 0 ........................ 0 ........................ 0 ............... 496,046 .......................0 .................496,046 .......................0 .. 12/14/2023 .. ...... ......
74318A-50-5 ... ProFund VP Consumer Discretionary .................... ........... ........ ...................81,017.892 ..................5,347,181 ......... 66.000 ...............5,347,181 ..................5,510,220 ........................ 0 .................209,129 ........................ 0 ............... 892,716 .......................0 .................892,716 .......................0 .. 12/29/2023 .. ...... ......
25239Y-58-4 .... DFA VA Global Moderate Allocation Portfolio ....... ........... ........ ................... 47,259.730 .................... 712,677 ......... 15.080 ................. 712,677 .................... 664,369 ........................ 0 .................. 25,400 ........................ 0 ................ 62,840 .......................0 ..................62,840 .......................0 ......... ........ ...... ......
219350-10-5 .... CORNING ORD ................................................ ........... ........ .......................334.000 ..................... 10,170 ......... 30.450 .................. 10,170 .......................8,509 ........................ 0 ......................374 ........................ 0 ...................(681).......................0 .................... (681) .......................0 .. 01/26/2023 .. ...... ......
023375-83-5 .... AMCAP Fund« ................................................ ........... ........ ............... 1,638,927.283 ................ 64,016,500 ......... 39.060 ............. 64,016,500 ................ 57,963,649 ........................ 0 .............. 2,230,448 ........................ 0 ........... 12,355,676 .......................0 .............12,355,676 .......................0 .. 12/29/2023 .. ...... ......
74318W-82-0 ... ProFund VP Emerging Markets ........................... ........... ........ ..................205,402.318 ..................5,810,832 ......... 28.290 ...............5,810,832 ..................5,682,652 ........................ 0 .................. 91,531 ........................ 0 ............... 485,363 .......................0 .................485,363 .......................0 .. 12/29/2023 .. ...... ......
25159W-40-2 .... DWS Alternative Asset Allocation VIP ............... ........... ........ .................... 3,079.498 ......................39,233 ......... 12.740 ...................39,233 ..................... 40,141 ........................ 0 ................... 2,716 ........................ 0 ...................(500).......................0 .................... (500) .......................0 ......... ........ ...... ......
22052L-10-4 .... CORTEVA ORD ................................................ ........... ........ .......................305.000 ..................... 14,616 ......... 47.920 ...................14,616 ..................... 10,372 ........................ 0 ......................175 ........................ 0 ................ (3,165).......................0 ..................(3,165) .......................0 .. 10/19/2023 .. ...... ......
122017-10-6 ... BURLINGTON STORES ORD ................................... ........... ........ .......................758.000 .................... 147,416 ........ 194.480 ................. 147,416 .................... 118,893 ........................ 0 ........................ 0 ........................ 0 ..................9,610 .......................0 ................... 9,610 .......................0 .. 10/20/2023 .. ...... ......
74318A-70-3 ... ProFund VP Energy ........................................ ........... ........ ..................295,259.785 ................ 12,457,010 ......... 42.190 ............. 12,457,010 ................ 12,371,474 ........................ 0 .................223,183 ........................ 0 ..............(547,171).......................0 ............... (547,171) .......................0 .. 12/29/2023 .. ...... ......
25159W-50-1 .... DWS CROCI U.S. VIP ....................................... ........... ........ .................... 9,478.713 .................... 147,773 ......... 15.590 ................. 147,773 .................... 121,149 ........................ 0 ................... 2,164 ........................ 0 ................ 22,828 .......................0 .................. 22,828 .......................0 ......... ........ ...... ......
22160K-10-5 ... COSTCO WHOLESALE ORD .................................... ........... ........ .......................197.000 .................... 130,036 ........660.080 ................. 130,036 ......................65,534 ................... 2,955 ......................739 ........................ 0 ................ 38,085 .......................0 ..................38,085 .......................0 .. 10/19/2023 .. ...... ......
023375-85-0 .... AMCAP Fund« ................................................ ........... ........ ..................249,108.936 ..................9,022,726 ......... 36.220 ...............9,022,726 ..................8,356,802 ........................ 0 .................256,960 ........................ 0 .............1,735,429 .......................0 .............. 1,735,429 .......................0 .. 12/29/2023 .. ...... ......
743185-59-7 .... ProFund VP Europe 30 .................................... ........... ........ ................... 46,534.787 ..................1,205,251 ......... 25.900 ...............1,205,251 ..................1,124,826 ........................ 0 ................... 9,765 ........................ 0 ................ 80,114 .......................0 ..................80,114 .......................0 .. 12/28/2023 .. ...... ......
25159C-20-8 .... DWS Capital Growth VIP .................................. ........... ........ .................... 3,828.716 .................... 144,879 ......... 37.840 ................. 144,879 .................... 128,097 ........................ 0 ................... 5,055 ........................ 0 ................ 34,796 .......................0 .................. 34,796 .......................0 ......... ........ ...... ......
22160N-10-9 ... COSTAR GROUP ORD .......................................... ........... ........ .......................178.000 ......................15,555 ......... 87.390 ...................15,555 ..................... 12,818 ........................ 0 ........................ 0 ........................ 0 ..................1,844 .......................0 ................... 1,844 .......................0 .. 10/19/2023 .. ...... ......
12514G-10-8 ... CDW ORD ..................................................... ........... ........ .................... 5,995.000 ..................1,362,783 ........ 227.320 ...............1,362,783 ..................1,114,579 ........................ 0 ..................14,311 ........................ 0 ............... 291,948 .......................0 .................291,948 .......................0 .. 08/03/2023 .. ...... ......
74318A-16-6 ... ProFund VP Falling U.S. Dollar ....................... ........... ........ ................... 13,398.557 .................... 208,884 ......... 15.590 ................. 208,884 .................... 203,373 ........................ 0 ........................ 0 ........................ 0 ..................5,504 .......................0 ................... 5,504 .......................0 .. 12/28/2023 .. ...... ......
25159C-40-6 .... DWS Global Small Cap VIP ............................... ........... ........ .................... 9,181.484 ......................95,947 ......... 10.450 ...................95,947 ..................... 83,123 ........................ 0 ................... 1,130 ........................ 0 ................ 17,206 .......................0 ..................17,206 .......................0 ......... ........ ...... ......
22822V-10-1 ... CROWN CASTLE ORD .......................................... ........... ........ .......................196.000 ..................... 22,577 ........115.190 ...................22,577 ......................25,569 ........................ 0 ................... 1,152 ........................ 0 ................ (3,342).......................0 .................. (3,342) .......................0 .. 10/19/2023 .. ...... ......
024071-81-3 ... American Balanced Fund« ................................. ........... ........ ............... 5,832,875.932 ............... 186,652,029 ......... 32.000 ............ 186,652,029 ............... 173,125,414 ........................ 0 .............. 4,656,247 ........................ 0 ........... 17,177,572 .......................0 .............17,177,572 .......................0 .. 12/29/2023 .. ...... ......
74318A-88-5 ... ProFund VP Financials ................................... ........... ........ ..................104,336.101 ..................4,792,157 ......... 45.930 ...............4,792,157 ................. 4,666,098 ........................ 0 .................180,189 ........................ 0 ............... 381,863 .......................0 .................381,863 .......................0 .. 12/29/2023 .. ...... ......
25159W-84-0 .... DWS Government Money Market VIP ...................... ........... ........ ......................... 1.100 ............................1 .......... 1.000 ......................... 1 ............................1 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 ......... ........ ...... ......
231021-10-6 ... CUMMINS ORD ................................................ ........... ........ ........................ 68.000 ..................... 16,291 ........ 239.570 ...................16,291 ..................... 11,148 ........................ 0 ......................413 ........................ 0 ...................(103).......................0 .................... (103) .......................0 .. 10/19/2023 .. ...... ......
12532H-10-4 .... CGI ORD ..................................................... ........... ........ .................... 2,183.000 .................... 235,004 ........ 141.950 ................. 235,004 .................... 175,161 ........................ 0 ........................ 0 ........................ 0 ................ 40,093 .......................0 .................. 40,093 ..................4,135 .. 12/08/2023 .. ...... ......
743185-77-9 ... ProFund VP Government Money Market .................. ........... ........ ..............12,888,998.210 ................ 12,888,998 .......... 1.000 ............. 12,888,998 ................ 12,888,998 ........................ 0 .................229,997 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/29/2023 .. ...... ......
25159W-79-0 .... DWS High Income VIP ...................................... ........... ........ ...................14,016.388 ..................... 78,912 ...........5.630 ...................78,912 ......................79,599 ........................ 0 ................... 3,748 ........................ 0 ..................4,088 .......................0 ................... 4,088 .......................0 ......... ........ ...... ......
23331A-10-9 .... D R HORTON ORD ............................................ ........... ........ .......................136.000 ..................... 20,669 ........151.980 ...................20,669 .......................6,411 ........................ 0 ......................143 ........................ 0 ..................8,438 .......................0 ................... 8,438 .......................0 .. 01/26/2023 .. ...... ......
024071-83-9 ... American Balanced Fund« ................................. ........... ........ ............... 8,272,543.401 ............... 264,969,569 ......... 32.030 ............ 264,969,569 ............... 239,907,170 ........................ 0 .............. 6,591,771 ........................ 0 ........... 25,321,116 .......................0 .............25,321,116 .......................0 .. 12/29/2023 .. ...... ......
74318W-78-8 ... ProFund VP International ............................... ........... ........ ..................167,632.054 ..................3,449,868 ......... 20.580 ...............3,449,868 ..................3,225,929 ........................ 0 ........................ 0 ........................ 0 ............... 319,612 .......................0 .................319,612 .......................0 .. 12/29/2023 .. ...... ......
25159W-85-7 .... DWS Small Mid Cap Growth VIP .......................... ........... ........ .................... 2,003.312 ......................27,445 ......... 13.700 ...................27,445 ..................... 25,961 ........................ 0 ......................776 ........................ 0 ..................3,498 .......................0 ................... 3,498 .......................0 ......... ........ ...... ......
233331-10-7 .... DTE ENERGY ORD ............................................ ........... ........ ........................ 89.000 .......................9,813 ........110.260 ....................9,813 .......................2,741 ....................... 91 ......................339 ........................ 0 ...................(647).......................0 .................... (647) .......................0 .. 05/23/2022 .. ...... ......
12572Q-10-5 .... CME GROUP CL A ORD ....................................... ........... ........ .................... 1,263.000 .................... 265,988 ........210.600 ................. 265,988 .................... 222,044 ................... 6,720 ................... 7,179 ........................ 0 ................ 46,639 .......................0 .................. 46,639 .......................0 .. 06/07/2023 .. ...... ......
743185-11-8 ... ProFund VP Japan .......................................... ........... ........ ................... 28,233.768 ..................1,841,124 ......... 65.210 ...............1,841,124 ................. 1,746,016 ........................ 0 ........................ 0 ........................ 0 ................ 96,890 .......................0 ..................96,890 .......................0 .. 12/29/2023 .. ...... ......
25159W-86-5 .... DWS Small Mid Cap Value VIP ........................... ........... ........ .................... 1,970.540 ..................... 27,312 ......... 13.860 ...................27,312 ..................... 21,987 ........................ 0 ................... 1,112 ........................ 0 ..................2,415 .......................0 ................... 2,415 .......................0 ......... ........ ...... ......
235851-10-2 .... DANAHER ORD ................................................ ........... ........ ......................... 2.000 ......................... 463 ........ 231.340 .......................463 ......................... 416 ........................ 0 ........................ 8 ........................ 0 ......................47 .......................0 ....................... 47 .......................0 .. 10/19/2023 .. ...... ......
024071-85-4 ... American Balanced Fund« ................................. ........... ........ ..................826,460.870 ................ 26,273,191 ......... 31.790 ............. 26,273,191 ................ 24,092,418 ........................ 0 .................522,676 ........................ 0 .............2,507,234 .......................0 .............. 2,507,234 .......................0 .. 12/29/2023 .. ...... ......
74318A-30-7 ... ProFund VP Materials .................................... ........... ........ ................... 49,587.854 ..................4,238,770 ......... 85.480 ...............4,238,770 ..................3,958,300 ........................ 0 .................. 15,825 ........................ 0 ............... 362,443 .......................0 .................362,443 .......................0 .. 12/29/2023 .. ...... ......
239080-10-4 ... Davis New York Venture Fund, Inc. ................... ........... ........ ..................661,139.482 ................ 17,553,253 ......... 26.550 ..............17,553,253 ................ 18,682,342 ........................ 0 .............. 1,291,055 ........................ 0 ............ 2,698,085 .......................0 .............. 2,698,085 .......................0 ......... ........ ...... ......
237194-10-5 .... DARDEN RESTAURANTS ORD .................................. ........... ........ ........................ 53.000 .......................8,708 ........164.300 ....................8,708 .......................4,517 ........................ 0 ......................254 ........................ 0 ..................1,263 .......................0 ................... 1,263 .......................0 .. 01/26/2023 .. ...... ......
126408-10-3 ... CSX ORD ..................................................... ........... ........ .................... 4,159.000 .................... 144,193 ......... 34.670 ................. 144,193 .................... 119,656 ........................ 0 ................... 1,785 ........................ 0 ................ 15,087 .......................0 ..................15,087 .......................0 .. 05/17/2023 .. ...... ......
74318A-71-1 ... ProFund VP Mid-Cap ....................................... ........... ........ ..................294,295.577 ..................4,917,679 ......... 16.710 ...............4,917,679 ..................4,594,964 ........................ 0 ........................ 0 ........................ 0 ............... 450,706 .......................0 .................450,706 .......................0 .. 12/29/2023 .. ...... ......
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239124-10-0 .... Davis Value Portfolio ................................... ........... ........ ............... 9,243,676.065 ................ 57,680,539 ...........6.240 ............. 57,680,539 ................ 67,007,260 ........................ 0 .............. 6,289,713 ........................ 0 ............ 7,773,101 .......................0 ..............7,773,101 .......................0 ......... ........ ...... ......
23918K-10-8 ... DAVITA ORD ................................................. ........... ........ ........................ 23.000 .......................2,409 ........104.760 .................... 2,409 .......................1,735 ........................ 0 ........................ 0 ........................ 0 .................... 692 .......................0 ......................692 .......................0 .. 08/26/2015 .. ...... ......
024932-41-0 .... Diversified Bond Fund ................................... ........... ........ ..................368,124.499 ..................3,438,283 ...........9.340 ...............3,438,283 ..................3,532,497 ........................ 0 .................101,830 ........................ 0 ................ 31,772 .......................0 ..................31,772 .......................0 .. 12/29/2023 .. ...... ......
743185-13-4 .... ProFund VP NASDAQ-100 ................................... ........... ........ ..................778,403.314 ................ 45,046,200 ......... 57.870 ............. 45,046,200 ................ 38,627,481 ........................ 0 .................162,483 ........................ 0 ........... 11,006,304 .......................0 .............11,006,304 .......................0 .. 12/29/2023 .. ...... ......
245906-10-2 .... Delaware Mid Cap Growth Equity Fund ................. ........... ........ ..................106,494.914 ..................1,691,139 ......... 15.880 ...............1,691,139 ..................2,348,224 ........................ 0 ........................ 0 ........................ 0 ............... 283,023 .......................0 .................283,023 .......................0 ......... ........ ...... ......
244199-10-5 .... DEERE ORD .................................................. ........... ........ .......................118.000 ..................... 47,185 ........ 399.870 ...................47,185 ..................... 23,867 ......................173 ......................537 ........................ 0 ................ (2,812).......................0 ..................(2,812) .......................0 .. 10/19/2023 .. ...... ......
126650-10-0 ... CVS HEALTH ORD ............................................ ........... ........ .................... 1,305.000 .................... 103,043 ......... 78.960 ................. 103,043 .................... 116,522 ........................ 0 ................... 2,811 ........................ 0 ............... (11,249).......................0 .................(11,249) .......................0 .. 03/23/2023 .. ...... ......
74318A-83-6 ... ProFund VP Pharmaceuticals ............................. ........... ........ ..................154,956.810 ..................5,328,965 ......... 34.390 ...............5,328,965 ..................5,659,307 ........................ 0 .................124,666 ........................ 0 ..............(382,600).......................0 ............... (382,600) .......................0 .. 12/29/2023 .. ...... ......
921925-87-1 .... Diversified Value Portfolio ........................... ........... ........ ..............34,586,218.362 ............... 540,582,593 ......... 15.630 ............ 540,582,593 ............... 471,265,069 ........................ 0 .............31,871,001 ........................ 0 ........... 58,107,548 .......................0 .............58,107,548 .......................0 ......... ........ ...... ......
247361-70-2 ... DELTA AIR LINES ORD ..................................... ........... ........ .......................268.000 ..................... 10,782 ......... 40.230 ...................10,782 .......................9,101 ........................ 0 ....................... 46 ........................ 0 ..................1,976 .......................0 ................... 1,976 .......................0 .. 10/19/2023 .. ...... ......
025076-28-2 ... Real Estate Fund ......................................... ........... ........ ................... 90,445.699 ..................2,258,430 ......... 24.970 ...............2,258,430 ..................2,251,177 ........................ 0 ..................43,881 ........................ 0 ............... 156,894 .......................0 .................156,894 .......................0 .. 12/29/2023 .. ...... ......
74318A-82-8 ... ProFund VP Precious Metals ............................ ........... ........ ..................291,154.186 ..................7,395,316 ......... 25.400 ...............7,395,316 ................. 7,815,268 ........................ 0 ........................ 0 ........................ 0 ................ 26,253 .......................0 .................. 26,253 .......................0 .. 12/29/2023 .. ...... ......
277911-12-9 ... Eaton Vance Floating-Rate Fund ........................ ........... ........ ..................329,230.026 ..................2,864,301 .......... 8.700 ...............2,864,301 ..................2,916,149 ........................ 0 .................220,730 ........................ 0 ................ 70,097 .......................0 ..................70,097 .......................0 ......... ........ ...... ......
24906P-10-9 .... DENTSPLY SIRONA ORD ...................................... ........... ........ ........................ 91.000 .......................3,239 ......... 35.590 .................... 3,239 .......................4,034 ....................... 13 ....................... 50 ........................ 0 .................... 341 .......................0 ......................341 .......................0 .. 03/27/2020 .. ...... ......
127387-10-8 ... CADENCE DESIGN SYSTEMS ORD ............................. ........... ........ .................... 4,545.000 ..................1,237,922 ........ 272.370 ...............1,237,922 .................... 919,325 ........................ 0 ........................ 0 ........................ 0 ............... 316,913 .......................0 .................316,913 .......................0 .. 09/29/2023 .. ...... ......
74318W-83-8 ... ProFund VP Short Emerging Markets .................... ........... ........ ................... 15,851.921 .................... 372,203 ......... 23.480 ................. 372,203 .................... 405,656 ........................ 0 ......................646 ........................ 0 ............... (32,968).......................0 .................(32,968) .......................0 .. 12/29/2023 .. ...... ......
277905-80-8 ... Eaton Vance Large-Cap Value Fund ..................... ........... ........ ..................129,546.776 ..................3,068,963 ......... 23.690 ...............3,068,963 ..................2,721,389 ........................ 0 ..................86,570 ........................ 0 ............... 134,391 .......................0 .................134,391 .......................0 ......... ........ ...... ......
25179M-10-3 ... DEVON ENERGY ORD ......................................... ........... ........ .......................288.000 ..................... 13,046 ......... 45.300 ...................13,046 .......................9,063 ........................ 0 ......................827 ........................ 0 ................ (4,724).......................0 .................. (4,724) .......................0 .. 01/26/2023 .. ...... ......
025076-31-6 ... Value Fund ................................................. ........... ........ ................... 65,826.229 .................... 518,052 .......... 7.870 ................. 518,052 .................... 545,162 ........................ 0 .................. 36,589 ........................ 0 ..................4,721 .......................0 ................... 4,721 .......................0 .. 12/29/2023 .. ...... ......
74318W-79-6 ... ProFund VP Short International ........................ ........... ........ ................... 14,774.996 .................... 367,602 ......... 24.880 ................. 367,602 .................... 413,684 ........................ 0 ................... 5,602 ........................ 0 ............... (32,772).......................0 .................(32,772) .......................0 .. 12/29/2023 .. ...... ......
27827E-10-3 ... Eaton Vance VT Floating-Rate Income Fund ........... ........... ........ ..................296,819.348 ..................2,567,487 .......... 8.650 ...............2,567,487 ..................2,655,901 ........................ 0 .................194,401 ........................ 0 ................ 57,540 .......................0 .................. 57,540 .......................0 ......... ........ ...... ......
252131-10-7 ... DEXCOM ORD ................................................. ........... ........ .......................176.000 ..................... 21,840 ........ 124.090 ...................21,840 ..................... 17,792 ........................ 0 ........................ 0 ........................ 0 ..................2,354 .......................0 ................... 2,354 .......................0 .. 10/19/2023 .. ...... ......
12769G-10-0 ... CAESARS ENTERTAINMENT ORD .............................. ........... ........ .................... 8,423.000 .................... 394,870 ......... 46.880 ................. 394,870 .................... 554,442 ........................ 0 ........................ 0 ........................ 0 ................ 44,473 .......................0 .................. 44,473 .......................0 .. 11/10/2022 .. ...... ......
743185-58-9 .... ProFund VP Short NASDAQ-100 ........................... ........... ........ ..................122,614.938 ..................1,506,938 ......... 12.290 ...............1,506,938 ................. 1,681,915 ........................ 0 ......................643 ........................ 0 ..............(174,428).......................0 ............... (174,428) .......................0 .. 12/29/2023 .. ...... ......
61691F-10-2 ... Emerging Markets Equity Portfolio ................... ........... ........ ...................19,971.318 .................... 257,630 ......... 12.900 ................. 257,630 .................... 284,052 ........................ 0 ................... 8,111 ........................ 0 ................ 19,388 .......................0 ..................19,388 .......................0 ......... ........ ...... ......
25278X-10-9 ... DIAMONDBACK ENERGY ORD .................................. ........... ........ ........................ 79.000 ..................... 12,251 ........155.080 ...................12,251 .......................7,997 ........................ 0 ......................585 ........................ 0 ..................1,119 .......................0 ................... 1,119 .......................0 .. 10/19/2023 .. ...... ......
025076-32-4 .... Small Cap Value Fund .................................... ........... ........ ...................28,071.778 .................... 295,035 ......... 10.510 ................. 295,035 .................... 273,357 ........................ 0 ................... 3,413 ........................ 0 ................ 36,007 .......................0 ..................36,007 .......................0 .. 12/29/2023 .. ...... ......
74318A-66-1 ... ProFund VP Short Small-Cap ............................. ........... ........ ................... 31,243.444 .................... 690,168 ......... 22.090 ................. 690,168 .................... 746,209 ........................ 0 ..................12,882 ........................ 0 ............... (55,151).......................0 .................(55,151) .......................0 .. 12/29/2023 .. ...... ......
77954T-10-0 ... Equity Income Portfolio ................................ ........... ........ ................... 41,493.248 ..................1,151,853 ......... 27.760 ...............1,151,853 ..................1,144,431 ........................ 0 .................. 69,362 ........................ 0 ................ 30,960 .......................0 ..................30,960 .......................0 ......... ........ ...... ......
253868-10-3 ... DIGITAL REALTY REIT ORD ................................ ........... ........ .......................133.000 ..................... 17,899 ........ 134.580 ...................17,899 ..................... 17,567 ......................174 ......................576 ........................ 0 ..................4,318 .......................0 ................... 4,318 .......................0 .. 10/19/2023 .. ...... ......
146869-10-2 ... CARVANA CL A ORD ......................................... ........... ........ ..................142,972.000 ..................7,568,938 ......... 52.940 ...............7,568,938 ..................5,070,902 ........................ 0 ........................ 0 ........................ 0 ............ 5,919,606 .......................0 .............. 5,919,606 .......................0 .. 12/13/2023 .. ...... ......
743185-12-6 ... ProFund VP Small-Cap .................................... ........... ........ ..................111,003.994 ..................3,807,437 ......... 34.300 ...............3,807,437 ..................3,511,442 ........................ 0 ........................ 0 ........................ 0 ............... 335,345 .......................0 .................335,345 .......................0 .. 12/29/2023 .. ...... ......
921925-60-8 .... Equity Income Portfolio ................................ ........... ........ ..............37,913,591.651 ............... 906,513,976 ......... 23.910 ............ 906,513,976 ............... 835,196,128 ........................ 0 .............64,625,516 ........................ 0 .............3,239,737 .......................0 .............. 3,239,737 .......................0 ......... ........ ...... ......
254687-10-6 ... WALT DISNEY ORD ........................................... ........... ........ .......................811.000 ......................73,225 ......... 90.290 ...................73,225 ..................... 81,771 ......................251 ........................ 0 ........................ 0 ..................1,834 .......................0 ................... 1,834 .......................0 .. 10/19/2023 .. ...... ......
025076-35-7 ... Mid Cap Value Fund ....................................... ........... ........ ..................894,704.934 ................ 13,921,608 ......... 15.560 ............. 13,921,608 ................ 14,382,316 ........................ 0 .................706,913 ........................ 0 ................ 58,640 .......................0 ..................58,640 .......................0 .. 12/29/2023 .. ...... ......
74318A-73-7 ... ProFund VP Small-Cap Value ............................. ........... ........ ...................89,906.366 ..................3,862,377 ......... 42.960 ...............3,862,377 ..................3,664,030 ........................ 0 .................105,017 ........................ 0 ............... 196,645 .......................0 .................196,645 .......................0 .. 12/29/2023 .. ...... ......
921925-30-1 .... Equity Index Portfolio .................................. ........... ........ ..............35,782,671.000 ............ 2,178,806,837 ......... 60.890 ......... 2,178,806,837 .............1,342,024,445 ........................ 0 .............85,148,923 ........................ 0 .......... 360,491,974 .......................0 ............360,491,974 .......................0 ......... ........ ...... ......
254709-10-8 ... DISCOVER FINANCIAL SERVICES ORD ...................... ........... ........ .......................112.000 ..................... 12,589 ........112.400 ...................12,589 .......................7,925 ........................ 0 ......................302 ........................ 0 ..................1,632 .......................0 ................... 1,632 .......................0 .. 03/03/2020 .. ...... ......
150870-10-3 ... CELANESE ORD ............................................... ........... ........ .................... 1,731.000 .................... 268,945 ........ 155.370 ................. 268,945 .................... 169,660 ........................ 0 ................... 4,561 ........................ 0 ................ 89,473 .......................0 .................. 89,473 .......................0 .. 11/17/2023 .. ...... ......
743185-56-3 .... ProFund VP U.S. Government Plus ...................... ........... ........ ..................207,506.839 ..................2,639,487 ......... 12.720 ...............2,639,487 ..................3,201,027 ........................ 0 ..................79,148 ........................ 0 ............... (59,427).......................0 .................(59,427) .......................0 .. 12/29/2023 .. ...... ......
298706-40-9 ... EuroPacific Growth Fund« ............................... ........... ........ ................... 41,830.245 ..................2,276,820 ......... 54.430 ...............2,276,820 ..................2,259,725 ........................ 0 .................. 75,492 ........................ 0 ............... 209,707 .......................0 .................209,707 .......................0 ......... ........ ...... ......
256677-10-5 ... DOLLAR GENERAL ORD ....................................... ........... ........ ........................ 95.000 ..................... 12,915 ........ 135.950 ...................12,915 ..................... 14,504 ........................ 0 ......................198 ........................ 0 ................ (9,363).......................0 .................. (9,363) .......................0 .. 10/19/2023 .. ...... ......
025076-37-3 ... Equity Income Fund ....................................... ........... ........ ..................305,845.158 ..................2,581,333 ...........8.440 ...............2,581,333 ..................2,829,324 ........................ 0 .................197,128 ........................ 0 ............... (95,911).......................0 .................(95,911) .......................0 .. 12/29/2023 .. ...... ......
743185-64-7 ... ProFund VP UltraNASDAQ-100 ............................. ........... ........ ............... 3,020,180.416 ................ 93,444,382 ......... 30.940 ..............93,444,382 ................ 69,673,224 ........................ 0 ........................ 0 ........................ 0 ........... 37,127,653 .......................0 .............37,127,653 .......................0 .. 12/29/2023 .. ...... ......
313915-10-0 ... Federated Hermes Equity Income Fund, Inc. ......... ........... ........ ................... 45,631.512 ................. 1,010,738 ......... 22.150 ...............1,010,738 .................... 968,010 ........................ 0 ..................12,689 ........................ 0 ................ 71,270 .......................0 ..................71,270 .......................0 ......... ........ ...... ......
256746-10-8 ... DOLLAR TREE ORD ........................................... ........... ........ ........................ 90.000 ..................... 12,785 ........ 142.050 ...................12,785 .......................8,103 ........................ 0 ........................ 0 ........................ 0 .................... 255 .......................0 ......................255 .......................0 .. 10/19/2023 .. ...... ......
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15118V-20-7 ... CELSIUS HOLDINGS ORD .................................... ........... ........ ...................10,208.000 .................... 556,540 ......... 54.520 ................. 556,540 .................... 517,330 ........................ 0 ........................ 0 ........................ 0 ................ 39,210 .......................0 .................. 39,210 .......................0 .. 12/15/2023 .. ...... ......
743185-75-3 .... ProFund VP UltraSmall-Cap .............................. ........... ........ ..................575,010.181 ..................7,940,891 ......... 13.810 ...............7,940,891 ..................6,885,725 ........................ 0 ........................ 0 ........................ 0 ............ 1,116,673 .......................0 ..............1,116,673 .......................0 .. 12/29/2023 .. ...... ......

313916-20-7 ...
Federated Hermes Fund for U.S. Government Securiti 

............................................................... ........... ........ ................. 197,601.816 ................. 1,847,577 ...........9.350 ...............1,847,577 ..................2,045,571 ........................ 0 .................. 35,203 ........................ 0 ................ 50,382 .......................0 .................. 50,382 .......................0 ......... ........ ...... ......
25746U-10-9 .... DOMINION ENERGY ORD ...................................... ........... ........ .......................380.000 ..................... 17,860 ......... 47.000 .................. 17,860 ..................... 26,811 ........................ 0 ......................941 ........................ 0 ................ (4,710).......................0 ..................(4,710) .......................0 .. 10/19/2023 .. ...... ......
025076-50-6 ... Value Fund ................................................. ........... ........ ..................436,173.633 ..................3,419,601 .......... 7.840 ...............3,419,601 ..................3,644,157 ........................ 0 .................229,877 ........................ 0 ................ 46,570 .......................0 ..................46,570 .......................0 .. 12/29/2023 .. ...... ......
74318A-76-0 ... ProFund VP Utilities .................................... ........... ........ ..................125,965.106 ..................4,714,874 ......... 37.430 ...............4,714,874 ..................5,139,768 ........................ 0 ..................61,626 ........................ 0 ..............(428,369).......................0 ............... (428,369) .......................0 .. 12/29/2023 .. ...... ......
313916-50-4 .... Federated Hermes Government Money Fund II ......... ........... ........ ............... 8,262,268.689 ..................8,262,269 .......... 1.000 ...............8,262,269 ..................8,262,268 ........................ 0 .................330,803 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 ......... ........ ...... ......
25754A-20-1 .... DOMINOS PIZZA ORD ........................................ ........... ........ ........................ 17.000 .......................7,008 ........ 412.230 ....................7,008 .......................6,320 ........................ 0 ....................... 75 ........................ 0 ..................1,124 .......................0 ................... 1,124 .......................0 .. 10/19/2023 .. ...... ......
15135B-10-1 ... CENTENE ORD ................................................ ........... ........ .................... 2,818.000 .................... 209,124 ......... 74.210 ................. 209,124 .................... 216,906 ........................ 0 ........................ 0 ........................ 0 ............... (21,209).......................0 .................(21,209) .......................0 .. 12/28/2023 .. ...... ......
693394-40-5 .... Total Return Portfolio .................................. ........... ........ ................... 14,840.458 .................... 136,235 .......... 9.180 ................. 136,235 .................... 158,986 ........................ 0 ................... 4,655 ........................ 0 ..................2,973 .......................0 ................... 2,973 .......................0 .. 12/29/2023 .. ...... ......
313916-30-6 ... Federated Hermes High Income Bond Fund II .......... ........... ........ ..................789,826.475 ..................4,470,418 .......... 5.660 ...............4,470,418 ..................4,728,692 ........................ 0 .................232,608 ........................ 0 ............... 265,079 .......................0 .................265,079 .......................0 ......... ........ ...... ......
260003-10-8 ... DOVER ORD ................................................... ........... ........ ........................ 61.000 .......................9,382 ........153.810 .................... 9,382 .......................3,799 ........................ 0 ......................107 ........................ 0 ..................1,133 .......................0 ................... 1,133 .......................0 .. 10/19/2023 .. ...... ......
025076-65-4 ... Mid Cap Value Fund ....................................... ........... ........ ............... 2,023,911.032 ................ 31,471,815 ......... 15.550 ............. 31,471,815 ................ 33,805,251 ........................ 0 .............. 1,563,497 ........................ 0 ............... 211,967 .......................0 .................211,967 .......................0 .. 12/29/2023 .. ...... ......
89360C-51-4 .... Transamerica Aegon Bond VP ............................. ........... ........ ............... 1,772,232.467 ................ 17,155,210 .......... 9.680 ............. 17,155,210 ................ 17,785,747 ........................ 0 .................139,044 ........................ 0 ............... 803,512 .......................0 .................803,512 .......................0 .. 12/29/2023 .. ...... ......
314172-67-7 ... Federated Hermes Kaufmann Fund ........................ ........... ........ ..................629,169.909 ..................3,303,142 ...........5.250 ...............3,303,142 ..................3,729,585 ........................ 0 .................. 61,233 ........................ 0 ............... 362,730 .......................0 .................362,730 .......................0 ......... ........ ...... ......
260557-10-3 ... DOW ORD ..................................................... ........... ........ .......................311.000 ..................... 17,055 ......... 54.840 ...................17,055 ..................... 12,121 ........................ 0 ......................804 ........................ 0 ..................1,413 .......................0 ................... 1,413 .......................0 .. 10/19/2023 .. ...... ......
16115Q-30-8 ... CHART INDUSTRIES ORD .................................... ........... ........ .................... 1,942.000 .................... 264,753 ........ 136.330 ................. 264,753 .................... 263,922 ........................ 0 ........................ 0 ........................ 0 ................ 40,351 .......................0 .................. 40,351 .......................0 .. 01/06/2023 .. ...... ......
89360C-68-8 ... Transamerica Aegon Core Bond VP ...................... ........... ........ ............... 2,492,346.438 ................ 27,341,040 ......... 10.970 ............. 27,341,040 ................ 31,503,197 ........................ 0 .................707,200 ........................ 0 ...............811,161 .......................0 ................ 811,161 .......................0 .. 12/29/2023 .. ...... ......
313916-77-7 ... Federated Hermes Kaufmann Fund II .................... ........... ........ ...................61,183.126 .................... 964,858 ......... 15.770 ................. 964,858 ..................1,053,289 ........................ 0 ........................ 0 ........................ 0 ............... 118,157 .......................0 .................118,157 .......................0 ......... ........ ...... ......
26441C-20-4 .... DUKE ENERGY ORD ........................................... ........... ........ .......................337.000 ..................... 32,702 ......... 97.040 ...................32,702 ......................29,521 ........................ 0 ................... 1,262 ........................ 0 ................ (1,475).......................0 ..................(1,475) .......................0 .. 10/19/2023 .. ...... ......
025076-78-7 ... Focused Large Cap Value Fund .......................... ........... ........ ..................506,420.225 ..................5,018,624 ...........9.910 ...............5,018,624 ..................5,233,546 ........................ 0 .................162,374 ........................ 0 ................ 97,942 .......................0 .................. 97,942 .......................0 .. 12/29/2023 .. ...... ......
89360C-57-1 ... Transamerica Aegon High Yield Bond VP ............... ........... ........ ............... 1,765,581.596 ................ 12,076,578 .......... 6.840 ............. 12,076,578 ................ 12,606,026 ........................ 0 .................481,771 ........................ 0 ............... 604,130 .......................0 .................604,130 .......................0 .. 12/29/2023 .. ...... ......
313916-82-7 ... Federated Hermes Kaufmann Fund II .................... ........... ........ ...............1,180,766.046 ................ 20,545,329 ......... 17.400 ..............20,545,329 ................ 22,774,106 ........................ 0 ........................ 0 ........................ 0 ............ 2,667,740 .......................0 .............. 2,667,740 .......................0 ......... ........ ...... ......
26614N-10-2 ... DUPONT DE NEMOURS ORD ................................... ........... ........ .......................181.000 ......................13,924 ......... 76.930 ...................13,924 .......................8,840 ........................ 0 ......................240 ........................ 0 ..................1,304 .......................0 ................... 1,304 .......................0 .. 10/19/2023 .. ...... ......
16119P-10-8 ... CHARTER COMMUNICATIONS CL A ORD ...................... ........... ........ .......................699.000 .................... 271,687 ........388.680 ................. 271,687 .................... 321,160 ........................ 0 ........................ 0 ........................ 0 ................ 32,689 .......................0 .................. 32,689 .......................0 .. 03/23/2023 .. ...... ......
89360C-86-0 ... Transamerica Aegon Sustainable Equity Income VP .. ........... ........ ............... 3,003,070.923 ................ 54,836,075 ......... 18.260 ............. 54,836,075 ................ 58,087,821 ........................ 0 .............. 1,125,309 ........................ 0 ............ 2,128,656 .......................0 .............. 2,128,656 .......................0 .. 12/29/2023 .. ...... ......
313916-10-8 ... Federated Hermes Managed Volatility Fund II ....... ........... ........ ..................558,110.563 ..................5,034,157 ...........9.020 ...............5,034,157 ..................5,479,602 ........................ 0 .................. 85,544 ........................ 0 ............... 315,306 .......................0 .................315,306 .......................0 ......... ........ ...... ......
26875P-10-1 ... EOG RESOURCES ORD ........................................ ........... ........ .......................264.000 ..................... 31,931 ........ 120.950 ...................31,931 ......................20,254 ........................ 0 ................... 1,437 ........................ 0 ................ (2,456).......................0 .................. (2,456) .......................0 .. 10/19/2023 .. ...... ......
025076-83-7 ... Small Cap Value Fund .................................... ........... ........ ..................909,670.828 ..................9,296,836 ......... 10.220 ...............9,296,836 ................. 7,658,189 ........................ 0 ..................69,784 ........................ 0 ............ 1,195,163 .......................0 .............. 1,195,163 .......................0 .. 12/28/2023 .. ...... ......
89360C-19-1 ... Transamerica Aegon U.S. Government Securities VP ........... ........ ..................702,581.918 ..................6,407,547 ...........9.120 ...............6,407,547 ..................7,281,849 ........................ 0 .................106,827 ........................ 0 ............... 128,115 .......................0 .................128,115 .......................0 .. 12/28/2023 .. ...... ......
313916-74-4 .... Federated Hermes Managed Volatility Fund II ....... ........... ........ ................... 29,536.511 .................... 271,736 ...........9.200 ................. 271,736 .................... 298,496 ........................ 0 ................... 3,861 ........................ 0 ................ 17,014 .......................0 ..................17,014 .......................0 ......... ........ ...... ......
26884L-10-9 ... EQT ORD ..................................................... ........... ........ .......................173.000 .......................6,688 ......... 38.660 ....................6,688 .......................7,119 ........................ 0 ....................... 96 ........................ 0 .................... 639 .......................0 ......................639 .......................0 .. 10/19/2023 .. ...... ......
16411R-20-8 ... CHENIERE ENERGY ORD ...................................... ........... ........ .................... 2,843.000 .................... 485,329 ........170.710 ................. 485,329 .................... 374,552 ........................ 0 ................... 4,606 ........................ 0 ................ 58,992 .......................0 .................. 58,992 .......................0 .. 11/16/2022 .. ...... ......

89360C-26-6 ...
Transamerica BlackRock Government Money Market VP 

............................................................... ........... ........ ..............34,482,715.420 ................ 34,482,715 .......... 1.000 ..............34,482,715 ................ 34,482,715 ........................ 0 .............. 1,282,896 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/29/2023 .. ...... ......
313916-88-4 ... Federated Hermes Quality Bond Fund II ............... ........... ........ .................... 9,390.437 ......................95,219 ......... 10.140 ...................95,219 .................... 101,050 ........................ 0 ................... 2,378 ........................ 0 ..................3,127 .......................0 ................... 3,127 .......................0 ......... ........ ...... ......
277432-10-0 ... EASTMAN CHEMICAL ORD .................................... ........... ........ ........................ 53.000 .......................4,760 ......... 89.820 ....................4,760 .......................3,721 ....................... 43 ......................154 ........................ 0 .................... 290 .......................0 ......................290 .......................0 .. 01/26/2023 .. ...... ......
02507F-19-1 ... One Choice« 2060 Portfolio ............................. ........... ........ ..................193,991.025 ..................2,748,852 ......... 14.170 ...............2,748,852 ................. 2,607,306 ........................ 0 .................. 42,995 ........................ 0 ............... 261,934 .......................0 .................261,934 .......................0 .. 12/29/2023 .. ...... ......
89360C-77-9 ... Transamerica BlackRock Real Estate Securities VP ........... ........ ............... 3,278,518.821 ................ 31,867,203 ...........9.720 ............. 31,867,203 ................ 36,360,599 ........................ 0 ..............1,706,861 ........................ 0 .............1,995,438 .......................0 .............. 1,995,438 .......................0 .. 12/29/2023 .. ...... ......
315805-85-3 .... Fidelity Advisor® Equity Growth Fund ............... ........... ........ ..................129,068.918 ..................2,204,497 ......... 17.080 ...............2,204,497 ..................1,681,955 ........................ 0 .................. 12,321 ........................ 0 ............... 562,137 .......................0 .................562,137 .......................0 ......... ........ ...... ......
278642-10-3 ... EBAY ORD .................................................... ........... ........ .......................235.000 ..................... 10,251 ......... 43.620 ...................10,251 .......................7,179 ........................ 0 ......................235 ........................ 0 .................... 505 .......................0 ......................505 .......................0 .. 05/23/2022 .. ...... ......
165167-73-5 ... CHESAPEAKE ENERGY ORD ................................... ........... ........ .................... 1,603.000 .................... 123,335 ......... 76.940 ................. 123,335 .................... 132,438 ........................ 0 ................... 1,843 ........................ 0 ................ (9,103).......................0 ..................(9,103) .......................0 .. 07/07/2023 .. ...... ......
89360D-39-7 .... Transamerica BlackRock Tactical Allocation VP .... ........... ........ ............... 4,799,992.357 ................ 25,103,960 ...........5.230 ............. 25,103,960 ................ 32,005,303 ........................ 0 .............. 3,313,597 ........................ 0 ..............(183,467).......................0 ............... (183,467) .......................0 .. 12/29/2023 .. ...... ......
315918-60-7 ... Fidelity Advisor® Overseas Fund ...................... ........... ........ ................... 19,507.597 .................... 590,495 ......... 30.270 ................. 590,495 .................... 366,983 ........................ 0 ................... 4,358 ........................ 0 ................ 94,083 .......................0 .................. 94,083 .......................0 ......... ........ ...... ......
278865-10-0 ... ECOLAB ORD ................................................. ........... ........ .......................114.000 ..................... 22,612 ........ 198.350 ...................22,612 ..................... 18,028 ....................... 65 ......................210 ........................ 0 ..................5,780 .......................0 ................... 5,780 .......................0 .. 10/19/2023 .. ...... ......
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02507F-42-3 .... One Choice« 2055 Portfolio ............................. ........... ........ ..................377,451.296 ..................5,907,113 ......... 15.650 ...............5,907,113 ..................6,045,772 ........................ 0 .................. 89,426 ........................ 0 ............... 635,970 .......................0 .................635,970 .......................0 .. 12/29/2023 .. ...... ......

89360D-61-1 ...
Transamerica BlackRock iShares Active Asset 

Alloca ...................................................... ........... ........ ..................458,938.678 ..................4,139,627 ...........9.020 ...............4,139,627 ..................4,570,443 ........................ 0 .................. 65,462 ........................ 0 ............... 291,435 .......................0 .................291,435 .......................0 .. 12/29/2023 .. ...... ......
315805-87-9 ... Fidelity Advisor® Stock Selector Mid Cap Fund .... ........... ........ ...................17,810.014 .................... 685,329 ......... 38.480 ................. 685,329 .................... 580,405 ........................ 0 ................... 4,178 ........................ 0 ................ 94,669 .......................0 .................. 94,669 .......................0 ......... ........ ...... ......
281020-10-7 ... EDISON INTERNATIONAL ORD ............................... ........... ........ .......................170.000 ..................... 12,153 ......... 71.490 ...................12,153 ..................... 10,899 ......................133 ......................422 ........................ 0 ..................1,327 .......................0 ................... 1,327 .......................0 .. 10/19/2023 .. ...... ......
166764-10-0 ... CHEVRON ORD ................................................ ........... ........ .................... 4,774.000 .................... 712,090 ........149.160 ................. 712,090 .................... 638,600 ........................ 0 .................. 25,268 ........................ 0 ..............(126,111).......................0 ............... (126,111) .......................0 .. 11/17/2023 .. ...... ......

89360D-58-7 ...
Transamerica BlackRock iShares Active Asset 

Alloca ...................................................... ........... ........ ............... 2,263,522.635 ................ 23,450,095 ......... 10.360 ..............23,450,095 ................ 23,703,457 ........................ 0 .................343,982 ........................ 0 .............2,951,944 .......................0 .............. 2,951,944 .......................0 .. 12/29/2023 .. ...... ......
316067-10-7 ... Fidelity® Government Cash Reserves .................. ........... ........ ..................464,124.670 .................... 464,125 .......... 1.000 ................. 464,125 .................... 464,125 ........................ 0 .................. 20,565 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 ......... ........ ...... ......
28176E-10-8 ... EDWARDS LIFESCIENCES ORD ............................... ........... ........ .......................275.000 ..................... 20,969 ......... 76.250 ...................20,969 ..................... 16,034 ........................ 0 ........................ 0 ........................ 0 .................... 526 .......................0 ......................526 .......................0 .. 10/19/2023 .. ...... ......
02507F-50-6 ... One Choice« 2025 Portfolio ............................. ........... ........ ............... 1,227,750.522 ................ 16,525,523 ......... 13.460 ..............16,525,523 ................ 18,257,051 ........................ 0 .................639,783 ........................ 0 ............... 943,224 .......................0 .................943,224 .......................0 .. 12/29/2023 .. ...... ......

89360D-56-1 ...
Transamerica BlackRock iShares Active Asset 

Alloca ...................................................... ........... ........ ..................222,829.158 ..................2,212,694 ...........9.930 ...............2,212,694 ..................2,318,820 ........................ 0 .................. 34,863 ........................ 0 ............... 203,460 .......................0 .................203,460 .......................0 .. 12/28/2023 .. ...... ......
922175-20-3 .... Fidelity® VIP Asset Manager Portfolio .............. ........... ........ ..................392,841.566 ..................6,144,042 ......... 15.640 ...............6,144,042 ................. 6,060,068 ........................ 0 .................195,023 ........................ 0 ............... 497,644 .......................0 .................497,644 .......................0 ......... ........ ...... ......
285512-10-9 .... ELECTRONIC ARTS ORD ...................................... ........... ........ .......................113.000 ..................... 15,460 ........136.810 ...................15,460 .......................9,852 ........................ 0 ....................... 86 ........................ 0 ..................1,653 .......................0 ................... 1,653 .......................0 .. 05/23/2022 .. ...... ......
169656-10-5 ... CHIPOTLE MEXICAN GRILL ORD ............................ ........... ........ .......................801.000 ..................1,831,855 ..... 2,286.960 ...............1,831,855 ................. 1,180,272 ........................ 0 ........................ 0 ........................ 0 ............... 677,620 .......................0 .................677,620 .......................0 .. 08/03/2023 .. ...... ......
89360C-35-7 .... Transamerica BlackRock iShares Edge 40 VP ......... ........... ........ ..................273,184.892 ..................2,360,317 .......... 8.640 ...............2,360,317 ..................2,527,310 ........................ 0 ..................82,567 ........................ 0 ............... 110,328 .......................0 .................110,328 .......................0 .. 12/28/2023 .. ...... ......
922175-40-1 .... Fidelity® VIP Asset Manager: Growth Portfolio .... ........... ........ ...................51,873.836 ................. 1,110,619 ......... 21.410 ...............1,110,619 .................... 984,039 ........................ 0 ..................18,880 ........................ 0 ............... 129,566 .......................0 .................129,566 .......................0 ......... ........ ...... ......
29082K-10-5 ... EMBECTA ORD ................................................ ........... ........ ......................... 0.200 ............................4 ......... 18.930 ......................... 4 ........................ (125) ........................ 0 ........................ 0 ........................ 0 ..................... (1).......................0 ....................... (1) .......................0 .. 04/14/2022 .. ...... ......
02507F-56-3 ... One Choice« 2050 Portfolio ............................. ........... ........ ..................543,187.116 ................. 7,506,846 ......... 13.820 ...............7,506,846 ................. 7,848,627 ........................ 0 .................143,398 ........................ 0 ............... 759,910 .......................0 .................759,910 .......................0 .. 12/29/2023 .. ...... ......

89360D-30-6 ...
Transamerica Goldman Sachs Managed Risk - Balanced 

............................................................... ........... ........ ..................299,194.922 ..................3,455,701 ......... 11.550 ...............3,455,701 ..................3,654,652 ........................ 0 .................263,099 ........................ 0 ............... 109,071 .......................0 .................109,071 .......................0 .. 12/28/2023 .. ...... ......
315802-50-4 .... Fidelity® VIP Balanced Portfolio ..................... ........... ........ ..................166,305.133 ..................3,711,931 ......... 22.320 ...............3,711,931 ..................3,287,365 ........................ 0 .................140,278 ........................ 0 ............... 410,580 .......................0 .................410,580 .......................0 ......... ........ ...... ......
291011-10-4 ... EMERSON ELECTRIC ORD .................................... ........... ........ .......................250.000 ......................24,333 ......... 97.330 ...................24,333 ..................... 16,074 ........................ 0 ......................487 ........................ 0 .................... 548 .......................0 ......................548 .......................0 .. 10/19/2023 .. ...... ......
171340-10-2 ... CHURCH AND DWIGHT ORD ................................... ........... ........ .................... 2,026.000 .................... 191,579 ......... 94.560 ................. 191,579 .................... 193,558 ........................ 0 ................... 1,042 ........................ 0 ................ (1,980).......................0 ..................(1,980) .......................0 .. 11/06/2023 .. ...... ......

89360D-65-2 ....
Transamerica Goldman Sachs Managed Risk - Conserva 

............................................................... ........... ........ .......................536.441 .......................6,099 ......... 11.370 ....................6,099 .......................6,422 ........................ 0 ......................360 ........................ 0 .................... 184 .......................0 ......................184 .......................0 .. 12/20/2023 .. ...... ......
922176-60-7 ... Fidelity® VIP Balanced Portfolio ..................... ........... ........ ..............22,039,616.559 ............... 474,733,341 ......... 21.540 ............ 474,733,341 ...............431,011,887 ........................ 0 .............21,230,759 ........................ 0 ........... 58,667,925 .......................0 .............58,667,925 .......................0 ......... ........ ...... ......
29355A-10-7 .... ENPHASE ENERGY ORD ....................................... ........... ........ ........................ 60.000 .......................7,928 ........ 132.140 ....................7,928 ..................... 12,365 ........................ 0 ........................ 0 ........................ 0 ................ (7,681).......................0 ..................(7,681) .......................0 .. 01/26/2023 .. ...... ......
02507F-61-3 ... One Choice« 2040 Portfolio ............................. ........... ........ ..................794,990.517 ................ 10,199,729 ......... 12.830 ............. 10,199,729 ................ 10,902,191 ........................ 0 .................227,390 ........................ 0 ............... 900,209 .......................0 .................900,209 .......................0 .. 12/29/2023 .. ...... ......

89360D-50-4 ....
Transamerica Goldman Sachs Managed Risk - Growth E 

............................................................... ........... ........ ..................413,517.310 ..................4,375,013 ......... 10.580 ...............4,375,013 ..................4,341,344 ........................ 0 .................159,277 ........................ 0 ............... 403,363 .......................0 .................403,363 .......................0 .. 12/29/2023 .. ...... ......
922177-38-1 ... Fidelity® VIP Consumer Staples ....................... ........... ........ ..................265,088.692 ..................5,142,721 ......... 19.400 ...............5,142,721 ..................5,173,296 ........................ 0 .................155,628 ........................ 0 ............... (34,286).......................0 .................(34,286) .......................0 ......... ........ ...... ......
29364G-10-3 .... ENTERGY ORD ................................................ ........... ........ ........................ 93.000 .......................9,411 ........101.190 ....................9,411 .......................8,143 ........................ 0 ......................404 ........................ 0 ................ (1,052).......................0 ..................(1,052) .......................0 .. 04/08/2019 .. ...... ......
17275R-10-2 ... CISCO SYSTEMS ORD ........................................ ........... ........ .................... 6,210.000 .................... 313,729 ......... 50.520 ................. 313,729 .................... 285,078 ........................ 0 ................... 9,063 ........................ 0 ................ 17,262 .......................0 ..................17,262 .......................0 .. 11/17/2023 .. ...... ......
89360C-55-5 .... Transamerica International Focus VP ................. ........... ........ ............... 3,802,789.619 ................ 32,970,186 .......... 8.670 ............. 32,970,186 ................ 32,195,849 ........................ 0 .................618,392 ........................ 0 .............2,950,750 .......................0 .............. 2,950,750 .......................0 .. 12/29/2023 .. ...... ......
922175-50-0 .... Fidelity® VIP Contrafund® Portfolio ................. ........... ........ ..................409,890.176 ................ 19,932,959 ......... 48.630 ..............19,932,959 ................ 15,774,073 ........................ 0 .................713,971 ........................ 0 .............4,224,989 .......................0 .............. 4,224,989 .......................0 ......... ........ ...... ......
29414B-10-4 .... EPAM SYSTEMS ORD ......................................... ........... ........ ........................ 25.000 .......................7,434 ........ 297.340 .................... 7,434 ..................... 12,216 ........................ 0 ........................ 0 ........................ 0 ................... (397).......................0 .....................(397) .......................0 .. 10/19/2023 .. ...... ......
02507F-65-4 ... One Choice« 2030 Portfolio ............................. ........... ........ ............... 1,235,370.181 ................ 14,824,443 ......... 12.000 ..............14,824,443 ................ 15,831,533 ........................ 0 .................404,126 ........................ 0 ............ 1,114,153 .......................0 .............. 1,114,153 .......................0 .. 12/29/2023 .. ...... ......

89360C-30-8 ...
Transamerica JPMorgan Asset Allocation - Conservat 

............................................................... ........... ........ ............... 2,460,349.372 ................ 21,208,212 .......... 8.620 ............. 21,208,212 ................ 24,387,747 ........................ 0 .................442,409 ........................ 0 ............... 911,982 .......................0 .................911,982 .......................0 .. 12/29/2023 .. ...... ......
922175-84-9 .... Fidelity® VIP Contrafund® Portfolio ................. ........... ........ ..............18,112,952.150 ............... 848,229,549 ......... 46.830 ............ 848,229,549 ............... 707,943,471 ........................ 0 .............29,426,020 ........................ 0 ..........174,410,512 .......................0 ........... 174,410,512 .......................0 ......... ........ ...... ......
294429-10-5 .... EQUIFAX ORD ................................................ ........... ........ ........................ 54.000 ......................13,354 ........ 247.290 ...................13,354 .......................5,634 ........................ 0 ....................... 84 ........................ 0 ..................2,858 .......................0 ................... 2,858 .......................0 .. 05/23/2022 .. ...... ......
172908-10-5 ... CINTAS ORD ................................................. ........... ........ .......................121.000 ......................72,922 ........602.660 ...................72,922 ..................... 52,802 ........................ 0 ......................470 ........................ 0 ................ 19,216 .......................0 ..................19,216 .......................0 .. 05/02/2023 .. ...... ......

89360C-40-7 ...
Transamerica JPMorgan Asset Allocation - Conservat 

............................................................... ........... ........ .................... 3,279.666 ..................... 27,844 ...........8.490 ...................27,844 ..................... 36,062 ........................ 0 ......................533 ........................ 0 ..................1,247 .......................0 ................... 1,247 .......................0 .. 08/29/2023 .. ...... ......
922177-77-9 ... Fidelity® VIP Energy Portfolio ....................... ........... ........ ..................716,429.975 ................ 17,617,013 ......... 24.590 ............. 17,617,013 ................ 17,458,922 ........................ 0 .................322,022 ........................ 0 ..............(166,972).......................0 ............... (166,972) .......................0 ......... ........ ...... ......
29444U-70-0 .... EQUINIX REIT ORD ......................................... ........... ........ ........................ 41.000 ..................... 33,021 ........ 805.390 ...................33,021 ......................22,475 ........................ 0 ......................563 ........................ 0 ..................5,797 .......................0 ................... 5,797 .......................0 .. 10/19/2023 .. ...... ......
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02507F-79-5 ... One Choice« In Retirement Portfolio ................. ........... ........ ..................775,875.888 ..................9,287,236 ......... 11.970 ...............9,287,236 ..................9,942,822 ........................ 0 .................378,832 ........................ 0 ............... 489,178 .......................0 .................489,178 .......................0 .. 12/29/2023 .. ...... ......

89360C-50-6 ...
Transamerica JPMorgan Asset Allocation - Growth VP 

............................................................... ........... ........ ..............34,686,291.520 ............... 359,349,980 ......... 10.360 ............ 359,349,980 ............... 399,235,268 ........................ 0 .............10,032,404 ........................ 0 ........... 48,683,341 .......................0 .............48,683,341 .......................0 .. 12/29/2023 .. ...... ......
922174-30-5 .... Fidelity® VIP Equity-Income Portfolio .............. ........... ........ ..................666,696.172 ................ 16,567,400 ......... 24.850 ............. 16,567,400 ................ 15,000,538 ........................ 0 .................761,301 ........................ 0 ............... 829,664 .......................0 .................829,664 .......................0 ......... ........ ...... ......
29476L-10-7 ... EQUITY RESIDENTIAL REIT ORD ........................... ........... ........ .......................175.000 ..................... 10,703 ......... 61.160 ...................10,703 ..................... 11,036 ......................116 ......................379 ........................ 0 .................... 390 .......................0 ......................390 .......................0 .. 10/19/2023 .. ...... ......
18915M-10-7 ... CLOUDFLARE CL A ORD ...................................... ........... ........ ..................211,512.000 ................ 17,610,489 ......... 83.260 ............. 17,610,489 ................ 16,730,113 ........................ 0 ........................ 0 ........................ 0 ............ 7,969,097 .......................0 .............. 7,969,097 .......................0 .. 12/15/2023 .. ...... ......

89360C-60-5 ...
Transamerica JPMorgan Asset Allocation - Growth VP 

............................................................... ........... ........ ................... 27,365.749 .................... 278,857 ......... 10.190 ................. 278,857 .................... 293,780 ........................ 0 ................... 7,391 ........................ 0 ................ 39,075 .......................0 .................. 39,075 .......................0 .. 10/30/2023 .. ...... ......
922174-85-9 .... Fidelity® VIP Equity-Income Portfolio .............. ........... ........ ............... 1,755,007.598 ................ 41,962,232 ......... 23.910 ..............41,962,232 ................ 37,833,528 ........................ 0 .............. 1,904,496 ........................ 0 ............ 2,041,682 .......................0 .............. 2,041,682 .......................0 ......... ........ ...... ......
297178-10-5 ... ESSEX PROPERTY REIT ORD ................................ ........... ........ ........................ 26.000 .......................6,446 ........ 247.940 ....................6,446 .......................6,335 ....................... 60 ......................183 ........................ 0 .................... 918 .......................0 ......................918 .......................0 .. 10/19/2023 .. ...... ......
02507F-84-5 ... One Choice« 2045 Portfolio ............................. ........... ........ ..................696,305.177 ................ 11,516,889 ......... 16.540 ............. 11,516,889 ................ 12,085,725 ........................ 0 .................245,352 ........................ 0 ............ 1,091,163 .......................0 .............. 1,091,163 .......................0 .. 12/29/2023 .. ...... ......

89360C-70-4 ...
Transamerica JPMorgan Asset Allocation - Moderate 

............................................................... ........... ........ ..............29,376,422.170 ............... 296,114,335 ......... 10.080 ............ 296,114,335 ............... 340,529,243 ........................ 0 .............17,444,364 ........................ 0 ........... 13,981,753 .......................0 .............13,981,753 .......................0 .. 12/29/2023 .. ...... ......
922174-10-7 ... Fidelity® VIP Government Money Market Portfolio . ........... ........ ............... 9,059,939.370 ..................9,059,939 .......... 1.000 ...............9,059,939 ..................9,059,939 ........................ 0 .................409,088 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 ......... ........ ...... ......
29786A-10-6 ... ETSY ORD .................................................... ........... ........ ........................ 50.000 .......................4,053 ......... 81.050 .................... 4,053 .......................5,853 ........................ 0 ........................ 0 ........................ 0 ................ (1,505).......................0 ..................(1,505) .......................0 .. 10/19/2023 .. ...... ......
191216-10-0 ... COCA-COLA ORD ............................................. ........... ........ ...................11,055.000 .................... 651,471 ......... 58.930 ................. 651,471 .................... 642,711 ........................ 0 ..................17,968 ........................ 0 ............... (39,263).......................0 .................(39,263) .......................0 .. 09/26/2023 .. ...... ......

89360C-80-3 ...
Transamerica JPMorgan Asset Allocation - Moderate 

............................................................... ........... ........ ...................37,800.629 .................... 372,714 .......... 9.860 ................. 372,714 .................... 421,511 ........................ 0 ..................21,850 ........................ 0 ................ 17,847 .......................0 ..................17,847 .......................0 .. 10/30/2023 .. ...... ......
922174-83-4 .... Fidelity® VIP Government Money Market Portfolio . ........... ........ ..................197,926.160 .................... 197,926 .......... 1.000 ................. 197,926 .................... 197,926 ........................ 0 ................... 8,657 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 ......... ........ ...... ......
30034W-10-6 ... EVERGY ORD ................................................. ........... ........ .......................103.000 .......................5,377 ......... 52.200 ....................5,377 .......................6,376 ........................ 0 ......................255 ........................ 0 ................ (1,074).......................0 ..................(1,074) .......................0 .. 01/26/2023 .. ...... ......
02507F-88-6 ... One Choice« 2035 Portfolio ............................. ........... ........ ..................839,809.301 ................ 12,865,879 ......... 15.320 ............. 12,865,879 ................ 13,522,508 ........................ 0 .................332,409 ........................ 0 ............ 1,034,760 .......................0 .............. 1,034,760 .......................0 .. 12/29/2023 .. ...... ......

89360C-87-8 ...
Transamerica JPMorgan Asset Allocation - Moderate 

............................................................... ........... ........ ................... 51,944.180 .................... 522,558 ......... 10.060 ................. 522,558 .................... 572,928 ........................ 0 ..................13,007 ........................ 0 ................ 29,409 .......................0 .................. 29,409 .......................0 .. 08/29/2023 .. ...... ......
315802-70-2 ... Fidelity® VIP Growth & Income Portfolio ............ ........... ........ ..................126,230.758 ..................3,413,280 ......... 27.040 ...............3,413,280 ..................2,740,952 ........................ 0 .................173,444 ........................ 0 ............... 363,891 .......................0 .................363,891 .......................0 ......... ........ ...... ......
30040W-10-8 ... EVERSOURCE ENERGY ORD ................................... ........... ........ .......................156.000 .......................9,628 ......... 61.720 ....................9,628 ..................... 13,155 ........................ 0 ......................421 ........................ 0 ................ (3,451).......................0 .................. (3,451) .......................0 .. 06/22/2020 .. ...... ......
192446-10-2 .... COGNIZANT TECHNOLOGY SOLUTN CL A ORD ................ ........... ........ .................... 8,822.000 .................... 666,326 ......... 75.530 ................. 666,326 .................... 589,292 ........................ 0 ................... 9,102 ........................ 0 ............... 129,477 .......................0 .................129,477 .......................0 .. 11/17/2023 .. ...... ......

89360C-88-6 ...
Transamerica JPMorgan Asset Allocation - Moderate 

............................................................... ........... ........ ............... 6,421,749.669 ................ 65,822,934 ......... 10.250 ..............65,822,934 ................ 73,542,181 ........................ 0 ..............1,756,677 ........................ 0 .............3,626,635 .......................0 .............. 3,626,635 .......................0 .. 12/29/2023 .. ...... ......
922176-70-6 ... Fidelity® VIP Growth & Income Portfolio ............ ........... ........ ................... 14,721.029 .................... 384,513 ......... 26.120 ................. 384,513 .................... 304,465 ........................ 0 ..................19,171 ........................ 0 ................ 37,952 .......................0 .................. 37,952 .......................0 ......... ........ ...... ......
30161N-10-1 ... EXELON ORD ................................................. ........... ........ .......................481.000 ..................... 17,268 ......... 35.900 ...................17,268 ......................15,259 ........................ 0 ......................641 ........................ 0 ................ (3,268).......................0 ..................(3,268) .......................0 .. 10/19/2023 .. ...... ......
02507J-10-2 ... One Choice« In Retirement Portfolio ................. ........... ........ ..................566,379.283 ..................5,159,715 .......... 9.110 ...............5,159,715 ..................5,330,869 ........................ 0 .................293,436 ........................ 0 ............... 171,096 .......................0 .................171,096 .......................0 .. 12/29/2023 .. ...... ......
89360C-66-2 ... Transamerica JPMorgan Enhanced Index VP ............ ........... ........ ..................921,282.902 ................ 22,027,874 ......... 23.910 ............. 22,027,874 ................ 21,639,568 ........................ 0 .................940,274 ........................ 0 .............3,095,501 .......................0 .............. 3,095,501 .......................0 .. 12/29/2023 .. ...... ......
315802-20-7 ... Fidelity® VIP Growth Opportunities Portfolio ..... ........... ........ ...................73,466.775 ..................4,390,374 ......... 59.760 ...............4,390,374 ..................3,536,694 ........................ 0 ........................ 0 ........................ 0 ............ 1,271,582 .......................0 .............. 1,271,582 .......................0 ......... ........ ...... ......
30212P-30-3 .... EXPEDIA GROUP ORD ........................................ ........... ........ ........................ 63.000 .......................9,563 ........151.790 .................... 9,563 .......................6,658 ........................ 0 ........................ 0 ........................ 0 ..................3,811 .......................0 ................... 3,811 .......................0 .. 01/26/2023 .. ...... ......
19260Q-10-7 ... COINBASE GLOBAL CL A ORD ............................... ........... ........ .................... 9,540.000 ..................1,659,197 ........ 173.920 ...............1,659,197 .................... 790,548 ........................ 0 ........................ 0 ........................ 0 ............... 868,649 .......................0 .................868,649 .......................0 .. 12/27/2023 .. ...... ......

89360C-73-8 ...
Transamerica JPMorgan International Moderate Growt 

............................................................... ........... ........ ............... 1,255,893.212 ................ 11,503,982 .......... 9.160 ............. 11,503,982 ................ 12,010,451 ........................ 0 .................163,087 ........................ 0 ............... 662,363 .......................0 .................662,363 .......................0 .. 12/29/2023 .. ...... ......
922176-20-1 ... Fidelity® VIP Growth Opportunities Portfolio ..... ........... ........ ................... 30,135.405 ..................1,792,153 ......... 59.470 ...............1,792,153 ................. 1,500,097 ........................ 0 ........................ 0 ........................ 0 ............... 560,158 .......................0 .................560,158 .......................0 ......... ........ ...... ......
302130-10-9 ... EXPEDITORS INTNL OF WASHTN CL A ORD ................. ........... ........ ........................ 67.000 .......................8,522 ........127.200 .................... 8,522 .......................4,001 ........................ 0 ....................... 92 ........................ 0 ..................1,513 .......................0 ................... 1,513 .......................0 .. 01/26/2023 .. ...... ......
02507J-30-0 ... One Choice« 2025 Portfolio ............................. ........... ........ ..................626,678.273 ..................5,878,243 ...........9.380 ...............5,878,243 ..................6,241,302 ........................ 0 .................347,377 ........................ 0 ............... 193,851 .......................0 .................193,851 .......................0 .. 12/29/2023 .. ...... ......
89360C-64-7 ... Transamerica JPMorgan Mid Cap Value VP ............. ........... ........ ..................410,568.939 ..................5,945,038 ......... 14.480 ...............5,945,038 ..................6,490,522 ........................ 0 .................586,850 ........................ 0 ................ (7,327).......................0 ..................(7,327) .......................0 .. 08/29/2023 .. ...... ......
922176-88-8 ... Fidelity® VIP Growth Opportunities Portfolio ..... ........... ........ ..................121,704.874 ................. 7,057,666 ......... 57.990 ...............7,057,666 ..................5,580,427 ........................ 0 ........................ 0 ........................ 0 ............ 2,187,754 .......................0 .............. 2,187,754 .......................0 ......... ........ ...... ......
30225T-10-2 .... EXTRA SPACE STORAGE REIT ORD .......................... ........... ........ ........................ 98.000 ..................... 15,712 ........160.330 ...................15,712 .......................9,777 ........................ 0 ......................475 ........................ 0 ..................2,002 .......................0 ................... 2,002 .......................0 .. 09/21/2023 .. ...... ......
20030N-10-1 ... COMCAST CL A ORD ......................................... ........... ........ ...................21,563.000 .................... 945,538 ......... 43.850 ................. 945,538 .................... 873,671 ........................ 0 ..................20,786 ........................ 0 ............... 155,043 .......................0 .................155,043 .......................0 .. 12/04/2023 .. ...... ......
89360C-75-3 .... Transamerica JPMorgan Tactical Allocation VP ..... ........... ........ ............... 2,935,839.186 ................ 36,110,822 ......... 12.300 ............. 36,110,822 ................ 40,735,780 ........................ 0 .................653,658 ........................ 0 ............ 2,216,619 .......................0 .............. 2,216,619 .......................0 .. 12/29/2023 .. ...... ......
922174-40-4 .... Fidelity® VIP Growth Portfolio ....................... ........... ........ ..................448,625.478 ................ 41,767,032 ......... 93.100 ............. 41,767,032 ................ 31,926,510 ........................ 0 .............. 1,774,825 ........................ 0 .............9,299,662 .......................0 .............. 9,299,662 .......................0 ......... ........ ...... ......
30231G-10-2 ... EXXON MOBIL ORD ........................................... ........... ........ .................... 1,779.000 .................... 177,864 ......... 99.980 ................. 177,864 .................... 115,138 ........................ 0 ................... 6,238 ........................ 0 ............... (19,179).......................0 .................(19,179) .......................0 .. 10/19/2023 .. ...... ......
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02507J-40-9 .... One Choice« 2030 Portfolio ............................. ........... ........ ...............1,020,830.688 ................ 10,861,638 ......... 10.640 ............. 10,861,638 ................ 11,401,557 ........................ 0 .................373,566 ........................ 0 ............... 693,986 .......................0 .................693,986 .......................0 .. 12/29/2023 .. ...... ......
89360D-77-7 ... Transamerica Janus Balanced VP ....................... ........... ........ ..................889,332.521 ................ 14,442,760 ......... 16.240 ............. 14,442,760 ................ 15,046,857 ........................ 0 .................545,241 ........................ 0 ............ 1,179,194 .......................0 .............. 1,179,194 .......................0 .. 12/29/2023 .. ...... ......
922174-86-7 ... Fidelity® VIP Growth Portfolio ....................... ........... ........ ..................418,565.544 ................ 37,637,414 ......... 89.920 ............. 37,637,414 ................ 31,952,801 ........................ 0 ..............1,611,797 ........................ 0 .............8,302,479 .......................0 .............. 8,302,479 .......................0 ......... ........ ...... ......
302491-30-3 .... FMC ORD ..................................................... ........... ........ ........................ 55.000 .......................3,468 ......... 63.050 ....................3,468 .......................3,839 ....................... 32 ......................128 ........................ 0 ................ (3,396).......................0 .................. (3,396) .......................0 .. 03/13/2020 .. ...... ......
20825C-10-4 .... CONOCOPHILLIPS ORD ....................................... ........... ........ .................... 4,120.000 .................... 478,208 ........116.070 ................. 478,208 .................... 320,832 ........................ 0 ..................16,589 ........................ 0 ..................4,634 .......................0 ................... 4,634 .......................0 .. 07/10/2023 .. ...... ......
89360D-10-8 ... Transamerica Janus Mid-Cap Growth VP ................ ........... ........ .............. 13,993,543.940 ............... 427,222,896 ......... 30.530 ............ 427,222,896 ............... 456,214,767 ........................ 0 .............68,665,587 ........................ 0 ........... (7,503,237).......................0 .............(7,503,237) .......................0 .. 12/29/2023 .. ...... ......
922177-24-1 .... Fidelity® VIP Health Care Portfolio ................. ........... ........ ..................481,459.597 ................ 16,350,368 ......... 33.960 ............. 16,350,368 ................ 16,368,202 ........................ 0 ........................ 0 ........................ 0 ............... 642,662 .......................0 .................642,662 .......................0 ......... ........ ...... ......
30303M-10-2 ... META PLATFORMS CL A ORD ................................ ........... ........ .......................986.000 .................... 349,005 ........ 353.960 ................. 349,005 .................... 169,908 ........................ 0 ........................ 0 ........................ 0 ............... 214,591 .......................0 .................214,591 .......................0 .. 10/19/2023 .. ...... ......
02507J-50-8 ... One Choice« 2035 Portfolio ............................. ........... ........ ..................689,923.720 ..................6,733,656 .......... 9.760 ...............6,733,656 ................. 7,110,117 ........................ 0 .................303,889 ........................ 0 ............... 359,312 .......................0 .................359,312 .......................0 .. 12/29/2023 .. ...... ......
89360C-62-1 ... Transamerica Morgan Stanley Capital Growth VP .... ........... ........ ..............19,833,378.090 ............... 110,273,582 ...........5.560 ............ 110,273,582 ...............178,766,087 ........................ 0 ........................ 0 ........................ 0 ........... 33,804,089 .......................0 .............33,804,089 .......................0 .. 12/29/2023 .. ...... ......
922174-20-6 .... Fidelity® VIP High Income Portfolio ................. ........... ........ ..................384,219.553 ................. 1,767,410 .......... 4.600 ...............1,767,410 ..................1,997,534 ........................ 0 .................. 96,503 ........................ 0 ................ 68,685 .......................0 ..................68,685 .......................0 ......... ........ ...... ......
303075-10-5 ... FACTSET RESEARCH SYSTEMS ORD .......................... ........... ........ ........................ 17.000 .......................8,110 ........477.050 ....................8,110 .......................8,033 ........................ 0 ....................... 65 ........................ 0 ..................1,289 .......................0 ................... 1,289 .......................0 .. 12/20/2021 .. ...... ......
21036P-10-8 ... CONSTELLATION BRANDS CL A ORD ......................... ........... ........ .................... 3,531.000 .................... 853,619 ........ 241.750 ................. 853,619 .................... 716,381 ........................ 0 ..................12,016 ........................ 0 ................ 42,527 .......................0 .................. 42,527 .......................0 .. 08/03/2023 .. ...... ......
89360D-41-3 .... Transamerica Morgan Stanley Global Allocation VP ........... ........ ..................992,596.908 ..................5,459,283 ...........5.500 ...............5,459,283 ..................6,599,358 ........................ 0 .................393,110 ........................ 0 ............... 226,965 .......................0 .................226,965 .......................0 .. 12/29/2023 .. ...... ......
922174-80-0 ... Fidelity® VIP High Income Portfolio ................. ........... ........ ..................116,255.132 .................... 530,123 ...........4.560 ................. 530,123 .................... 609,087 ........................ 0 ..................28,885 ........................ 0 ................ 21,460 .......................0 ..................21,460 .......................0 ......... ........ ...... ......
303250-10-4 .... FAIR ISAAC ORD ............................................ ........... ........ ........................ 11.000 ..................... 12,804 ..... 1,164.010 ...................12,804 .......................7,497 ........................ 0 ........................ 0 ........................ 0 ..................5,307 .......................0 ................... 5,307 .......................0 .. 03/20/2023 .. ...... ......
02507J-60-7 ... One Choice« 2040 Portfolio ............................. ........... ........ ..................630,218.793 ..................6,970,220 ......... 11.060 ...............6,970,220 ..................7,141,652 ........................ 0 .................206,363 ........................ 0 ............... 506,194 .......................0 .................506,194 .......................0 .. 12/29/2023 .. ...... ......
89360C-37-3 .... Transamerica Multi-Managed Balanced VP ............. ........... ........ ............... 8,687,972.978 ............... 133,534,145 ......... 15.370 ............ 133,534,145 ............... 123,974,370 ........................ 0 .............. 6,023,670 ........................ 0 ........... 14,739,000 .......................0 .............14,739,000 .......................0 .. 12/29/2023 .. ...... ......
922174-84-2 .... Fidelity® VIP High Income Portfolio ................. ........... ........ ...................61,981.377 .................... 271,478 ...........4.380 ................. 271,478 .................... 313,329 ........................ 0 .................. 14,922 ........................ 0 ................ 10,143 .......................0 ..................10,143 .......................0 ......... ........ ...... ......
311900-10-4 ... FASTENAL ORD ............................................... ........... ........ .......................255.000 ..................... 16,516 ......... 64.770 ...................16,516 .......................9,412 ........................ 0 ......................417 ........................ 0 ..................4,092 .......................0 ................... 4,092 .......................0 .. 10/19/2023 .. ...... ......
21037T-10-9 ... CONSTELLATION ENERGY ORD ............................... ........... ........ .......................781.000 ..................... 91,291 ........116.890 ...................91,291 ..................... 77,247 ........................ 0 ......................395 ........................ 0 ................ 14,044 .......................0 .................. 14,044 .......................0 .. 09/22/2023 .. ...... ......
89360D-75-1 ... Transamerica PIMCO Tactical - Balanced VP ......... ........... ........ ..................505,852.985 ..................4,937,125 .......... 9.760 ...............4,937,125 ..................5,647,696 ........................ 0 .................. 58,833 ........................ 0 ............... 405,745 .......................0 .................405,745 .......................0 .. 12/29/2023 .. ...... ......
922175-30-2 .... Fidelity® VIP Index 500 Portfolio ................... ........... ........ ...................46,916.400 ................ 21,665,524 ........461.790 ..............21,665,524 ................ 11,956,801 ........................ 0 .................460,223 ........................ 0 .............4,022,639 .......................0 .............. 4,022,639 .......................0 ......... ........ ...... ......
313745-10-1 ... FEDERAL REIT ORD ......................................... ........... ........ ........................ 36.000 .......................3,710 ........103.050 ....................3,710 .......................3,714 ....................... 39 ......................156 ........................ 0 ......................72 .......................0 ....................... 72 .......................0 .. 09/01/2022 .. ...... ......
02507J-70-6 ... One Choice« 2045 Portfolio ............................. ........... ........ ..................620,829.992 ..................6,152,425 ...........9.910 ...............6,152,425 ..................6,485,403 ........................ 0 .................250,194 ........................ 0 ............... 408,708 .......................0 .................408,708 .......................0 .. 12/29/2023 .. ...... ......
89360D-71-0 ... Transamerica PIMCO Tactical - Conservative VP .... ........... ........ ..................873,344.531 ................. 8,410,308 ...........9.630 ...............8,410,308 ..................9,797,224 ........................ 0 .................120,218 ........................ 0 ............... 446,177 .......................0 .................446,177 .......................0 .. 12/29/2023 .. ...... ......
922175-85-6 .... Fidelity® VIP Index 500 Portfolio ................... ........... ........ ................... 27,349.900 ................ 12,451,862 ........ 455.280 ............. 12,451,862 ................. 6,889,971 ........................ 0 .................236,163 ........................ 0 .............2,236,138 .......................0 .............. 2,236,138 .......................0 ......... ........ ...... ......
31428X-10-6 ... FEDEX ORD .................................................. ........... ........ .......................100.000 ......................25,297 ........ 252.970 ...................25,297 ..................... 15,580 ......................137 ......................434 ........................ 0 ..................7,293 .......................0 ................... 7,293 .......................0 .. 10/19/2023 .. ...... ......
216648-40-2 ... COOPER ORD ................................................. ........... ........ .......................893.000 .................... 337,947 ........ 378.440 ................. 337,947 .................... 300,723 ........................ 0 ....................... 42 ........................ 0 ................ 35,113 .......................0 .................. 35,113 .......................0 .. 03/30/2023 .. ...... ......
89360D-73-6 ... Transamerica PIMCO Tactical - Growth VP ............ ........... ........ ............... 1,165,430.475 ................ 11,572,725 ...........9.930 ............. 11,572,725 ................ 12,695,424 ........................ 0 .................118,823 ........................ 0 .............1,233,172 .......................0 .............. 1,233,172 .......................0 .. 12/29/2023 .. ...... ......
922175-10-4 .... Fidelity® VIP Investment Grade Bond Portfolio .... ........... ........ ..................440,221.869 ..................4,917,278 ......... 11.170 ...............4,917,278 ..................5,637,062 ........................ 0 .................124,268 ........................ 0 ............... 158,692 .......................0 .................158,692 .......................0 ......... ........ ...... ......
315616-10-2 ... F5 ORD ...................................................... ........... ........ ........................ 26.000 .......................4,653 ........178.980 .................... 4,653 .......................3,414 ........................ 0 ........................ 0 ........................ 0 .................... 922 .......................0 ......................922 .......................0 .. 05/07/2012 .. ...... ......
02507J-80-5 ... One Choice« 2050 Portfolio ............................. ........... ........ ..................447,001.547 ..................5,337,198 ......... 11.940 ...............5,337,198 ..................5,413,076 ........................ 0 .................138,101 ........................ 0 ............... 466,354 .......................0 .................466,354 .......................0 .. 12/29/2023 .. ...... ......

89360C-22-5 ....
Transamerica Small/Mid Cap Value VP Initial Class 

............................................................... ........... ........ ...............7,104,108.704 ............... 134,693,901 ......... 18.960 ............ 134,693,901 ............... 139,429,575 ........................ 0 .............13,004,827 ........................ 0 ............ 1,443,806 .......................0 .............. 1,443,806 .......................0 .. 12/29/2023 .. ...... ......
922175-88-0 ... Fidelity® VIP Investment Grade Bond Portfolio .... ........... ........ ...................43,808.191 .................... 474,005 ......... 10.820 ................. 474,005 .................... 548,251 ........................ 0 ..................11,477 ........................ 0 ................ 15,447 .......................0 .................. 15,447 .......................0 ......... ........ ...... ......
31620M-10-6 ... FIDELITY NATIONAL INFORMATN SVCS ORD ................ ........... ........ .......................257.000 ..................... 15,438 ......... 60.070 ...................15,438 ......................29,372 ........................ 0 ......................500 ........................ 0 ................ (1,751).......................0 ..................(1,751) .......................0 .. 10/19/2023 .. ...... ......
219350-10-5 .... CORNING ORD ................................................ ........... ........ .................... 2,210.000 ..................... 67,295 ......... 30.450 ...................67,295 ..................... 75,390 ........................ 0 ................... 2,475 ........................ 0 ................ (3,765).......................0 ..................(3,765) .......................0 .. 01/04/2023 .. ...... ......
89360C-44-9 .... Transamerica T. Rowe Price Small Cap VP ............ ........... ........ ............... 5,133,101.858 ................ 58,466,030 ......... 11.390 ............. 58,466,030 ................ 64,974,202 ........................ 0 .............. 2,062,287 ........................ 0 ............ 7,415,201 .......................0 .............. 7,415,201 .......................0 .. 12/29/2023 .. ...... ......
922176-40-9 .... Fidelity® VIP Mid Cap Portfolio ...................... ........... ........ ..................123,512.160 ..................4,500,783 ......... 36.440 ...............4,500,783 ..................4,269,828 ........................ 0 .................140,861 ........................ 0 ............... 447,264 .......................0 .................447,264 .......................0 ......... ........ ...... ......
316773-10-0 ... FIFTH THIRD BANCORP ORD ................................. ........... ........ .......................285.000 .......................9,830 ......... 34.490 ....................9,830 .......................6,072 ......................100 ......................314 ........................ 0 .................... 877 .......................0 ......................877 .......................0 .. 10/19/2023 .. ...... ......
02507J-87-0 ... One Choice« 2060 Portfolio ............................. ........... ........ ..................185,521.592 ................. 2,638,117 ......... 14.220 ...............2,638,117 ..................2,500,439 ........................ 0 .................. 50,249 ........................ 0 ............... 232,128 .......................0 .................232,128 .......................0 .. 12/29/2023 .. ...... ......
89360C-33-2 .... Transamerica WMC US Growth VP ......................... ........... ........ ..............44,605,209.060 ............ 1,599,096,745 ......... 35.850 ..........1,599,096,745 ............ 1,346,989,987 ........................ 0 .............39,848,012 ........................ 0 .......... 431,074,233 .......................0 ............431,074,233 .......................0 .. 12/29/2023 .. ...... ......
922176-80-5 ... Fidelity® VIP Mid Cap Portfolio ...................... ........... ........ ............... 9,994,007.445 ............... 346,692,118 ......... 34.690 ............ 346,692,118 ............... 333,485,801 ........................ 0 .............10,559,678 ........................ 0 ........... 33,173,141 .......................0 .............33,173,141 .......................0 ......... ........ ...... ......
336433-10-7 .... FIRST SOLAR ORD ........................................... ........... ........ ........................ 48.000 .......................8,269 ........172.280 ....................8,269 .......................7,663 ........................ 0 ........................ 0 ........................ 0 .................... 990 .......................0 ......................990 .......................0 .. 09/21/2023 .. ...... ......
22160K-10-5 ... COSTCO WHOLESALE ORD .................................... ........... ........ .................... 1,035.000 .................... 683,183 ........660.080 ................. 683,183 .................... 513,733 ..................15,900 ................... 3,072 ........................ 0 ............... 175,221 .......................0 .................175,221 .......................0 .. 12/04/2023 .. ...... ......
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922174-50-3 .... Fidelity® VIP Overseas Portfolio ..................... ........... ........ ..................108,735.049 ..................2,807,539 ......... 25.820 ...............2,807,539 ..................2,448,352 ........................ 0 .................. 34,570 ........................ 0 ............... 439,980 .......................0 .................439,980 .......................0 ......... ........ ...... ......
337738-10-8 ... FISERV ORD ................................................. ........... ........ .......................277.000 ..................... 36,797 ........ 132.840 ...................36,797 ......................28,525 ........................ 0 ........................ 0 ........................ 0 ..................8,539 .......................0 ................... 8,539 .......................0 .. 10/19/2023 .. ...... ......
02507J-88-8 ... One Choice« 2055 Portfolio ............................. ........... ........ ..................348,138.018 ..................4,410,908 ......... 12.670 ...............4,410,908 ..................4,444,731 ........................ 0 .................. 99,998 ........................ 0 ............... 409,518 .......................0 .................409,518 .......................0 .. 12/29/2023 .. ...... ......
315917-81-5 ... Fidelity® VIP Technology Portfolio .................. ........... ........ ............... 1,359,519.928 ................ 43,654,185 ......... 32.110 ..............43,654,185 ................ 38,348,310 ........................ 0 .................385,394 ........................ 0 ............ 6,913,187 .......................0 .............. 6,913,187 .......................0 ......... ........ ...... ......
337932-10-7 .... FIRSTENERGY ORD ........................................... ........... ........ .......................227.000 .......................8,322 ......... 36.660 .................... 8,322 .......................8,720 ........................ 0 ......................359 ........................ 0 ................ (1,199).......................0 ..................(1,199) .......................0 .. 03/27/2020 .. ...... ......
22160N-10-9 ... COSTAR GROUP ORD .......................................... ........... ........ ...................20,985.000 ..................1,833,879 ......... 87.390 ...............1,833,879 ................. 1,368,758 ........................ 0 ........................ 0 ........................ 0 ............... 230,397 .......................0 .................230,397 .......................0 .. 10/25/2023 .. ...... ......
315917-79-9 .... Fidelity® VIP Utilities Portfolio ................... ........... ........ ..................274,190.943 ..................5,546,883 ......... 20.230 ...............5,546,883 ..................5,627,325 ........................ 0 .................185,868 ........................ 0 ..............(104,816).......................0 ............... (104,816) .......................0 ......... ........ ...... ......
339041-10-5 .... FLEETCOR TECHNOLOGIES ORD .............................. ........... ........ ........................ 31.000 .......................8,761 ........282.610 ....................8,761 .......................6,947 ........................ 0 ........................ 0 ........................ 0 ..................2,772 .......................0 ................... 2,772 .......................0 .. 10/19/2023 .. ...... ......
02507M-60-0 ... Equity Growth Fund ....................................... ........... ........ ..................233,090.043 ................. 6,316,740 ......... 27.100 ...............6,316,740 ..................6,824,350 ........................ 0 .................. 69,622 ........................ 0 ............ 1,086,736 .......................0 ..............1,086,736 .......................0 .. 12/29/2023 .. ...... ......
922176-68-0 ... Fidelity® VIP Value Strategies Portfolio .......... ........... ........ ..............14,581,923.048 ............... 244,247,211 ......... 16.750 ............ 244,247,211 ............... 220,135,898 ........................ 0 .............10,482,631 ........................ 0 ........... 29,915,074 .......................0 .............29,915,074 .......................0 ......... ........ ...... ......
345370-86-0 ... FORD MOTOR ORD ............................................ ........... ........ .................... 1,778.000 ..................... 21,674 ......... 12.190 ...................21,674 ..................... 14,938 ........................ 0 ................... 2,070 ........................ 0 .................... 841 .......................0 ......................841 .......................0 .. 10/19/2023 .. ...... ......
22788C-10-5 ... CROWDSTRIKE HOLDINGS CL A ORD ......................... ........... ........ .................... 3,565.000 .................... 910,216 ........ 255.320 ................. 910,216 .................... 461,764 ........................ 0 ........................ 0 ........................ 0 ............... 448,452 .......................0 .................448,452 .......................0 .. 08/31/2023 .. ...... ......
922176-71-4 ... Fidelity® VIP Value Strategies Portfolio .......... ........... ........ ................... 99,190.691 ................. 1,641,606 ......... 16.550 ...............1,641,606 ................. 1,374,670 ........................ 0 .................. 74,392 ........................ 0 ............... 199,890 .......................0 .................199,890 .......................0 ......... ........ ...... ......
34959E-10-9 .... FORTINET ORD ............................................... ........... ........ .......................278.000 ..................... 16,271 ......... 58.530 ...................16,271 .......................6,999 ........................ 0 ........................ 0 ........................ 0 ..................2,395 .......................0 ................... 2,395 .......................0 .. 10/19/2023 .. ...... ......
02507M-67-5 ... Disciplined Growth Fund ................................ ........... ........ ..................455,007.556 ................ 10,983,882 ......... 24.140 ............. 10,983,882 ................ 10,468,807 ........................ 0 ................... 4,543 ........................ 0 ............ 2,860,526 .......................0 .............. 2,860,526 .......................0 .. 12/29/2023 .. ...... ......
355151-30-9 .... Franklin Allocation VIP Fund .......................... ........... ........ ............... 9,397,519.989 ................ 47,927,352 .......... 5.100 ..............47,927,352 ................ 53,074,975 ........................ 0 .............. 1,293,803 ........................ 0 ............ 4,809,766 .......................0 .............. 4,809,766 .......................0 ......... ........ ...... ......
34959J-10-8 .... FORTIVE ORD ................................................ ........... ........ .......................155.000 ..................... 11,413 ......... 73.630 ...................11,413 .......................3,588 ........................ 0 ....................... 45 ........................ 0 ..................1,393 .......................0 ................... 1,393 .......................0 .. 01/26/2023 .. ...... ......
231021-10-6 ... CUMMINS ORD ................................................ ........... ........ .................... 1,535.000 .................... 367,740 ........ 239.570 ................. 367,740 .................... 351,870 ........................ 0 ................... 9,978 ........................ 0 ................ (4,175).......................0 ..................(4,175) .......................0 .. 11/16/2022 .. ...... ......
355150-41-8 .... Franklin Income VIP Fund ............................... ........... ........ ............... 2,440,233.799 ................ 34,651,320 ......... 14.200 ..............34,651,320 ................ 36,198,707 ........................ 0 .............. 3,673,797 ........................ 0 ..............(942,396).......................0 ............... (942,396) .......................0 ......... ........ ...... ......
35137L-10-5 ... FOX CL A ORD ............................................... ........... ........ ........................ 92.000 .......................2,730 ......... 29.670 ....................2,730 .......................2,760 ........................ 0 ....................... 47 ........................ 0 .................... (64).......................0 ......................(64) .......................0 .. 03/19/2019 .. ...... ......
025081-30-8 ... Government Bond Fund .................................... ........... ........ ............... 1,417,197.095 ................ 13,548,407 ...........9.560 ............. 13,548,407 ................ 15,204,108 ........................ 0 .................451,408 ........................ 0 ............... (19,809).......................0 .................(19,809) .......................0 .. 12/29/2023 .. ...... ......
355150-55-8 .... Franklin Mutual Shares VIP Fund ...................... ........... ........ ..................787,414.378 ................ 12,071,062 ......... 15.330 ............. 12,071,062 ................ 13,327,109 ........................ 0 .............. 1,184,327 ........................ 0 ............... 245,571 .......................0 .................245,571 .......................0 ......... ........ ...... ......
35137L-20-4 .... FOX CL B ORD ............................................... ........... ........ ........................ 84.000 .......................2,323 ......... 27.650 .................... 2,323 .......................2,514 ........................ 0 ....................... 43 ........................ 0 ...................(185).......................0 .................... (185) .......................0 .. 01/26/2023 .. ...... ......
231561-10-1 ... CURTISS WRIGHT ORD ....................................... ........... ........ .......................588.000 .................... 131,001 ........ 222.790 ................. 131,001 ..................... 98,905 ........................ 0 ......................444 ........................ 0 ................ 32,163 .......................0 .................. 32,163 .......................0 .. 07/07/2023 .. ...... ......
355150-46-7 .... Franklin Rising Dividends VIP Fund .................. ........... ........ ...................51,030.517 ..................1,374,252 ......... 26.930 ...............1,374,252 ..................1,317,422 ........................ 0 .................139,725 ........................ 0 ..................4,980 .......................0 ................... 4,980 .......................0 ......... ........ ...... ......
354613-10-1 ... FRANKLIN RESOURCES ORD .................................. ........... ........ .......................119.000 .......................3,545 ......... 29.790 .................... 3,545 .......................5,019 ........................ 0 ......................143 ........................ 0 .................... 406 .......................0 ......................406 .......................0 .. 08/26/2015 .. ...... ......
025081-59-7 ... Inflation-Adjusted Bond Fund .......................... ........... ........ ............... 1,169,986.802 ................ 12,132,763 ......... 10.370 ............. 12,132,763 ................ 13,873,676 ........................ 0 .................525,408 ........................ 0 ..............(166,782).......................0 ............... (166,782) .......................0 .. 12/29/2023 .. ...... ......
355150-59-0 .... Franklin Small Cap Value VIP Fund .................... ........... ........ ................... 73,120.437 .................... 970,308 ......... 13.270 ................. 970,308 ..................1,046,895 ........................ 0 .................. 54,030 ........................ 0 .................55,293 .......................0 .................. 55,293 .......................0 ......... ........ ...... ......
35671D-85-7 ... FREEPORT MCMORAN ORD .................................... ........... ........ .......................645.000 ..................... 27,458 ......... 42.570 ...................27,458 .......................9,173 ........................ 0 ......................354 ........................ 0 ..................2,837 .......................0 ................... 2,837 .......................0 .. 10/19/2023 .. ...... ......
233331-10-7 .... DTE ENERGY ORD ............................................ ........... ........ .......................318.000 ..................... 35,063 ........110.260 ...................35,063 ..................... 35,096 ........................ 0 ........................ 0 ........................ 0 .................... (34).......................0 ......................(34) .......................0 .. 12/21/2023 .. ...... ......
355150-52-5 .... Franklin Small-Mid Cap Growth VIP Fund ............. ........... ........ ..................276,980.644 ..................3,689,382 ......... 13.320 ...............3,689,382 ..................4,099,018 ........................ 0 ........................ 0 ........................ 0 ............... 776,360 .......................0 .................776,360 .......................0 ......... ........ ...... ......
36266G-10-7 ... GE HEALTHCARE TECHNOLOGIES ORD ....................... ........... ........ .......................171.000 ......................13,222 ......... 77.320 ...................13,222 .......................8,223 ........................ 0 ....................... 14 ........................ 0 ..................4,999 .......................0 ................... 4,999 .......................0 .. 10/19/2023 .. ...... ......
025081-70-4 ... Inflation-Adjusted Bond Fund .......................... ........... ........ ............... 1,105,602.659 ................ 11,487,212 ......... 10.390 ............. 11,487,212 ................ 13,069,874 ........................ 0 .................480,654 ........................ 0 ..............(157,538).......................0 ............... (157,538) .......................0 .. 12/29/2023 .. ...... ......
61691F-70-6 ... Global Strategist Portfolio ........................... ........... ........ ................... 37,739.489 .................... 323,427 .......... 8.570 ................. 323,427 .................... 360,387 ........................ 0 ................... 4,989 ........................ 0 ................ 34,826 .......................0 .................. 34,826 .......................0 ......... ........ ...... ......
363576-10-9 ... ARTHUR J GALLAGHER ORD .................................. ........... ........ ........................ 93.000 ..................... 20,914 ........ 224.880 ...................20,914 .......................8,445 ........................ 0 ......................190 ........................ 0 ..................2,993 .......................0 ................... 2,993 .......................0 .. 10/19/2023 .. ...... ......
235851-10-2 .... DANAHER ORD ................................................ ........... ........ .................... 6,384.000 ................. 1,476,875 ........ 231.340 ...............1,476,875 ..................1,287,920 ................... 1,525 ................... 1,672 ........................ 0 ............... 188,954 .......................0 .................188,954 .......................0 .. 12/28/2023 .. ...... ......
05589U-30-9 .... Government Money Market Portfolio .................... ........... ........ ..............29,854,574.130 ................ 29,854,574 .......... 1.000 ..............29,854,574 ................ 29,854,574 ........................ 0 .............. 1,283,469 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 ......... ........ ...... ......
366651-10-7 ... GARTNER ORD ................................................ ........... ........ ........................ 35.000 ..................... 15,789 ........451.110 ...................15,789 .......................5,242 ........................ 0 ........................ 0 ........................ 0 ..................4,060 .......................0 ................... 4,060 .......................0 .. 01/26/2023 .. ...... ......
025081-82-9 ... Inflation-Adjusted Bond Fund .......................... ........... ........ ..................208,838.208 ..................2,163,564 ......... 10.360 ...............2,163,564 ..................2,449,463 ........................ 0 .................. 84,984 ........................ 0 ............... (36,348).......................0 .................(36,348) .......................0 .. 12/29/2023 .. ...... ......
921925-50-9 .... Growth Portfolio ......................................... ........... ........ ..............30,555,172.088 ...............774,268,061 ......... 25.340 ............ 774,268,061 ............... 777,182,225 ........................ 0 .............. 1,437,653 ........................ 0 .......... 207,354,485 .......................0 ............207,354,485 .......................0 ......... ........ ...... ......
368736-10-4 ... GENERAC HOLDINGS ORD .................................... ........... ........ ........................ 29.000 .......................3,748 ........ 129.240 ....................3,748 .......................8,221 ........................ 0 ........................ 0 ........................ 0 .................... 829 .......................0 ......................829 .......................0 .. 09/26/2022 .. ...... ......
23804L-10-3 ... DATADOG CL A ORD ......................................... ........... ........ .................... 5,695.000 .................... 691,259 ........121.380 ................. 691,259 .................... 519,562 ........................ 0 ........................ 0 ........................ 0 ............... 256,626 .......................0 .................256,626 .......................0 .. 06/23/2023 .. ...... ......
05589U-20-0 .... Growth and Income Portfolio ........................... ........... ........ ............... 1,112,929.668 ................ 35,969,887 ......... 32.320 ............. 35,969,887 ................ 32,664,415 ........................ 0 .............. 3,572,606 ........................ 0 .............3,946,333 .......................0 .............. 3,946,333 .......................0 ......... ........ ...... ......
369550-10-8 ... GENERAL DYNAMICS ORD .................................... ........... ........ ........................ 98.000 ......................25,448 ........ 259.670 ...................25,448 ..................... 15,588 ........................ 0 ......................465 ........................ 0 ..................1,220 .......................0 ................... 1,220 .......................0 .. 10/19/2023 .. ...... ......
025083-76-7 ... Heritage Fund ............................................. ........... ........ ..................106,172.358 ..................1,969,497 ......... 18.550 ...............1,969,497 ..................2,270,639 ........................ 0 ..................17,892 ........................ 0 ............... 300,647 .......................0 .................300,647 .......................0 .. 12/29/2023 .. ...... ......
05589U-87-9 .... Growth and Income Portfolio ........................... ........... ........ ..................116,495.982 ..................3,777,965 ......... 32.430 ...............3,777,965 ..................3,452,799 ........................ 0 .................366,695 ........................ 0 ............... 415,889 .......................0 .................415,889 .......................0 ......... ........ ...... ......
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369604-30-1 ... GENERAL ELECTRIC ORD .................................... ........... ........ .......................480.000 ..................... 61,262 ........127.630 ...................61,262 ..................... 28,201 ....................... 76 ....................... 71 ........................ 0 ................ 33,061 .......................0 ..................33,061 .......................0 .. 10/19/2023 .. ...... ......
244199-10-5 .... DEERE ORD .................................................. ........... ........ .................... 7,950.000 ................. 3,178,967 ........ 399.870 ...............3,178,967 ..................2,773,189 ..................11,687 ..................36,712 ........................ 0 ..............(183,643).......................0 ............... (183,643) .......................0 .. 09/27/2023 .. ...... ......
921925-80-6 .... High Yield Bond Portfolio .............................. ........... ........ ..............37,889,256.957 ............... 279,243,824 .......... 7.370 ............ 279,243,824 ............... 285,976,089 ........................ 0 .............12,300,938 ........................ 0 ........... 16,335,809 .......................0 .............16,335,809 .......................0 ......... ........ ...... ......
370334-10-4 .... GENERAL MILLS ORD ........................................ ........... ........ .......................245.000 ......................15,959 ......... 65.140 ...................15,959 ..................... 13,611 ........................ 0 ......................480 ........................ 0 ................ (3,836).......................0 ..................(3,836) .......................0 .. 10/19/2023 .. ...... ......
025083-79-1 ... Heritage Fund ............................................. ........... ........ ..................183,776.214 ..................4,021,024 ......... 21.880 ...............4,021,024 ..................4,433,533 ........................ 0 ..................30,677 ........................ 0 ............... 602,735 .......................0 .................602,735 .......................0 .. 12/29/2023 .. ...... ......
921925-70-7 .... International Portfolio ................................ ........... ........ ..............39,516,746.596 ............... 970,926,464 ......... 24.570 ............ 970,926,464 ............... 997,148,434 ........................ 0 .............43,612,716 ........................ 0 ........... 79,288,380 .......................0 .............79,288,380 .......................0 ......... ........ ...... ......
37045V-10-0 ... GENERAL MOTORS ORD ....................................... ........... ........ .......................601.000 ..................... 21,588 ......... 35.920 ...................21,588 ..................... 20,725 ........................ 0 ......................204 ........................ 0 ..................1,465 .......................0 ................... 1,465 .......................0 .. 10/19/2023 .. ...... ......
247361-70-2 ... DELTA AIR LINES ORD ..................................... ........... ........ .................... 2,538.000 .................... 102,104 ......... 40.230 ................. 102,104 ......................94,990 ........................ 0 ......................265 ........................ 0 ..................7,114 .......................0 ................... 7,114 .......................0 .. 09/27/2023 .. ...... ......
77955H-10-5 .... International Stock Portfolio ......................... ........... ........ ................... 20,694.945 .................... 310,631 ......... 15.010 ................. 310,631 .................... 302,828 ........................ 0 ................... 2,949 ........................ 0 ................ 40,447 .......................0 .................. 40,447 .......................0 ......... ........ ...... ......
372460-10-5 ... GENUINE PARTS ORD ........................................ ........... ........ ........................ 62.000 .......................8,587 ........138.500 ....................8,587 .......................5,223 ....................... 59 ......................232 ........................ 0 ................ (2,171).......................0 ..................(2,171) .......................0 .. 03/13/2020 .. ...... ......
025086-41-4 ... Focused Global Fund ...................................... ........... ........ ..................148,801.125 ................. 1,668,060 ......... 11.210 ...............1,668,060 ..................1,918,215 ........................ 0 .................. 63,598 ........................ 0 ............... 161,655 .......................0 .................161,655 .......................0 .. 12/29/2023 .. ...... ......
00142J-57-8 ... Invesco American Franchise Fund ...................... ........... ........ ................... 22,690.121 .................... 511,889 ......... 22.560 ................. 511,889 .................... 479,071 ........................ 0 ........................ 0 ........................ 0 ............... 148,620 .......................0 .................148,620 .......................0 ......... ........ ...... ......
375558-10-3 .... GILEAD SCIENCES ORD ...................................... ........... ........ .......................552.000 ..................... 44,718 ......... 81.010 ...................44,718 ..................... 37,856 ........................ 0 ................... 1,564 ........................ 0 ................ (2,281).......................0 ..................(2,281) .......................0 .. 10/19/2023 .. ...... ......
252131-10-7 ... DEXCOM ORD ................................................. ........... ........ .................... 7,672.000 .................... 952,018 ........ 124.090 ................. 952,018 .................... 748,151 ........................ 0 ........................ 0 ........................ 0 ...............110,617 .......................0 ................ 110,617 .......................0 .. 09/26/2023 .. ...... ......
00141G-73-2 ... Invesco Capital Appreciation Fund .................... ........... ........ ................... 13,249.580 .................... 851,948 ......... 64.300 ................. 851,948 .................... 809,443 ........................ 0 ........................ 0 ........................ 0 ............... 222,781 .......................0 .................222,781 .......................0 ......... ........ ...... ......
37940X-10-2 ... GLOBAL PAYMENTS ORD ..................................... ........... ........ .......................113.000 ..................... 14,351 ........127.000 ...................14,351 ..................... 17,909 ........................ 0 ......................106 ........................ 0 ..................3,010 .......................0 ................... 3,010 .......................0 .. 10/19/2023 .. ...... ......
025086-42-2 .... Emerging Market Fund .................................... ........... ........ ..................358,774.957 ..................3,691,795 ......... 10.290 ...............3,691,795 ..................4,081,922 ........................ 0 ..................57,706 ........................ 0 ............... 119,852 .......................0 .................119,852 .......................0 .. 12/29/2023 .. ...... ......
001413-10-3 ... Invesco Charter Fund .................................... ........... ........ ...................17,211.183 .................... 292,246 ......... 16.980 ................. 292,246 .................... 292,740 ........................ 0 ..................17,166 ........................ 0 ................ 25,646 .......................0 .................. 25,646 .......................0 ......... ........ ...... ......
37959E-10-2 .... GLOBE LIFE ORD ............................................ ........... ........ ........................ 38.000 .......................4,625 ........121.720 .................... 4,625 .......................1,898 ........................ 0 ....................... 34 ........................ 0 ......................44 .......................0 ....................... 44 .......................0 .. 08/08/2019 .. ...... ......
25278X-10-9 ... DIAMONDBACK ENERGY ORD .................................. ........... ........ .................... 6,001.000 .................... 930,635 ........155.080 ................. 930,635 .................... 761,417 ........................ 0 .................. 14,941 ........................ 0 ................ 64,763 .......................0 ..................64,763 .......................0 .. 12/07/2023 .. ...... ......
00143M-71-1 ... Invesco Comstock Fund ................................... ........... ........ ..................957,171.134 ................ 26,149,915 ......... 27.320 ..............26,149,915 ................ 22,297,531 ........................ 0 .............. 2,043,172 ........................ 0 ............... 790,358 .......................0 .................790,358 .......................0 ......... ........ ...... ......
38141G-10-4 ... GOLDMAN SACHS GROUP ORD ................................. ........... ........ .......................145.000 ......................55,937 ........385.770 ...................55,937 ..................... 32,988 ........................ 0 ................... 1,445 ........................ 0 ..................6,508 .......................0 ................... 6,508 .......................0 .. 10/19/2023 .. ...... ......
025086-74-5 ... International Opportunities Fund ..................... ........... ........ ................... 29,428.064 .................... 266,912 .......... 9.070 ................. 266,912 .................... 289,524 ........................ 0 ......................499 ........................ 0 ................ 19,804 .......................0 ..................19,804 .......................0 .. 12/28/2023 .. ...... ......
00143W-84-2 ... Invesco Discovery Mid Cap Growth Fund .............. ........... ........ ................... 53,208.944 ..................1,252,006 ......... 23.530 ...............1,252,006 ..................1,229,743 ........................ 0 ........................ 0 ........................ 0 ............... 143,509 .......................0 .................143,509 .......................0 ......... ........ ...... ......
384802-10-4 ... WW GRAINGER ORD ........................................... ........... ........ ........................ 19.000 ..................... 15,745 ........828.690 ...................15,745 .......................6,689 ........................ 0 ......................128 ........................ 0 ..................4,878 .......................0 ................... 4,878 .......................0 .. 10/19/2023 .. ...... ......
253868-10-3 ... DIGITAL REALTY REIT ORD ................................ ........... ........ .................... 1,884.000 .................... 253,549 ........ 134.580 ..................253,549 .................... 242,609 ................... 2,003 ........................ 0 ........................ 0 ................ 10,940 .......................0 ..................10,940 .......................0 .. 12/19/2023 .. ...... ......
00142J-47-9 .... Invesco Equity and Income Fund ....................... ........... ........ ..................185,180.400 ................. 1,866,618 ......... 10.080 ...............1,866,618 ................. 1,916,317 ........................ 0 .................121,603 ........................ 0 ................ 46,800 .......................0 ..................46,800 .......................0 ......... ........ ...... ......
40412C-10-1 ... HCA HEALTHCARE ORD ....................................... ........... ........ ........................ 86.000 ..................... 23,278 ........270.680 ...................23,278 ..................... 10,544 ........................ 0 ......................199 ........................ 0 ..................2,624 .......................0 ................... 2,624 .......................0 .. 10/19/2023 .. ...... ......
025086-84-4 ... Focused Global Fund ...................................... ........... ........ ..................801,930.983 ..................8,572,642 ......... 10.690 ...............8,572,642 ..................9,672,449 ........................ 0 .................313,904 ........................ 0 ............... 950,541 .......................0 .................950,541 .......................0 .. 12/29/2023 .. ...... ......
00143W-71-9 ... Invesco Fundamental Alternatives Fund .............. ........... ........ ................... 15,913.961 .................... 380,821 ......... 23.930 ................. 380,821 .................... 418,311 ........................ 0 .................. 16,549 ........................ 0 ................ (3,689).......................0 ..................(3,689) .......................0 ......... ........ ...... ......
40434L-10-5 .... HP ORD ...................................................... ........... ........ .......................420.000 ..................... 12,638 ......... 30.090 ...................12,638 .......................8,541 ......................116 ......................395 ........................ 0 ..................1,372 .......................0 ................... 1,372 .......................0 .. 10/19/2023 .. ...... ......
254687-10-6 ... WALT DISNEY ORD ........................................... ........... ........ .................... 2,190.000 .................... 197,735 ......... 90.290 ................. 197,735 .................... 196,259 ......................663 ........................ 0 ........................ 0 ..................1,476 .......................0 ................... 1,476 .......................0 .. 11/17/2023 .. ...... ......
00900W-10-0 ... Invesco Global Fund ...................................... ........... ........ ................... 29,267.525 ..................2,627,931 ......... 89.790 ...............2,627,931 ..................2,594,893 ........................ 0 .................252,486 ........................ 0 ............... 411,871 .......................0 .................411,871 .......................0 ......... ........ ...... ......
406216-10-1 ... HALLIBURTON ORD ........................................... ........... ........ .......................401.000 ..................... 14,496 ......... 36.150 ...................14,496 .......................9,720 ........................ 0 ......................257 ........................ 0 ................ (1,300).......................0 ..................(1,300) .......................0 .. 01/26/2023 .. ...... ......
02508H-23-8 .... Sustainable Equity Fund ................................ ........... ........ ................... 33,665.089 ..................1,592,695 ......... 47.310 ...............1,592,695 ................. 1,377,411 ........................ 0 .................. 32,731 ........................ 0 ............... 181,536 .......................0 .................181,536 .......................0 .. 12/29/2023 .. ...... ......
00141B-72-5 ... Invesco Main Street Fund ............................... ........... ........ ................... 33,142.591 ................. 1,647,187 ......... 49.700 ...............1,647,187 ................. 1,635,616 ........................ 0 .................113,362 ........................ 0 ............... 182,423 .......................0 .................182,423 .......................0 ......... ........ ...... ......
416515-10-4 ... HARTFORD FINANCIAL SERVICES GRUP ORD ................ ........... ........ .......................134.000 ..................... 10,771 ......... 80.380 .................. 10,771 .......................6,547 ....................... 63 ......................228 ........................ 0 .................... 610 .......................0 ......................610 .......................0 .. 09/01/2022 .. ...... ......
254709-10-8 ... DISCOVER FINANCIAL SERVICES ORD ...................... ........... ........ .................... 3,463.000 .................... 389,241 ........112.400 ................. 389,241 .................... 318,078 ........................ 0 ................... 5,667 ........................ 0 ................ 71,471 .......................0 ..................71,471 .......................0 .. 10/05/2023 .. ...... ......
00900R-57-2 ... Invesco Main Street Mid Cap Fund ..................... ........... ........ ...................81,647.818 ................. 2,181,630 ......... 26.720 ...............2,181,630 ..................1,922,979 ........................ 0 ........................ 0 ........................ 0 ............... 273,654 .......................0 .................273,654 .......................0 ......... ........ ...... ......
418056-10-7 ... HASBRO ORD ................................................. ........... ........ ........................ 54.000 .......................2,757 ......... 51.060 ....................2,757 .......................4,255 ........................ 0 ......................151 ........................ 0 ................... (537).......................0 .....................(537) .......................0 .. 03/03/2020 .. ...... ......
02508H-48-5 .... Small Cap Growth Fund ................................... ........... ........ ................... 93,451.944 ................. 1,874,646 ......... 20.060 ...............1,874,646 ..................1,721,139 ........................ 0 ........................ 0 ........................ 0 ............... 168,738 .......................0 .................168,738 .......................0 .. 12/29/2023 .. ...... ......
00888X-78-1 ... Invesco V.I. American Franchise Fund ............... ........... ........ ..................106,739.940 ..................5,679,632 ......... 53.210 ...............5,679,632 ..................5,805,083 ........................ 0 .................122,969 ........................ 0 .............1,515,562 .......................0 .............. 1,515,562 .......................0 ......... ........ ...... ......
42250P-10-3 .... HEALTHPEAK PROPERTIES ORD .............................. ........... ........ .......................236.000 .......................4,673 ......... 19.800 ....................4,673 .......................6,149 ........................ 0 ......................283 ........................ 0 ................ (1,354).......................0 .................. (1,354) .......................0 .. 01/26/2023 .. ...... ......
256163-10-6 ... DOCUSIGN ORD ............................................... ........... ........ .................... 4,999.000 .................... 297,191 ......... 59.450 ................. 297,191 .................... 275,962 ........................ 0 ........................ 0 ........................ 0 ................ 21,229 .......................0 .................. 21,229 .......................0 .. 05/16/2023 .. ...... ......
00888X-79-9 ... Invesco V.I. American Franchise Fund ............... ........... ........ ..................342,552.914 ................ 20,196,920 ......... 58.960 ............. 20,196,920 ................ 20,124,878 ........................ 0 .................395,391 ........................ 0 .............5,409,904 .......................0 .............. 5,409,904 .......................0 ......... ........ ...... ......
426281-10-1 ... JACK HENRY AND ASSOCIATES ORD ......................... ........... ........ ........................ 33.000 .......................5,393 ........163.410 .................... 5,393 .......................4,815 ........................ 0 ....................... 69 ........................ 0 ...................(401).......................0 .................... (401) .......................0 .. 03/13/2020 .. ...... ......
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02508H-49-3 .... American Century Heritage Ret Opt .................... ........... ........ ..................380,315.841 ..................9,633,401 ......... 25.330 ...............9,633,401 ................ 10,671,288 ........................ 0 ..................64,276 ........................ 0 ............ 1,486,469 .......................0 .............. 1,486,469 .......................0 .. 12/29/2023 .. ...... ......
00888X-56-7 ... Invesco V.I. American Value Fund ..................... ........... ........ ...................66,021.016 .................... 906,469 ......... 13.730 ................. 906,469 .................... 988,949 ........................ 0 .................175,077 ........................ 0 ............... (55,389).......................0 .................(55,389) .......................0 ......... ........ ...... ......
427866-10-8 ... HERSHEY FOODS ORD ........................................ ........... ........ ........................ 73.000 ..................... 13,610 ........186.440 ...................13,610 .......................8,493 ........................ 0 ......................296 ........................ 0 ................ (2,939).......................0 .................. (2,939) .......................0 .. 10/19/2023 .. ...... ......
256746-10-8 ... DOLLAR TREE ORD ........................................... ........... ........ .......................641.000 ..................... 91,054 ........ 142.050 ...................91,054 ..................... 84,430 ........................ 0 ........................ 0 ........................ 0 ..................6,624 .......................0 ................... 6,624 .......................0 .. 12/19/2023 .. ...... ......
00888X-57-5 ... Invesco V.I. American Value Fund ..................... ........... ........ ................... 16,553.035 .................... 231,411 ......... 13.980 ................. 231,411 .................... 270,759 ........................ 0 .................. 45,479 ........................ 0 ............... (12,528).......................0 .................(12,528) .......................0 ......... ........ ...... ......
42809H-10-7 ... HESS ORD .................................................... ........... ........ .......................119.000 ..................... 17,155 ........144.160 ...................17,155 .......................7,534 ........................ 0 ......................191 ........................ 0 ...................(167).......................0 .................... (167) .......................0 .. 10/19/2023 .. ...... ......
02508H-51-9 .... Growth Fund ................................................ ........... ........ ......................... 4.082 ......................... 206 ......... 50.360 ...................... 206 ......................... 202 ........................ 0 ........................ 7 ........................ 0 .......................4 .......................0 ........................ 4 .......................0 .. 12/29/2023 .. ...... ......
00900X-10-8 ... Invesco V.I. Capital Appreciation Fund ............. ........... ........ ..................157,473.696 ..................7,412,287 ......... 47.070 ...............7,412,287 ..................7,476,509 ........................ 0 ........................ 0 ........................ 0 ............ 1,931,008 .......................0 .............. 1,931,008 .......................0 ......... ........ ...... ......
42824C-10-9 .... HEWLETT PACKARD ENTERPRISE ORD ....................... ........... ........ .......................539.000 .......................9,152 ......... 16.980 .................... 9,152 .......................5,305 ....................... 82 ......................221 ........................ 0 .................... 518 .......................0 ......................518 .......................0 .. 10/19/2023 .. ...... ......
25754A-20-1 .... DOMINOS PIZZA ORD ........................................ ........... ........ .................... 1,386.000 .................... 571,351 ........ 412.230 ................. 571,351 .................... 490,667 ........................ 0 ................... 5,595 ........................ 0 ............... 102,223 .......................0 .................102,223 .......................0 .. 07/07/2023 .. ...... ......
00900X-20-7 ... Invesco V.I. Capital Appreciation Fund ............. ........... ........ ................... 11,958.824 .................... 533,842 ......... 44.640 ................. 533,842 .................... 556,544 ........................ 0 ........................ 0 ........................ 0 ............... 137,928 .......................0 .................137,928 .......................0 ......... ........ ...... ......
43300A-20-3 .... HILTON WORLDWIDE HOLDINGS ORD ......................... ........... ........ .......................119.000 ..................... 21,669 ........182.090 ...................21,669 .......................9,801 ........................ 0 ....................... 71 ........................ 0 ..................6,632 .......................0 ................... 6,632 .......................0 .. 06/21/2022 .. ...... ......
02630D-81-6 ... American Funds Inflation Linked Bond Fund« ........ ........... ........ ................. 170,085.781 ..................1,557,986 .......... 9.160 ...............1,557,986 ..................1,557,151 ........................ 0 ..................19,163 ........................ 0 ..................3,306 .......................0 ................... 3,306 .......................0 .. 12/29/2023 .. ...... ......
00888X-76-5 ... Invesco V.I. Comstock Fund ............................ ........... ........ ................... 52,999.695 ..................1,037,734 ......... 19.580 ...............1,037,734 .................... 904,703 ........................ 0 .................122,529 ........................ 0 ............... (12,635).......................0 .................(12,635) .......................0 ......... ........ ...... ......
436440-10-1 ... HOLOGIC ORD ................................................ ........... ........ .......................108.000 .......................7,717 ......... 71.450 ....................7,717 .......................3,777 ........................ 0 ........................ 0 ........................ 0 ................... (363).......................0 .....................(363) .......................0 .. 03/27/2020 .. ...... ......
25809K-10-5 ... DOORDASH CL A ORD ........................................ ........... ........ ..................136,369.000 ................ 13,485,530 ......... 98.890 ..............13,485,530 ................ 22,034,777 ........................ 0 ........................ 0 ........................ 0 ............ 6,737,026 .......................0 .............. 6,737,026 .......................0 .. 02/27/2023 .. ...... ......
00888X-77-3 ... Invesco V.I. Comstock Fund ............................ ........... ........ ............... 3,154,729.046 ................ 62,053,520 ......... 19.670 ..............62,053,520 ................ 53,915,552 ........................ 0 .............. 7,511,983 ........................ 0 ..............(811,606).......................0 ............... (811,606) .......................0 ......... ........ ...... ......
437076-10-2 ... HOME DEPOT ORD ............................................ ........... ........ .......................444.000 .................... 153,868 ........ 346.550 ................. 153,868 ..................... 95,006 ........................ 0 ................... 3,530 ........................ 0 ................ 14,486 .......................0 ..................14,486 .......................0 .. 10/19/2023 .. ...... ......
02630T-21-7 ... American Funds 2055 Target Date Retirement Fund« ........... ........ ..................900,321.171 ................ 21,292,595 ......... 23.650 ..............21,292,595 ................ 20,635,915 ........................ 0 .................515,808 ........................ 0 .............2,565,779 .......................0 .............. 2,565,779 .......................0 .. 12/29/2023 .. ...... ......
00900X-30-6 ... Invesco V.I. Conservative Balanced Fund ............ ........... ........ ................... 68,423.023 ................. 1,050,978 ......... 15.360 ...............1,050,978 ................. 1,017,417 ........................ 0 ..................18,839 ........................ 0 ................ 98,163 .......................0 ..................98,163 .......................0 ......... ........ ...... ......
438516-10-6 ... HONEYWELL INTERNATIONAL ORD ........................... ........... ........ .......................290.000 ..................... 60,816 ........209.710 .................. 60,816 ..................... 45,511 ........................ 0 ................... 1,138 ........................ 0 ...................(477).......................0 .................... (477) .......................0 .. 10/19/2023 .. ...... ......
260003-10-8 ... DOVER ORD ................................................... ........... ........ .................... 1,053.000 .................... 161,962 ........153.810 ................. 161,962 .................... 172,340 ........................ 0 ................... 2,067 ........................ 0 ................ 18,814 .......................0 ..................18,814 .......................0 .. 05/18/2023 .. ...... ......
00900X-40-5 ... Invesco V.I. Conservative Balanced Fund ............ ........... ........ .................... 1,149.697 ..................... 17,349 ......... 15.090 ...................17,349 ..................... 15,120 ........................ 0 ......................289 ........................ 0 ..................1,612 .......................0 ................... 1,612 .......................0 ......... ........ ...... ......
440452-10-0 .... HORMEL FOODS ORD .......................................... ........... ........ .......................119.000 .......................3,821 ......... 32.110 ....................3,821 .......................5,053 ........................ 0 ......................131 ........................ 0 ................ (1,599).......................0 .................. (1,599) .......................0 .. 06/21/2022 .. ...... ......
02630T-28-2 ... American Funds 2010 Target Date Retirement Fund« ........... ........ ..................339,147.539 ..................3,842,542 ......... 11.330 ...............3,842,542 ..................3,794,818 ........................ 0 .................142,754 ........................ 0 ............... 122,242 .......................0 .................122,242 .......................0 .. 12/29/2023 .. ...... ......
008892-67-1 ... Invesco V.I. Core Equity Fund ........................ ........... ........ ................... 33,277.310 .................... 969,035 ......... 29.120 ................. 969,035 .................... 972,122 ........................ 0 ..................25,686 ........................ 0 ............... 148,905 .......................0 .................148,905 .......................0 ......... ........ ...... ......
44107P-10-4 ... HOST HOTELS & RESORTS REIT ORD ........................ ........... ........ .......................319.000 .......................6,211 ......... 19.470 ....................6,211 .......................6,342 ......................144 ......................246 ........................ 0 ..................1,091 .......................0 ................... 1,091 .......................0 .. 08/26/2015 .. ...... ......
260557-10-3 ... DOW ORD ..................................................... ........... ........ .................... 5,988.000 .................... 328,382 ......... 54.840 ................. 328,382 .................... 325,390 ........................ 0 ..................12,287 ........................ 0 ..................2,992 .......................0 ................... 2,992 .......................0 .. 11/03/2023 .. ...... ......
008892-80-4 ... Invesco V.I. Core Equity Fund ........................ ........... ........ ............... 1,530,799.696 ................ 44,837,123 ......... 29.290 ..............44,837,123 ................ 46,094,427 ........................ 0 .............. 1,286,604 ........................ 0 ............ 7,145,266 .......................0 .............. 7,145,266 .......................0 ......... ........ ...... ......
443201-10-8 ... HOWMET AEROSPACE ORD .................................... ........... ........ .......................172.000 .......................9,309 ......... 54.120 .................... 9,309 .......................3,411 ........................ 0 ....................... 25 ........................ 0 ..................2,377 .......................0 ................... 2,377 .......................0 .. 10/19/2023 .. ...... ......
02630T-29-0 ... American Funds 2015 Target Date Retirement Fund« ........... ........ ..................590,344.597 ................. 7,036,907 ......... 11.920 ...............7,036,907 ..................7,319,637 ........................ 0 .................260,507 ........................ 0 ............... 327,815 .......................0 .................327,815 .......................0 .. 12/29/2023 .. ...... ......
00900X-74-4 ... Invesco V.I. Discovery Mid Cap Growth Fund ........ ........... ........ .................... 2,227.169 .................... 120,289 ......... 54.010 ................. 120,289 .................... 146,728 ........................ 0 ........................ 0 ........................ 0 ................ 13,617 .......................0 ..................13,617 .......................0 ......... ........ ...... ......
443510-60-7 ... HUBBELL ORD ................................................ ........... ........ ........................ 26.000 .......................8,552 ........ 328.930 .................... 8,552 .......................7,436 ........................ 0 ....................... 32 ........................ 0 ..................1,116 .......................0 ................... 1,116 .......................0 .. 10/19/2023 .. ...... ......
26441C-20-4 .... DUKE ENERGY ORD ........................................... ........... ........ .................... 2,738.000 .................... 265,696 ......... 97.040 ................. 265,696 .................... 294,961 ........................ 0 ................... 9,579 ........................ 0 ................ (8,683).......................0 ..................(8,683) .......................0 .. 11/17/2023 .. ...... ......
008892-50-7 ... Invesco V.I. EQV International Equity Fund ........ ........... ........ ..................170,716.346 ..................5,819,720 ......... 34.090 ...............5,819,720 ..................5,943,343 ........................ 0 ..................14,696 ........................ 0 ............... 858,818 .......................0 .................858,818 .......................0 ......... ........ ...... ......
444859-10-2 .... HUMANA ORD ................................................. ........... ........ ........................ 56.000 ..................... 25,637 ........457.810 ...................25,637 ..................... 16,696 ....................... 50 ......................180 ........................ 0 ................ (3,039).......................0 .................. (3,039) .......................0 .. 10/19/2023 .. ...... ......
02630T-31-6 ... American Funds 2020 Target Date Retirement Fund« ........... ........ ............... 1,199,309.952 ................ 15,627,008 ......... 13.030 ............. 15,627,008 ................ 16,154,963 ........................ 0 .................539,344 ........................ 0 ............... 806,494 .......................0 .................806,494 .......................0 .. 12/27/2023 .. ...... ......
008892-65-5 ... Invesco V.I. EQV International Equity Fund ........ ........... ........ .................... 1,714.793 ......................57,394 ......... 33.470 ...................57,394 ..................... 59,167 ........................ 0 ....................... 41 ........................ 0 ..................8,659 .......................0 ................... 8,659 .......................0 ......... ........ ...... ......
445658-10-7 ... JB HUNT TRANSPORT SERVICES ORD ........................ ........... ........ ........................ 36.000 .......................7,191 ........ 199.740 ....................7,191 .......................2,616 ........................ 0 ....................... 60 ........................ 0 .................... 914 .......................0 ......................914 .......................0 .. 08/26/2015 .. ...... ......
26622P-10-7 ... DOXIMITY CL A ORD ........................................ ........... ........ ................... 57,929.000 ..................1,624,329 ......... 28.040 ...............1,624,329 ..................2,561,683 ........................ 0 ........................ 0 ........................ 0 ..............(319,768).......................0 ............... (319,768) .......................0 .. 06/10/2022 .. ...... ......
00888X-74-0 ... Invesco V.I. Equity and Income Fund ................. ........... ........ ..................146,911.223 ..................2,403,468 ......... 16.360 ...............2,403,468 ..................2,463,443 ........................ 0 .................158,925 ........................ 0 ................ 59,814 .......................0 .................. 59,814 .......................0 ......... ........ ...... ......
446150-10-4 ... HUNTINGTON BANCSHARES ORD .............................. ........... ........ .......................655.000 .......................8,332 ......... 12.720 .................... 8,332 .......................8,763 ......................102 ......................406 ........................ 0 ................... (904).......................0 .....................(904) .......................0 .. 09/01/2022 .. ...... ......
02630T-32-4 .... American Funds 2025 Target Date Retirement Fund« ........... ........ ............... 2,499,398.166 ................ 36,616,183 ......... 14.650 ............. 36,616,183 ................ 37,679,636 ........................ 0 .............. 1,191,028 ........................ 0 ............ 2,298,110 .......................0 .............. 2,298,110 .......................0 .. 12/26/2023 .. ...... ......
00900X-50-4 ... Invesco V.I. Global Fund ............................... ........... ........ ................... 54,683.419 ..................1,999,226 ......... 36.560 ...............1,999,226 ..................2,078,853 ........................ 0 .................211,325 ........................ 0 ............... 303,432 .......................0 .................303,432 .......................0 ......... ........ ...... ......
446413-10-6 ... HUNTINGTON INGALLS INDUSTRIES ORD .................... ........... ........ ........................ 17.000 .......................4,414 ........ 259.640 .................... 4,414 .......................3,134 ........................ 0 ....................... 85 ........................ 0 .................... 492 .......................0 ......................492 .......................0 .. 05/02/2022 .. ...... ......
268150-10-9 ... DYNATRACE ORD ............................................. ........... ........ .................... 9,611.000 .................... 525,626 ......... 54.690 ................. 525,626 .................... 541,556 ........................ 0 ........................ 0 ........................ 0 ............... 140,361 .......................0 .................140,361 .......................0 .. 08/03/2023 .. ...... ......
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00900X-60-3 ... Invesco V.I. Global Fund ............................... ........... ........ .................... 1,014.073 ..................... 36,000 ......... 35.500 ...................36,000 ..................... 35,501 ........................ 0 ................... 3,842 ........................ 0 ..................5,354 .......................0 ................... 5,354 .......................0 ......... ........ ...... ......
45167R-10-4 ... IDEX ORD .................................................... ........... ........ ........................ 38.000 .......................8,250 ........217.110 ....................8,250 .......................6,432 ........................ 0 ....................... 81 ........................ 0 ................... (233).......................0 .....................(233) .......................0 .. 10/19/2023 .. ...... ......
02630T-33-2 .... American Funds 2030 Target Date Retirement Fund« ........... ........ ............... 3,281,363.856 ................ 53,223,722 ......... 16.220 ..............53,223,722 ................ 54,223,001 ........................ 0 .............. 1,543,537 ........................ 0 .............4,550,210 .......................0 .............. 4,550,210 .......................0 .. 12/29/2023 .. ...... ......
00900X-87-6 ... Invesco V.I. Global Strategic Income Fund ......... ........... ........ ...................76,814.351 .................... 339,519 ...........4.420 ................. 339,519 .................... 391,086 ........................ 0 ........................ 0 ........................ 0 ................ 26,807 .......................0 ..................26,807 .......................0 ......... ........ ...... ......
45168D-10-4 ... IDEXX LABORATORIES ORD .................................. ........... ........ ........................ 36.000 ..................... 19,982 ........ 555.050 ...................19,982 .......................9,247 ........................ 0 ........................ 0 ........................ 0 ..................5,089 .......................0 ................... 5,089 .......................0 .. 10/19/2023 .. ...... ......
26875P-10-1 ... EOG RESOURCES ORD ........................................ ........... ........ .................... 6,861.000 .................... 829,838 ........ 120.950 ................. 829,838 .................... 658,798 ........................ 0 .................. 33,873 ........................ 0 ............... (23,005).......................0 .................(23,005) .......................0 .. 12/18/2023 .. ...... ......
00900X-88-4 ... Invesco V.I. Global Strategic Income Fund ......... ........... ........ ..................267,085.408 ..................1,145,796 ...........4.290 ...............1,145,796 ..................1,304,049 ........................ 0 ........................ 0 ........................ 0 ................ 93,303 .......................0 .................. 93,303 .......................0 ......... ........ ...... ......
452308-10-9 .... ILLINOIS TOOL ORD ........................................ ........... ........ .......................120.000 ......................31,433 ........ 261.940 ...................31,433 ..................... 17,195 ......................168 ......................586 ........................ 0 ..................4,948 .......................0 ................... 4,948 .......................0 .. 10/19/2023 .. ...... ......
02630T-34-0 ... American Funds 2035 Target Date Retirement Fund« ........... ........ ............... 2,604,789.820 ................ 45,974,540 ......... 17.650 ..............45,974,540 ................ 45,965,913 ........................ 0 .............. 1,298,912 ........................ 0 .............4,574,145 .......................0 .............. 4,574,145 .......................0 .. 12/29/2023 .. ...... ......
008892-30-9 ... Invesco V.I. Government Securities Fund ............ ........... ........ ...................23,862.188 .................... 246,258 ......... 10.320 ................. 246,258 .................... 280,429 ........................ 0 ................... 4,968 ........................ 0 ..................5,906 .......................0 ................... 5,906 .......................0 ......... ........ ...... ......
452327-10-9 .... ILLUMINA ORD ............................................... ........... ........ ........................ 69.000 .......................9,608 ........ 139.240 ....................9,608 ..................... 16,395 ........................ 0 ........................ 0 ........................ 0 ................ (3,744).......................0 .................. (3,744) .......................0 .. 10/19/2023 .. ...... ......
277432-10-0 ... EASTMAN CHEMICAL ORD .................................... ........... ........ .................... 2,017.000 .................... 181,167 ......... 89.820 ................. 181,167 .................... 134,700 ................... 1,656 ................... 6,374 ........................ 0 ................ 16,902 .......................0 ..................16,902 .......................0 .. 08/31/2022 .. ...... ......
008892-69-7 ... Invesco V.I. Government Securities Fund ............ ........... ........ ................... 22,898.126 .................... 234,248 ......... 10.230 ................. 234,248 .................... 262,155 ........................ 0 ................... 4,134 ........................ 0 ..................5,855 .......................0 ................... 5,855 .......................0 ......... ........ ...... ......
45337C-10-2 .... INCYTE ORD ................................................. ........... ........ ........................ 82.000 .......................5,149 ......... 62.790 .................... 5,149 .......................8,836 ........................ 0 ........................ 0 ........................ 0 ................ (1,437).......................0 ..................(1,437) .......................0 .. 03/27/2020 .. ...... ......
02630T-35-7 ... American Funds 2040 Target Date Retirement Fund« ........... ........ ............... 1,799,460.524 ................ 33,433,976 ......... 18.580 ..............33,433,976 ................ 32,759,054 ........................ 0 .................900,585 ........................ 0 ............ 3,601,678 .......................0 ..............3,601,678 .......................0 .. 12/29/2023 .. ...... ......
008892-84-6 ... Invesco V.I. High Yield Fund .......................... ........... ........ ..................138,631.916 .................... 650,184 ...........4.690 ................. 650,184 .................... 709,428 ........................ 0 .................. 32,726 ........................ 0 ................ 26,710 .......................0 ..................26,710 .......................0 ......... ........ ...... ......
45687V-10-6 ... INGERSOLL RAND ORD ....................................... ........... ........ .......................178.000 ..................... 13,767 ......... 77.340 ...................13,767 .......................7,059 ........................ 0 ....................... 14 ........................ 0 ..................4,466 .......................0 ................... 4,466 .......................0 .. 09/21/2020 .. ...... ......
28176E-10-8 ... EDWARDS LIFESCIENCES ORD ............................... ........... ........ ...................10,577.000 .................... 806,496 ......... 76.250 ................. 806,496 .................... 578,506 ........................ 0 ........................ 0 ........................ 0 ................ 17,745 .......................0 ..................17,745 .......................0 .. 10/06/2023 .. ...... ......
00900X-81-9 ... Invesco V.I. Main Street Fund ......................... ........... ........ ................... 62,007.932 ................. 1,101,881 ......... 17.770 ...............1,101,881 ..................1,283,028 ........................ 0 .................. 76,923 ........................ 0 ............... 117,035 .......................0 .................117,035 .......................0 ......... ........ ...... ......
45784P-10-1 ... INSULET ORD ................................................ ........... ........ ........................ 30.000 .......................6,509 ........216.980 ....................6,509 .......................9,482 ........................ 0 ........................ 0 ........................ 0 ................ (2,972).......................0 .................. (2,972) .......................0 .. 03/20/2023 .. ...... ......
02630T-36-5 ... American Funds 2045 Target Date Retirement Fund« ........... ........ ............... 1,970,378.852 ................ 37,575,125 ......... 19.070 ..............37,575,125 ................ 36,719,398 ........................ 0 ..............1,002,876 ........................ 0 .............4,437,182 .......................0 .............. 4,437,182 .......................0 .. 12/27/2023 .. ...... ......
00900X-82-7 ... Invesco V.I. Main Street Fund ......................... ........... ........ ..................185,176.638 ..................3,373,918 ......... 18.220 ...............3,373,918 ..................3,994,721 ........................ 0 .................239,838 ........................ 0 ............... 394,303 .......................0 .................394,303 .......................0 ......... ........ ...... ......
458140-10-0 ... INTEL ORD .................................................. ........... ........ .................... 1,873.000 ..................... 94,118 ......... 50.250 ...................94,118 ..................... 84,363 ........................ 0 ................... 1,297 ........................ 0 ................ 42,913 .......................0 .................. 42,913 .......................0 .. 10/19/2023 .. ...... ......
29355A-10-7 .... ENPHASE ENERGY ORD ....................................... ........... ........ .................... 3,016.000 .................... 398,534 ........ 132.140 ................. 398,534 .................... 514,460 ........................ 0 ........................ 0 ........................ 0 .............. (295,223).......................0 ................(295,223) .......................0 .. 06/23/2023 .. ...... ......
008892-57-2 ... Invesco V.I. Main Street Mid Cap Fund .............. ........... ........ ................... 24,464.400 .................... 229,721 ...........9.390 ................. 229,721 .................... 255,478 ........................ 0 ....................... 85 ........................ 0 ................ 27,051 .......................0 ..................27,051 .......................0 ......... ........ ...... ......
45866F-10-4 ... INTERCONTINENTAL EXCHANGE ORD ......................... ........... ........ .......................253.000 ......................32,493 ........ 128.430 ...................32,493 ..................... 20,315 ........................ 0 ......................391 ........................ 0 ..................6,255 .......................0 ................... 6,255 .......................0 .. 10/19/2023 .. ...... ......
02630T-37-3 ... American Funds 2050 Target Date Retirement Fund« ........... ........ ............... 1,365,604.412 ................ 25,605,083 ......... 18.750 ............. 25,605,083 ................ 25,178,866 ........................ 0 .................656,868 ........................ 0 ............ 2,883,115 .......................0 .............. 2,883,115 .......................0 .. 12/29/2023 .. ...... ......
008892-58-0 ... Invesco V.I. Main Street Mid Cap Fund .............. ........... ........ ..................184,321.724 ................. 1,804,510 ...........9.790 ...............1,804,510 ................. 1,806,666 ........................ 0 ................... 4,893 ........................ 0 ............... 216,430 .......................0 .................216,430 .......................0 ......... ........ ...... ......
459200-10-1 ... INTERNATIONAL BUSINESS MACHINES ORD ................. ........... ........ .......................404.000 ..................... 66,074 ........ 163.550 ...................66,074 ..................... 47,185 ........................ 0 ................... 2,524 ........................ 0 ..................9,375 .......................0 ................... 9,375 .......................0 .. 10/19/2023 .. ...... ......
29362U-10-4 .... ENTEGRIS ORD ............................................... ........... ........ .................... 1,718.000 .................... 205,851 ........119.820 ................. 205,851 .................... 191,712 ........................ 0 ......................687 ........................ 0 ................ 93,167 .......................0 ..................93,167 .......................0 .. 11/16/2022 .. ...... ......
00900X-78-5 ... Invesco V.I. Main Street Small Cap Fund ............ ........... ........ .................... 1,901.778 ..................... 50,017 ......... 26.300 ...................50,017 ......................46,999 ........................ 0 ......................429 ........................ 0 ..................7,121 .......................0 ................... 7,121 .......................0 ......... ........ ...... ......
459506-10-1 ... INTERNATIONAL FLAVORS & FRAGRANS ORD ................ ........... ........ .......................112.000 .......................9,069 ......... 80.970 ....................9,069 ......................14,453 ....................... 91 ......................363 ........................ 0 ................ (2,673).......................0 ..................(2,673) .......................0 .. 05/02/2022 .. ...... ......
02631C-32-0 .... American Funds 2060 Target Date Retirement Fund« ........... ........ ............... 1,003,699.728 ................ 16,079,270 ......... 16.020 ............. 16,079,270 ................ 15,521,172 ........................ 0 .................373,769 ........................ 0 .............1,925,704 .......................0 .............. 1,925,704 .......................0 .. 12/29/2023 .. ...... ......
00143M-39-8 ... Invesco Value Opportunities Fund ..................... ........... ........ ................... 21,227.997 .................... 376,160 ......... 17.720 ................. 376,160 .................... 313,865 ........................ 0 ................... 8,338 ........................ 0 ................ 41,478 .......................0 ..................41,478 .......................0 ......... ........ ...... ......
460146-10-3 ... INTERNATIONAL PAPER ORD ................................ ........... ........ .......................163.000 .......................5,892 ......... 36.150 .................... 5,892 .......................1,359 ........................ 0 ......................302 ........................ 0 .................... 170 .......................0 ......................170 .......................0 .. 01/26/2023 .. ...... ......
294429-10-5 .... EQUIFAX ORD ................................................ ........... ........ .................... 2,309.000 .................... 570,993 ........ 247.290 ................. 570,993 .................... 477,900 ........................ 0 ................... 1,281 ........................ 0 ................ 93,092 .......................0 .................. 93,092 .......................0 .. 11/16/2023 .. ...... ......
4812C0-54-8 .... JPMorgan Small Cap Growth Fund ........................ ........... ........ ................... 82,465.099 ................. 1,307,896 ......... 15.860 ...............1,307,896 ..................1,489,589 ........................ 0 ........................ 0 ........................ 0 ............... 157,910 .......................0 .................157,910 .......................0 ......... ........ ...... ......
460690-10-0 ... INTERPUBLIC GROUP OF COMPANIES ORD .................. ........... ........ .......................178.000 .......................5,810 ......... 32.640 ....................5,810 .......................3,400 ........................ 0 ......................221 ........................ 0 ...................(119).......................0 .................... (119) .......................0 .. 08/26/2015 .. ...... ......
02631V-59-1 ... American Funds 2065 Target Date Retirement Fund .. ........... ........ ...................18,726.289 .................... 291,007 ......... 15.540 ................. 291,007 .................... 273,347 ........................ 0 ................... 5,515 ........................ 0 ................ 17,660 .......................0 ..................17,660 .......................0 .. 12/29/2023 .. ...... ......
471021-40-2 ... Janus Henderson - Balanced Portfolio ................ ........... ........ ..................579,035.859 ................ 26,218,744 ......... 45.280 ............. 26,218,744 ................ 19,516,572 ........................ 0 .................513,719 ........................ 0 .............2,962,691 .......................0 .............. 2,962,691 .......................0 ......... ........ ...... ......
461202-10-3 ... INTUIT ORD ................................................. ........... ........ .......................124.000 ..................... 77,504 ........ 625.030 ...................77,504 ......................39,793 ........................ 0 ......................366 ........................ 0 ................ 27,926 .......................0 .................. 27,926 .......................0 .. 10/19/2023 .. ...... ......
29472R-10-8 .... EQUITY LIFESTYLE PROP REIT ORD ....................... ........... ........ .................... 1,753.000 .................... 123,657 ......... 70.540 ................. 123,657 .................... 141,584 ......................784 ................... 2,990 ........................ 0 ................ 10,164 .......................0 ..................10,164 .......................0 .. 01/04/2023 .. ...... ......
471021-69-1 ... Janus Henderson - Balanced Portfolio ................ ........... ........ ................... 58,533.871 ..................2,812,553 ......... 48.050 ...............2,812,553 ..................1,999,125 ........................ 0 .................. 46,744 ........................ 0 ............... 318,993 .......................0 .................318,993 .......................0 ......... ........ ...... ......
46120E-60-2 ... INTUITIVE SURGICAL ORD .................................. ........... ........ .......................155.000 ......................52,291 ........ 337.360 ...................52,291 ......................29,139 ........................ 0 ........................ 0 ........................ 0 ................ 11,187 .......................0 ..................11,187 .......................0 .. 10/19/2023 .. ...... ......
027681-81-6 ... American Mutual Fund« ................................... ........... ........ ............... 1,023,799.353 ................ 52,224,005 ......... 51.010 ..............52,224,005 ................ 50,833,474 ........................ 0 .............. 1,968,699 ........................ 0 .............2,415,850 .......................0 .............. 2,415,850 .......................0 .. 12/29/2023 .. ...... ......
471021-20-4 ... Janus Henderson - Enterprise Portfolio ............. ........... ........ ..................441,470.711 ................ 33,781,339 ......... 76.520 ..............33,781,339 ................ 28,946,793 ........................ 0 .............. 2,160,740 ........................ 0 ............ 3,000,721 .......................0 .............. 3,000,721 .......................0 ......... ........ ...... ......
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46187W-10-7 ... INVITATION HOMES ORD .................................... ........... ........ .......................256.000 .......................8,732 ......... 34.110 ....................8,732 .......................9,310 ....................... 72 ......................266 ........................ 0 ..................1,144 .......................0 ................... 1,144 .......................0 .. 09/19/2022 .. ...... ......
29786A-10-6 ... ETSY ORD .................................................... ........... ........ .................... 7,440.000 .................... 603,012 ......... 81.050 ................. 603,012 .................... 578,098 ........................ 0 ........................ 0 ........................ 0 ..................8,818 .......................0 ................... 8,818 .......................0 .. 12/18/2023 .. ...... ......
471021-71-7 ... Janus Henderson - Enterprise Portfolio ............. ........... ........ ..................272,137.723 ................ 18,606,056 ......... 68.370 ............. 18,606,056 ................ 17,621,067 ........................ 0 .............. 1,297,595 ........................ 0 .............1,494,907 .......................0 .............. 1,494,907 .......................0 ......... ........ ...... ......
46266C-10-5 ... IQVIA HOLDINGS ORD ....................................... ........... ........ ........................ 83.000 ..................... 19,205 ........ 231.380 ...................19,205 ..................... 12,822 ........................ 0 ........................ 0 ........................ 0 ..................2,164 .......................0 ................... 2,164 .......................0 .. 10/19/2023 .. ...... ......
04314H-10-5 .... Artisan Small Cap Fund .................................. ........... ........ ..................295,308.585 ..................9,517,796 ......... 32.230 ...............9,517,796 ................ 11,554,032 ........................ 0 ........................ 0 ........................ 0 ............... 774,283 .......................0 .................774,283 .......................0 .. 12/29/2023 .. ...... ......
471021-50-1 ... Janus Henderson - Flexible Bond Portfolio ......... ........... ........ ..................393,537.937 ..................3,955,056 ......... 10.050 ...............3,955,056 ..................4,643,784 ........................ 0 .................163,294 ........................ 0 ................ 41,810 .......................0 ..................41,810 .......................0 ......... ........ ...... ......
46284V-10-1 ... IRON MOUNTAIN ORD ........................................ ........... ........ .......................130.000 .......................9,097 ......... 69.980 ....................9,097 .......................3,559 ....................... 85 ......................326 ........................ 0 ..................2,617 .......................0 ................... 2,617 .......................0 .. 03/27/2020 .. ...... ......
30063P-10-5 ... EXACT SCIENCES ORD ....................................... ........... ........ .................... 3,869.000 .................... 286,229 ......... 73.980 ................. 286,229 .................... 290,498 ........................ 0 ........................ 0 ........................ 0 ................ (4,269).......................0 .................. (4,269) .......................0 .. 08/03/2023 .. ...... ......
471021-61-8 ... Janus Henderson - Forty Portfolio .................... ........... ........ ..................135,895.957 ..................5,774,219 ......... 42.490 ...............5,774,219 ..................5,680,336 ........................ 0 ................... 6,391 ........................ 0 ............ 1,570,822 .......................0 .............. 1,570,822 .......................0 ......... ........ ...... ......
46625H-10-0 ... JPMORGAN CHASE ORD ....................................... ........... ........ .................... 1,285.000 .................... 218,579 ........170.100 ................. 218,579 .................... 137,912 ........................ 0 ................... 4,786 ........................ 0 ................ 44,947 .......................0 .................. 44,947 .......................0 .. 10/19/2023 .. ...... ......
05586X-10-8 ... BNY Mellon Small/Mid Cap Growth Fund ................ ........... ........ ................... 11,234.141 .................... 278,832 ......... 24.820 ................. 278,832 .................... 327,383 ........................ 0 ........................ 0 ........................ 0 ................ 35,644 .......................0 .................. 35,644 .......................0 .. 12/28/2023 .. ...... ......
471021-86-5 ... Janus Henderson - Forty Portfolio .................... ........... ........ ..................616,348.311 ................ 29,184,093 ......... 47.350 ..............29,184,093 ................ 25,574,094 ........................ 0 ..................50,200 ........................ 0 .............8,239,898 .......................0 .............. 8,239,898 .......................0 ......... ........ ...... ......
466313-10-3 ... JABIL ORD .................................................. ........... ........ ........................ 54.000 .......................6,880 ........127.400 ....................6,880 .......................7,125 ........................ 0 ........................ 0 ........................ 0 ................... (245).......................0 .....................(245) .......................0 .. 12/18/2023 .. ...... ......
30212P-30-3 .... EXPEDIA GROUP ORD ........................................ ........... ........ .................... 6,115.000 .................... 928,196 ........151.790 ................. 928,196 .................... 859,145 ........................ 0 ........................ 0 ........................ 0 ............... 335,381 .......................0 .................335,381 .......................0 .. 12/20/2023 .. ...... ......
471021-30-3 ... Janus Henderson - Global Research Portfolio ....... ........... ........ ..................254,911.329 ................ 15,575,082 ......... 61.100 ............. 15,575,082 ................ 10,272,483 ........................ 0 .................520,623 ........................ 0 ............ 2,766,380 .......................0 .............. 2,766,380 .......................0 ......... ........ ...... ......
46982L-10-8 ... JACOBS SOLUTIONS ORD ..................................... ........... ........ ........................ 59.000 .......................7,658 ........129.800 ....................7,658 .......................4,396 ........................ 0 ....................... 61 ........................ 0 .................... 574 .......................0 ......................574 .......................0 .. 03/13/2020 .. ...... ......
05586X-40-5 ... BNY Mellon Small/Mid Cap Growth Fund ................ ........... ........ ......................... 0.035 ............................0 ......... 26.300 ......................... 0 ............................1 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/01/2021 .. ...... ......
471021-64-2 ... Janus Henderson - Global Research Portfolio ....... ........... ........ ..................338,916.191 ................ 20,002,834 ......... 59.020 ............. 20,002,834 ................ 14,325,724 ........................ 0 .................658,114 ........................ 0 .............3,522,381 .......................0 .............. 3,522,381 .......................0 ......... ........ ...... ......
478160-10-4 ... JOHNSON & JOHNSON ORD ................................... ........... ........ .................... 1,070.000 .................... 167,712 ........156.740 ................. 167,712 .................... 149,039 ........................ 0 ................... 4,801 ........................ 0 ............... (19,278).......................0 .................(19,278) .......................0 .. 10/19/2023 .. ...... ......
30231G-10-2 ... EXXON MOBIL ORD ........................................... ........... ........ ...................10,843.000 ................. 1,084,083 ......... 99.980 ...............1,084,083 ..................1,054,340 ........................ 0 .................. 30,315 ........................ 0 ............... (98,651).......................0 .................(98,651) .......................0 .. 12/18/2023 .. ...... ......

471021-56-8 ...
Janus Henderson - Global Technology and Innovation 

............................................................... ........... ........ ..................671,127.735 ................ 10,724,621 ......... 15.980 ............. 10,724,621 ..................9,796,276 ........................ 0 ........................ 0 ........................ 0 .............3,662,859 .......................0 .............. 3,662,859 .......................0 ......... ........ ...... ......
48203R-10-4 .... JUNIPER NETWORKS ORD .................................... ........... ........ .......................147.000 .......................4,334 ......... 29.480 .................... 4,334 .......................3,979 ........................ 0 ......................129 ........................ 0 ...................(371).......................0 .................... (371) .......................0 .. 01/26/2023 .. ...... ......
05587A-86-7 ... BNY Mellon Natural Resources Fund .................... ........... ........ ................... 44,291.893 ..................2,057,358 ......... 46.450 ...............2,057,358 ..................2,236,979 ........................ 0 .................218,457 ........................ 0 ..............(170,077).......................0 ............... (170,077) .......................0 .. 12/29/2023 .. ...... ......
471021-43-6 ... Janus Henderson - Mid Cap Value Portfolio ......... ........... ........ ..................304,107.032 ..................5,330,996 ......... 17.530 ...............5,330,996 ..................4,899,708 ........................ 0 .................188,421 ........................ 0 ............... 355,762 .......................0 .................355,762 .......................0 ......... ........ ...... ......
482480-10-0 ... KLA ORD ..................................................... ........... ........ ........................ 62.000 ..................... 36,041 ........581.300 ...................36,041 ..................... 12,614 ........................ 0 ......................316 ........................ 0 ................ 12,145 .......................0 .................. 12,145 .......................0 .. 10/19/2023 .. ...... ......
302491-30-3 .... FMC ORD ..................................................... ........... ........ .................... 3,595.000 .................... 226,665 ......... 63.050 ................. 226,665 .................... 332,974 ................... 2,085 ................... 4,801 ........................ 0 ..............(140,673).......................0 ............... (140,673) .......................0 .. 11/17/2023 .. ...... ......
471021-45-1 ... Janus Henderson - Mid Cap Value Portfolio ......... ........... ........ ..................161,327.372 ..................2,697,394 ......... 16.720 ...............2,697,394 ..................2,480,821 ........................ 0 .................. 94,507 ........................ 0 ............... 174,896 .......................0 .................174,896 .......................0 ......... ........ ...... ......
49177J-10-2 ... KENVUE ORD ................................................. ........... ........ .......................771.000 ..................... 16,600 ......... 21.530 .................. 16,600 ..................... 16,202 ........................ 0 ......................154 ........................ 0 .................... 398 .......................0 ......................398 .......................0 .. 09/21/2023 .. ...... ......
05587K-68-3 ... BNY Mellon Global Stock Fund .......................... ........... ........ .................... 3,570.757 ..................... 72,879 ......... 20.410 ...................72,879 ..................... 78,568 ........................ 0 .................. 10,945 ........................ 0 .................... 324 .......................0 ......................324 .......................0 .. 12/29/2023 .. ...... ......
471021-66-7 ... Janus Henderson - Overseas Portfolio ................ ........... ........ ................... 25,260.296 ..................1,012,433 ......... 40.080 ...............1,012,433 .................... 786,585 ........................ 0 ..................13,857 ........................ 0 ................ 82,381 .......................0 ..................82,381 .......................0 ......... ........ ...... ......
49271V-10-0 ... KEURIG DR PEPPER ORD .................................... ........... ........ .......................471.000 ..................... 15,694 ......... 33.320 ...................15,694 ..................... 16,635 ........................ 0 ......................320 ........................ 0 ...................(890).......................0 .................... (890) .......................0 .. 09/21/2023 .. ...... ......
30303M-10-2 ... META PLATFORMS CL A ORD ................................ ........... ........ ...................26,037.000 ..................9,216,057 ........ 353.960 ...............9,216,057 ..................5,944,360 ........................ 0 ........................ 0 ........................ 0 ............ 3,618,319 .......................0 .............. 3,618,319 .......................0 .. 12/18/2023 .. ...... ......
471021-70-9 ... Janus Henderson - Overseas Portfolio ................ ........... ........ ..................210,563.567 ..................8,858,409 ......... 42.070 ...............8,858,409 ..................7,517,541 ........................ 0 .................129,755 ........................ 0 ............... 735,990 .......................0 .................735,990 .......................0 ......... ........ ...... ......
493267-10-8 ... KEYCORP ORD ................................................ ........... ........ .......................403.000 .......................5,803 ......... 14.400 ....................5,803 .......................7,393 ........................ 0 ......................330 ........................ 0 ................ (1,217).......................0 ..................(1,217) .......................0 .. 06/20/2017 .. ...... ......
05587K-71-7 ... Global Stock Fund ........................................ ........... ........ .................... 5,045.191 .................... 105,394 ......... 20.890 ................. 105,394 .................... 114,229 ........................ 0 ..................15,663 ........................ 0 ................ (8,835).......................0 ..................(8,835) .......................0 .. 12/26/2023 .. ...... ......
471021-10-5 ... Janus Henderson - Research Portfolio ................ ........... ........ ..................652,609.835 ................ 29,465,334 ......... 45.150 ..............29,465,334 ................ 22,683,929 ........................ 0 ..................36,011 ........................ 0 ............ 8,829,777 .......................0 .............. 8,829,777 .......................0 ......... ........ ...... ......
49338L-10-3 .... KEYSIGHT TECHNOLOGIES ORD .............................. ........... ........ ........................ 76.000 ..................... 12,091 ........ 159.090 ...................12,091 .......................7,627 ........................ 0 ........................ 0 ........................ 0 ................... (441).......................0 .....................(441) .......................0 .. 10/19/2023 .. ...... ......
303250-10-4 .... FAIR ISAAC ORD ............................................ ........... ........ .......................532.000 .................... 619,253 ..... 1,164.010 ................. 619,253 .................... 428,328 ........................ 0 ........................ 0 ........................ 0 ............... 190,925 .......................0 .................190,925 .......................0 .. 11/01/2023 .. ...... ......
471021-67-5 ... Janus Henderson - Research Portfolio ................ ........... ........ ................... 18,845.957 .................... 811,507 ......... 43.060 ................. 811,507 .................... 644,521 ........................ 0 ......................424 ........................ 0 ............... 242,837 .......................0 .................242,837 .......................0 ......... ........ ...... ......
494368-10-3 .... KIMBERLY CLARK ORD ....................................... ........... ........ .......................143.000 ..................... 17,376 ........121.510 ...................17,376 ..................... 18,387 ......................194 ......................592 ........................ 0 ................ (1,816).......................0 ..................(1,816) .......................0 .. 10/19/2023 .. ...... ......
05587K-72-5 ... BNY Mellon International Stock Fund ................. ........... ........ ..................175,283.765 ..................4,145,461 ......... 23.650 ...............4,145,461 ..................3,932,906 ........................ 0 ..................73,602 ........................ 0 ............... 458,663 .......................0 .................458,663 .......................0 .. 12/29/2023 .. ...... ......
47103C-82-9 .... Janus Henderson Enterprise Fund ...................... ........... ........ ..................175,950.739 ................ 21,840,765 ........ 124.130 ............. 21,840,765 ................ 21,767,837 ........................ 0 .............. 1,590,564 ........................ 0 ............ 1,621,803 .......................0 .............. 1,621,803 .......................0 ......... ........ ...... ......
49446R-10-9 .... KIMCO REALTY REIT ORD ................................... ........... ........ .......................268.000 .......................5,711 ......... 21.310 ....................5,711 .......................6,316 ........................ 0 ......................273 ........................ 0 ......................35 .......................0 ....................... 35 .......................0 .. 08/24/2021 .. ...... ......
31428X-10-6 ... FEDEX ORD .................................................. ........... ........ .......................817.000 .................... 206,676 ........ 252.970 ................. 206,676 .................... 185,509 ................... 1,007 ................... 1,935 ........................ 0 ................ 21,167 .......................0 ..................21,167 .......................0 .. 12/22/2023 .. ...... ......
47103A-67-4 ... Janus Henderson Forty Fund ............................. ........... ........ ..................101,754.853 ..................4,647,144 ......... 45.670 ...............4,647,144 ..................4,094,578 ........................ 0 .................363,733 ........................ 0 ............... 928,692 .......................0 .................928,692 .......................0 ......... ........ ...... ......
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49456B-10-1 ... KINDER MORGAN CL P ORD .................................. ........... ........ .......................858.000 ..................... 15,135 ......... 17.640 ...................15,135 ..................... 13,975 ........................ 0 ......................965 ........................ 0 ................... (405).......................0 .....................(405) .......................0 .. 01/26/2023 .. ...... ......
05587N-65-3 .... BNY Mellon Dynamic Value Fund ......................... ........... ........ ..................124,255.096 ..................5,137,948 ......... 41.350 ...............5,137,948 ..................5,018,795 ........................ 0 .................254,193 ........................ 0 ............... 201,234 .......................0 .................201,234 .......................0 .. 12/29/2023 .. ...... ......
53500L-74-3 .... LVIP JPMorgan Core Bond Fund .......................... ........... ........ ..................209,497.518 ................. 2,068,788 ...........9.875 ...............2,068,788 ..................2,057,672 ........................ 0 ..................31,819 ........................ 0 ................ 11,116 .......................0 ..................11,116 .......................0 ......... ........ ...... ......
500754-10-6 ... KRAFT HEINZ ORD ........................................... ........... ........ .......................348.000 ..................... 12,869 ......... 36.980 ...................12,869 ..................... 10,892 ........................ 0 ......................557 ........................ 0 ................ (1,298).......................0 ..................(1,298) .......................0 .. 09/19/2022 .. ...... ......
31620M-10-6 ... FIDELITY NATIONAL INFORMATN SVCS ORD ................ ........... ........ .................... 2,805.000 .................... 168,496 ......... 60.070 ................. 168,496 .................... 161,705 ........................ 0 ................... 2,305 ........................ 0 ..................6,791 .......................0 ................... 6,791 .......................0 .. 09/27/2023 .. ...... ......
53500Q-47-8 .... LVIP JPMorgan Mid Cap Value Fund ..................... ........... ........ ................... 94,743.635 .................... 963,827 ......... 10.173 ................. 963,827 .................... 884,039 ........................ 0 ..................17,005 ........................ 0 ................ 79,788 .......................0 ..................79,788 .......................0 ......... ........ ...... ......
501044-10-1 ... KROGER ORD ................................................. ........... ........ .......................314.000 ......................14,353 ......... 45.710 ...................14,353 ..................... 12,033 ........................ 0 ......................322 ........................ 0 .................... 362 .......................0 ......................362 .......................0 .. 10/19/2023 .. ...... ......
05587N-67-9 ... BNY Mellon Dynamic Value Fund ......................... ........... ........ ...................17,369.516 .................... 713,540 ......... 41.080 ................. 713,540 .................... 700,784 ........................ 0 .................. 34,289 ........................ 0 ................ 32,398 .......................0 .................. 32,398 .......................0 .. 12/27/2023 .. ...... ......
53500L-76-8 ... LVIP JPMorgan U.S. Equity Fund ....................... ........... ........ ................... 43,540.974 ..................1,638,273 ......... 37.626 ...............1,638,273 ..................1,427,089 ........................ 0 .................. 18,944 ........................ 0 ............... 211,184 .......................0 .................211,184 .......................0 ......... ........ ...... ......
501889-20-8 ... LKQ ORD ..................................................... ........... ........ .......................100.000 .......................4,779 ......... 47.790 ....................4,779 .......................3,903 ........................ 0 ....................... 89 ........................ 0 ................... (430).......................0 .....................(430) .......................0 .. 10/19/2023 .. ...... ......
316773-10-0 ... FIFTH THIRD BANCORP ORD ................................. ........... ........ .................... 6,111.000 .................... 210,768 ......... 34.490 ................. 210,768 .................... 171,681 ................... 2,349 ................... 4,580 ........................ 0 .................39,944 .......................0 .................. 39,944 .......................0 .. 11/15/2023 .. ...... ......
544001-10-0 ... Lord Abbett Affiliated Fund, Inc. ................... ........... ........ ...................80,158.902 ................. 1,350,678 ......... 16.850 ...............1,350,678 ..................1,214,992 ........................ 0 ..................21,720 ........................ 0 ...............107,706 .......................0 ................ 107,706 .......................0 ......... ........ ...... ......
502431-10-9 .... L3HARRIS TECHNOLOGIES ORD .............................. ........... ........ ........................ 81.000 ..................... 17,060 ........210.620 .................. 17,060 ..................... 10,723 ........................ 0 ......................345 ........................ 0 .................... 407 .......................0 ......................407 .......................0 .. 10/19/2023 .. ...... ......
05587N-70-3 ... BNY Mellon Dynamic Value Fund ......................... ........... ........ ................. 117,271.087 ..................4,836,259 ......... 41.240 ...............4,836,259 ..................4,662,250 ........................ 0 .................237,370 ........................ 0 ............... 161,221 .......................0 .................161,221 .......................0 .. 12/29/2023 .. ...... ......
544004-10-4 .... Lord Abbett Bond - Debenture Fund, Inc. ............ ........... ........ ............... 1,207,305.187 ..................8,547,721 .......... 7.080 ...............8,547,721 ..................9,442,528 ........................ 0 .................404,500 ........................ 0 ............... 123,425 .......................0 .................123,425 .......................0 ......... ........ ...... ......
50540R-40-9 .... LABORATORY CORPRTN OF AMER HLDGS ORD ................ ........... ........ ........................ 40.000 .......................9,092 ........ 227.290 .................... 9,092 .......................5,522 ........................ 0 ....................... 58 ........................ 0 ..................3,570 .......................0 ................... 3,570 .......................0 .. 06/21/2022 .. ...... ......
337738-10-8 ... FISERV ORD ................................................. ........... ........ .......................775.000 .................... 102,951 ........ 132.840 ................. 102,951 .................... 103,353 ........................ 0 ........................ 0 ........................ 0 ................... (402).......................0 .....................(402) .......................0 .. 12/18/2023 .. ...... ......
543919-10-4 .... Lord Abbett Mid-Cap Stock Fund, Inc. ................ ........... ........ ..................292,903.632 ..................9,405,136 ......... 32.110 ...............9,405,136 ................. 7,883,877 ........................ 0 .................114,878 ........................ 0 .............1,145,363 .......................0 .............. 1,145,363 .......................0 ......... ........ ...... ......
512807-10-8 ... LAM RESEARCH ORD ......................................... ........... ........ ........................ 58.000 ......................45,429 ........783.260 ...................45,429 ..................... 12,040 ......................124 ......................384 ........................ 0 ................ 20,182 .......................0 ..................20,182 .......................0 .. 10/19/2023 .. ...... ......
05587N-75-2 .... BNY Mellon Opportunistic Midcap Value Fund ........ ........... ........ .................... 9,393.909 .................... 280,502 ......... 29.860 ................. 280,502 .................... 267,899 ........................ 0 ..................11,475 ........................ 0 ................ 19,837 .......................0 ..................19,837 .......................0 .. 12/29/2023 .. ...... ......
693394-30-6 .... Low Duration Portfolio .................................. ........... ........ ............... 3,385,100.383 ................ 32,496,964 .......... 9.600 ..............32,496,964 ................ 34,205,878 ........................ 0 .............. 1,096,679 ........................ 0 ............... 408,136 .......................0 .................408,136 .......................0 ......... ........ ...... ......
513272-10-4 .... LAMB WESTON HOLDINGS ORD ............................... ........... ........ ........................ 64.000 .......................6,918 ........108.090 ....................6,918 .......................4,492 ........................ 0 ....................... 72 ........................ 0 ..................1,199 .......................0 ................... 1,199 .......................0 .. 02/14/2019 .. ...... ......
339041-10-5 .... FLEETCOR TECHNOLOGIES ORD .............................. ........... ........ .................... 2,625.000 .................... 741,851 ........282.610 ................. 741,851 .................... 687,998 ........................ 0 ........................ 0 ........................ 0 ............... 257,740 .......................0 .................257,740 .......................0 .. 07/20/2023 .. ...... ......
55273F-81-1 ... MFS Growth Series ........................................ ........... ........ ................... 20,144.137 ................. 1,121,626 ......... 55.680 ...............1,121,626 .................... 952,502 ........................ 0 .................. 82,652 ........................ 0 ............... 210,698 .......................0 .................210,698 .......................0 ......... ........ ...... ......
517834-10-7 ... LAS VEGAS SANDS ORD ...................................... ........... ........ .......................144.000 .......................7,086 ......... 49.210 ....................7,086 .......................7,394 ........................ 0 ....................... 58 ........................ 0 ......................30 .......................0 ....................... 30 .......................0 .. 01/26/2023 .. ...... ......
05587N-77-8 ... BNY Mellon Opportunistic Midcap Value Fund ........ ........... ........ ................... 12,948.733 .................... 386,520 ......... 29.850 ................. 386,520 .................... 383,104 ........................ 0 .................. 15,350 ........................ 0 ................ 27,931 .......................0 .................. 27,931 .......................0 .. 12/29/2023 .. ...... ......
55273F-84-5 .... MFS New Discovery Series ............................... ........... ........ ................... 24,936.156 .................... 322,674 ......... 12.940 ................. 322,674 .................... 423,585 ........................ 0 ........................ 0 ........................ 0 ................ 40,307 .......................0 ..................40,307 .......................0 ......... ........ ...... ......
518439-10-4 .... ESTEE LAUDER CL A ORD ................................... ........... ........ .......................101.000 ..................... 14,771 ........ 146.250 ...................14,771 ..................... 15,015 ........................ 0 ......................247 ........................ 0 ................ (9,362).......................0 .................. (9,362) .......................0 .. 10/19/2023 .. ...... ......
34959J-10-8 .... FORTIVE ORD ................................................ ........... ........ .................... 5,241.000 .................... 385,895 ......... 73.630 ................. 385,895 .................... 384,722 ........................ 0 ................... 1,520 ........................ 0 ................ 49,161 .......................0 ..................49,161 .......................0 .. 11/16/2022 .. ...... ......
55273F-78-7 ... MFS Research Series ..................................... ........... ........ ................... 32,493.196 ................. 1,017,687 ......... 31.320 ...............1,017,687 .................... 927,774 ........................ 0 .................. 49,954 ........................ 0 ............... 128,630 .......................0 .................128,630 .......................0 ......... ........ ...... ......
525327-10-2 .... LEIDOS HOLDINGS ORD ...................................... ........... ........ ........................ 58.000 .......................6,278 ........108.240 ....................6,278 .......................5,148 ........................ 0 ....................... 85 ........................ 0 .................... 177 .......................0 ......................177 .......................0 .. 03/27/2020 .. ...... ......
05588D-10-0 ... BNY Mellon Global Fixed Income Fund ................. ........... ........ ..................179,940.362 ..................3,539,427 ......... 19.670 ...............3,539,427 ..................3,651,063 ........................ 0 ..................57,646 ........................ 0 ............... 146,788 .......................0 .................146,788 .......................0 .. 12/29/2023 .. ...... ......
55273F-50-6 .... MFS Total Return Series ................................ ........... ........ ..................234,004.780 ..................5,442,951 ......... 23.260 ...............5,442,951 ..................5,316,478 ........................ 0 .................321,475 ........................ 0 ............... 192,773 .......................0 .................192,773 .......................0 ......... ........ ...... ......
526057-10-4 ... LENNAR CL A ORD ........................................... ........... ........ .......................114.000 ..................... 16,991 ........ 149.040 ...................16,991 .......................6,376 ........................ 0 ......................153 ........................ 0 ..................6,502 .......................0 ................... 6,502 .......................0 .. 10/19/2023 .. ...... ......
35671D-85-7 ... FREEPORT MCMORAN ORD .................................... ........... ........ ...................11,212.000 .................... 477,295 ......... 42.570 ................. 477,295 .................... 420,225 ........................ 0 ................... 6,727 ........................ 0 ................ 51,239 .......................0 .................. 51,239 .......................0 .. 06/06/2022 .. ...... ......
552985-10-3 .... MFS® Growth Fund ......................................... ........... ........ ...................68,727.847 ................ 10,845,942 ........157.810 ..............10,845,942 ..................7,683,919 ........................ 0 .................546,002 ........................ 0 .............2,304,703 .......................0 .............. 2,304,703 .......................0 ......... ........ ...... ......
532457-10-8 .... ELI LILLY ORD ............................................. ........... ........ .......................354.000 .................... 206,354 ........ 582.920 ................. 206,354 ..................... 69,729 ........................ 0 ................... 1,498 ........................ 0 ................ 70,777 .......................0 ..................70,777 .......................0 .. 10/19/2023 .. ...... ......
05588D-76-1 ... BNY Mellon Global Fixed Income Fund ................. ........... ........ ..................474,747.323 ..................9,447,472 ......... 19.900 ...............9,447,472 ..................9,958,120 ........................ 0 .................164,551 ........................ 0 ............... 445,321 .......................0 .................445,321 .......................0 .. 12/29/2023 .. ...... ......
55273F-10-0 ... MFS® Growth Series ....................................... ........... ........ ............... 1,389,509.884 ................ 83,773,551 ......... 60.290 ............. 83,773,551 ................ 78,953,959 ........................ 0 .............. 5,661,553 ........................ 0 ........... 16,079,806 .......................0 .............16,079,806 .......................0 ......... ........ ...... ......
538034-10-9 .... LIVE NATION ENTERTAINMENT ORD ......................... ........... ........ ........................ 63.000 .......................5,897 ......... 93.600 ....................5,897 .......................4,472 ........................ 0 ........................ 0 ........................ 0 ..................1,503 .......................0 ................... 1,503 .......................0 .. 12/23/2019 .. ...... ......
37611X-10-0 ... GINKGO BIOWORKS HOLD CL A ORD ......................... ........... ........ ..................391,970.000 .................... 662,429 .......... 1.690 ................. 662,429 ..................2,566,084 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 11/15/2022 .. ...... ......
55273F-40-7 .... MFS® Investors Trust Series ........................... ........... ........ ................... 28,930.847 ..................1,041,221 ......... 35.990 ...............1,041,221 .................... 868,338 ........................ 0 ..................60,032 ........................ 0 ............... 105,601 .......................0 .................105,601 .......................0 ......... ........ ...... ......
539830-10-9 .... LOCKHEED MARTIN ORD ...................................... ........... ........ ........................ 97.000 ......................43,964 ........ 453.240 ...................43,964 ..................... 32,308 ........................ 0 ................... 1,116 ........................ 0 ................ (2,852).......................0 .................. (2,852) .......................0 .. 10/19/2023 .. ...... ......
066922-10-5 ... iShares U.S. Aggregate Bond Index Fund ............. ........... ........ ...................17,802.416 .................... 162,004 .......... 9.100 ................. 162,004 .................... 158,180 ........................ 0 ................... 2,201 ........................ 0 ..................3,822 .......................0 ................... 3,822 .......................0 .. 12/29/2023 .. ...... ......
552987-70-3 .... MFS® Mid Cap Growth Fund ............................... ........... ........ ..................324,571.189 ..................8,679,034 ......... 26.740 ...............8,679,034 ..................5,998,908 ........................ 0 ........................ 0 ........................ 0 .............1,498,502 .......................0 .............. 1,498,502 .......................0 ......... ........ ...... ......
540424-10-8 .... LOEWS ORD .................................................. ........... ........ ........................ 78.000 .......................5,428 ......... 69.590 .................... 5,428 .......................3,675 ........................ 0 ....................... 13 ........................ 0 .................... 684 .......................0 ......................684 .......................0 .. 10/19/2023 .. ...... ......
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37611X-11-8 ... GINKGO BIOWORKS HOLD EQY WARRANT ..................... ........... ........ .................... 6,750.000 ......................... 711 .......... 0.105 ...................... 711 ............................0 ........................ 0 ........................ 0 ........................ 0 ................... (639).......................0 .....................(639) .......................0 .. 05/26/2022 .. ...... ......
55273F-76-1 ... MFS® New Discovery Series .............................. ........... ........ ............... 2,680,004.065 ................ 27,068,041 ......... 10.100 ............. 27,068,041 ................ 39,349,320 ........................ 0 ........................ 0 ........................ 0 .............3,375,437 .......................0 .............. 3,375,437 .......................0 ......... ........ ...... ......
548661-10-7 ... LOWE'S COMPANIES ORD .................................... ........... ........ .......................255.000 ..................... 56,750 ........ 222.550 ...................56,750 ..................... 30,673 ........................ 0 ................... 1,029 ........................ 0 ..................5,994 .......................0 ................... 5,994 .......................0 .. 10/19/2023 .. ...... ......
066922-16-2 ... BlackRock Lifepath« Dynamic 2055 Fund .............. ........... ........ ..................189,201.475 ..................3,422,654 ......... 18.090 ...............3,422,654 ................. 3,141,811 ........................ 0 .................. 95,564 ........................ 0 ............... 281,347 .......................0 .................281,347 .......................0 .. 12/29/2023 .. ...... ......
552983-51-2 .... MFS® Research International Fund ..................... ........... ........ ..................232,502.595 ..................5,152,258 ......... 22.160 ...............5,152,258 ................. 3,910,100 ........................ 0 .................. 75,724 ........................ 0 ............... 515,982 .......................0 .................515,982 .......................0 ......... ........ ...... ......
550021-10-9 ... LULULEMON ATHLETICA ORD ................................ ........... ........ ........................ 50.000 ......................25,565 ........ 511.290 ...................25,565 ..................... 19,841 ........................ 0 ........................ 0 ........................ 0 ..................5,723 .......................0 ................... 5,723 .......................0 .. 10/19/2023 .. ...... ......
37637K-10-8 ... GITLAB CL A ORD ........................................... ........... ........ ................... 46,542.000 ..................2,930,284 ......... 62.960 ...............2,930,284 ..................2,472,433 ........................ 0 ........................ 0 ........................ 0 ............... 848,818 .......................0 .................848,818 .......................0 .. 12/04/2023 .. ...... ......
55273F-30-8 .... MFS® Research Series .................................... ........... ........ ................... 61,536.419 ..................1,967,319 ......... 31.970 ...............1,967,319 ..................1,753,840 ........................ 0 .................104,907 ........................ 0 ............... 254,506 .......................0 .................254,506 .......................0 ......... ........ ...... ......
55261F-10-4 ... M&T BANK ORD .............................................. ........... ........ ........................ 73.886 ..................... 10,128 ........137.080 ...................10,128 .......................8,299 ........................ 0 ......................380 ........................ 0 ................... (590).......................0 .....................(590) .......................0 .. 05/23/2022 .. ...... ......
066922-22-0 .... BlackRock Lifepath« Dynamic 2045 Fund .............. ........... ........ ...................90,176.477 ..................1,534,803 ......... 17.020 ...............1,534,803 ..................1,417,426 ........................ 0 .................. 44,370 ........................ 0 ............... 117,377 .......................0 .................117,377 .......................0 .. 12/29/2023 .. ...... ......
55273F-68-8 ... MFS® Total Return Bond Series ......................... ........... ........ ................... 74,390.348 .................... 853,257 ......... 11.470 ................. 853,257 .................... 949,685 ........................ 0 .................. 23,112 ........................ 0 ................ 32,086 .......................0 ..................32,086 .......................0 ......... ........ ...... ......
552953-10-1 .... MGM RESORTS INTERNATIONAL ORD ......................... ........... ........ .......................131.000 .......................5,853 ......... 44.680 .................... 5,853 .......................2,583 ........................ 0 ........................ 0 ........................ 0 ..................1,227 .......................0 ................... 1,227 .......................0 .. 01/26/2023 .. ...... ......
37959E-10-2 .... GLOBE LIFE ORD ............................................ ........... ........ .................... 1,394.000 .................... 169,678 ........121.720 ................. 169,678 .................... 157,942 ........................ 0 ......................892 ........................ 0 ................ 10,499 .......................0 .................. 10,499 .......................0 .. 05/18/2023 .. ...... ......
55273F-87-8 ... MFS® Total Return Bond Series ......................... ........... ........ ...................11,266.187 .................... 131,814 ......... 11.700 ................. 131,814 .................... 149,029 ........................ 0 ................... 4,009 ........................ 0 ..................4,947 .......................0 ................... 4,947 .......................0 ......... ........ ...... ......
55354G-10-0 .... MSCI ORD .................................................... ........... ........ ........................ 37.000 ......................20,929 ........ 565.650 ...................20,929 .......................8,289 ........................ 0 ......................196 ........................ 0 ..................3,653 .......................0 ................... 3,653 .......................0 .. 10/19/2023 .. ...... ......
066922-27-9 .... BlackRock Lifepath« Dynamic 2035 Fund .............. ........... ........ ................... 97,383.999 ..................1,484,132 ......... 15.240 ...............1,484,132 ..................1,397,946 ........................ 0 .................. 42,904 ........................ 0 ................ 86,680 .......................0 ..................86,680 .......................0 .. 12/29/2023 .. ...... ......
55273F-74-6 .... MFS® Total Return Series ............................... ........... ........ ............... 1,329,384.848 ................ 30,150,448 ......... 22.680 ............. 30,150,448 ................ 30,303,645 ........................ 0 .............. 1,747,982 ........................ 0 ............ 1,040,205 .......................0 .............. 1,040,205 .......................0 ......... ........ ...... ......
565849-10-6 ... MARATHON OIL ORD ......................................... ........... ........ .......................263.000 .......................6,354 ......... 24.160 .................... 6,354 .......................4,268 ........................ 0 ......................108 ........................ 0 ...................(765).......................0 .................... (765) .......................0 .. 03/27/2018 .. ...... ......
38141G-10-4 ... GOLDMAN SACHS GROUP ORD ................................. ........... ........ .......................673.000 .................... 259,623 ........385.770 ................. 259,623 .................... 241,835 ........................ 0 ........................ 0 ........................ 0 ................ 17,789 .......................0 ..................17,789 .......................0 .. 12/28/2023 .. ...... ......
55273F-60-5 .... MFS® Utilities Series ................................... ........... ........ ..................133,103.227 ..................4,292,579 ......... 32.250 ...............4,292,579 ..................4,081,469 ........................ 0 .................382,137 ........................ 0 ..............(472,903).......................0 ............... (472,903) .......................0 ......... ........ ...... ......
56585A-10-2 ... MARATHON PETROLEUM ORD .................................. ........... ........ .......................166.000 ..................... 24,628 ........148.360 ...................24,628 .......................9,370 ........................ 0 ......................474 ........................ 0 ..................4,489 .......................0 ................... 4,489 .......................0 .. 10/19/2023 .. ...... ......
066922-33-7 .... BlackRock Lifepath« Dynamic 2025 Fund .............. ........... ........ ..................135,135.826 ..................1,752,712 ......... 12.970 ...............1,752,712 ..................1,697,195 ........................ 0 ..................60,178 ........................ 0 ................ 60,923 .......................0 .................. 60,923 .......................0 .. 12/28/2023 .. ...... ......
55273F-73-8 .... MFS® Utilities Series ................................... ........... ........ ................... 23,315.779 .................... 735,380 ......... 31.540 ................. 735,380 .................... 700,665 ........................ 0 .................. 64,922 ........................ 0 ............... (82,193).......................0 .................(82,193) .......................0 ......... ........ ...... ......
57060D-10-8 ... MARKETAXESS HOLDINGS ORD ............................... ........... ........ ........................ 18.000 .......................5,271 ........ 292.850 ....................5,271 .......................5,886 ........................ 0 ....................... 52 ........................ 0 .................... 251 .......................0 ......................251 .......................0 .. 03/13/2020 .. ...... ......
40415F-10-1 ... HDFC BANK ADR REP 3 ORD ................................. ........... C...... .................... 3,676.000 .................... 246,696 ......... 67.110 ................. 246,696 .................... 238,239 ................... 3,094 ................... 2,102 ........................ 0 ................ (4,136).......................0 ..................(4,136) .......................0 .. 12/08/2023 .. ...... ......
55274F-36-4 .... MFS® VIT II Core Equity Portfolio ................... ........... ........ .................... 1,133.282 ..................... 31,358 ......... 27.670 ...................31,358 ..................... 28,060 ........................ 0 ................... 1,512 ........................ 0 ..................4,375 .......................0 ................... 4,375 .......................0 ......... ........ ...... ......
571748-10-2 ... MARSH & MCLENNAN ORD .................................... ........... ........ .......................217.000 ..................... 41,115 ........189.470 ...................41,115 ......................21,454 ........................ 0 ......................501 ........................ 0 ..................4,679 .......................0 ................... 4,679 .......................0 .. 10/19/2023 .. ...... ......
066922-56-8 ... BlackRock Lifepath« Dynamic 2040 Fund .............. ........... ........ ..................172,562.847 ..................2,895,604 ......... 16.780 ...............2,895,604 ..................2,805,924 ........................ 0 .................137,119 ........................ 0 ............... 284,667 .......................0 .................284,667 .......................0 .. 12/29/2023 .. ...... ......

55274F-61-2 ....
MFS® VIT II Massachusetts Investors Growth Stock 

P ............................................................. ........... ........ .................... 2,699.801 ..................... 61,096 ......... 22.630 ...................61,096 ..................... 52,846 ........................ 0 ................... 3,009 ........................ 0 ..................8,808 .......................0 ................... 8,808 .......................0 ......... ........ ...... ......
571903-20-2 .... MARRIOTT INTERNATIONAL CL A ORD ...................... ........... ........ .......................113.000 ......................25,483 ........ 225.510 ...................25,483 ..................... 12,656 ........................ 0 ......................222 ........................ 0 ..................8,658 .......................0 ................... 8,658 .......................0 .. 06/21/2022 .. ...... ......
426281-10-1 ... JACK HENRY AND ASSOCIATES ORD ......................... ........... ........ .................... 1,310.000 .................... 214,067 ........163.410 ................. 214,067 .................... 192,620 ........................ 0 ................... 1,350 ........................ 0 ................ 21,447 .......................0 .................. 21,447 .......................0 .. 11/08/2023 .. ...... ......

55274F-65-3 ....
MFS® VIT II Massachusetts Investors Growth Stock 

P ............................................................. ........... ........ ...................53,411.668 ................. 1,180,398 ......... 22.100 ...............1,180,398 ..................1,122,313 ........................ 0 ..................51,112 ........................ 0 ............... 155,959 .......................0 .................155,959 .......................0 ......... ........ ...... ......
573284-10-6 ... MARTIN MARIETTA MATERIALS ORD ........................ ........... ........ ........................ 28.000 ..................... 13,969 ........ 498.910 ...................13,969 .......................8,850 ........................ 0 ....................... 70 ........................ 0 ..................4,215 .......................0 ................... 4,215 .......................0 .. 10/19/2023 .. ...... ......
066922-57-6 ... BlackRock Lifepath« Dynamic 2030 Fund .............. ........... ........ ..................218,918.050 ..................2,839,367 ......... 12.970 ...............2,839,367 ................. 2,710,976 ........................ 0 ..................87,181 ........................ 0 ............... 169,503 .......................0 .................169,503 .......................0 .. 12/29/2023 .. ...... ......
921925-85-5 .... Mid-Cap Index Portfolio ................................ ........... ........ .............. 35,247,499.909 ............... 843,472,673 ......... 23.930 ............ 843,472,673 ...............748,650,610 ........................ 0 .............23,967,169 ........................ 0 ........... 90,107,957 .......................0 .............90,107,957 .......................0 ......... ........ ...... ......
574599-10-6 .... MASCO ORD ................................................... ........... ........ .......................102.000 .......................6,832 ......... 66.980 ....................6,832 .......................3,593 ........................ 0 ......................116 ........................ 0 ..................2,072 .......................0 ................... 2,072 .......................0 .. 03/03/2020 .. ...... ......
42809H-10-7 ... HESS ORD .................................................... ........... ........ .................... 1,925.000 .................... 277,508 ........144.160 ................. 277,508 .................... 204,159 ........................ 0 ................... 3,369 ........................ 0 ..................4,505 .......................0 ................... 4,505 .......................0 .. 11/16/2022 .. ...... ......
05587P-20-3 .... MidCap Stock Portfolio .................................. ........... ........ ..................477,937.357 ................. 8,927,870 ......... 18.680 ...............8,927,870 ..................8,833,556 ........................ 0 .................312,083 ........................ 0 ............ 1,066,695 .......................0 .............. 1,066,695 .......................0 ......... ........ ...... ......
57636Q-10-4 ... MASTERCARD CL A ORD ...................................... ........... ........ .......................368.000 .................... 156,956 ........ 426.510 ................. 156,956 ......................94,431 ........................ 0 ......................771 ........................ 0 ................ 27,428 .......................0 .................. 27,428 .......................0 .. 10/19/2023 .. ...... ......
066922-61-8 ... BlackRock Lifepath« Dynamic Retirement Fund ....... ........... ........ ..................156,796.197 ..................1,481,724 ...........9.450 ...............1,481,724 ..................1,500,855 ........................ 0 .................114,518 ........................ 0 ................ (4,938).......................0 .................. (4,938) .......................0 .. 12/29/2023 .. ...... ......
05587P-50-0 ... MidCap Stock Portfolio .................................. ........... ........ ..................201,265.362 ..................3,735,485 ......... 18.560 ...............3,735,485 ..................3,739,114 ........................ 0 .................121,624 ........................ 0 ............... 438,173 .......................0 .................438,173 .......................0 ......... ........ ...... ......
57667L-10-7 ... MATCH GROUP ORD ........................................... ........... ........ .......................133.000 .......................4,855 ......... 36.500 .................... 4,855 ..................... 19,087 ........................ 0 ........................ 0 ........................ 0 ...................(664).......................0 .................... (664) .......................0 .. 05/23/2022 .. ...... ......
438516-10-6 ... HONEYWELL INTERNATIONAL ORD ........................... ........... ........ .................... 4,913.000 ..................1,030,305 ........209.710 ...............1,030,305 .................... 908,090 ........................ 0 ..................19,820 ........................ 0 ............... (11,003).......................0 .................(11,003) .......................0 .. 11/17/2023 .. ...... ......
921925-78-0 .... Moderate Allocation Portfolio ......................... ........... ........ ..............16,305,499.752 ............... 474,653,098 ......... 29.110 ............ 474,653,098 ............... 463,651,958 ........................ 0 .............22,087,080 ........................ 0 ........... 40,114,708 .......................0 .............40,114,708 .......................0 ......... ........ ...... ......
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579780-20-6 ... MCCORMICK ORD ............................................. ........... ........ .......................115.000 .......................7,868 ......... 68.420 ....................7,868 .......................7,706 ....................... 48 ......................179 ........................ 0 ................ (1,664).......................0 ..................(1,664) .......................0 .. 03/13/2020 .. ...... ......
066923-37-6 ... BlackRock Lifepath« Dynamic 2060 Fund .............. ........... ........ ................... 25,749.306 .................... 340,663 ......... 13.230 ................. 340,663 .................... 322,854 ........................ 0 ................... 6,300 ........................ 0 ................ 20,274 .......................0 .................. 20,274 .......................0 .. 12/29/2023 .. ...... ......
921925-10-3 .... Money Market Portfolio .................................. ........... ........ .......... 1,074,210,546.594 ............ 1,074,210,547 .......... 1.000 ..........1,074,210,547 ............ 1,074,210,547 ........................ 0 .............46,426,340 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 ......... ........ ...... ......
580135-10-1 ... MCDONALD'S ORD ............................................ ........... ........ .......................322.000 ..................... 95,476 ........ 296.510 ...................95,476 ..................... 63,265 ........................ 0 ................... 1,892 ........................ 0 ................ 10,558 .......................0 ..................10,558 .......................0 .. 10/19/2023 .. ...... ......
44107P-10-4 ... HOST HOTELS & RESORTS REIT ORD ........................ ........... ........ .................... 9,724.000 .................... 189,326 ......... 19.470 ................. 189,326 .................... 137,604 ................... 4,376 ................... 7,012 ........................ 0 ................ 32,597 .......................0 .................. 32,597 .......................0 .. 11/17/2023 .. ...... ......
63868J-20-6 ... NVIT Emerging Markets Fund ............................ ........... ........ ...................65,099.718 .................... 672,480 ......... 10.330 ................. 672,480 .................... 685,679 ........................ 0 ................... 9,482 ........................ 0 ................ 15,280 .......................0 ..................15,280 .......................0 ......... ........ ...... ......
58155Q-10-3 .... MCKESSON ORD ............................................... ........... ........ ........................ 58.000 ..................... 26,853 ........ 462.980 ...................26,853 .......................9,742 ....................... 39 ......................119 ........................ 0 ..................4,768 .......................0 ................... 4,768 .......................0 .. 10/19/2023 .. ...... ......
06739T-53-1 ... BlackRock Lifepath« Dynamic 2050 Fund .............. ........... ........ ..................117,095.153 ..................2,546,820 ......... 21.750 ...............2,546,820 ..................2,347,246 ........................ 0 ..................73,697 ........................ 0 ............... 275,314 .......................0 .................275,314 .......................0 .. 12/29/2023 .. ...... ......
05589U-50-7 .... Opportunistic Small Cap Portfolio .................... ........... ........ ..................475,960.662 ................ 19,957,031 ......... 41.930 ............. 19,957,031 ................ 21,268,058 ........................ 0 .................464,768 ........................ 0 ............ 1,210,940 .......................0 .............. 1,210,940 .......................0 ......... ........ ...... ......
58933Y-10-5 .... MERCK & CO ORD ............................................ ........... ........ .................... 1,126.000 .................... 122,757 ........109.020 ................. 122,757 ..................... 30,902 ......................895 ................... 3,000 ........................ 0 ................ (1,076).......................0 ..................(1,076) .......................0 .. 10/19/2023 .. ...... ......
443201-10-8 ... HOWMET AEROSPACE ORD .................................... ........... ........ ...................22,266.000 ..................1,205,036 ......... 54.120 ...............1,205,036 .................... 864,160 ........................ 0 ................... 3,188 ........................ 0 ............... 290,485 .......................0 .................290,485 .......................0 .. 10/18/2023 .. ...... ......
05589U-60-6 ... Opportunistic Small Cap Portfolio .................... ........... ........ ................... 39,281.560 ..................1,536,277 ......... 39.100 ...............1,536,277 ..................1,694,240 ........................ 0 .................. 34,920 ........................ 0 ................ 91,402 .......................0 .................. 91,402 .......................0 ......... ........ ...... ......
59156R-10-8 ... METLIFE ORD ................................................ ........... ........ .......................270.000 ..................... 17,855 ......... 66.130 ...................17,855 ..................... 10,506 ........................ 0 ......................516 ........................ 0 ................ (1,378).......................0 ..................(1,378) .......................0 .. 10/19/2023 .. ...... ......
091929-10-9 .... BlackRock International Opportunities Portfolio .. ........... ........ ................... 45,487.148 ..................1,575,674 ......... 34.640 ...............1,575,674 ..................1,409,056 ........................ 0 .................. 25,238 ........................ 0 ............... 171,189 .......................0 .................171,189 .......................0 .. 12/29/2023 .. ...... ......
722005-58-4 .... PIMCO CommodityRealReturn Strategy Fund« ........... ........... ........ ..................410,321.845 ..................5,014,133 ......... 12.220 ...............5,014,133 ................. 6,648,617 ........................ 0 .................202,871 ........................ 0 ..............(574,981).......................0 ............... (574,981) .......................0 ......... ........ ...... ......
592688-10-5 ... METTLER TOLEDO ORD ....................................... ........... ........ ........................ 10.000 ..................... 12,130 ..... 1,212.960 ...................12,130 .......................6,320 ........................ 0 ........................ 0 ........................ 0 ................ (1,474).......................0 ..................(1,474) .......................0 .. 10/19/2023 .. ...... ......
443573-10-0 .... HUBSPOT ORD ................................................ ........... ........ .................... 2,408.000 ..................1,397,940 ........ 580.540 ...............1,397,940 .................... 970,762 ........................ 0 ........................ 0 ........................ 0 ............... 456,201 .......................0 .................456,201 .......................0 .. 11/09/2023 .. ...... ......
693390-41-1 .... PIMCO Low Duration Fund ................................. ........... ........ ............... 3,167,378.498 ................ 29,139,882 ...........9.200 ..............29,139,882 ................ 30,696,644 ........................ 0 .............. 1,039,115 ........................ 0 ............... 322,733 .......................0 .................322,733 .......................0 ......... ........ ...... ......
594918-10-4 .... MICROSOFT ORD ............................................. ........... ........ .................... 3,304.000 ..................1,242,436 ........376.040 ...............1,242,436 .................... 554,833 ........................ 0 ................... 8,733 ........................ 0 ............... 427,711 .......................0 .................427,711 .......................0 .. 10/19/2023 .. ...... ......

091937-54-0 ....
BlackRock Health Sciences Opportunities Portfolio 

............................................................... ........... ........ ..................521,568.555 ................ 36,488,936 ......... 69.960 ............. 36,488,936 ................ 37,513,025 ........................ 0 .............. 1,304,699 ........................ 0 ................ 70,758 .......................0 ..................70,758 .......................0 .. 12/29/2023 .. ...... ......
693391-12-0 .... PIMCO Real Return Fund .................................. ........... ........ ............... 1,926,780.894 ................ 19,325,612 ......... 10.030 ..............19,325,612 ................ 21,733,737 ........................ 0 .................528,049 ........................ 0 ................ 74,225 .......................0 .................. 74,225 .......................0 ......... ........ ...... ......
595017-10-4 ... MICROCHIP TECHNOLOGY ORD ............................... ........... ........ .......................236.000 ..................... 21,282 ......... 90.180 ...................21,282 ..................... 12,288 ........................ 0 ......................352 ........................ 0 ..................4,430 .......................0 ................... 4,430 .......................0 .. 10/19/2023 .. ...... ......
444859-10-2 .... HUMANA ORD ................................................. ........... ........ .......................357.000 .................... 163,438 ........457.810 ................. 163,438 .................... 169,457 ......................316 ................... 1,129 ........................ 0 ............... (17,436).......................0 .................(17,436) .......................0 .. 06/22/2023 .. ...... ......
693390-44-5 .... PIMCO Total Return Fund ................................. ........... ........ ............... 6,186,903.411 ................ 53,516,715 .......... 8.650 ............. 53,516,715 ................ 61,970,839 ........................ 0 ..............1,770,783 ........................ 0 ............ 1,148,303 .......................0 .............. 1,148,303 .......................0 ......... ........ ...... ......
595112-10-3 .... MICRON TECHNOLOGY ORD ................................... ........... ........ .......................500.000 ..................... 42,670 ......... 85.340 ...................42,670 ..................... 16,485 ......................112 ......................160 ........................ 0 ................ 17,035 .......................0 ..................17,035 .......................0 .. 10/19/2023 .. ...... ......

09248G-40-4 ....
BlackRock International Fund of BlackRock Series, 

............................................................... ........... ........ ..................154,568.159 ..................3,031,082 ......... 19.610 ...............3,031,082 ..................2,863,849 ........................ 0 ..................28,713 ........................ 0 ............... 392,999 .......................0 .................392,999 .......................0 .. 12/29/2023 .. ...... ......
723682-10-0 ... Pioneer Fund ............................................... ........... ........ ................... 32,195.090 ................. 1,174,477 ......... 36.480 ...............1,174,477 ................. 1,021,088 ........................ 0 .................. 30,154 ........................ 0 ............... 176,581 .......................0 .................176,581 .......................0 ......... ........ ...... ......
59522J-10-3 .... MID AMERICA APT COMMUNITI REIT ORD .................. ........... ........ ........................ 51.000 .......................6,857 ........ 134.460 ....................6,857 .......................7,028 ........................ 0 ......................202 ........................ 0 ...................(764).......................0 .................... (764) .......................0 .. 10/19/2023 .. ...... ......
45073V-10-8 ... ITT ORD ..................................................... ........... ........ .................... 3,019.000 .................... 360,227 ........ 119.320 ................. 360,227 .................... 222,861 ........................ 0 ................... 3,502 ........................ 0 ............... 115,386 .......................0 .................115,386 .......................0 .. 11/16/2022 .. ...... ......
72369B-10-9 ... Pioneer High Yield Fund ................................. ........... ........ ..................223,564.010 ................. 1,907,001 ...........8.530 ...............1,907,001 ..................1,991,966 ........................ 0 ..................90,077 ........................ 0 ................ 80,104 .......................0 ..................80,104 .......................0 ......... ........ ...... ......
60770K-10-7 ... MODERNA ORD ................................................ ........... ........ .......................146.000 ..................... 14,520 ......... 99.450 ...................14,520 ......................45,139 ........................ 0 ........................ 0 ........................ 0 ............... (10,488).......................0 .................(10,488) .......................0 .. 10/19/2023 .. ...... ......
09248G-50-3 .... BlackRock International Fund .......................... ........... ........ ...................27,875.717 .................... 546,921 ......... 19.620 ................. 546,921 .................... 527,902 ........................ 0 ................... 2,808 ........................ 0 ................ 18,595 .......................0 .................. 18,595 .......................0 .. 12/29/2023 .. ...... ......
724027-62-8 ... Pioneer High Yield VCT Portfolio ..................... ........... ........ ..................210,461.217 ..................1,721,573 .......... 8.180 ...............1,721,573 ..................1,870,449 ........................ 0 .................. 83,363 ........................ 0 ................ 82,612 .......................0 ..................82,612 .......................0 ......... ........ ...... ......
608190-10-4 ... MOHAWK INDUSTRIES ORD ................................... ........... ........ ........................ 21.000 .......................2,174 ........103.500 ....................2,174 .......................2,575 ........................ 0 ........................ 0 ........................ 0 ......................27 .......................0 ....................... 27 .......................0 .. 10/30/2018 .. ...... ......
452327-10-9 .... ILLUMINA ORD ............................................... ........... ........ .................... 4,932.000 .................... 686,732 ........ 139.240 ................. 686,732 .................... 834,441 ........................ 0 ........................ 0 ........................ 0 ..............(147,709).......................0 ............... (147,709) .......................0 .. 12/05/2023 .. ...... ......
72387W-40-8 ... Pioneer Select Mid Cap Growth Fund .................. ........... ........ .................... 5,023.824 .................... 212,458 ......... 42.290 ................. 212,458 .................... 231,096 ........................ 0 ........................ 0 ........................ 0 ................ 33,056 .......................0 .................. 33,056 .......................0 ......... ........ ...... ......
60855R-10-0 ... MOLINA HEALTHCARE ORD ................................... ........... ........ ........................ 24.000 .......................8,671 ........361.310 ....................8,671 .......................7,700 ........................ 0 ........................ 0 ........................ 0 .................... 784 .......................0 ......................784 .......................0 .. 10/19/2023 .. ...... ......
09250J-50-2 .... BlackRock Large Cap Core Fund ......................... ........... ........ ................... 32,367.809 .................... 648,003 ......... 20.020 ................. 648,003 .................... 597,321 ........................ 0 ................... 6,204 ........................ 0 ................ 77,662 .......................0 ..................77,662 .......................0 .. 12/28/2023 .. ...... ......
74318X-68-7 ... ProFund Access VP High Yield FundSM ................. ........... ........ ................... 81,433.999 ..................2,015,491 ......... 24.750 ...............2,015,491 ..................2,051,120 ........................ 0 ..................77,873 ........................ 0 ................ 75,851 .......................0 ..................75,851 .......................0 ......... ........ ...... ......
60871R-20-9 ... MOLSON COORS BEVERAGE COMPA CL B ORD ................ ........... ........ ........................ 83.000 .......................5,080 ......... 61.210 ....................5,080 .......................7,348 ........................ 0 ......................136 ........................ 0 .................... 804 .......................0 ......................804 .......................0 .. 02/04/2016 .. ...... ......
45687V-10-6 ... INGERSOLL RAND ORD ....................................... ........... ........ ...................16,872.000 ................. 1,304,880 ......... 77.340 ...............1,304,880 .................... 939,263 ........................ 0 ................... 1,180 ........................ 0 ............... 372,696 .......................0 .................372,696 .......................0 .. 12/12/2023 .. ...... ......
743185-76-1 ... ProFund VP Asia 30 ....................................... ........... ........ ...................19,775.000 .................... 701,617 ......... 35.480 ................. 701,617 .................... 872,862 ........................ 0 .................. 22,863 ........................ 0 ..................1,232 .......................0 ................... 1,232 .......................0 ......... ........ ...... ......
609207-10-5 ... MONDELEZ INTERNATIONAL CL A ORD ...................... ........... ........ .......................617.000 ..................... 44,689 ......... 72.430 ...................44,689 ..................... 30,046 ......................262 ......................885 ........................ 0 ..................3,768 .......................0 ................... 3,768 .......................0 .. 10/19/2023 .. ...... ......
09250J-81-7 ... BlackRock Large Cap Value Fund ........................ ........... ........ ...................86,470.858 ..................2,588,937 ......... 29.940 ...............2,588,937 ..................2,472,792 ........................ 0 ..................70,663 ........................ 0 ............... 231,311 .......................0 .................231,311 .......................0 .. 12/29/2023 .. ...... ......
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743185-73-8 ... ProFund VP Bull ........................................... ........... ........ ..................153,531.868 ..................7,757,965 ......... 50.530 ...............7,757,965 ..................8,328,940 ........................ 0 .............. 1,137,284 ........................ 0 ............... 225,109 .......................0 .................225,109 .......................0 ......... ........ ...... ......
609839-10-5 ... MONOLITHIC POWER SYSTEMS ORD .......................... ........... ........ ........................ 22.000 ..................... 13,877 ........630.780 ...................13,877 .......................7,563 ....................... 22 ....................... 71 ........................ 0 ..................5,852 .......................0 ................... 5,852 .......................0 .. 10/19/2023 .. ...... ......
45784P-10-1 ... INSULET ORD ................................................ ........... ........ .................... 3,655.000 .................... 793,062 ........216.980 ................. 793,062 .................... 774,033 ........................ 0 ........................ 0 ........................ 0 ..............(139,647).......................0 ............... (139,647) .......................0 .. 12/07/2023 .. ...... ......
74318A-77-8 ... ProFund VP Communication Services .................... ........... ........ ................... 22,246.684 .................... 848,489 ......... 38.140 ................. 848,489 .................... 764,986 ........................ 0 ................... 3,033 ........................ 0 ............... 107,426 .......................0 .................107,426 .......................0 ......... ........ ...... ......
61174X-10-9 ... MONSTER BEVERAGE ORD .................................... ........... ........ .......................335.000 ......................19,299 ......... 57.610 ...................19,299 ..................... 10,504 ........................ 0 ........................ 0 ........................ 0 ..................2,260 .......................0 ................... 2,260 .......................0 .. 01/26/2023 .. ...... ......
09251G-50-7 ... BlackRock Large Cap Focus Value Fund, Inc. ........ ........... ........ ................... 38,057.456 .................... 703,683 ......... 18.490 ................. 703,683 .................... 705,405 ........................ 0 .................. 32,305 ........................ 0 ................ 61,745 .......................0 ..................61,745 .......................0 .. 12/29/2023 .. ...... ......
74318A-50-5 ... ProFund VP Consumer Discretionary .................... ........... ........ ................... 47,340.863 ..................3,124,497 ......... 66.000 ...............3,124,497 ..................3,352,840 ........................ 0 .................134,890 ........................ 0 ............... 591,189 .......................0 .................591,189 .......................0 ......... ........ ...... ......
615369-10-5 ... MOODYS ORD ................................................. ........... ........ ........................ 69.000 ......................26,949 ........ 390.560 ...................26,949 ..................... 12,215 ........................ 0 ......................199 ........................ 0 ..................7,307 .......................0 ................... 7,307 .......................0 .. 10/19/2023 .. ...... ......
458140-10-0 ... INTEL ORD .................................................. ........... ........ ...................21,139.000 ..................1,062,235 ......... 50.250 ...............1,062,235 .................... 817,805 ........................ 0 ................... 2,872 ........................ 0 ............... 299,726 .......................0 .................299,726 .......................0 .. 11/10/2023 .. ...... ......
74318W-82-0 ... ProFund VP Emerging Markets ........................... ........... ........ ..................278,564.692 ..................7,880,595 ......... 28.290 ...............7,880,595 ..................9,260,704 ........................ 0 .................139,058 ........................ 0 ............... 795,404 .......................0 .................795,404 .......................0 ......... ........ ...... ......
617446-44-8 ... MORGAN STANLEY ORD ....................................... ........... ........ .......................560.000 ......................52,220 ......... 93.250 ...................52,220 ..................... 24,317 ........................ 0 ................... 1,742 ........................ 0 ..................4,650 .......................0 ................... 4,650 .......................0 .. 10/19/2023 .. ...... ......
09251M-40-5 .... BlackRock Equity Dividend Fund ....................... ........... ........ ..................417,629.762 ................. 8,097,840 ......... 19.390 ...............8,097,840 ..................8,551,823 ........................ 0 .................482,628 ........................ 0 ............... 349,376 .......................0 .................349,376 .......................0 .. 12/28/2023 .. ...... ......
74318A-70-3 ... ProFund VP Energy ........................................ ........... ........ ...................81,700.503 ..................3,446,944 ......... 42.190 ...............3,446,944 ..................2,876,795 ........................ 0 ..................79,013 ........................ 0 ..............(148,080).......................0 ............... (148,080) .......................0 ......... ........ ...... ......
61945C-10-3 .... MOSAIC ORD ................................................. ........... ........ .......................163.000 .......................5,824 ......... 35.730 .................... 5,824 .......................3,454 ........................ 0 ......................152 ........................ 0 ................ (1,164).......................0 ..................(1,164) .......................0 .. 10/19/2023 .. ...... ......
45826J-10-5 .... INTELLIA THERAPEUTICS ORD .............................. ........... ........ .................... 9,232.000 .................... 281,484 ......... 30.490 ................. 281,484 ................. 1,000,835 ........................ 0 ........................ 0 ........................ 0 ............... (40,621).......................0 .................(40,621) .......................0 .. 10/06/2022 .. ...... ......
743185-59-7 .... ProFund VP Europe 30 .................................... ........... ........ ................... 19,891.941 .................... 515,201 ......... 25.900 ................. 515,201 .................... 465,169 ........................ 0 ................... 8,501 ........................ 0 ................ 57,072 .......................0 ..................57,072 .......................0 ......... ........ ...... ......
620076-30-7 ... MOTOROLA SOLUTIONS ORD .................................. ........... ........ ........................ 73.000 ..................... 22,856 ........ 313.090 ...................22,856 ..................... 11,483 ....................... 77 ......................231 ........................ 0 ..................3,900 .......................0 ................... 3,900 .......................0 .. 10/19/2023 .. ...... ......
09251M-50-4 .... BlackRock Equity Dividend Fund ....................... ........... ........ ............... 4,683,190.597 ................ 89,823,596 ......... 19.180 ..............89,823,596 ................ 91,105,285 ........................ 0 .............. 5,895,215 ........................ 0 ............ 3,828,210 .......................0 .............. 3,828,210 .......................0 .. 12/29/2023 .. ...... ......
74318A-16-6 ... ProFund VP Falling U.S. Dollar ....................... ........... ........ .................... 1,634.609 ......................25,484 ......... 15.590 ...................25,484 ..................... 26,814 ........................ 0 ........................ 0 ........................ 0 .................... 460 .......................0 ......................460 .......................0 ......... ........ ...... ......
629377-50-8 ... NRG ENERGY ORD ............................................ ........... ........ .......................104.000 .......................5,377 ......... 51.700 ....................5,377 .......................2,787 ........................ 0 ......................157 ........................ 0 ..................2,068 .......................0 ................... 2,068 .......................0 .. 03/27/2020 .. ...... ......
45866F-10-4 ... INTERCONTINENTAL EXCHANGE ORD ......................... ........... ........ .................... 2,962.000 .................... 380,410 ........ 128.430 ................. 380,410 .................... 318,664 ........................ 0 ................... 3,676 ........................ 0 ................ 63,243 .......................0 .................. 63,243 .......................0 .. 12/15/2023 .. ...... ......
74318A-88-5 ... ProFund VP Financials ................................... ........... ........ ...................47,877.369 ..................2,199,008 ......... 45.930 ...............2,199,008 ..................2,129,029 ........................ 0 ..................86,725 ........................ 0 ...............177,716 .......................0 ................ 177,716 .......................0 ......... ........ ...... ......
62944T-10-5 .... NVR ORD ..................................................... ........... ........ ......................... 1.000 .......................7,000 ..... 7,000.450 ....................7,000 .......................5,568 ........................ 0 ........................ 0 ........................ 0 ..................1,433 .......................0 ................... 1,433 .......................0 .. 10/19/2023 .. ...... ......
09251M-80-1 ... BlackRock Equity Dividend K ........................... ........... ........ ............... 2,356,193.035 ................ 45,144,659 ......... 19.160 ..............45,144,659 ................ 47,272,515 ........................ 0 .............. 2,916,487 ........................ 0 ............ 1,851,679 .......................0 .............. 1,851,679 .......................0 .. 12/29/2023 .. ...... ......
743185-77-9 ... ProFund VP Government Money Market .................. ........... ........ ..............12,029,195.603 ................ 12,029,196 .......... 1.000 ............. 12,029,196 ................ 12,029,196 ........................ 0 .................374,092 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 ......... ........ ...... ......
631103-10-8 ... NASDAQ ORD ................................................. ........... ........ .......................144.000 .......................8,372 ......... 58.140 ....................8,372 .......................4,484 ........................ 0 ......................124 ........................ 0 ................... (412).......................0 .....................(412) .......................0 .. 01/26/2023 .. ...... ......
461202-10-3 ... INTUIT ORD ................................................. ........... ........ .................... 3,582.000 ..................2,238,857 ........ 625.030 ...............2,238,857 ..................1,795,774 ........................ 0 ................... 5,201 ........................ 0 ............... 421,136 .......................0 .................421,136 .......................0 .. 11/06/2023 .. ...... ......
74318W-78-8 ... ProFund VP International ............................... ........... ........ ..................303,920.049 ..................6,254,675 ......... 20.580 ...............6,254,675 ................. 6,283,107 ........................ 0 ........................ 0 ........................ 0 ............... 811,360 .......................0 .................811,360 .......................0 ......... ........ ...... ......
64110D-10-4 ... NETAPP ORD ................................................. ........... ........ ........................ 97.000 .......................8,552 ......... 88.160 .................... 8,552 .......................4,405 ....................... 49 ......................146 ........................ 0 ..................2,726 .......................0 ................... 2,726 .......................0 .. 09/26/2022 .. ...... ......
09251P-40-8 .... BlackRock Large Cap Focus Growth Fund, Inc. ....... ........... ........ ..................167,440.744 ................. 1,163,713 ...........6.950 ...............1,163,713 ................. 1,074,162 ........................ 0 .................. 31,642 ........................ 0 ............... 213,979 .......................0 .................213,979 .......................0 .. 12/29/2023 .. ...... ......
743185-11-8 ... ProFund VP Japan .......................................... ........... ........ .................... 5,436.078 .................... 354,487 ......... 65.210 ................. 354,487 .................... 323,840 ........................ 0 ........................ 0 ........................ 0 ................ 55,757 .......................0 .................. 55,757 .......................0 ......... ........ ...... ......
64110L-10-6 ... NETFLIX ORD ................................................ ........... ........ .......................194.000 ......................94,455 ........486.880 ...................94,455 ......................59,433 ........................ 0 ........................ 0 ........................ 0 ................ 35,101 .......................0 ..................35,101 .......................0 .. 10/19/2023 .. ...... ......
46120E-60-2 ... INTUITIVE SURGICAL ORD .................................. ........... ........ .......................426.000 .................... 143,715 ........ 337.360 ................. 143,715 ..................... 98,285 ........................ 0 ........................ 0 ........................ 0 ................ 30,676 .......................0 ..................30,676 .......................0 .. 10/25/2022 .. ...... ......
74318A-30-7 ... ProFund VP Materials .................................... ........... ........ ................... 26,244.713 ..................2,243,398 ......... 85.480 ...............2,243,398 ..................1,973,451 ........................ 0 ................... 9,432 ........................ 0 ............... 232,528 .......................0 .................232,528 .......................0 ......... ........ ...... ......
651639-10-6 ... NEWMONT ORD ................................................ ........... ........ .......................524.000 ..................... 21,688 ......... 41.390 ...................21,688 ..................... 21,500 ........................ 0 ......................626 ........................ 0 ................ (1,485).......................0 ..................(1,485) .......................0 .. 11/16/2023 .. ...... ......
09251P-50-7 .... BlackRock Large Cap Focus Growth Fund, Inc. ....... ........... ........ ..................102,483.554 .................... 714,311 .......... 6.970 ................. 714,311 .................... 678,868 ........................ 0 ..................18,464 ........................ 0 ............... 151,302 .......................0 .................151,302 .......................0 .. 12/29/2023 .. ...... ......
74318A-71-1 ... ProFund VP Mid-Cap ....................................... ........... ........ ..................259,085.511 ..................4,329,319 ......... 16.710 ...............4,329,319 ..................4,588,051 ........................ 0 ........................ 0 ........................ 0 ............... 502,910 .......................0 .................502,910 .......................0 ......... ........ ...... ......
65249B-10-9 .... NEWS CL A ORD ............................................. ........... ........ .......................139.000 .......................3,412 ......... 24.550 .................... 3,412 .......................2,508 ........................ 0 ....................... 28 ........................ 0 .................... 883 .......................0 ......................883 .......................0 .. 08/15/2022 .. ...... ......
46625H-10-0 ... JPMORGAN CHASE ORD ....................................... ........... ........ .................... 8,068.000 ..................1,372,367 ........170.100 ...............1,372,367 .................... 982,579 ........................ 0 .................. 31,394 ........................ 0 ............... 288,614 .......................0 .................288,614 .......................0 .. 11/17/2023 .. ...... ......
743185-13-4 .... ProFund VP NASDAQ-100 ................................... ........... ........ ..................255,386.497 ................ 14,779,217 ......... 57.870 ............. 14,779,217 ................ 13,697,871 ........................ 0 .................. 55,425 ........................ 0 ............ 4,168,958 .......................0 .............. 4,168,958 .......................0 ......... ........ ...... ......
65249B-20-8 .... NEWS CL B ORD ............................................. ........... ........ ........................ 71.000 .......................1,826 ......... 25.720 ....................1,826 .......................1,209 ........................ 0 ....................... 14 ........................ 0 .................... 517 .......................0 ......................517 .......................0 .. 09/01/2022 .. ...... ......
09251R-40-4 .... BlackRock Capital Appreciation Fund, Inc. ......... ........... ........ ................... 22,710.509 .................... 510,078 ......... 22.460 ................. 510,078 .................... 450,299 ........................ 0 .................. 20,939 ........................ 0 ............... 112,636 .......................0 .................112,636 .......................0 .. 12/29/2023 .. ...... ......
74318A-83-6 ... ProFund VP Pharmaceuticals ............................. ........... ........ ................... 52,442.253 ..................1,803,489 ......... 34.390 ...............1,803,489 ................. 1,866,972 ........................ 0 .................. 42,596 ........................ 0 ..............(128,377).......................0 ............... (128,377) .......................0 ......... ........ ...... ......
65339F-10-1 ... NEXTERA ENERGY ORD ....................................... ........... ........ .......................925.000 ..................... 56,185 ......... 60.740 ...................56,185 ..................... 57,004 ........................ 0 ................... 1,634 ........................ 0 ............... (18,698).......................0 .................(18,698) .......................0 .. 10/19/2023 .. ...... ......
466313-10-3 ... JABIL ORD .................................................. ........... ........ .................... 7,301.000 .................... 930,147 ........127.400 ................. 930,147 .................... 612,295 ........................ 0 ................... 1,751 ........................ 0 ............... 317,852 .......................0 .................317,852 .......................0 .. 08/03/2023 .. ...... ......
74318A-82-8 ... ProFund VP Precious Metals ............................ ........... ........ ................... 91,382.233 ..................2,321,109 ......... 25.400 ...............2,321,109 ..................2,511,130 ........................ 0 ........................ 0 ........................ 0 ................ (6,133).......................0 ..................(6,133) .......................0 ......... ........ ...... ......
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654106-10-3 ... NIKE CL B ORD ............................................. ........... ........ .......................541.000 ..................... 58,736 ........108.570 ...................58,736 ..................... 47,816 ......................206 ......................514 ........................ 0 ................ (4,400).......................0 ..................(4,400) .......................0 .. 10/19/2023 .. ...... ......
09251R-50-3 .... BlackRock Capital Appreciation Fund, Inc. ......... ........... ........ ..................141,799.569 ..................5,182,774 ......... 36.550 ...............5,182,774 ................. 5,061,408 ........................ 0 .................163,660 ........................ 0 ............ 1,467,130 .......................0 .............. 1,467,130 .......................0 .. 12/29/2023 .. ...... ......
74318W-83-8 ... ProFund VP Short Emerging Markets .................... ........... ........ .................... 5,281.860 .................... 124,018 ......... 23.480 ................. 124,018 .................... 135,456 ........................ 0 ......................102 ........................ 0 ................ (8,729).......................0 ..................(8,729) .......................0 ......... ........ ...... ......
65473P-10-5 .... NISOURCE ORD ............................................... ........... ........ .......................174.000 .......................4,620 ......... 26.550 ....................4,620 .......................4,529 ........................ 0 ......................119 ........................ 0 .................... (28).......................0 ......................(28) .......................0 .. 10/19/2023 .. ...... ......
478160-10-4 ... JOHNSON & JOHNSON ORD ................................... ........... ........ .................... 3,457.000 .................... 541,850 ........156.740 ................. 541,850 .................... 570,723 ........................ 0 ..................13,602 ........................ 0 ............... (39,888).......................0 .................(39,888) .......................0 .. 07/07/2023 .. ...... ......
74318W-79-6 ... ProFund VP Short International ........................ ........... ........ .................... 1,435.757 ......................35,722 ......... 24.880 ...................35,722 ..................... 41,062 ........................ 0 ......................587 ........................ 0 ................ (3,001).......................0 ..................(3,001) .......................0 ......... ........ ...... ......
655663-10-2 ... NORDSON ORD ................................................ ........... ........ ........................ 24.000 .......................6,340 ........264.160 ....................6,340 .......................5,415 ....................... 16 ....................... 63 ........................ 0 .................... 635 .......................0 ......................635 .......................0 .. 03/04/2022 .. ...... ......
09251R-60-2 .... BlackRock Capital Appreciation Fund, Inc. ......... ........... ........ ..................331,010.792 ................ 12,247,399 ......... 37.000 ..............12,247,399 ................ 12,307,790 ........................ 0 .................385,183 ........................ 0 ............ 3,297,017 .......................0 .............. 3,297,017 .......................0 .. 12/29/2023 .. ...... ......
743185-58-9 .... ProFund VP Short NASDAQ-100 ........................... ........... ........ ................... 26,835.026 .................... 329,802 ......... 12.290 ................. 329,802 .................... 413,854 ........................ 0 ......................395 ........................ 0 ............... (78,772).......................0 .................(78,772) .......................0 ......... ........ ...... ......
655844-10-8 ... NORFOLK SOUTHERN ORD ..................................... ........... ........ ........................ 98.000 ..................... 23,165 ........ 236.380 ...................23,165 ..................... 15,938 ........................ 0 ......................493 ........................ 0 ................... (574).......................0 .....................(574) .......................0 .. 10/19/2023 .. ...... ......
482480-10-0 ... KLA ORD ..................................................... ........... ........ .................... 2,760.000 ................. 1,604,388 ........581.300 ...............1,604,388 .................... 657,199 ........................ 0 ..................14,388 ........................ 0 ............... 556,117 .......................0 .................556,117 .......................0 .. 08/03/2023 .. ...... ......
74318A-66-1 ... ProFund VP Short Small-Cap ............................. ........... ........ ...................12,217.679 .................... 269,889 ......... 22.090 ................. 269,889 .................... 304,624 ........................ 0 ..................10,337 ........................ 0 ............... (32,326).......................0 .................(32,326) .......................0 ......... ........ ...... ......
665859-10-4 ... NORTHERN TRUST ORD ....................................... ........... ........ ........................ 88.000 .......................7,425 ......... 84.380 .................... 7,425 .......................7,161 ....................... 66 ......................264 ........................ 0 ................... (362).......................0 .....................(362) .......................0 .. 03/27/2020 .. ...... ......
09251T-50-9 .... BlackRock Global Allocation Fund ..................... ........... ........ ............... 2,869,481.968 ................ 52,913,246 ......... 18.440 ..............52,913,246 ................ 54,673,455 ........................ 0 .................797,032 ........................ 0 .............4,950,296 .......................0 .............. 4,950,296 .......................0 .. 12/29/2023 .. ...... ......
743185-12-6 ... ProFund VP Small-Cap .................................... ........... ........ ...................70,004.110 ..................2,401,141 ......... 34.300 ...............2,401,141 ..................2,846,150 ........................ 0 ........................ 0 ........................ 0 ............... 291,291 .......................0 .................291,291 .......................0 ......... ........ ...... ......
666807-10-2 ... NORTHROP GRUMMAN ORD ..................................... ........... ........ ........................ 65.000 ......................30,429 ........468.140 ...................30,429 ..................... 18,775 ........................ 0 ......................450 ........................ 0 ................ (4,508).......................0 ..................(4,508) .......................0 .. 10/19/2023 .. ...... ......
48251W-10-4 ... KKR AND CO ORD ............................................ ........... ........ ...................12,591.000 ..................1,043,164 ......... 82.850 ...............1,043,164 .................... 933,172 ........................ 0 ......................824 ........................ 0 ............... 109,992 .......................0 .................109,992 .......................0 .. 12/22/2023 .. ...... ......
74318A-73-7 ... ProFund VP Small-Cap Value ............................. ........... ........ ................... 56,154.234 ..................2,412,386 ......... 42.960 ...............2,412,386 ..................2,527,653 ........................ 0 ..................91,378 ........................ 0 ............... 157,549 .......................0 .................157,549 .......................0 ......... ........ ...... ......
668771-10-8 ... GEN DIGITAL ORD ........................................... ........... ........ .......................270.000 .......................6,161 ......... 22.820 ....................6,161 .......................5,639 ........................ 0 ......................135 ........................ 0 .................... 375 .......................0 ......................375 .......................0 .. 03/27/2020 .. ...... ......
09252A-50-9 .... BlackRock Global SmallCap Fund, Inc. ................ ........... ........ ..................179,433.389 ..................4,521,722 ......... 25.200 ...............4,521,722 ..................5,352,888 ........................ 0 ..................63,797 ........................ 0 ............... 728,977 .......................0 .................728,977 .......................0 .. 12/29/2023 .. ...... ......
743185-56-3 .... ProFund VP U.S. Government Plus ...................... ........... ........ ................... 22,834.059 .................... 290,449 ......... 12.720 ................. 290,449 .................... 508,304 ........................ 0 .................. 11,445 ........................ 0 ............... (10,626).......................0 .................(10,626) .......................0 ......... ........ ...... ......
670346-10-5 ... NUCOR ORD ................................................... ........... ........ .......................107.000 ..................... 18,622 ........174.040 ...................18,622 .......................4,936 ....................... 58 ......................204 ........................ 0 ..................4,434 .......................0 ................... 4,434 .......................0 .. 10/19/2023 .. ...... ......
48576A-10-0 ... KARUNA THERAPEUTICS ORD ................................. ........... ........ .......................785.000 .................... 248,460 ........316.510 ................. 248,460 .................... 161,410 ........................ 0 ........................ 0 ........................ 0 ................ 87,050 .......................0 ..................87,050 .......................0 .. 12/07/2023 .. ...... ......
743185-75-3 .... ProFund VP UltraSmall-Cap .............................. ........... ........ ..................164,798.490 ..................2,275,867 ......... 13.810 ...............2,275,867 ..................2,826,084 ........................ 0 ........................ 0 ........................ 0 ............... 413,442 .......................0 .................413,442 .......................0 ......... ........ ...... ......
67066G-10-4 ... NVIDIA ORD ................................................. ........... ........ .................... 1,098.000 .................... 543,752 ........ 495.220 ................. 543,752 .................... 118,525 ........................ 0 ......................166 ........................ 0 ............... 358,980 .......................0 .................358,980 .......................0 .. 10/19/2023 .. ...... ......
09252M-74-3 .... BlackRock Total Return Ret Opt ....................... ........... ........ ............... 2,334,536.948 ................ 23,415,406 ......... 10.030 ..............23,415,406 ................ 25,901,855 ........................ 0 .................870,895 ........................ 0 ............... 335,497 .......................0 .................335,497 .......................0 .. 12/29/2023 .. ...... ......
74318A-76-0 ... ProFund VP Utilities .................................... ........... ........ ................... 66,825.573 ..................2,501,281 ......... 37.430 ...............2,501,281 ..................2,744,730 ........................ 0 .................. 32,969 ........................ 0 ..............(232,571).......................0 ............... (232,571) .......................0 ......... ........ ...... ......
67103H-10-7 ... O REILLY AUTOMOTIVE ORD ................................ ........... ........ ........................ 26.000 ..................... 24,702 ........950.080 ...................24,702 ..................... 11,981 ........................ 0 ........................ 0 ........................ 0 ..................2,721 .......................0 ................... 2,721 .......................0 .. 10/19/2023 .. ...... ......
49177J-10-2 ... KENVUE ORD ................................................. ........... ........ ...................14,033.000 .................... 302,130 ......... 21.530 ................. 302,130 .................... 290,827 ........................ 0 ................... 6,316 ........................ 0 ..................4,912 .......................0 ................... 4,912 .......................0 .. 11/17/2023 .. ...... ......
74680E-10-1 ... Putnam International Equity Fund ..................... ........... ........ ..................369,516.963 ..................9,278,571 ......... 25.110 ...............9,278,571 ..................8,428,856 ........................ 0 .................170,798 ........................ 0 ............ 1,279,981 .......................0 .............. 1,279,981 .......................0 ......... ........ ...... ......
674599-10-5 .... OCCIDENTAL PETROLEUM ORD ............................... ........... ........ .......................313.000 ..................... 18,689 ......... 59.710 ...................18,689 ..................... 19,194 ....................... 56 ......................207 ........................ 0 ................ (1,079).......................0 ..................(1,079) .......................0 .. 01/26/2023 .. ...... ......
09252M-88-3 .... BlackRock Total Return Fund ........................... ........... ........ ............... 1,674,281.212 ................ 16,793,042 ......... 10.030 ............. 16,793,042 ................ 18,465,933 ........................ 0 .................588,883 ........................ 0 ............... 226,531 .......................0 .................226,531 .......................0 .. 12/29/2023 .. ...... ......
746802-80-0 ... Putnam Large Cap Growth Fund .......................... ........... ........ ................... 33,480.900 ..................1,825,044 ......... 54.510 ...............1,825,044 ..................1,315,373 ........................ 0 ................... 8,955 ........................ 0 ............... 522,835 .......................0 .................522,835 .......................0 ......... ........ ...... ......
679580-10-0 ... OLD DOMINION FREIGHT LINE ORD ......................... ........... ........ ........................ 42.000 ..................... 17,024 ........ 405.330 ...................17,024 .......................6,050 ........................ 0 ....................... 64 ........................ 0 ..................4,758 .......................0 ................... 4,758 .......................0 .. 10/19/2023 .. ...... ......
49271V-10-0 ... KEURIG DR PEPPER ORD .................................... ........... ........ .................... 3,052.000 .................... 101,693 ......... 33.320 ................. 101,693 .................... 111,086 ........................ 0 ................... 2,344 ........................ 0 ................ (6,163).......................0 ..................(6,163) .......................0 .. 11/17/2023 .. ...... ......
746745-10-8 ... Putnam Large Cap Value Fund ............................ ........... ........ ................... 26,754.484 .................... 825,643 ......... 30.860 ................. 825,643 .................... 765,803 ........................ 0 ..................40,166 ........................ 0 ................ 63,892 .......................0 .................. 63,892 .......................0 ......... ........ ...... ......
681919-10-6 ... OMNICOM GROUP ORD ........................................ ........... ........ ........................ 85.000 .......................7,353 ......... 86.510 .................... 7,353 .......................4,849 ....................... 60 ......................238 ........................ 0 .................... 420 .......................0 ......................420 .......................0 .. 09/21/2020 .. ...... ......
09253F-87-9 .... BlackRock International Index Fund .................. ........... ........ ...................56,061.802 .................... 852,700 ......... 15.210 ................. 852,700 .................... 838,432 ........................ 0 .................. 24,330 ........................ 0 ................ 14,268 .......................0 ..................14,268 .......................0 .. 12/29/2023 .. ...... ......
746896-66-1 ... Putnam VT Core Equity Fund ............................. ........... ........ ........................ 14.431 ......................... 272 ......... 18.830 .......................272 ......................... 238 ........................ 0 ....................... 23 ........................ 0 ......................36 .......................0 ....................... 36 .......................0 ......... ........ ...... ......
682189-10-5 ... ON SEMICONDUCTOR ORD ..................................... ........... ........ .......................188.000 ..................... 15,704 ......... 83.530 ...................15,704 ..................... 10,668 ........................ 0 ........................ 0 ........................ 0 ..................3,451 .......................0 ................... 3,451 .......................0 .. 10/19/2023 .. ...... ......
49338L-10-3 .... KEYSIGHT TECHNOLOGIES ORD .............................. ........... ........ .................... 1,158.000 .................... 184,226 ........ 159.090 ................. 184,226 .................... 163,710 ........................ 0 ........................ 0 ........................ 0 ................ 20,517 .......................0 ..................20,517 .......................0 .. 12/15/2023 .. ...... ......
746896-56-2 ... Putnam VT Diversified Income Fund .................... ........... ........ ................... 45,190.249 .................... 210,135 ...........4.650 ................. 210,135 .................... 255,701 ........................ 0 ..................11,878 ........................ 0 ................ (2,218).......................0 ..................(2,218) .......................0 ......... ........ ...... ......
682680-10-3 ... ONEOK ORD ................................................... ........... ........ .......................261.000 ..................... 18,327 ......... 70.220 ...................18,327 ..................... 13,513 ........................ 0 ......................759 ........................ 0 .................... 795 .......................0 ......................795 .......................0 .. 10/19/2023 .. ...... ......
09255V-50-0 .... BlackRock Mid-Cap Value Fund .......................... ........... ........ ..................197,023.434 ..................4,429,087 ......... 22.480 ...............4,429,087 ..................4,327,823 ........................ 0 .................153,478 ........................ 0 ............... 302,171 .......................0 .................302,171 .......................0 .. 12/29/2023 .. ...... ......
746896-68-7 ... Putnam VT Focused International Equity Fund ....... ........... ........ ................... 58,799.595 .................... 838,482 ......... 14.260 ................. 838,482 .................... 830,118 ........................ 0 ................... 5,150 ........................ 0 ............... 129,464 .......................0 .................129,464 .......................0 ......... ........ ...... ......
68389X-10-5 ... ORACLE ORD ................................................. ........... ........ .......................705.000 ..................... 74,328 ........ 105.430 ...................74,328 ..................... 41,668 ........................ 0 ......................967 ........................ 0 ................ 14,543 .......................0 .................. 14,543 .......................0 .. 10/19/2023 .. ...... ......
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49845K-10-1 ... KLAVIYO SRS A ORD ........................................ ........... ........ .................... 9,895.000 .................... 274,883 ......... 27.780 ................. 274,883 .................... 302,443 ........................ 0 ........................ 0 ........................ 0 ............... (27,560).......................0 .................(27,560) .......................0 .. 10/20/2023 .. ...... ......
746896-64-6 ... Putnam VT George Putnam Balanced Fund ............... ........... ........ ................... 52,623.157 .................... 718,832 ......... 13.660 ................. 718,832 .................... 532,540 ........................ 0 ................... 7,998 ........................ 0 ............... 111,302 .......................0 .................111,302 .......................0 ......... ........ ...... ......
68902V-10-7 ... OTIS WORLDWIDE ORD ....................................... ........... ........ .......................180.000 ..................... 16,105 ......... 89.470 ...................16,105 ..................... 12,844 ........................ 0 ......................236 ........................ 0 ..................2,009 .......................0 ................... 2,009 .......................0 .. 05/23/2022 .. ...... ......

09258N-40-6 ....
BlackRock Sustainable Advantage Large Cap Core Fun 

............................................................... ........... ........ ...................37,203.167 .................... 750,388 ......... 20.170 ................. 750,388 .................... 702,080 ........................ 0 ................... 5,355 ........................ 0 ................ 48,308 .......................0 ..................48,308 .......................0 .. 12/29/2023 .. ...... ......
746896-65-3 ... Putnam VT Global Health Care Fund .................... ........... ........ ...................11,189.783 .................... 181,498 ......... 16.220 ................. 181,498 .................... 172,086 ........................ 0 .................. 13,483 ........................ 0 ..................1,720 .......................0 ................... 1,720 .......................0 ......... ........ ...... ......
69331C-10-8 ... PG&E ORD .................................................... ........... ........ .......................940.000 ..................... 16,948 ......... 18.030 ...................16,948 ..................... 14,438 ........................ 9 ........................ 0 ........................ 0 ..................1,421 .......................0 ................... 1,421 .......................0 .. 09/21/2023 .. ...... ......
499049-10-4 .... KNIGHT SWIFT TRANSPRTATN CL A ORD ................... ........... ........ .................... 4,869.000 .................... 280,698 ......... 57.650 ................. 280,698 .................... 268,760 ........................ 0 ................... 1,220 ........................ 0 ................ 11,938 .......................0 ..................11,938 .......................0 .. 11/17/2023 .. ...... ......
746896-71-1 ... Putnam VT Government Money Market Fund ............. ........... ........ ............... 1,927,304.301 ..................1,927,304 .......... 1.000 ...............1,927,304 ..................1,927,304 ........................ 0 ..................70,736 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 ......... ........ ...... ......
693475-10-5 .... PNC FINANCIAL SERVICES GROUP ORD ..................... ........... ........ .......................174.000 ......................26,944 ........ 154.850 ...................26,944 ..................... 20,805 ........................ 0 ......................955 ........................ 0 ......................23 .......................0 ....................... 23 .......................0 .. 10/19/2023 .. ...... ......
09258N-60-4 .... BlackRock Mid-Cap Growth Equity Fund ................ ........... ........ ............... 1,124,174.725 ................ 43,528,046 ......... 38.720 ..............43,528,046 ................ 44,625,377 ........................ 0 ........................ 0 ........................ 0 .............8,624,904 .......................0 .............. 8,624,904 .......................0 .. 12/29/2023 .. ...... ......
746896-72-9 ... Putnam VT Income Fund ................................... ........... ........ ................... 16,824.419 .................... 139,474 ...........8.290 ................. 139,474 .................... 184,851 ........................ 0 ................... 7,601 ........................ 0 ................ (1,348).......................0 ..................(1,348) .......................0 ......... ........ ...... ......
693506-10-7 ... PPG INDUSTRIES ORD ....................................... ........... ........ .......................106.000 ..................... 15,852 ........ 149.550 ...................15,852 ..................... 10,437 ........................ 0 ......................269 ........................ 0 ..................2,524 .......................0 ................... 2,524 .......................0 .. 05/02/2022 .. ...... ......
501889-20-8 ... LKQ ORD ..................................................... ........... ........ .................... 5,922.000 .................... 283,012 ......... 47.790 ................. 283,012 .................... 321,544 ........................ 0 ................... 5,065 ........................ 0 ............... (38,531).......................0 .................(38,531) .......................0 .. 11/28/2023 .. ...... ......
746896-57-0 ... Putnam VT International Equity Fund ................. ........... ........ .................... 3,789.593 ..................... 57,867 ......... 15.270 ...................57,867 ..................... 49,611 ........................ 0 ....................... 19 ........................ 0 ..................9,018 .......................0 ................... 9,018 .......................0 ......... ........ ...... ......
69351T-10-6 ... PPL ORD ..................................................... ........... ........ .......................327.000 .......................8,862 ......... 27.100 ....................8,862 .......................9,151 ....................... 78 ......................309 ........................ 0 ................... (693).......................0 .....................(693) .......................0 .. 03/27/2020 .. ...... ......

09258N-75-2 ....
BlackRock Health Sciences Opportunities Portfolio 

............................................................... ........... ........ ..................228,490.846 ................ 16,003,498 ......... 70.040 ............. 16,003,498 ................ 16,389,294 ........................ 0 .................570,895 ........................ 0 ................ 78,467 .......................0 ..................78,467 .......................0 .. 12/29/2023 .. ...... ......
746896-47-1 ... Putnam VT Large Cap Growth Fund ...................... ........... ........ ................... 61,469.733 .................... 828,612 ......... 13.480 ................. 828,612 .................... 645,602 ........................ 0 ................... 9,487 ........................ 0 ............... 245,331 .......................0 .................245,331 .......................0 ......... ........ ...... ......
69370C-10-0 ... PTC ORD ..................................................... ........... ........ ........................ 58.000 ..................... 10,148 ........174.960 ...................10,148 .......................8,484 ........................ 0 ........................ 0 ........................ 0 ..................2,960 .......................0 ................... 2,960 .......................0 .. 10/19/2023 .. ...... ......
502431-10-9 .... L3HARRIS TECHNOLOGIES ORD .............................. ........... ........ .................... 1,628.000 .................... 342,889 ........210.620 ................. 342,889 .................... 300,666 ........................ 0 ................... 4,612 ........................ 0 .................42,223 .......................0 .................. 42,223 .......................0 .. 08/03/2023 .. ...... ......
746896-34-9 .... Putnam VT Large Cap Value Fund ........................ ........... ........ ................. 101,757.618 ..................2,932,655 ......... 28.820 ...............2,932,655 ..................2,433,881 ........................ 0 .................201,429 ........................ 0 ............... 195,634 .......................0 .................195,634 .......................0 ......... ........ ...... ......
693718-10-8 ... PACCAR ORD ................................................. ........... ........ .......................228.000 ......................22,264 ......... 97.650 ...................22,264 .......................9,602 ......................794 ......................610 ........................ 0 ................ 10,848 .......................0 ..................10,848 .......................0 .. 10/19/2023 .. ...... ......
09258N-77-8 ... BlackRock Global Allocation Fund ..................... ........... ........ ............... 1,314,532.521 ................ 24,226,834 ......... 18.430 ..............24,226,834 ................ 25,917,910 ........................ 0 .................398,463 ........................ 0 ............ 2,216,616 .......................0 .............. 2,216,616 .......................0 .. 12/29/2023 .. ...... ......
746896-52-1 ... Putnam VT Research Fund ................................. ........... ........ .................... 5,241.270 .................... 181,820 ......... 34.690 ................. 181,820 .................... 117,552 ........................ 0 ................... 1,258 ........................ 0 ................ 39,460 .......................0 .................. 39,460 .......................0 ......... ........ ...... ......
695156-10-9 ... PACKAGING CORP OF AMERICA ORD ......................... ........... ........ ........................ 39.000 .......................6,353 ........162.910 .................... 6,353 .......................4,388 ....................... 49 ......................195 ........................ 0 ..................1,365 .......................0 ................... 1,365 .......................0 .. 03/27/2018 .. ...... ......
512807-10-8 ... LAM RESEARCH ORD ......................................... ........... ........ .......................859.000 .................... 672,820 ........783.260 ................. 672,820 .................... 406,726 ................... 1,740 ................... 6,163 ........................ 0 ............... 311,783 .......................0 .................311,783 .......................0 .. 09/20/2022 .. ...... ......
746896-55-4 .... Putnam VT Sustainable Leaders Fund .................. ........... ........ ....................... 239.294 .......................9,476 ......... 39.600 ....................9,476 .......................7,999 ........................ 0 ......................303 ........................ 0 ..................1,658 .......................0 ................... 1,658 .......................0 ......... ........ ...... ......
697435-10-5 .... PALO ALTO NETWORKS ORD .................................. ........... ........ .......................140.000 ..................... 41,283 ........ 294.880 ...................41,283 ..................... 33,807 ........................ 0 ........................ 0 ........................ 0 ..................7,477 .......................0 ................... 7,477 .......................0 .. 10/19/2023 .. ...... ......
09258N-80-2 .... BlackRock Advantage Small Cap Core Fund ............ ........... ........ ..................354,682.825 ..................5,877,094 ......... 16.570 ...............5,877,094 ..................5,660,285 ........................ 0 ..................56,371 ........................ 0 ............... 709,332 .......................0 .................709,332 .......................0 .. 12/29/2023 .. ...... ......
921925-84-8 .... Real Estate Index Portfolio ........................... ........... ........ ..............36,699,536.023 ............... 437,458,469 ......... 11.920 ............ 437,458,469 ............... 459,100,314 ........................ 0 .............27,609,891 ........................ 0 ........... 18,221,984 .......................0 .............18,221,984 .......................0 ......... ........ ...... ......
701094-10-4 ... PARKER HANNIFIN ORD ...................................... ........... ........ ........................ 58.000 ..................... 26,721 ........460.700 ...................26,721 .......................9,998 ........................ 0 ......................313 ........................ 0 ..................9,418 .......................0 ................... 9,418 .......................0 .. 10/19/2023 .. ...... ......
518415-10-4 ... LATTICE SEMICONDUCTOR ORD .............................. ........... ........ .................... 2,405.000 .................... 165,921 ......... 68.990 ................. 165,921 .................... 169,468 ........................ 0 ........................ 0 ........................ 0 ................ (3,547).......................0 .................. (3,547) .......................0 .. 12/15/2023 .. ...... ......
693394-81-9 .... Real Return Portfolio ................................... ........... ........ ............... 1,689,967.928 ................ 19,552,929 ......... 11.570 ..............19,552,929 ................ 21,605,004 ........................ 0 .................553,061 ........................ 0 ............... 111,092 .......................0 .................111,092 .......................0 ......... ........ ...... ......
704326-10-7 ... PAYCHEX ORD ................................................ ........... ........ .......................137.000 ..................... 16,318 ........119.110 ...................16,318 .......................8,967 ........................ 0 ......................441 ........................ 0 .................... 452 .......................0 ......................452 .......................0 .. 10/19/2023 .. ...... ......

09260B-38-2 ...
BlackRock Strategic Income Opportunities Portfolio 

............................................................... ........... ........ ..................314,651.059 ..................2,967,158 ...........9.430 ...............2,967,158 ..................3,047,343 ........................ 0 .................107,827 ........................ 0 ................ 69,037 .......................0 ..................69,037 .......................0 .. 12/29/2023 .. ...... ......
808515-86-0 ... Schwab Government Money Market Portfolio ........... ........... ........ ..................625,226.290 .................... 625,226 .......... 1.000 ................. 625,226 .................... 625,226 ........................ 0 .................. 25,175 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 ......... ........ ...... ......
70432V-10-2 ... PAYCOM SOFTWARE ORD ...................................... ........... ........ ........................ 24.000 .......................4,961 ........206.720 ....................4,961 .......................6,614 ........................ 0 ....................... 24 ........................ 0 ................ (2,337).......................0 .................. (2,337) .......................0 .. 10/19/2023 .. ...... ......
518439-10-4 .... ESTEE LAUDER CL A ORD ................................... ........... ........ .................... 9,144.000 ..................1,337,310 ........ 146.250 ...............1,337,310 ..................1,946,226 ........................ 0 ..................19,376 ........................ 0 ..............(635,861).......................0 ............... (635,861) .......................0 .. 11/01/2023 .. ...... ......
921925-86-3 .... Short-Term Investment-Grade Portfolio .............. ........... ........ ..............77,430,720.997 ............... 798,310,733 ......... 10.310 ............ 798,310,733 ...............817,471,967 ........................ 0 .............15,566,694 ........................ 0 ........... 30,138,448 .......................0 .............30,138,448 .......................0 ......... ........ ...... ......
70450Y-10-3 ... PAYPAL HOLDINGS ORD ...................................... ........... ........ .......................474.000 ..................... 29,108 ......... 61.410 ...................29,108 ..................... 45,630 ........................ 0 ........................ 0 ........................ 0 ................ (4,365).......................0 .................. (4,365) .......................0 .. 10/19/2023 .. ...... ......
09260B-50-7 ... BlackRock Core Bond Portfolio ......................... ........... ........ ................. 966,067.018 ..................8,105,302 ...........8.390 ...............8,105,302 ................. 8,695,001 ........................ 0 .................258,789 ........................ 0 ............... 108,515 .......................0 .................108,515 .......................0 .. 12/29/2023 .. ...... ......
921925-88-9 .... Small Company Growth Portfolio ........................ ........... ........ .............. 44,440,137.449 ............... 782,590,820 ......... 17.610 ............ 782,590,820 ...............861,837,974 ........................ 0 .............. 2,833,284 ........................ 0 ..........123,662,714 .......................0 ........... 123,662,714 .......................0 ......... ........ ...... ......
713448-10-8 ... PEPSICO ORD ................................................ ........... ........ .......................609.000 .................... 103,433 ........169.840 ................. 103,433 ..................... 80,083 ......................796 ................... 2,673 ........................ 0 ................ (5,336).......................0 .................. (5,336) .......................0 .. 10/19/2023 .. ...... ......
525327-10-2 .... LEIDOS HOLDINGS ORD ...................................... ........... ........ .................... 1,505.000 .................... 162,901 ........108.240 ................. 162,901 .................... 133,947 ........................ 0 ................... 2,197 ........................ 0 ..................4,590 .......................0 ................... 4,590 .......................0 .. 07/23/2020 .. ...... ......
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85751Q-30-2 .... State Street Total Return V.I.S. Fund .............. ........... ........ ............... 2,633,261.703 ................ 38,814,278 ......... 14.740 ............. 38,814,278 ................ 40,561,694 ........................ 0 .................758,019 ........................ 0 ............ 4,165,731 .......................0 .............. 4,165,731 .......................0 ......... ........ ...... ......
714046-10-9 ... REVVITY ORD ................................................ ........... ........ ........................ 51.000 .......................5,575 ........109.310 .................... 5,575 .......................6,341 ........................ 0 ....................... 10 ........................ 0 ................ (1,056).......................0 ..................(1,056) .......................0 .. 10/19/2023 .. ...... ......
09260B-54-9 .... BlackRock Inflation Protected Bond Portfolio ..... ........... ........ ...................27,136.007 .................... 261,049 ...........9.620 ................. 261,049 .................... 260,886 ........................ 0 ................... 7,226 ........................ 0 ...................(181).......................0 .................... (181) .......................0 .. 12/29/2023 .. ...... ......
77954T-20-9 .... T. Rowe Price All-Cap Opportunities ................. ........... ........ ................... 48,262.743 ................. 1,660,238 ......... 34.400 ...............1,660,238 ..................1,496,480 ........................ 0 .................113,125 ........................ 0 ............... 259,734 .......................0 .................259,734 .......................0 ......... ........ ...... ......
717081-10-3 ... PFIZER ORD ................................................. ........... ........ .................... 2,506.000 ..................... 72,148 ......... 28.790 ...................72,148 ......................31,593 ........................ 0 ................... 3,828 ........................ 0 ............... (51,557).......................0 .................(51,557) .......................0 .. 10/19/2023 .. ...... ......
526057-10-4 ... LENNAR CL A ORD ........................................... ........... ........ .......................661.000 ..................... 98,515 ........ 149.040 ...................98,515 ..................... 57,648 ........................ 0 ......................746 ........................ 0 .................34,445 .......................0 .................. 34,445 .......................0 .. 10/13/2023 .. ...... ......
05587P-40-1 ... Technology Growth Portfolio ........................... ........... ........ ...................79,678.612 ..................2,005,511 ......... 25.170 ...............2,005,511 ..................1,743,043 ........................ 0 ........................ 0 ........................ 0 ............... 738,882 .......................0 .................738,882 .......................0 ......... ........ ...... ......
718172-10-9 ... PHILIP MORRIS INTERNATIONAL ORD ...................... ........... ........ .......................681.000 ..................... 64,068 ......... 94.080 ...................64,068 ......................54,952 ......................885 ................... 3,162 ........................ 0 ................ (4,372).......................0 .................. (4,372) .......................0 .. 10/19/2023 .. ...... ......
09260B-55-6 ... BlackRock Inflation Protected Bond Portfolio ..... ........... ........ ..................137,592.498 ..................1,344,284 .......... 9.770 ...............1,344,284 ..................1,486,634 ........................ 0 .................. 41,982 ........................ 0 .................... 192 .......................0 ......................192 .......................0 .. 12/29/2023 .. ...... ......
05587P-60-9 ... Technology Growth Portfolio ........................... ........... ........ ..................524,390.763 ................ 14,688,185 ......... 28.010 ............. 14,688,185 ................ 13,127,907 ........................ 0 ........................ 0 ........................ 0 ............ 5,409,816 .......................0 .............. 5,409,816 .......................0 ......... ........ ...... ......
718546-10-4 ... PHILLIPS 66 ORD ........................................... ........... ........ .......................194.000 ......................25,829 ........ 133.140 ...................25,829 ..................... 14,708 ........................ 0 ......................783 ........................ 0 ..................5,526 .......................0 ................... 5,526 .......................0 .. 10/19/2023 .. ...... ......
531229-81-3 .... LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD ................ ........... ........ .................... 1,279.000 ..................... 36,758 ......... 28.740 ...................36,758 ..................... 36,414 ........................ 0 ........................ 0 ........................ 0 .................... 344 .......................0 ......................344 .......................0 .. 12/27/2023 .. ...... ......
355150-48-3 .... Templeton Developing Markets VIP Fund ............... ........... ........ ...................54,581.787 .................... 449,208 ...........8.230 ................. 449,208 .................... 465,284 ........................ 0 ................... 9,151 ........................ 0 ................ 41,124 .......................0 .................. 41,124 .......................0 ......... ........ ...... ......
723484-10-1 ... PINNACLE WEST ORD ........................................ ........... ........ ........................ 47.000 .......................3,376 ......... 71.840 ....................3,376 .......................3,778 ........................ 0 ......................163 ........................ 0 ...................(197).......................0 .................... (197) .......................0 .. 05/23/2022 .. ...... ......
09260B-61-4 ... BlackRock High Yield Bond Ret Opt .................... ........... ........ ............... 4,327,382.850 ................ 30,464,775 .......... 7.040 ............. 30,464,775 ................ 32,061,405 ........................ 0 .............. 1,829,157 ........................ 0 .............1,579,324 .......................0 .............. 1,579,324 .......................0 .. 12/29/2023 .. ...... ......
355150-39-2 .... Templeton Foreign VIP Fund ............................. ........... ........ ............... 1,098,200.531 ................ 15,638,376 ......... 14.240 ............. 15,638,376 ................ 15,127,539 ........................ 0 .................457,613 ........................ 0 .............2,219,849 .......................0 .............. 2,219,849 .......................0 ......... ........ ...... ......
723787-10-7 ... PIONEER NATURAL RESOURCE ORD .......................... ........... ........ .......................101.000 ..................... 22,713 ........ 224.880 ...................22,713 ..................... 18,003 ........................ 0 ................... 1,324 ........................ 0 ...................(609).......................0 .................... (609) .......................0 .. 10/19/2023 .. ...... ......
532457-10-8 .... ELI LILLY ORD ............................................. ........... ........ .................... 8,762.000 ..................5,107,545 ........ 582.920 ...............5,107,545 ..................1,959,571 ........................ 0 .................. 34,557 ........................ 0 ............ 1,586,127 .......................0 .............. 1,586,127 .......................0 .. 10/11/2023 .. ...... ......
880199-10-4 ... Templeton Growth Fund, Inc. ........................... ........... ........ ..................107,978.095 ..................2,758,840 ......... 25.550 ...............2,758,840 ..................2,385,624 ........................ 0 ..................30,103 ........................ 0 ............... 436,178 .......................0 .................436,178 .......................0 ......... ........ ...... ......
73278L-10-5 ... POOL ORD .................................................... ........... ........ ........................ 19.000 .......................7,575 ........398.710 ....................7,575 .......................6,613 ........................ 0 ....................... 72 ........................ 0 ..................1,761 .......................0 ................... 1,761 .......................0 .. 10/19/2023 .. ...... ......
09260B-63-0 ... BlackRock High Yield Bond Portfolio ................. ........... ........ ...............1,888,661.980 ................ 13,296,182 .......... 7.040 ............. 13,296,182 ................ 13,188,787 ........................ 0 .................622,604 ........................ 0 ............... 626,657 .......................0 .................626,657 .......................0 .. 12/29/2023 .. ...... ......
355150-49-1 .... Templeton Growth VIP Fund .............................. ........... ........ ..................104,744.754 ..................1,255,890 ......... 11.990 ...............1,255,890 ................. 1,117,946 ........................ 0 .................. 37,843 ........................ 0 ............... 179,305 .......................0 .................179,305 .......................0 ......... ........ ...... ......
74144T-10-8 ... T ROWE PRICE GROUP ORD .................................. ........... ........ ........................ 99.000 ..................... 10,661 ........107.690 .................. 10,661 .......................8,635 ........................ 0 ......................483 ........................ 0 ...................(136).......................0 .................... (136) .......................0 .. 05/02/2022 .. ...... ......
538034-10-9 .... LIVE NATION ENTERTAINMENT ORD ......................... ........... ........ .................... 3,479.000 .................... 325,634 ......... 93.600 ................. 325,634 .................... 289,127 ........................ 0 ........................ 0 ........................ 0 ................ 83,009 .......................0 ..................83,009 .......................0 .. 11/16/2022 .. ...... ......

05588H-10-1 ...
The BNY Mellon Sustainable U.S. Equity Portfolio, 

............................................................... ........... ........ ..................324,716.572 ................ 14,605,751 ......... 44.980 ............. 14,605,751 ................ 12,100,053 ........................ 0 .............. 1,555,334 ........................ 0 .............1,235,247 .......................0 .............. 1,235,247 .......................0 ......... ........ ...... ......
74251V-10-2 ... PRINCIPAL FINANCIAL GROUP ORD ......................... ........... ........ ........................ 97.000 .......................7,631 ......... 78.670 ....................7,631 .......................5,579 ........................ 0 ......................252 ........................ 0 ................... (643).......................0 .....................(643) .......................0 .. 01/26/2023 .. ...... ......
09260W-50-1 ... BlackRock Lifepath« Dynamic 2065 Fund .............. ........... ........ .................... 2,350.025 ..................... 28,271 ......... 12.030 ...................28,271 ..................... 26,865 ........................ 0 ......................441 ........................ 0 ..................1,406 .......................0 ................... 1,406 .......................0 .. 12/28/2023 .. ...... ......

05588H-20-0 ...
The BNY Mellon Sustainable U.S. Equity Portfolio, 

............................................................... ........... ........ ......................... 0.063 ............................3 ......... 44.070 ......................... 3 ............................2 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 ......... ........ ...... ......
742718-10-9 ... PROCTER & GAMBLE ORD .................................... ........... ........ .................... 1,048.000 .................... 153,574 ........ 146.540 ................. 153,574 .................... 115,951 ........................ 0 ................... 3,607 ........................ 0 ................ (4,521).......................0 .................. (4,521) .......................0 .. 10/19/2023 .. ...... ......
539830-10-9 .... LOCKHEED MARTIN ORD ...................................... ........... ........ .......................421.000 .................... 190,814 ........ 453.240 ................. 190,814 .................... 147,445 ........................ 0 ................... 6,153 ........................ 0 ............... (13,221).......................0 .................(13,221) .......................0 .. 11/17/2023 .. ...... ......
097873-10-3 ... The Bond Fund of AmericaSM ............................. ........... ........ ..................249,088.870 ..................2,862,031 ......... 11.490 ...............2,862,031 ..................3,121,150 ........................ 0 ................ 100,067 ........................ 0 ................ 28,175 .......................0 ..................28,175 .......................0 ......... ........ ...... ......
743315-10-3 .... PROGRESSIVE ORD ........................................... ........... ........ .......................259.000 ......................41,254 ........ 159.280 ...................41,254 ..................... 17,999 ........................ 0 ....................... 95 ........................ 0 ..................7,043 .......................0 ................... 7,043 .......................0 .. 10/19/2023 .. ...... ......
09661F-10-7 ... BNY Mellon International Core Equity Fund ......... ........... ........ ................... 92,883.141 ..................3,430,175 ......... 36.930 ...............3,430,175 ..................3,325,783 ........................ 0 .................108,623 ........................ 0 ............... 299,715 .......................0 .................299,715 .......................0 .. 12/29/2023 .. ...... ......
097873-40-0 ... The Bond Fund of AmericaSM ............................. ........... ........ ..................150,798.257 ..................1,732,672 ......... 11.490 ...............1,732,672 ..................1,902,812 ........................ 0 .................. 58,357 ........................ 0 ................ 18,292 .......................0 .................. 18,292 .......................0 ......... ........ ...... ......
74340W-10-3 ... PROLOGIS REIT ............................................. ........... ........ .......................420.000 ..................... 55,986 ........ 133.300 ...................55,986 ..................... 41,042 ........................ 0 ................... 1,386 ........................ 0 ..................8,589 .......................0 ................... 8,589 .......................0 .. 10/19/2023 .. ...... ......
548661-10-7 ... LOWE'S COMPANIES ORD .................................... ........... ........ .................... 3,785.000 .................... 842,352 ........ 222.550 ................. 842,352 .................... 448,542 ........................ 0 ..................15,881 ........................ 0 ................ 87,479 .......................0 ..................87,479 .......................0 .. 11/17/2023 .. ...... ......
399874-10-6 ... The Growth Fund of America« ........................... ........... ........ ..................565,270.003 ................ 35,702,453 ......... 63.160 ..............35,702,453 ................ 28,146,617 ........................ 0 .............. 2,454,404 ........................ 0 ............ 7,219,710 .......................0 .............. 7,219,710 .......................0 ......... ........ ...... ......
744320-10-2 .... PRUDENTIAL FINANCIAL ORD ............................... ........... ........ .......................162.000 ..................... 16,801 ........103.710 .................. 16,801 ..................... 13,428 ........................ 0 ......................810 ........................ 0 .................... 689 .......................0 ......................689 .......................0 .. 09/26/2022 .. ...... ......
09661F-30-5 ... BNY Mellon International Core Equity Fund ......... ........... ........ ..................127,074.300 ..................4,802,138 ......... 37.790 ...............4,802,138 ..................4,952,558 ........................ 0 .................160,499 ........................ 0 ............... 482,235 .......................0 .................482,235 .......................0 .. 12/29/2023 .. ...... ......
399874-40-3 .... The Growth Fund of America« ........................... ........... ........ ..................184,143.721 ................ 11,529,238 ......... 62.610 ..............11,529,238 ..................9,754,785 ........................ 0 .................793,973 ........................ 0 .............2,292,465 .......................0 .............. 2,292,465 .......................0 ......... ........ ...... ......
744573-10-6 ... PUBLIC SERVICE ENTERPRISE GROUP ORD ................. ........... ........ .......................219.000 ......................13,392 ......... 61.150 ...................13,392 .......................9,239 ........................ 0 ......................499 ........................ 0 .................... (26).......................0 ......................(26) .......................0 .. 03/27/2020 .. ...... ......
550021-10-9 ... LULULEMON ATHLETICA ORD ................................ ........... ........ .................... 3,646.000 ................. 1,864,163 ........ 511.290 ...............1,864,163 ..................1,230,329 ........................ 0 ........................ 0 ........................ 0 ............... 687,914 .......................0 .................687,914 .......................0 .. 08/23/2023 .. ...... ......
453320-10-3 .... The Income Fund of America« ........................... ........... ........ ..................359,588.789 ................. 8,428,761 ......... 23.440 ...............8,428,761 ..................7,855,156 ........................ 0 .................300,499 ........................ 0 ............... 293,949 .......................0 .................293,949 .......................0 ......... ........ ...... ......
74460D-10-9 ... PUBLIC STORAGE REIT ORD ................................ ........... ........ ........................ 69.000 ..................... 21,045 ........305.000 ...................21,045 ..................... 15,605 ........................ 0 ......................783 ........................ 0 ..................1,724 .......................0 ................... 1,724 .......................0 .. 10/19/2023 .. ...... ......
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09661F-60-2 ... BNY Mellon International Core Equity Fund ......... ........... ........ .................... 1,273.668 ..................... 48,094 ......... 37.760 ...................48,094 ..................... 46,976 ........................ 0 ................... 1,588 ........................ 0 ..................1,118 .......................0 ................... 1,118 .......................0 .. 12/28/2023 .. ...... ......
453320-40-0 .... The Income Fund of America« ........................... ........... ........ ..................116,845.749 ..................2,729,517 ......... 23.360 ...............2,729,517 ..................2,506,210 ........................ 0 .................. 95,903 ........................ 0 .................95,455 .......................0 .................. 95,455 .......................0 ......... ........ ...... ......
745867-10-1 ... PULTEGROUP ORD ............................................ ........... ........ .......................104.000 ..................... 10,735 ........ 103.220 ...................10,735 .......................2,645 ....................... 21 ....................... 67 ........................ 0 ..................6,000 .......................0 ................... 6,000 .......................0 .. 03/27/2020 .. ...... ......
55306N-10-4 .... MKS INSTRUMENTS ORD ...................................... ........... ........ .................... 1,416.000 .................... 145,664 ........102.870 ................. 145,664 .................... 164,962 ........................ 0 ................... 1,246 ........................ 0 ................ 25,686 .......................0 ..................25,686 .......................0 .. 11/16/2022 .. ...... ......
461308-10-8 ... The Investment Company of America« .................. ........... ........ ..................394,877.969 ................ 19,901,850 ......... 50.400 ............. 19,901,850 ................ 15,214,590 ........................ 0 .................946,888 ........................ 0 .............3,463,772 .......................0 .............. 3,463,772 .......................0 ......... ........ ...... ......
74736K-10-1 ... QORVO ORD ................................................... ........... ........ ........................ 46.000 .......................5,180 ........112.610 ....................5,180 .......................3,786 ........................ 0 ........................ 0 ........................ 0 ..................1,011 .......................0 ................... 1,011 .......................0 .. 03/27/2020 .. ...... ......
097873-81-4 ... The Bond Fund of America« .............................. ........... ........ ..................159,236.687 ..................1,829,630 ......... 11.490 ...............1,829,630 ..................1,851,374 ........................ 0 .................. 53,050 ........................ 0 ................ 20,603 .......................0 ..................20,603 .......................0 .. 12/29/2023 .. ...... ......
461308-40-5 ... The Investment Company of America« .................. ........... ........ ..................102,879.286 ................. 5,167,627 ......... 50.230 ...............5,167,627 ................. 4,114,667 ........................ 0 .................243,679 ........................ 0 ............... 898,824 .......................0 .................898,824 .......................0 ......... ........ ...... ......
747525-10-3 .... QUALCOMM ORD ............................................... ........... ........ .......................494.000 ..................... 71,447 ........ 144.630 ...................71,447 ..................... 40,803 ........................ 0 ................... 1,467 ........................ 0 ................ 16,435 .......................0 .................. 16,435 .......................0 .. 10/19/2023 .. ...... ......
55354G-10-0 .... MSCI ORD .................................................... ........... ........ .................... 1,337.000 .................... 756,274 ........ 565.650 ................. 756,274 .................... 662,561 ........................ 0 ................... 6,708 ........................ 0 ............... 104,755 .......................0 .................104,755 .......................0 .. 11/01/2023 .. ...... ......
921925-20-2 .... Total Bond Market Index Portfolio .................... ........... ........ ............ 117,517,078.544 .............1,249,206,545 ......... 10.630 ..........1,249,206,545 ............ 1,381,537,237 ........................ 0 .............28,712,995 ........................ 0 ........... 36,375,091 .......................0 .............36,375,091 .......................0 ......... ........ ...... ......
74762E-10-2 ... QUANTA SERVICES ORD ...................................... ........... ........ ........................ 64.000 ..................... 13,811 ........215.800 ...................13,811 .......................6,499 ........................ 6 ....................... 18 ........................ 0 ..................4,446 .......................0 ................... 4,446 .......................0 .. 10/19/2023 .. ...... ......
128119-45-0 ... Calamos Global Equity Fund ............................. ........... ........ ................... 13,623.656 .................... 198,496 ......... 14.570 ................. 198,496 .................... 209,426 ........................ 0 ......................186 ........................ 0 ................ 36,423 .......................0 .................. 36,423 .......................0 .. 12/29/2023 .. ...... ......
693394-40-5 .... Total Return Portfolio .................................. ........... ........ ..............12,118,810.153 ...............111,250,677 .......... 9.180 ............ 111,250,677 ............... 129,470,743 ........................ 0 .............. 3,704,396 ........................ 0 .............2,402,966 .......................0 .............. 2,402,966 .......................0 ......... ........ ...... ......
74834L-10-0 ... QUEST DIAGNOSTICS ORD ................................... ........... ........ ........................ 55.000 .......................7,583 ........137.880 ....................7,583 .......................5,470 ........................ 0 ......................128 ........................ 0 ...................(719).......................0 .................... (719) .......................0 .. 10/19/2023 .. ...... ......
558868-10-5 ... MADRIGAL PHARMACEUTI ORD ............................... ........... ........ .................... 1,592.000 .................... 368,357 ........ 231.380 ................. 368,357 .................... 272,163 ........................ 0 ........................ 0 ........................ 0 ................ 96,194 .......................0 .................. 96,194 .......................0 .. 09/29/2023 .. ...... ......
921925-81-4 .... Total Stock Market Index Portfolio .................. ........... ........ .............. 35,597,572.995 ............ 1,760,299,985 ......... 49.450 ..........1,760,299,985 ............ 1,344,013,210 ........................ 0 ........... 101,360,253 ........................ 0 .......... 256,330,982 .......................0 ............256,330,982 .......................0 ......... ........ ...... ......
751212-10-1 ... RALPH LAUREN CL A ORD ................................... ........... ........ ........................ 20.000 .......................2,884 ........ 144.200 ....................2,884 .......................3,387 ....................... 15 ....................... 60 ........................ 0 .................... 771 .......................0 ......................771 .......................0 .. 05/07/2012 .. ...... ......
128119-86-4 ... Calamos Convertible Fund ............................... ........... ........ .......................777.951 ......................13,233 ......... 17.010 ...................13,233 ..................... 13,578 ........................ 0 ......................314 ........................ 0 .................... 874 .......................0 ......................874 .......................0 .. 12/21/2023 .. ...... ......
89358J-85-1 .... Transamerica 60/40 Allocation VP ..................... ........... ........ ............... 5,268,057.040 ................ 66,957,005 ......... 12.710 ............. 66,957,005 ................ 62,456,633 ........................ 0 .................678,725 ........................ 0 ............ 7,021,868 .......................0 ..............7,021,868 .......................0 ......... ........ ...... ......
754730-10-9 ... RAYMOND JAMES ORD ........................................ ........... ........ ........................ 80.500 .......................8,976 ........111.500 ....................8,976 .......................3,967 ....................... 36 ......................135 ........................ 0 .................... 374 .......................0 ......................374 .......................0 .. 10/30/2018 .. ...... ......
559222-40-1 .... MAGNA INTERNATIONAL ORD ................................ ........... ........ .................... 1,642.000 ..................... 97,491 ......... 78.290 ...................97,491 .................... 121,914 ........................ 0 ................... 1,355 ........................ 0 ................ 22,092 .......................0 .................. 22,092 ..................2,849 .. 12/08/2023 .. ...... ......
89360C-49-8 .... Transamerica Aegon Bond VP ............................. ........... ........ .............. 47,565,434.583 ............... 456,152,518 ...........9.590 ............ 456,152,518 ............... 536,747,637 ........................ 0 .............. 2,786,400 ........................ 0 ........... 23,530,345 .......................0 ............. 23,530,345 .......................0 ......... ........ ...... ......
75513E-10-1 ... RTX ORD ..................................................... ........... ........ .......................634.000 ......................53,345 ......... 84.140 ...................53,345 ......................40,944 ........................ 0 ................... 1,390 ........................ 0 ................ (9,342).......................0 .................. (9,342) .......................0 .. 10/19/2023 .. ...... ......
131618-30-8 ... Calvert Equity Portfolio ............................... ........... ........ ................... 97,532.872 ..................7,473,944 ......... 76.630 ...............7,473,944 ................. 6,770,440 ........................ 0 .................128,925 ........................ 0 ............... 852,333 .......................0 .................852,333 .......................0 .. 12/29/2023 .. ...... ......
89360C-51-4 .... Transamerica Aegon Bond VP ............................. ........... ........ ..............14,327,835.818 ............... 138,693,451 .......... 9.680 ............ 138,693,451 ............... 161,326,385 ........................ 0 .............. 1,212,134 ........................ 0 .............6,925,400 .......................0 .............. 6,925,400 .......................0 ......... ........ ...... ......
756109-10-4 ... REALTY INCOME REIT ORD .................................. ........... ........ .......................317.000 ..................... 18,202 ......... 57.420 ...................18,202 ..................... 20,631 ....................... 81 ......................841 ........................ 0 ................ (1,413).......................0 ..................(1,413) .......................0 .. 10/19/2023 .. ...... ......
562750-10-9 ... MANHATTAN ASSOCIATES ORD ............................... ........... ........ .................... 1,559.000 .................... 335,684 ........ 215.320 ................. 335,684 .................... 334,068 ........................ 0 ........................ 0 ........................ 0 ..................1,616 .......................0 ................... 1,616 .......................0 .. 12/15/2023 .. ...... ......
89360C-67-0 ... Transamerica Aegon Core Bond VP ...................... ........... ........ ..............19,792,667.487 ............... 235,532,743 ......... 11.900 ............ 235,532,743 ............... 272,024,981 ........................ 0 .............. 4,981,370 ........................ 0 ............ 7,615,149 .......................0 .............. 7,615,149 .......................0 ......... ........ ...... ......
758849-10-3 ... REGENCY CENTERS REIT ORD ............................... ........... ........ ........................ 58.000 .......................3,886 ......... 67.000 ....................3,886 .......................3,567 ....................... 61 ....................... 65 ........................ 0 .................... 364 .......................0 ......................364 .......................0 .. 10/19/2023 .. ...... ......
140411-60-4 ... Federated Hermes Capital Preservation Fund ........ ........... ........ ................... 72,239.504 .................... 722,395 ......... 10.000 ................. 722,395 .................... 723,638 ........................ 0 ..................17,084 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/29/2023 .. ...... ......
89360C-68-8 ... Transamerica Aegon Core Bond VP ...................... ........... ........ ............... 2,304,028.500 ................ 25,275,193 ......... 10.970 ..............25,275,193 ................ 29,157,757 ........................ 0 .................656,119 ........................ 0 ............... 733,678 .......................0 .................733,678 .......................0 ......... ........ ...... ......
75886F-10-7 ... REGENERON PHARMACEUTICALS ORD ......................... ........... ........ ........................ 49.000 ..................... 43,036 ........878.290 ...................43,036 ..................... 29,783 ........................ 0 ........................ 0 ........................ 0 ..................7,371 .......................0 ................... 7,371 .......................0 .. 10/19/2023 .. ...... ......
565849-10-6 ... MARATHON OIL ORD ......................................... ........... ........ .................... 2,005.000 ..................... 48,441 ......... 24.160 ...................48,441 ..................... 51,092 ........................ 0 ......................468 ........................ 0 ................ (2,651).......................0 ..................(2,651) .......................0 .. 12/19/2023 .. ...... ......
89360C-56-3 .... Transamerica Aegon High Yield Bond VP ............... ........... ........ ..............16,387,237.363 ............... 114,546,789 ...........6.990 ............ 114,546,789 ............... 122,012,353 ........................ 0 .............. 4,424,292 ........................ 0 ............ 6,451,010 .......................0 .............. 6,451,010 .......................0 ......... ........ ...... ......
7591EP-10-0 ... REGIONS FINANCIAL ORD ................................... ........... ........ .......................412.000 .......................7,985 ......... 19.380 ....................7,985 .......................7,464 ....................... 99 ......................278 ........................ 0 ................... (491).......................0 .....................(491) .......................0 .. 10/19/2023 .. ...... ......
140541-81-4 ... American Funds Cap World Bond ......................... ........... ........ ..................112,127.355 ................. 1,864,677 ......... 16.630 ...............1,864,677 ................. 1,860,961 ........................ 0 ..................46,689 ........................ 0 ................ 43,974 .......................0 .................. 43,974 .......................0 .. 12/29/2023 .. ...... ......
89360C-57-1 ... Transamerica Aegon High Yield Bond VP ............... ........... ........ ............... 7,759,994.482 ................ 53,078,362 .......... 6.840 ............. 53,078,362 ................ 56,616,365 ........................ 0 .............. 2,183,459 ........................ 0 .............2,932,334 .......................0 .............. 2,932,334 .......................0 ......... ........ ...... ......
760759-10-0 ... REPUBLIC SERVICES ORD ................................... ........... ........ ........................ 89.000 ..................... 14,677 ........164.910 ...................14,677 .......................7,677 ....................... 48 ......................173 ........................ 0 ..................3,273 .......................0 ................... 3,273 .......................0 .. 01/26/2023 .. ...... ......
571748-10-2 ... MARSH & MCLENNAN ORD .................................... ........... ........ .................... 1,266.000 .................... 239,869 ........189.470 ................. 239,869 ..................... 83,753 ........................ 0 ................... 3,151 ........................ 0 ................ 28,945 .......................0 .................. 28,945 .......................0 .. 11/17/2023 .. ...... ......
89360C-85-2 .... Transamerica Aegon Sustainable Equity Income VP .. ........... ........ ............... 8,204,164.701 ............... 150,218,256 ......... 18.310 ............ 150,218,256 ...............150,761,601 ........................ 0 .............. 2,681,237 ........................ 0 ............ 5,870,819 .......................0 .............. 5,870,819 .......................0 ......... ........ ...... ......
761152-10-7 ... RESMED ORD ................................................. ........... ........ ........................ 63.000 ..................... 10,837 ........172.020 ...................10,837 .......................8,206 ........................ 0 ......................106 ........................ 0 ................ (1,818).......................0 ..................(1,818) .......................0 .. 10/19/2023 .. ...... ......
140543-81-0 ... Capital World Growth and Income Fund« ............... ........... ........ ..................349,600.111 ................ 21,010,967 ......... 60.100 ............. 21,010,967 ................ 19,725,197 ........................ 0 .................743,512 ........................ 0 .............2,764,391 .......................0 .............. 2,764,391 .......................0 .. 12/29/2023 .. ...... ......
89360C-86-0 ... Transamerica Aegon Sustainable Equity Income VP .. ........... ........ ..............13,194,811.354 ............... 240,937,255 ......... 18.260 ............ 240,937,255 ............... 255,866,922 ........................ 0 .............. 5,026,746 ........................ 0 .............9,251,674 .......................0 .............. 9,251,674 .......................0 ......... ........ ...... ......
770323-10-3 ... ROBERT HALF ORD ........................................... ........... ........ ........................ 44.000 .......................3,868 ......... 87.920 ....................3,868 .......................2,016 ........................ 0 ....................... 84 ........................ 0 .................... 620 .......................0 ......................620 .......................0 .. 03/13/2020 .. ...... ......
571903-20-2 .... MARRIOTT INTERNATIONAL CL A ORD ...................... ........... ........ .......................916.000 .................... 206,567 ........ 225.510 ................. 206,567 .................... 140,073 ........................ 0 ................... 1,791 ........................ 0 ................ 70,184 .......................0 ..................70,184 .......................0 .. 09/29/2022 .. ...... ......
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89360C-18-3 ... Transamerica Aegon U.S. Government Securities VP ........... ........ ..............22,974,917.103 ............... 217,572,465 ...........9.470 ............ 217,572,465 ............... 234,764,809 ........................ 0 .............. 2,768,796 ........................ 0 .............4,904,033 .......................0 .............. 4,904,033 .......................0 ......... ........ ...... ......
773903-10-9 ... ROCKWELL AUTOMAT ORD .................................... ........... ........ ........................ 49.000 ..................... 15,214 ........310.480 ...................15,214 .......................7,389 ........................ 0 ......................217 ........................ 0 ..................2,523 .......................0 ................... 2,523 .......................0 .. 10/19/2023 .. ...... ......
197199-46-6 ... Columbia Acorn International« ......................... ........... ........ .................... 9,428.654 .................... 245,994 ......... 26.090 ..................245,994 .................... 264,579 ........................ 0 ........................ 0 ........................ 0 ................ 38,544 .......................0 .................. 38,544 .......................0 .. 12/29/2023 .. ...... ......
89360C-19-1 ... Transamerica Aegon U.S. Government Securities VP ........... ........ ............... 5,978,776.622 ................ 54,526,443 ...........9.120 ..............54,526,443 ................ 62,656,167 ........................ 0 .................910,998 ........................ 0 ............ 1,092,820 .......................0 .............. 1,092,820 .......................0 ......... ........ ...... ......
775711-10-4 ... ROLLINS ORD ................................................ ........... ........ .......................140.000 .......................6,114 ......... 43.670 ....................6,114 .......................3,939 ........................ 0 ....................... 60 ........................ 0 ..................1,162 .......................0 ................... 1,162 .......................0 .. 10/19/2023 .. ...... ......
573284-10-6 ... MARTIN MARIETTA MATERIALS ORD ........................ ........... ........ .................... 1,084.000 .................... 540,818 ........ 498.910 ................. 540,818 .................... 288,385 ........................ 0 ................... 3,035 ........................ 0 ............... 174,459 .......................0 .................174,459 .......................0 .. 11/16/2022 .. ...... ......
89358J-50-5 .... Transamerica American Funds Managed Risk VP ....... ........... ........ ..............76,351,861.578 ............... 820,782,512 ......... 10.750 ............ 820,782,512 ...............850,778,127 ........................ 0 ............122,532,229 ........................ 0 ..........(46,037,040).......................0 ........... (46,037,040) .......................0 ......... ........ ...... ......
776696-10-6 ... ROPER TECHNOLOGIES ORD .................................. ........... ........ ........................ 46.000 ..................... 25,078 ........ 545.170 ...................25,078 ..................... 14,645 ........................ 0 ......................115 ........................ 0 ..................4,968 .......................0 ................... 4,968 .......................0 .. 10/19/2023 .. ...... ......
197199-49-0 .... Columbia Acorn« Fund .................................... ........... ........ ................... 78,734.340 .................... 933,789 ......... 11.860 ................. 933,789 ................. 1,005,768 ........................ 0 ........................ 0 ........................ 0 ............... 148,845 .......................0 .................148,845 .......................0 .. 12/29/2023 .. ...... ......
893957-81-1 ... Transamerica Asset Allocation - Conservative ..... ........... ........ ................... 55,437.197 .................... 559,916 ......... 10.100 ................. 559,916 .................... 564,888 ........................ 0 ..................13,710 ........................ 0 ................ 34,913 .......................0 .................. 34,913 .......................0 ......... ........ ...... ......
778296-10-3 ... ROSS STORES ORD ........................................... ........... ........ .......................146.000 ..................... 20,205 ........ 138.390 ...................20,205 ..................... 11,950 ........................ 0 ......................182 ........................ 0 ..................3,249 .......................0 ................... 3,249 .......................0 .. 10/19/2023 .. ...... ......
573874-10-4 ... MARVELL TECHNOLOGY ORD .................................. ........... ........ ...................19,139.000 ..................1,154,273 ......... 60.310 ...............1,154,273 .................... 831,629 ........................ 0 ................... 3,118 ........................ 0 ............... 322,644 .......................0 .................322,644 .......................0 .. 12/14/2023 .. ...... ......
893957-64-7 .... Transamerica Asset Allocation - Moderate .......... ........... ........ ..................119,686.381 ..................1,316,550 ......... 11.000 ...............1,316,550 ..................1,349,915 ........................ 0 .................. 46,395 ........................ 0 ................ 98,328 .......................0 .................. 98,328 .......................0 ......... ........ ...... ......
78409V-10-4 ... S&P GLOBAL ORD ............................................ ........... ........ .......................144.760 ..................... 63,770 ........ 440.520 ...................63,770 ..................... 36,891 ........................ 0 ......................492 ........................ 0 ................ 14,822 .......................0 .................. 14,822 .......................0 .. 10/19/2023 .. ...... ......
197199-79-7 ... Columbia Acorn International Select ................. ........... ........ .................... 2,538.630 ..................... 64,684 ......... 25.480 ...................64,684 ..................... 61,212 ........................ 0 ........................ 0 ........................ 0 ..................3,473 .......................0 ................... 3,473 .......................0 .. 12/27/2023 .. ...... ......
893957-69-6 .... Transamerica Asset Allocation - Moderate Growth . ........... ........ ..................144,034.816 ..................1,731,298 ......... 12.020 ...............1,731,298 ..................1,723,393 ........................ 0 ..................56,704 ........................ 0 ............... 172,856 .......................0 .................172,856 .......................0 ......... ........ ...... ......
78410G-10-4 ... SBA COMMUNICATIONS CL A REIT ORD ..................... ........... ........ ........................ 48.000 ..................... 12,177 ........ 253.690 ...................12,177 ..................... 10,793 ........................ 0 ......................163 ........................ 0 ................ (1,352).......................0 .................. (1,352) .......................0 .. 01/26/2023 .. ...... ......
574599-10-6 .... MASCO ORD ................................................... ........... ........ .................... 2,711.000 .................... 181,583 ......... 66.980 ................. 181,583 .................... 130,943 ........................ 0 ................... 3,091 ........................ 0 ................ 55,060 .......................0 ..................55,060 .......................0 .. 07/22/2022 .. ...... ......

89360C-25-8 ....
Transamerica BlackRock Government Money Market VP 

............................................................... ........... ........ ............ 591,022,778.685 ............... 591,022,779 .......... 1.000 ............ 591,022,779 ............... 591,022,773 ........................ 0 .............22,118,352 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 ......... ........ ...... ......
79466L-30-2 ... SALESFORCE ORD ............................................ ........... ........ .......................432.000 .................... 113,676 ........ 263.140 ................. 113,676 ..................... 75,277 ........................ 0 ........................ 0 ........................ 0 ................ 53,551 .......................0 .................. 53,551 .......................0 .. 10/19/2023 .. ...... ......
197199-81-3 ... Columbia Acorn International« ......................... ........... ........ ................... 83,148.659 ..................2,133,594 ......... 25.660 ...............2,133,594 ..................2,357,547 ........................ 0 ........................ 0 ........................ 0 ............... 335,215 .......................0 .................335,215 .......................0 .. 12/29/2023 .. ...... ......

89360C-26-6 ...
Transamerica BlackRock Government Money Market VP 

............................................................... ........... ........ ............ 167,677,906.976 ...............167,677,907 .......... 1.000 ............ 167,677,907 ...............167,677,904 ........................ 0 .............. 6,884,337 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 ......... ........ ...... ......
806407-10-2 ... HENRY SCHEIN ORD .......................................... ........... ........ ........................ 65.000 .......................4,921 ......... 75.710 .................... 4,921 .......................3,986 ........................ 0 ........................ 0 ........................ 0 ...................(128).......................0 .................... (128) .......................0 .. 10/19/2023 .. ...... ......
57636Q-10-4 ... MASTERCARD CL A ORD ...................................... ........... ........ ...................17,341.000 ................. 7,396,110 ........ 426.510 ...............7,396,110 ..................3,692,404 ........................ 0 .................. 38,962 ........................ 0 .............1,349,906 .......................0 .............. 1,349,906 .......................0 .. 11/29/2023 .. ...... ......
89360C-76-1 ... Transamerica BlackRock Real Estate Securities VP ........... ........ ............... 6,577,772.063 ................ 68,737,718 ......... 10.450 ............. 68,737,718 ................ 75,993,923 ........................ 0 .............. 3,244,047 ........................ 0 .............4,675,529 .......................0 .............. 4,675,529 .......................0 ......... ........ ...... ......
806857-10-8 ... SCHLUMBERGER ORD .......................................... ........... ........ .......................643.000 ......................33,462 ......... 52.040 ...................33,462 ..................... 17,518 ......................161 ......................544 ........................ 0 ................ (1,317).......................0 ..................(1,317) .......................0 .. 10/19/2023 .. ...... ......
19763T-10-3 ... Columbia Income Opportunities Fund ................... ........... ........ ..................354,602.847 ..................3,081,499 .......... 8.690 ...............3,081,499 ..................3,364,581 ........................ 0 .................147,413 ........................ 0 ............... 154,605 .......................0 .................154,605 .......................0 .. 12/29/2023 .. ...... ......
89360C-77-9 ... Transamerica BlackRock Real Estate Securities VP ........... ........ ............... 3,953,900.603 ................ 38,431,914 ...........9.720 ..............38,431,914 ................ 43,181,321 ........................ 0 .............. 2,056,876 ........................ 0 .............2,443,464 .......................0 .............. 2,443,464 .......................0 ......... ........ ...... ......
808513-10-5 ... CHARLES SCHWAB ORD ....................................... ........... ........ .......................660.000 ..................... 45,408 ......... 68.800 ...................45,408 ..................... 31,030 ........................ 0 ......................623 ........................ 0 ................ (7,740).......................0 ..................(7,740) .......................0 .. 10/19/2023 .. ...... ......
579780-20-6 ... MCCORMICK ORD ............................................. ........... ........ .................... 6,534.000 .................... 447,056 ......... 68.420 ................. 447,056 .................... 549,380 ................... 2,744 ................... 8,081 ........................ 0 ............... (72,836).......................0 .................(72,836) .......................0 .. 11/14/2023 .. ...... ......
89360D-87-6 ... Transamerica BlackRock Tactical Allocation VP .... ........... ........ ..............61,492,897.027 ............... 826,464,536 ......... 13.440 ............ 826,464,536 ............... 917,093,524 ........................ 0 .............47,267,175 ........................ 0 ........... 58,953,548 .......................0 .............58,953,548 .......................0 ......... ........ ...... ......
816851-10-9 ... SEMPRA ORD ................................................. ........... ........ .......................304.000 ..................... 22,718 ......... 74.730 ...................22,718 ..................... 19,162 ......................181 ......................628 ........................ 0 ...................(614).......................0 .................... (614) .......................0 .. 10/19/2023 .. ...... ......
19763T-88-9 ... Columbia Income Opportunities Fund ................... ........... ........ ..................175,359.092 ..................1,527,377 .......... 8.710 ...............1,527,377 ..................1,614,644 ........................ 0 .................. 74,948 ........................ 0 ................ 76,775 .......................0 ..................76,775 .......................0 .. 12/29/2023 .. ...... ......

89360D-59-5 ....
Transamerica BlackRock iShares Active Asset 

Alloca ...................................................... ........... ........ ..............23,436,819.610 ............... 209,993,904 .......... 8.960 ............ 209,993,904 ............... 237,892,326 ........................ 0 .............. 2,916,600 ........................ 0 ........... 15,868,155 .......................0 .............15,868,155 .......................0 ......... ........ ...... ......
81762P-10-2 ... SERVICENOW ORD ............................................ ........... ........ ........................ 91.000 ..................... 64,291 ........706.490 ...................64,291 ..................... 32,728 ........................ 0 ........................ 0 ........................ 0 ................ 27,516 .......................0 ..................27,516 .......................0 .. 10/19/2023 .. ...... ......
58155Q-10-3 .... MCKESSON ORD ............................................... ........... ........ .......................232.000 .................... 107,411 ........ 462.980 ................. 107,411 ..................... 55,488 ......................173 ......................520 ........................ 0 ................ 20,384 .......................0 .................. 20,384 .......................0 .. 01/06/2022 .. ...... ......

89360D-57-9 ....
Transamerica BlackRock iShares Active Asset 

Alloca ...................................................... ........... ........ ..............29,952,909.808 ............... 308,215,442 ......... 10.290 ............ 308,215,442 ............... 318,129,762 ........................ 0 .............. 3,911,731 ........................ 0 ........... 41,263,805 .......................0 .............41,263,805 .......................0 ......... ........ ...... ......
824348-10-6 ... SHERWIN WILLIAMS ORD .................................... ........... ........ .......................107.000 ......................33,373 ........311.900 ...................33,373 ..................... 17,649 ........................ 0 ......................243 ........................ 0 ..................8,066 .......................0 ................... 8,066 .......................0 .. 10/19/2023 .. ...... ......
19765H-26-3 .... Columbia Large Cap Growth Opportunity Fund ........ ........... ........ ...................56,961.070 .................... 805,999 ......... 14.150 ................. 805,999 .................... 947,598 ........................ 0 ........................ 0 ........................ 0 ............... 187,746 .......................0 .................187,746 .......................0 .. 12/29/2023 .. ...... ......

89360D-55-3 ....
Transamerica BlackRock iShares Active Asset 

Alloca ...................................................... ........... ........ ..............88,795,520.584 ............... 873,747,922 ...........9.840 ............ 873,747,922 ...............961,051,088 ........................ 0 .............11,958,074 ........................ 0 ........... 88,192,400 .......................0 .............88,192,400 .......................0 ......... ........ ...... ......
828806-10-9 ... SIMON PROP GRP REIT ORD ................................. ........... ........ .......................145.000 ..................... 20,683 ........ 142.640 ...................20,683 ..................... 21,148 ........................ 0 ................... 1,080 ........................ 0 ..................3,648 .......................0 ................... 3,648 .......................0 .. 05/23/2022 .. ...... ......
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58733R-10-2 .... MERCADOLIBRE ORD ......................................... ........... C...... .................... 2,862.000 ..................4,497,747 ..... 1,571.540 ...............4,497,747 ..................3,522,697 ........................ 0 ........................ 0 ........................ 0 ............ 1,528,190 .......................0 .............. 1,528,190 .......................0 .. 12/08/2023 .. ...... ......

89360D-38-9 ....
Transamerica BlackRock iShares Dynamic Allocation 

............................................................... ........... ........ .............. 64,293,754.215 ............... 676,370,294 ......... 10.520 ............ 676,370,294 ...............746,281,814 ........................ 0 .............. 8,940,537 ........................ 0 ........... 66,399,988 .......................0 .............66,399,988 .......................0 ......... ........ ...... ......
83088M-10-2 ... SKYWORKS SOLUTIONS ORD .................................. ........... ........ ........................ 68.000 .......................7,645 ........ 112.420 ....................7,645 .......................5,542 ........................ 0 ......................177 ........................ 0 ..................1,209 .......................0 ................... 1,209 .......................0 .. 01/26/2023 .. ...... ......
19765H-31-3 .... Columbia Select Large Cap Equity Fund ............... ........... ........ .................... 9,376.181 .................... 176,928 ......... 18.870 ................. 176,928 .................... 163,731 ........................ 0 ................... 7,224 ........................ 0 ................ 21,631 .......................0 ..................21,631 .......................0 .. 12/27/2023 .. ...... ......

89360D-37-1 ...
Transamerica BlackRock iShares Dynamic Allocation 

............................................................... ........... ........ ..............25,977,220.092 ............... 302,894,386 ......... 11.660 ............ 302,894,386 ............... 315,908,626 ........................ 0 .............. 3,582,967 ........................ 0 ........... 40,273,618 .......................0 .............40,273,618 .......................0 ......... ........ ...... ......
831865-20-9 ... A O SMITH ORD ............................................. ........... ........ ........................ 54.000 .......................4,452 ......... 82.440 .................... 4,452 .......................3,446 ........................ 0 ....................... 66 ........................ 0 ..................1,361 .......................0 ................... 1,361 .......................0 .. 02/07/2018 .. ...... ......
58933Y-10-5 .... MERCK & CO ORD ............................................ ........... ........ ...................18,272.000 ..................1,992,013 ........109.020 ...............1,992,013 ................. 1,764,861 .................. 15,042 .................. 28,239 ........................ 0 ............... (51,375).......................0 .................(51,375) .......................0 .. 12/28/2023 .. ...... ......
89358J-88-5 .... Transamerica BlackRock iShares Edge 100 VP ........ ........... ........ ............... 4,593,771.440 ................ 61,143,098 ......... 13.310 ............. 61,143,098 ................ 63,706,243 ........................ 0 .............. 9,207,155 ........................ 0 ........... (1,695,443).......................0 .............(1,695,443) .......................0 ......... ........ ...... ......
832696-40-5 .... JM SMUCKER ORD ............................................ ........... ........ ........................ 47.000 .......................5,940 ........126.380 .................... 5,940 .......................5,961 ........................ 0 ......................196 ........................ 0 ................ (1,508).......................0 ..................(1,508) .......................0 .. 06/21/2022 .. ...... ......
19765H-39-6 .... Columbia Short Term Bond Fund ......................... ........... ........ .......................301.150 .......................2,903 ...........9.640 .................... 2,903 .......................2,875 ........................ 0 ......................102 ........................ 0 ..................... 80 .......................0 ....................... 80 .......................0 .. 12/29/2023 .. ...... ......
89360C-34-0 .... Transamerica BlackRock iShares Edge 40 VP ......... ........... ........ .............. 22,394,653.775 ............... 191,922,183 .......... 8.570 ............ 191,922,183 ...............207,727,668 ........................ 0 .............. 6,525,444 ........................ 0 .............9,332,902 .......................0 .............. 9,332,902 .......................0 ......... ........ ...... ......
833034-10-1 ... SNAP ON ORD ................................................ ........... ........ ........................ 23.000 .......................6,643 ........288.840 ....................6,643 .......................2,691 ........................ 0 ......................155 ........................ 0 ..................1,388 .......................0 ................... 1,388 .......................0 .. 02/12/2016 .. ...... ......
59156R-10-8 ... METLIFE ORD ................................................ ........... ........ .................... 3,795.000 .................... 250,963 ......... 66.130 ................. 250,963 .................... 239,159 ........................ 0 ................... 3,264 ........................ 0 ................ 11,387 .......................0 ..................11,387 .......................0 .. 12/15/2023 .. ...... ......
89360C-35-7 .... Transamerica BlackRock iShares Edge 40 VP ......... ........... ........ ............... 2,017,722.407 ................ 17,433,122 .......... 8.640 ..............17,433,122 ................ 18,837,547 ........................ 0 .................636,355 ........................ 0 ............... 851,892 .......................0 .................851,892 .......................0 ......... ........ ...... ......
842587-10-7 ... SOUTHERN ORD ............................................... ........... ........ .......................480.000 ..................... 33,658 ......... 70.120 ...................33,658 ..................... 27,088 ........................ 0 ................... 1,243 ........................ 0 ................... (398).......................0 .....................(398) .......................0 .. 10/19/2023 .. ...... ......

19765H-50-3 ....
Columbia Capital Allocation Moderate Conservative 

............................................................... ........... ........ .................... 8,928.860 ..................... 84,557 ...........9.470 ...................84,557 ......................79,542 ........................ 0 ................... 2,742 ........................ 0 ..................3,757 .......................0 ................... 3,757 .......................0 .. 12/29/2023 .. ...... ......
89358J-70-3 .... Transamerica BlackRock iShares Edge 50 VP ......... ........... ........ ..............31,454,187.927 ............... 399,153,645 ......... 12.690 ............ 399,153,645 ............... 393,312,946 ........................ 0 .............. 9,241,367 ........................ 0 ........... 26,005,271 .......................0 .............26,005,271 .......................0 ......... ........ ...... ......
844741-10-8 ... SOUTHWEST AIRLINES ORD .................................. ........... ........ .......................257.000 .......................7,422 ......... 28.880 .................... 7,422 .......................9,556 ....................... 46 ......................185 ........................ 0 ................ (1,231).......................0 ..................(1,231) .......................0 .. 09/21/2020 .. ...... ......
592688-10-5 ... METTLER TOLEDO ORD ....................................... ........... ........ .......................497.000 .................... 602,841 ..... 1,212.960 ................. 602,841 .................... 676,567 ........................ 0 ........................ 0 ........................ 0 ..............(110,973).......................0 ............... (110,973) .......................0 .. 05/16/2023 .. ...... ......
89358J-80-2 .... Transamerica BlackRock iShares Edge 75 VP ......... ........... ........ ............... 9,769,207.809 ............... 134,912,760 ......... 13.810 ............ 134,912,760 ............... 134,536,877 ........................ 0 ..............6,160,088 ........................ 0 ............ 8,091,590 .......................0 .............. 8,091,590 .......................0 ......... ........ ...... ......
854502-10-1 ... STANLEY BLACK AND DECKER ORD .......................... ........... ........ ........................ 68.000 .......................6,671 ......... 98.100 ....................6,671 .......................8,729 ........................ 0 ......................219 ........................ 0 ..................1,563 .......................0 ................... 1,563 .......................0 .. 05/23/2022 .. ...... ......
19765H-72-7 ... Columbia Convertible Securities Fund ................ ........... ........ ...................15,187.768 .................... 308,311 ......... 20.300 ................. 308,311 .................... 356,859 ........................ 0 ................... 7,908 ........................ 0 ................ 23,227 .......................0 .................. 23,227 .......................0 .. 12/29/2023 .. ...... ......
893957-25-8 .... Transamerica Bond ........................................ ........... ........ ..................108,280.921 .................... 880,324 .......... 8.130 ................. 880,324 .................... 981,861 ........................ 0 .................. 29,437 ........................ 0 ................ 17,407 .......................0 ..................17,407 .......................0 ......... ........ ...... ......
855244-10-9 .... STARBUCKS ORD ............................................. ........... ........ .......................505.000 ..................... 48,485 ......... 96.010 ...................48,485 ..................... 36,420 ........................ 0 ................... 1,029 ........................ 0 ................ (1,637).......................0 ..................(1,637) .......................0 .. 10/19/2023 .. ...... ......
594918-10-4 .... MICROSOFT ORD ............................................. ........... ........ ...................64,683.000 .................24,323,395 ........376.040 ..............24,323,395 ................. 8,838,506 ........................ 0 .................178,271 ........................ 0 ............ 8,697,551 .......................0 .............. 8,697,551 .......................0 .. 11/28/2023 .. ...... ......
89358J-84-4 .... Transamerica Goldman Sachs 70/30 Allocation VP ... ........... ........ ..................340,536.001 ..................4,086,432 ......... 12.000 ...............4,086,432 ..................4,155,966 ........................ 0 .................. 90,035 ........................ 0 ............... 342,519 .......................0 .................342,519 .......................0 ......... ........ ...... ......
857477-10-3 ... STATE STREET ORD ......................................... ........... ........ .......................140.000 ..................... 10,844 ......... 77.460 ...................10,844 .......................8,098 ....................... 97 ......................361 ........................ 0 .................... (15).......................0 ......................(15) .......................0 .. 05/23/2022 .. ...... ......

19765H-79-2 ....
Columbia Capital Allocation Moderate Aggressive Po 

............................................................... ........... ........ ..................194,085.923 ..................2,138,827 ......... 11.020 ...............2,138,827 ..................2,288,297 ........................ 0 ..................88,968 ........................ 0 ............... 219,322 .......................0 .................219,322 .......................0 .. 12/28/2023 .. ...... ......

89360D-30-6 ...
Transamerica Goldman Sachs Managed Risk - Balanced 

............................................................... ........... ........ ................... 98,822.909 ..................1,141,405 ......... 11.550 ...............1,141,405 ..................1,150,413 ........................ 0 ..................87,280 ........................ 0 ................ 45,859 .......................0 .................. 45,859 .......................0 ......... ........ ...... ......
858119-10-0 ... STEEL DYNAMICS ORD ....................................... ........... ........ ........................ 65.000 .......................7,677 ........118.100 ....................7,677 .......................7,425 ....................... 28 ....................... 73 ........................ 0 .................... 251 .......................0 ......................251 .......................0 .. 10/19/2023 .. ...... ......
594972-40-8 .... MICROSTRATEGY CL A ORD .................................. ........... ........ .................... 2,420.000 ..................1,528,520 ........631.620 ...............1,528,520 ..................1,024,479 ........................ 0 ........................ 0 ........................ 0 ............... 678,694 .......................0 .................678,694 .......................0 .. 12/04/2023 .. ...... ......

89360D-40-5 ....
Transamerica Goldman Sachs Managed Risk - Balanced 

............................................................... ........... ........ .............335,282,974.171 ............ 3,815,520,246 ......... 11.380 ..........3,815,520,246 ............ 3,900,743,036 ........................ 0 ............297,639,632 ........................ 0 .......... 144,505,357 .......................0 ............144,505,357 .......................0 ......... ........ ...... ......
863667-10-1 ... STRYKER ORD ................................................ ........... ........ .......................154.000 ..................... 46,117 ........ 299.460 ...................46,117 ......................30,524 ......................123 ......................419 ........................ 0 ..................8,099 .......................0 ................... 8,099 .......................0 .. 10/19/2023 .. ...... ......
19765J-79-8 ... Columbia Small Cap Value Fund II ..................... ........... ........ .................... 5,982.092 ..................... 97,867 ......... 16.360 ...................97,867 ..................... 86,272 ........................ 0 ................... 6,018 ........................ 0 ..................2,366 .......................0 ................... 2,366 .......................0 .. 12/27/2023 .. ...... ......

89360D-64-5 ....
Transamerica Goldman Sachs Managed Risk - Conserva 

............................................................... ........... ........ ..............37,479,796.985 ............... 422,022,514 ......... 11.260 ............ 422,022,514 ............... 451,443,086 ........................ 0 .............25,824,770 ........................ 0 ........... 13,978,842 .......................0 .............13,978,842 .......................0 ......... ........ ...... ......
871607-10-7 ... SYNOPSYS ORD ............................................... ........... ........ ........................ 67.000 ......................34,499 ........ 514.910 ...................34,499 ..................... 13,621 ........................ 0 ........................ 0 ........................ 0 ................ 12,090 .......................0 ..................12,090 .......................0 .. 10/19/2023 .. ...... ......
595112-10-3 .... MICRON TECHNOLOGY ORD ................................... ........... ........ .................... 2,195.000 .................... 187,321 ......... 85.340 ................. 187,321 .................... 143,409 ......................252 ......................212 ........................ 0 ................ 43,912 .......................0 .................. 43,912 .......................0 .. 11/17/2023 .. ...... ......

89360D-50-4 ....
Transamerica Goldman Sachs Managed Risk - Growth E 

............................................................... ........... ........ ................... 29,786.229 .................... 315,138 ......... 10.580 ................. 315,138 .................... 316,733 ........................ 0 .................. 12,421 ........................ 0 ................ 35,795 .......................0 .................. 35,795 .......................0 ......... ........ ...... ......
87165B-10-3 ... SYNCHRONY FINANCIAL ORD ................................. ........... ........ .......................190.000 .......................7,256 ......... 38.190 ....................7,256 .......................4,913 ........................ 0 ......................182 ........................ 0 ..................1,013 .......................0 ................... 1,013 .......................0 .. 02/12/2016 .. ...... ......
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19765J-86-3 ... Columbia Select Mid Cap Value Fund ................... ........... ........ ..................644,440.651 ..................8,351,951 ......... 12.960 ...............8,351,951 ..................7,727,792 ........................ 0 ..................98,070 ........................ 0 ............... 648,327 .......................0 .................648,327 .......................0 .. 12/29/2023 .. ...... ......

89360D-60-3 ...
Transamerica Goldman Sachs Managed Risk - Growth E 

............................................................... ........... ........ ............ 166,895,170.632 ............ 1,729,033,968 ......... 10.360 ..........1,729,033,968 ............ 1,659,095,659 ........................ 0 .............64,855,591 ........................ 0 .......... 192,936,862 .......................0 ............192,936,862 .......................0 ......... ........ ...... ......
871829-10-7 ... SYSCO ORD ................................................... ........... ........ .......................216.000 ..................... 15,796 ......... 73.130 ...................15,796 ..................... 14,108 ........................ 0 ......................374 ........................ 0 ................... (425).......................0 .....................(425) .......................0 .. 10/19/2023 .. ...... ......
60741F-10-4 ... MOBILEYE GLOBAL CL A ORD ............................... ........... C...... .................... 4,592.000 .................... 198,925 ......... 43.320 ................. 198,925 .................... 175,706 ........................ 0 ........................ 0 ........................ 0 ................ 23,219 .......................0 .................. 23,219 .......................0 .. 07/27/2023 .. ...... ......

89358J-86-9 ....
Transamerica Great Lakes Advisors Large Cap Value 

............................................................... ........... ........ ............... 4,432,344.755 ................ 53,852,989 ......... 12.150 ..............53,852,989 ................ 51,883,020 ........................ 0 .............. 2,704,052 ........................ 0 ............ 3,161,170 .......................0 ..............3,161,170 .......................0 ......... ........ ...... ......
872540-10-9 ... TJX ORD ..................................................... ........... ........ .......................522.000 ..................... 48,969 ......... 93.810 ...................48,969 ..................... 26,616 ........................ 0 ......................638 ........................ 0 ..................6,959 .......................0 ................... 6,959 .......................0 .. 10/19/2023 .. ...... ......
19765M-23-9 .... Columbia Select Mid Cap Value Fund ................... ........... ........ ........................ 23.337 ......................... 302 ......... 12.940 .......................302 ......................... 286 ........................ 0 ........................ 1 ........................ 0 ..................... 16 .......................0 ....................... 16 .......................0 .. 12/26/2023 .. ...... ......
89360C-54-8 .... Transamerica International Focus VP ................. ........... ........ ..............10,731,569.531 ................ 90,789,078 .......... 8.460 ............. 90,789,078 ................ 88,555,265 ........................ 0 .............. 1,508,726 ........................ 0 ............ 8,227,038 .......................0 .............. 8,227,038 .......................0 ......... ........ ...... ......
872590-10-4 ... T MOBILE US ORD ........................................... ........... ........ .......................226.000 ......................36,235 ........160.330 ...................36,235 ..................... 27,848 ........................ 0 ......................147 ........................ 0 ..................4,471 .......................0 ................... 4,471 .......................0 .. 10/19/2023 .. ...... ......
60770K-10-7 ... MODERNA ORD ................................................ ........... ........ .................... 1,256.000 .................... 124,909 ......... 99.450 ................. 124,909 .................... 231,708 ........................ 0 ........................ 0 ........................ 0 ..............(100,694).......................0 ............... (100,694) .......................0 .. 05/28/2021 .. ...... ......
89360C-55-5 .... Transamerica International Focus VP ................. ........... ........ .............. 19,538,444.454 ............... 169,398,313 .......... 8.670 ............ 169,398,313 ............... 160,996,390 ........................ 0 .............. 3,175,001 ........................ 0 ........... 15,364,070 .......................0 .............15,364,070 .......................0 ......... ........ ...... ......
874054-10-9 ... TAKE TWO INTERACTIVE SOFTWARE ORD ................... ........... ........ ........................ 75.000 ..................... 12,071 ........160.950 ...................12,071 .......................8,670 ........................ 0 ........................ 0 ........................ 0 ..................4,041 .......................0 ................... 4,041 .......................0 .. 10/19/2023 .. ...... ......
19765M-29-6 ... Columbia Overseas Value Fund .......................... ........... ........ ...................15,159.100 .................... 160,384 ......... 10.580 ................. 160,384 ......................91,542 ........................ 0 ................... 5,988 ........................ 0 ............... (26,039).......................0 .................(26,039) .......................0 .. 12/28/2023 .. ...... ......

89360C-30-8 ...
Transamerica JPMorgan Asset Allocation - Conservat 

............................................................... ........... ........ ..............16,520,696.856 ............... 142,408,407 .......... 8.620 ............ 142,408,407 ............... 164,653,949 ........................ 0 .............. 3,039,359 ........................ 0 .............6,135,957 .......................0 .............. 6,135,957 .......................0 ......... ........ ...... ......
876030-10-7 ... TAPESTRY ORD ............................................... ........... ........ .......................108.000 .......................3,975 ......... 36.810 .................... 3,975 .......................5,019 ........................ 0 ......................140 ........................ 0 ...................(137).......................0 .................... (137) .......................0 .. 03/27/2018 .. ...... ......
609207-10-5 ... MONDELEZ INTERNATIONAL CL A ORD ...................... ........... ........ ...................10,241.000 .................... 741,756 ......... 72.430 ................. 741,756 .................... 646,676 ................... 4,352 ................... 9,954 ........................ 0 ................ 36,889 .......................0 ..................36,889 .......................0 .. 11/17/2023 .. ...... ......

89360C-40-7 ...
Transamerica JPMorgan Asset Allocation - Conservat 

............................................................... ........... ........ ..............76,324,659.050 ............... 647,996,355 ...........8.490 ............ 647,996,355 ............... 756,574,922 ........................ 0 ............. 12,322,952 ........................ 0 ........... 28,773,029 .......................0 .............28,773,029 .......................0 ......... ........ ...... ......
87612E-10-6 ... TARGET ORD ................................................. ........... ........ .......................209.000 ..................... 29,766 ........ 142.420 ...................29,766 ..................... 19,440 ........................ 0 ......................859 ........................ 0 ...................(875).......................0 .................... (875) .......................0 .. 10/19/2023 .. ...... ......
19765M-33-8 ... Columbia Overseas Value Fund .......................... ........... ........ ................... 31,562.577 .................... 333,301 ......... 10.560 ................. 333,301 ..................... 64,175 ........................ 0 ..................11,872 ........................ 0 ................ 31,969 .......................0 .................. 31,969 .......................0 .. 12/21/2023 .. ...... ......

89360C-50-6 ...
Transamerica JPMorgan Asset Allocation - Growth VP 

............................................................... ........... ........ ..............29,039,150.598 ...............300,845,600 ......... 10.360 ............ 300,845,600 ............... 330,684,417 ........................ 0 .............. 8,509,996 ........................ 0 ........... 41,981,837 .......................0 .............41,981,837 .......................0 ......... ........ ...... ......
87612G-10-1 ... TARGA RESOURCES ORD ...................................... ........... ........ ........................ 97.000 .......................8,426 ......... 86.870 ....................8,426 .......................6,968 ........................ 0 ......................179 ........................ 0 ..................1,297 .......................0 ................... 1,297 .......................0 .. 11/16/2022 .. ...... ......
60937P-10-6 ... MONGODB CL A ORD ......................................... ........... ........ .................... 5,787.000 ..................2,366,015 ........408.850 ...............2,366,015 ..................2,267,336 ........................ 0 ........................ 0 ........................ 0 ................ 98,679 .......................0 ..................98,679 .......................0 .. 12/20/2023 .. ...... ......

89360C-60-5 ...
Transamerica JPMorgan Asset Allocation - Growth VP 

............................................................... ........... ........ ..............25,848,663.462 ............... 263,397,881 ......... 10.190 ............ 263,397,881 ...............286,121,615 ........................ 0 .............. 6,865,603 ........................ 0 ........... 36,225,153 .......................0 .............36,225,153 .......................0 ......... ........ ...... ......
879360-10-5 ... TELEDYNE TECH ORD ........................................ ........... ........ ........................ 21.000 .......................9,372 ........ 446.290 .................... 9,372 .......................7,594 ........................ 0 ........................ 0 ........................ 0 .................... 974 .......................0 ......................974 .......................0 .. 05/17/2021 .. ...... ......
19765N-46-8 ... Columbia Total Return Bond Fund ...................... ........... ........ ................... 79,409.462 ..................2,431,519 ......... 30.620 ...............2,431,519 ..................2,704,879 ........................ 0 .................. 84,540 ........................ 0 ................ 85,562 .......................0 .................. 85,562 .......................0 .. 12/29/2023 .. ...... ......

89360C-70-4 ...
Transamerica JPMorgan Asset Allocation - Moderate 

............................................................... ........... ........ ..............48,416,523.180 ............... 488,038,554 ......... 10.080 ............ 488,038,554 ............... 556,748,426 ........................ 0 .............28,800,749 ........................ 0 ........... 23,799,449 .......................0 ............. 23,799,449 .......................0 ......... ........ ...... ......
879369-10-6 ... TELEFLEX ORD .............................................. ........... ........ ........................ 20.000 .......................4,987 ........ 249.340 ....................4,987 .......................5,649 ........................ 0 ....................... 27 ........................ 0 ..................... (6).......................0 ....................... (6) .......................0 .. 03/13/2020 .. ...... ......
61174X-10-9 ... MONSTER BEVERAGE ORD .................................... ........... ........ ...................20,290.000 ................. 1,168,907 ......... 57.610 ...............1,168,907 .................... 813,309 ........................ 0 ........................ 0 ........................ 0 ............... 132,065 .......................0 .................132,065 .......................0 .. 08/03/2023 .. ...... ......

89360C-80-3 ...
Transamerica JPMorgan Asset Allocation - Moderate 

............................................................... ........... ........ .............256,357,658.362 ............ 2,527,686,512 .......... 9.860 ..........2,527,686,512 ............ 2,909,986,120 ........................ 0 ........... 147,366,035 ........................ 0 ..........120,856,951 .......................0 ........... 120,856,951 .......................0 ......... ........ ...... ......
880770-10-2 ... TERADYNE ORD ............................................... ........... ........ ........................ 68.000 .......................7,379 ........108.520 ....................7,379 .......................5,201 ........................ 0 ....................... 30 ........................ 0 ..................1,440 .......................0 ................... 1,440 .......................0 .. 09/21/2020 .. ...... ......
19765N-49-2 .... Columbia Total Return Bond Fund ...................... ........... ........ ..................145,076.256 ..................4,440,784 ......... 30.610 ...............4,440,784 ..................4,945,046 ........................ 0 .................142,522 ........................ 0 ............... 143,379 .......................0 .................143,379 .......................0 .. 12/29/2023 .. ...... ......

89360C-87-8 ...
Transamerica JPMorgan Asset Allocation - Moderate 

............................................................... ........... ........ .............448,701,482.314 .............4,513,936,912 ......... 10.060 ..........4,513,936,912 ............ 5,045,714,663 ........................ 0 ............112,095,952 ........................ 0 .......... 254,505,667 .......................0 ............254,505,667 .......................0 ......... ........ ...... ......
88160R-10-1 ... TESLA ORD .................................................. ........... ........ .................... 1,229.000 .................... 305,382 ........ 248.480 ................. 305,382 .................... 285,997 ........................ 0 ........................ 0 ........................ 0 ............... 139,224 .......................0 .................139,224 .......................0 .. 10/19/2023 .. ...... ......
617446-44-8 ... MORGAN STANLEY ORD ....................................... ........... ........ ................... 15,225.000 ..................1,419,731 ......... 93.250 ...............1,419,731 ..................1,221,997 ........................ 0 ..................38,881 ........................ 0 ............... 153,851 .......................0 .................153,851 .......................0 .. 12/12/2023 .. ...... ......

89360C-88-6 ...
Transamerica JPMorgan Asset Allocation - Moderate 

............................................................... ........... ........ ..............32,037,260.554 ............... 328,381,921 ......... 10.250 ............ 328,381,921 ...............362,111,719 ........................ 0 .............. 8,722,184 ........................ 0 ........... 18,147,974 .......................0 .............18,147,974 .......................0 ......... ........ ...... ......
882508-10-4 ... TEXAS INSTRUMENTS ORD ................................... ........... ........ .......................403.000 ..................... 68,695 ........170.460 ...................68,695 ..................... 46,059 ........................ 0 ................... 1,908 ........................ 0 ..................2,392 .......................0 ................... 2,392 .......................0 .. 10/19/2023 .. ...... ......
19765N-61-7 ... Columbia U.S. Treasury Index Fund .................... ........... ........ ..................131,340.787 ..................1,319,980 ......... 10.050 ...............1,319,980 ..................1,459,810 ........................ 0 .................. 31,404 ........................ 0 ................ 18,112 .......................0 ..................18,112 .......................0 .. 12/29/2023 .. ...... ......
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89360C-65-4 .... Transamerica JPMorgan Enhanced Index VP ............ ........... ........ ............... 4,973,431.719 ...............118,168,738 ......... 23.760 ............ 118,168,738 ...............110,675,241 ........................ 0 .............. 5,425,277 ........................ 0 ........... 18,091,592 .......................0 .............18,091,592 .......................0 ......... ........ ...... ......
883203-10-1 ... TEXTRON ORD ................................................ ........... ........ ........................ 96.000 .......................7,720 ......... 80.420 ....................7,720 .......................3,631 ........................ 2 ........................ 7 ........................ 0 .................... 928 .......................0 ......................928 .......................0 .. 01/26/2023 .. ...... ......
620076-30-7 ... MOTOROLA SOLUTIONS ORD .................................. ........... ........ .......................402.000 .................... 125,862 ........ 313.090 ................. 125,862 ......................92,733 ......................399 ................... 1,415 ........................ 0 ................ 22,263 .......................0 .................. 22,263 .......................0 .. 11/18/2022 .. ...... ......
89360C-66-2 ... Transamerica JPMorgan Enhanced Index VP ............ ........... ........ ............... 7,836,967.057 ...............187,381,882 ......... 23.910 ............ 187,381,882 ...............176,010,219 ........................ 0 .............. 8,924,344 ........................ 0 ........... 30,218,701 .......................0 .............30,218,701 .......................0 ......... ........ ...... ......
883556-10-2 ... THERMO FISHER SCIENTIFIC ORD .......................... ........... ........ .......................171.000 ..................... 90,765 ........ 530.790 ...................90,765 ..................... 57,915 ....................... 62 ......................210 ........................ 0 ................ (2,536).......................0 .................. (2,536) .......................0 .. 10/19/2023 .. ...... ......
19765P-29-9 .... Columbia Select Mid Cap Growth Fund ................. ........... ........ .................... 7,200.683 .................... 155,822 ......... 21.640 ................. 155,822 .................... 146,745 ........................ 0 ........................ 0 ........................ 0 ................ 29,833 .......................0 .................. 29,833 .......................0 .. 12/27/2023 .. ...... ......

89360C-72-0 ...
Transamerica JPMorgan International Moderate Growt 

............................................................... ........... ........ .............. 40,554,682.992 ...............367,019,881 ...........9.050 ............ 367,019,881 ............... 390,078,433 ........................ 0 .............. 4,706,487 ........................ 0 ........... 24,469,373 .......................0 .............24,469,373 .......................0 ......... ........ ...... ......
88579Y-10-1 ... 3M ORD ...................................................... ........... ........ .......................249.000 ..................... 27,221 ........ 109.320 ...................27,221 ......................34,324 ........................ 0 ................... 1,391 ........................ 0 ................ (1,765).......................0 ..................(1,765) .......................0 .. 10/19/2023 .. ...... ......
64110L-10-6 ... NETFLIX ORD ................................................ ........... ........ .................... 4,602.000 ..................2,240,622 ........486.880 ...............2,240,622 ..................1,851,394 ........................ 0 ........................ 0 ........................ 0 ............... 438,772 .......................0 .................438,772 .......................0 .. 12/01/2023 .. ...... ......

89360C-73-8 ...
Transamerica JPMorgan International Moderate Growt 

............................................................... ........... ........ ..................232,728.451 ..................2,131,793 .......... 9.160 ...............2,131,793 ..................2,291,543 ........................ 0 .................. 32,282 ........................ 0 ............... 142,353 .......................0 .................142,353 .......................0 ......... ........ ...... ......
892356-10-6 ... TRACTOR SUPPLY ORD ....................................... ........... ........ ........................ 45.000 .......................9,676 ........ 215.030 ....................9,676 .......................4,379 ........................ 0 ......................170 ........................ 0 ................... (338).......................0 .....................(338) .......................0 .. 10/19/2023 .. ...... ......
19765P-63-8 ... Columbia Small Cap Growth Fund ........................ ........... ........ ................... 22,935.725 .................... 477,292 ......... 20.810 ................. 477,292 .................... 554,823 ........................ 0 ........................ 0 ........................ 0 ................ 92,482 .......................0 .................. 92,482 .......................0 .. 12/28/2023 .. ...... ......
89360C-63-9 .... Transamerica JPMorgan Mid Cap Value VP ............. ........... ........ ..............15,810,815.810 ............... 222,458,178 ......... 14.070 ............ 222,458,178 ............... 236,820,456 ........................ 0 .............21,615,234 ........................ 0 ..............(614,570).......................0 ............... (614,570) .......................0 ......... ........ ...... ......
893641-10-0 ... TRANSDIGM GROUP ORD ...................................... ........... ........ ........................ 25.000 ......................25,290 ..... 1,011.600 ...................25,290 ..................... 13,369 ........................ 0 ......................875 ........................ 0 ..................8,884 .......................0 ................... 8,884 .......................0 .. 09/21/2023 .. ...... ......
64125C-10-9 .... NEUROCRINE BIOSCIENCES ORD ............................. ........... ........ .................... 3,016.000 .................... 397,388 ........131.760 ................. 397,388 .................... 286,839 ........................ 0 ........................ 0 ........................ 0 ................ 37,157 .......................0 ..................37,157 .......................0 .. 12/20/2022 .. ...... ......
89360C-64-7 ... Transamerica JPMorgan Mid Cap Value VP ............. ........... ........ ..................613,910.846 ..................8,889,429 ......... 14.480 ...............8,889,429 ..................9,399,697 ........................ 0 .................864,621 ........................ 0 ..................2,920 .......................0 ................... 2,920 .......................0 ......... ........ ...... ......
89417E-10-9 ... TRAVELERS COMPANIES ORD ................................ ........... ........ .......................103.000 ..................... 19,620 ........ 190.490 ...................19,620 ......................12,949 ........................ 0 ......................373 ........................ 0 .................... 533 .......................0 ......................533 .......................0 .. 10/19/2023 .. ...... ......
19766B-24-0 ... Columbia Small Cap Value Fund ......................... ........... ........ ........................ 30.126 ......................... 528 ......... 17.500 .......................528 ......................... 496 ........................ 0 ....................... 15 ........................ 0 ......................32 .......................0 ....................... 32 .......................0 .. 12/22/2023 .. ...... ......
89360C-74-6 ... Transamerica JPMorgan Tactical Allocation VP ..... ........... ........ ..............68,986,753.917 ............... 909,245,417 ......... 13.180 ............ 909,245,417 ............ 1,025,890,893 ........................ 0 .............13,204,229 ........................ 0 ........... 58,274,228 .......................0 .............58,274,228 .......................0 ......... ........ ...... ......
896239-10-0 ... TRIMBLE ORD ................................................ ........... ........ .......................114.000 .......................6,065 ......... 53.200 ....................6,065 .......................8,479 ........................ 0 ........................ 0 ........................ 0 .................... 301 .......................0 ......................301 .......................0 .. 02/09/2021 .. ...... ......
65339F-10-1 ... NEXTERA ENERGY ORD ....................................... ........... ........ .................... 6,945.000 .................... 421,839 ......... 60.740 ................. 421,839 .................... 509,107 ........................ 0 ..................12,987 ........................ 0 ..............(158,763).......................0 ............... (158,763) .......................0 .. 11/08/2022 .. ...... ......
89360C-75-3 .... Transamerica JPMorgan Tactical Allocation VP ..... ........... ........ ............... 1,688,359.962 ................ 20,766,828 ......... 12.300 ............. 20,766,828 ................ 23,585,876 ........................ 0 .................380,901 ........................ 0 .............1,302,456 .......................0 .............. 1,302,456 .......................0 ......... ........ ...... ......
89832Q-10-9 .... TRUIST FINANCIAL ORD .................................... ........... ........ .......................606.000 ......................22,374 ......... 36.920 ...................22,374 ..................... 20,880 ........................ 0 ................... 1,184 ........................ 0 ................ (3,213).......................0 .................. (3,213) .......................0 .. 10/19/2023 .. ...... ......
19766C-57-8 ... Columbia Dividend Opportunity Fund ................... ........... ........ ................... 56,014.552 ................. 2,027,167 ......... 36.190 ...............2,027,167 ..................2,042,486 ........................ 0 ..................71,018 ........................ 0 ................ 27,525 .......................0 .................. 27,525 .......................0 .. 12/29/2023 .. ...... ......
89360D-78-5 ... Transamerica Janus Balanced VP ....................... ........... ........ .............. 52,956,352.902 ............... 843,065,138 ......... 15.920 ............ 843,065,138 ...............836,731,612 ........................ 0 .............31,768,179 ........................ 0 ........... 76,445,048 .......................0 .............76,445,048 .......................0 ......... ........ ...... ......
902252-10-5 .... TYLER TECHNOLOGIES ORD .................................. ........... ........ ........................ 19.000 .......................7,944 ........418.120 .................... 7,944 .......................6,433 ........................ 0 ........................ 0 ........................ 0 ..................1,818 .......................0 ................... 1,818 .......................0 .. 06/22/2020 .. ...... ......
654106-10-3 ... NIKE CL B ORD ............................................. ........... ........ ...................11,867.000 ................. 1,288,400 ........108.570 ...............1,288,400 ..................1,154,237 ................... 5,242 ..................12,074 ........................ 0 ..............(100,098).......................0 ............... (100,098) .......................0 .. 08/03/2023 .. ...... ......
89360D-10-8 ... Transamerica Janus Mid-Cap Growth VP ................ ........... ........ ............... 5,771,506.509 ............... 176,204,094 ......... 30.530 ............ 176,204,094 ............... 193,521,308 ........................ 0 .............28,143,790 ........................ 0 ........... (3,070,643).......................0 .............(3,070,643) .......................0 ......... ........ ...... ......
902494-10-3 .... TYSON FOODS CL A ORD .................................... ........... ........ .......................140.000 .......................7,525 ......... 53.750 .................... 7,525 .......................7,768 ........................ 0 ......................239 ........................ 0 ...................(847).......................0 .................... (847) .......................0 .. 10/19/2023 .. ...... ......
19766F-87-8 ... Columbia Global Value Fund ............................. ........... ........ .................... 1,477.496 ..................... 17,819 ......... 12.060 ...................17,819 ..................... 17,079 ........................ 0 ................... 1,027 ........................ 0 .................... 379 .......................0 ......................379 .......................0 .. 12/27/2023 .. ...... ......
89360D-20-7 ... Transamerica Janus Mid-Cap Growth VP ................ ........... ........ ............... 7,041,536.733 ............... 195,543,475 ......... 27.770 ............ 195,543,475 ............... 233,836,338 ........................ 0 .............33,210,687 ........................ 0 ........... (6,262,453).......................0 .............(6,262,453) .......................0 ......... ........ ...... ......
902653-10-4 .... UDR REIT ORD ............................................... ........... ........ .......................136.000 .......................5,207 ......... 38.290 ....................5,207 .......................6,137 ........................ 0 ......................223 ........................ 0 .................... (60).......................0 ......................(60) .......................0 .. 05/02/2022 .. ...... ......
655663-10-2 ... NORDSON ORD ................................................ ........... ........ .................... 4,313.000 ..................1,139,322 ........264.160 ...............1,139,322 .................... 894,906 ................... 2,933 ..................10,550 ........................ 0 ............... 129,448 .......................0 .................129,448 .......................0 .. 08/03/2023 .. ...... ......
89360D-12-4 .... Transamerica MSCI EAFE Index VP ...................... ........... ........ ............... 5,046,807.803 ................ 63,337,438 ......... 12.550 ..............63,337,438 ................ 56,837,669 ........................ 0 .............. 1,287,753 ........................ 0 .............7,125,523 .......................0 .............. 7,125,523 .......................0 ......... ........ ...... ......
902973-30-4 .... US BANCORP ORD ............................................ ........... ........ .......................708.000 ..................... 30,642 ......... 43.280 ...................30,642 ..................... 30,285 ......................347 ................... 1,131 ........................ 0 .................... 834 .......................0 ......................834 .......................0 .. 10/19/2023 .. ...... ......
19766G-61-1 ... Columbia Capital Allocation Aggressive Portfolio ........... ........ ................... 20,988.942 .................... 248,509 ......... 11.840 ................. 248,509 .................... 259,499 ........................ 0 ..................12,461 ........................ 0 ................ 26,194 .......................0 .................. 26,194 .......................0 .. 12/29/2023 .. ...... ......
89360D-46-2 .... Transamerica Madison Diversified Income VP ........ ........... ........ ..............11,280,784.179 ...............123,863,010 ......... 10.980 ............ 123,863,010 ............... 143,694,803 ........................ 0 .............. 7,633,281 ........................ 0 ........... (2,925,629).......................0 .............(2,925,629) .......................0 ......... ........ ...... ......
90353T-10-0 ... UBER TECHNOLOGIES ORD ................................... ........... ........ .......................910.000 ..................... 56,029 ......... 61.570 ...................56,029 ......................55,997 ........................ 0 ........................ 0 ........................ 0 ......................32 .......................0 ....................... 32 .......................0 .. 12/18/2023 .. ...... ......
655844-10-8 ... NORFOLK SOUTHERN ORD ..................................... ........... ........ .......................779.000 .................... 184,140 ........ 236.380 ................. 184,140 .................... 132,900 ........................ 0 ................... 4,207 ........................ 0 ................ (7,821).......................0 ..................(7,821) .......................0 .. 05/03/2022 .. ...... ......
89360D-36-3 .... Transamerica Market Participation Strategy VP .... ........... ........ ..............30,298,664.265 ............... 302,986,643 ......... 10.000 ............ 302,986,643 ............... 341,695,856 ........................ 0 .............. 1,144,888 ........................ 0 ........... 29,931,566 .......................0 .............29,931,566 .......................0 ......... ........ ...... ......
90384S-30-3 .... ULTA BEAUTY ORD ........................................... ........... ........ ........................ 23.000 ..................... 11,270 ........ 489.990 ...................11,270 .......................4,724 ........................ 0 ........................ 0 ........................ 0 .................... 481 .......................0 ......................481 .......................0 .. 03/13/2020 .. ...... ......
19766J-58-1 ... Columbia Quality Income Fund .......................... ........... ........ ................... 20,854.797 .................... 372,050 ......... 17.840 ................. 372,050 .................... 363,097 ........................ 0 ................... 6,120 ........................ 0 ..................8,952 .......................0 ................... 8,952 .......................0 .. 12/29/2023 .. ...... ......

89358J-20-8 ....
Transamerica Morgan Stanley Global Allocation Mana 

............................................................... ........... ........ ..............31,881,187.865 ............... 207,865,345 ...........6.520 ............ 207,865,345 ............... 275,434,053 ........................ 0 .............36,994,920 ........................ 0 ..........(20,001,144).......................0 ........... (20,001,144) .......................0 ......... ........ ...... ......
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907818-10-8 ... UNION PACIFIC ORD ........................................ ........... ........ .......................269.000 ..................... 66,072 ........ 245.620 ...................66,072 ......................42,094 ........................ 0 ................... 1,317 ........................ 0 ................ 10,412 .......................0 ..................10,412 .......................0 .. 10/19/2023 .. ...... ......
66987V-10-9 ... NOVARTIS ADR REPSG 1 ORD ............................... ........... C...... .................... 2,272.000 .................... 229,404 ........100.970 ................. 229,404 .................... 190,647 ........................ 0 ........................ 0 ........................ 0 ................ 38,757 .......................0 ..................38,757 .......................0 .. 11/17/2023 .. ...... ......
89360D-86-8 ... Transamerica Morgan Stanley Global Allocation VP ........... ........ ..............60,917,942.682 ...............774,876,231 ......... 12.720 ............ 774,876,231 ............... 841,125,536 ........................ 0 .............26,408,463 ........................ 0 ........... 66,259,855 .......................0 .............66,259,855 .......................0 ......... ........ ...... ......
910047-10-9 ... UNITED AIRLINES HOLDINGS ORD .......................... ........... ........ .......................164.000 .......................6,767 ......... 41.260 ....................6,767 .......................7,583 ........................ 0 ........................ 0 ........................ 0 .................... 383 .......................0 ......................383 .......................0 .. 10/19/2023 .. ...... ......
19766M-10-5 ... Columbia Balanced Fund .................................. ........... ........ ..................121,827.318 ..................5,941,518 ......... 48.770 ...............5,941,518 ..................5,476,515 ........................ 0 .................102,039 ........................ 0 ............... 906,312 .......................0 .................906,312 .......................0 .. 12/29/2023 .. ...... ......
893957-31-6 .... Transamerica Multi-Managed Balanced ................. ........... ........ ................... 46,904.569 ..................1,497,663 ......... 31.930 ...............1,497,663 ..................1,422,651 ........................ 0 ..................58,111 ........................ 0 ............... 161,657 .......................0 .................161,657 .......................0 ......... ........ ...... ......
911312-10-6 ... UNITED PARCEL SERVICE CL B ORD ....................... ........... ........ .......................327.000 ..................... 51,414 ........ 157.230 ...................51,414 ..................... 38,095 ........................ 0 ................... 1,993 ........................ 0 ................ (4,920).......................0 .................. (4,920) .......................0 .. 10/19/2023 .. ...... ......
670346-10-5 ... NUCOR ORD ................................................... ........... ........ .......................640.000 .................... 111,386 ........174.040 ................. 111,386 ..................... 83,262 ......................346 ................... 1,306 ........................ 0 ................ 27,027 .......................0 ..................27,027 .......................0 .. 09/15/2022 .. ...... ......
89360C-36-5 .... Transamerica Multi-Managed Balanced VP ............. ........... ........ ..............73,780,586.288 ............ 1,099,330,736 ......... 14.900 ..........1,099,330,736 ............ 1,080,790,799 ........................ 0 .............48,198,828 ........................ 0 ..........120,827,725 .......................0 ........... 120,827,725 .......................0 ......... ........ ...... ......
911363-10-9 ... UNITED RENTAL ORD ........................................ ........... ........ ........................ 31.000 ..................... 17,776 ........ 573.420 .................. 17,776 .......................3,622 ........................ 0 ......................184 ........................ 0 ..................6,758 .......................0 ................... 6,758 .......................0 .. 05/02/2022 .. ...... ......
19766M-20-4 ... Columbia Balanced Fund .................................. ........... ........ ................... 70,194.496 ..................3,424,088 ......... 48.780 ...............3,424,088 ..................3,482,890 ........................ 0 .................. 58,930 ........................ 0 ............... 496,291 .......................0 .................496,291 .......................0 .. 12/29/2023 .. ...... ......
89360C-37-3 .... Transamerica Multi-Managed Balanced VP ............. ........... ........ ..............12,363,630.589 ............... 190,029,002 ......... 15.370 ............ 190,029,002 ...............186,463,178 ........................ 0 .............. 8,528,906 ........................ 0 ........... 20,669,838 .......................0 .............20,669,838 .......................0 ......... ........ ...... ......
91324P-10-2 .... UNITEDHEALTH GRP ORD .................................... ........... ........ .......................411.000 .................... 216,379 ........ 526.470 ................. 216,379 .................... 130,922 ........................ 0 ................... 2,845 ........................ 0 ...................(718).......................0 .................... (718) .......................0 .. 10/19/2023 .. ...... ......
67066G-10-4 ... NVIDIA ORD ................................................. ........... ........ ...................22,680.000 ................ 11,231,590 ........ 495.220 ............. 11,231,590 ..................5,524,478 ........................ 0 ................... 3,224 ........................ 0 .............6,312,491 .......................0 .............. 6,312,491 .......................0 .. 11/08/2023 .. ...... ......
89360D-76-9 ... Transamerica PIMCO Tactical - Balanced VP ......... ........... ........ ..............35,136,998.165 ............... 335,909,702 ...........9.560 ............ 335,909,702 ............... 399,245,321 ........................ 0 .............. 3,311,936 ........................ 0 ........... 28,901,444 .......................0 .............28,901,444 .......................0 ......... ........ ...... ......
913903-10-0 ... UNIVERSAL HEALTH SERVICES CL B ORD .................. ........... ........ ........................ 31.000 .......................4,726 ........ 152.440 ....................4,726 .......................4,210 ........................ 0 ....................... 21 ........................ 0 .................... 418 .......................0 ......................418 .......................0 .. 10/19/2023 .. ...... ......
19766M-50-1 ... Columbia Contrarian Core Fund ......................... ........... ........ ..................488,764.944 ................ 15,782,218 ......... 32.290 ............. 15,782,218 ................ 15,008,063 ........................ 0 .................456,629 ........................ 0 ............ 3,113,151 .......................0 .............. 3,113,151 .......................0 .. 12/29/2023 .. ...... ......
89360D-72-8 ... Transamerica PIMCO Tactical - Conservative VP .... ........... ........ ..............17,308,320.205 ............... 164,429,042 ...........9.500 ............ 164,429,042 ...............195,668,637 ........................ 0 .............. 1,943,630 ........................ 0 ............ 9,018,836 .......................0 .............. 9,018,836 .......................0 ......... ........ ...... ......
918204-10-8 ... VF ORD ...................................................... ........... ........ .......................168.000 .......................3,158 ......... 18.800 ....................3,158 .......................8,296 ........................ 0 ......................127 ........................ 0 ................ (1,079).......................0 ..................(1,079) .......................0 .. 10/19/2023 .. ...... ......
67103H-10-7 ... O REILLY AUTOMOTIVE ORD ................................ ........... ........ .................... 1,250.000 ................. 1,187,600 ........950.080 ...............1,187,600 ..................1,139,054 ........................ 0 ........................ 0 ........................ 0 ................ 25,470 .......................0 .................. 25,470 .......................0 .. 11/22/2023 .. ...... ......
89360D-74-4 .... Transamerica PIMCO Tactical - Growth VP ............ ........... ........ .............. 22,772,545.529 ...............218,616,437 .......... 9.600 ............ 218,616,437 ............... 250,939,348 ........................ 0 .............. 1,797,233 ........................ 0 ........... 24,603,674 .......................0 .............24,603,674 .......................0 ......... ........ ...... ......
91913Y-10-0 ... VALERO ENERGY ORD ........................................ ........... ........ .......................149.000 ..................... 19,370 ........130.000 ...................19,370 ..................... 10,709 ........................ 0 ......................583 ........................ 0 .................... 267 .......................0 ......................267 .......................0 .. 10/19/2023 .. ...... ......
19766M-70-9 ... Columbia Contrarian Core Fund ......................... ........... ........ ..................365,882.392 ................ 11,810,684 ......... 32.280 ............. 11,810,684 ................ 10,954,272 ........................ 0 .................350,734 ........................ 0 ............ 2,073,010 .......................0 .............. 2,073,010 .......................0 .. 12/29/2023 .. ...... ......

89360D-42-1 ....
Transamerica PineBridge Inflation Opportunities VP 

............................................................... ........... ........ ..............11,401,144.318 ............... 112,871,329 ...........9.900 ............ 112,871,329 ...............120,741,401 ........................ 0 .............. 5,760,224 ........................ 0 ...................(318).......................0 .................... (318) .......................0 ......... ........ ...... ......
92276F-10-0 ... VENTAS REIT ORD ........................................... ........... ........ .......................187.000 .......................9,320 ......... 49.840 .................... 9,320 .......................7,596 ....................... 84 ......................337 ........................ 0 .................... 896 .......................0 ......................896 .......................0 .. 03/13/2020 .. ...... ......
679580-10-0 ... OLD DOMINION FREIGHT LINE ORD ......................... ........... ........ .................... 1,641.000 .................... 665,147 ........ 405.330 ................. 665,147 .................... 296,698 ........................ 0 ................... 2,626 ........................ 0 ............... 199,464 .......................0 .................199,464 .......................0 .. 11/16/2022 .. ...... ......
89360D-88-4 ... Transamerica ProFund UltraBear Fund VP ............. ........... ........ ............... 2,450,305.572 ................ 20,288,530 .......... 8.280 ............. 20,288,530 ................ 29,098,769 ........................ 0 ........................ 0 ........................ 0 ........... (8,110,870).......................0 .............(8,110,870) .......................0 ......... ........ ...... ......
92338C-10-3 .... VERALTO ORD ................................................ ........... ........ ........................ 96.333 .......................7,924 ......... 82.260 .................... 7,924 .......................5,120 ........................ 9 ........................ 0 ........................ 0 ..................2,805 .......................0 ................... 2,805 .......................0 .. 01/26/2023 .. ...... ......
19766M-84-0 ... Columbia Dividend Income Fund ......................... ........... ........ ..................594,950.693 ................ 18,461,320 ......... 31.030 ............. 18,461,320 ................ 17,609,249 ........................ 0 .................854,691 ........................ 0 ............... 861,846 .......................0 .................861,846 .......................0 .. 12/29/2023 .. ...... ......
89356L-49-4 .... Transamerica S&P 500 Index VP ......................... ........... ........ ............... 5,035,606.920 ...............101,417,123 ......... 20.140 ............ 101,417,123 ................ 93,345,198 ........................ 0 .............. 1,447,006 ........................ 0 ............ 8,038,507 .......................0 .............. 8,038,507 .......................0 ......... ........ ...... ......
92343E-10-2 .... VERISIGN ORD ............................................... ........... ........ ........................ 43.000 .......................8,856 ........ 205.960 ....................8,856 .......................7,235 ........................ 0 ........................ 0 ........................ 0 .................... (13).......................0 ......................(13) .......................0 .. 10/19/2023 .. ...... ......
681919-10-6 ... OMNICOM GROUP ORD ........................................ ........... ........ .................... 2,669.000 .................... 230,895 ......... 86.510 ................. 230,895 .................... 199,683 ................... 1,868 ................... 6,732 ........................ 0 ..................9,822 .......................0 ................... 9,822 .......................0 .. 11/17/2023 .. ...... ......
89360D-13-2 .... Transamerica S&P 500 Index VP ......................... ........... ........ .............. 24,529,125.464 ............... 490,582,509 ......... 20.000 ............ 490,582,509 ............... 397,068,659 ........................ 0 .............. 9,393,772 ........................ 0 ........... 79,074,705 .......................0 .............79,074,705 .......................0 ......... ........ ...... ......
92343V-10-4 .... VERIZON COMMUNICATIONS ORD ............................. ........... ........ .................... 1,866.000 ..................... 70,348 ......... 37.700 ...................70,348 ......................93,464 ........................ 0 ................... 4,466 ........................ 0 ................ (2,141).......................0 ..................(2,141) .......................0 .. 10/19/2023 .. ...... ......
19766M-86-5 ... Columbia Dividend Income Fund ......................... ........... ........ ..................897,564.269 ................ 27,833,468 ......... 31.010 ............. 27,833,468 ................ 26,484,664 ........................ 0 .............. 1,280,240 ........................ 0 ............ 1,317,912 .......................0 .............. 1,317,912 .......................0 .. 12/29/2023 .. ...... ......
893957-36-5 .... Transamerica Small/Mid Cap Value ..................... ........... ........ ..................853,075.199 ................ 23,067,153 ......... 27.040 ............. 23,067,153 ................ 19,354,836 ........................ 0 .............. 1,062,908 ........................ 0 ............ 1,390,636 .......................0 .............. 1,390,636 .......................0 ......... ........ ...... ......
92345Y-10-6 .... VERISK ANALYTICS ORD .................................... ........... ........ ........................ 63.000 ..................... 15,048 ........238.860 ...................15,048 .......................9,979 ........................ 0 ....................... 80 ........................ 0 ..................3,558 .......................0 ................... 3,558 .......................0 .. 10/19/2023 .. ...... ......
68389X-10-5 ... ORACLE ORD ................................................. ........... ........ .................... 2,111.000 .................... 222,563 ........ 105.430 ................. 222,563 .................... 182,854 ........................ 0 ................... 2,606 ........................ 0 ................ 33,970 .......................0 .................. 33,970 .......................0 .. 09/25/2023 .. ...... ......

89360C-22-5 ....
Transamerica Small/Mid Cap Value VP Initial Class 

............................................................... ........... ........ ............... 8,342,154.045 ...............158,167,241 ......... 18.960 ............ 158,167,241 ............... 159,271,156 ........................ 0 .............15,597,656 ........................ 0 .............1,723,358 .......................0 .............. 1,723,358 .......................0 ......... ........ ...... ......
92532F-10-0 .... VERTEX PHARMACEUTICALS ORD ............................. ........... ........ .......................114.000 ..................... 46,385 ........406.890 ...................46,385 ..................... 24,621 ........................ 0 ........................ 0 ........................ 0 ................ 12,652 .......................0 .................. 12,652 .......................0 .. 10/19/2023 .. ...... ......
19766N-86-3 ... Columbia Disciplined Core Fund ........................ ........... ........ ................... 16,526.149 .................... 219,136 ......... 13.260 ................. 219,136 .................... 216,890 ........................ 0 ................... 8,536 ........................ 0 ................ 29,034 .......................0 .................. 29,034 .......................0 .. 12/29/2023 .. ...... ......

89360C-21-7 ...
Transamerica Small/Mid Cap Value VP Service Class 

............................................................... ........... ........ ..............11,876,776.201 ............... 215,563,488 ......... 18.150 ............ 215,563,488 ............... 214,392,329 ........................ 0 .............21,332,716 ........................ 0 ............ 1,436,110 .......................0 .............. 1,436,110 .......................0 ......... ........ ...... ......
92556H-20-6 .... PARAMOUNT GLOBAL CL B ORD .............................. ........... ........ .......................249.000 .......................3,683 ......... 14.790 ....................3,683 .......................4,280 ....................... 12 ......................112 ........................ 0 ................... (236).......................0 .....................(236) .......................0 .. 10/19/2023 .. ...... ......
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68902V-10-7 ... OTIS WORLDWIDE ORD ....................................... ........... ........ .................... 4,127.000 .................... 369,243 ......... 89.470 ................. 369,243 .................... 348,706 ........................ 0 ................... 4,250 ........................ 0 ................ 36,485 .......................0 .................. 36,485 .......................0 .. 10/30/2023 .. ...... ......
89355J-56-5 .... Transamerica Sustainable Equity Income ............. ........... ........ ............... 5,527,825.330 ................ 40,961,186 .......... 7.410 ............. 40,961,186 ................ 41,354,029 ........................ 0 .................630,388 ........................ 0 ............ 1,690,284 .......................0 .............. 1,690,284 .......................0 ......... ........ ...... ......
92556V-10-6 ... VIATRIS ORD ................................................ ........... ........ .......................548.000 .......................5,935 ......... 10.830 .................... 5,935 .................... 144,253 ........................ 0 ......................263 ........................ 0 ...................(164).......................0 .................... (164) .......................0 .. 11/17/2020 .. ...... ......
233203-35-5 .... DFA Inflation-Protected Securities Portfolio ..... ........... ........ ............... 7,592,162.804 ................ 82,223,124 ......... 10.830 ..............82,223,124 ................ 92,629,966 ........................ 0 .............. 2,857,062 ........................ 0 ..............(106,595).......................0 ............... (106,595) .......................0 .. 12/29/2023 .. ...... ......
89360C-43-1 .... Transamerica T. Rowe Price Small Cap VP ............ ........... ........ .............. 34,475,859.393 ............... 337,863,422 .......... 9.800 ............ 337,863,422 ............... 414,369,682 ........................ 0 .............13,830,378 ........................ 0 ........... 42,571,073 .......................0 .............42,571,073 .......................0 ......... ........ ...... ......
925652-10-9 .... VICI PPTYS ORD ............................................ ........... ........ .......................448.000 ..................... 14,282 ......... 31.880 ...................14,282 ..................... 13,626 ......................186 ......................674 ........................ 0 ...................(183).......................0 .................... (183) .......................0 .. 03/20/2023 .. ...... ......
69331C-10-8 ... PG&E ORD .................................................... ........... ........ ................... 22,331.000 .................... 402,628 ......... 18.030 ................. 402,628 .................... 338,384 ......................223 ........................ 0 ........................ 0 ................ 40,350 .......................0 .................. 40,350 .......................0 .. 10/16/2023 .. ...... ......
89360C-44-9 .... Transamerica T. Rowe Price Small Cap VP ............ ........... ........ ..............13,117,399.905 ............... 149,407,185 ......... 11.390 ............ 149,407,185 ............... 179,924,384 ........................ 0 .............. 5,334,401 ........................ 0 ........... 20,201,612 .......................0 .............20,201,612 .......................0 ......... ........ ...... ......
92826C-83-9 .... VISA CL A ORD ............................................. ........... ........ .......................709.000 .................... 184,588 ........ 260.350 ................. 184,588 .................... 117,337 ........................ 0 ................... 1,262 ........................ 0 ................ 35,408 .......................0 .................. 35,408 .......................0 .. 10/19/2023 .. ...... ......
233203-42-1 .... Emerging Markets Core Equity Portfolio ............. ........... ........ ..................458,570.203 ................ 10,276,559 ......... 22.410 ............. 10,276,559 ................ 11,055,139 ........................ 0 .................333,841 ........................ 0 ............... 889,362 .......................0 .................889,362 .......................0 .. 12/29/2023 .. ...... ......
89360C-14-2 .... Transamerica TS&W International Equity VP ......... ........... ........ ............... 4,043,777.488 ................ 57,866,456 ......... 14.310 ............. 57,866,456 ................ 53,551,505 ........................ 0 .................439,100 ........................ 0 ............ 6,723,980 .......................0 .............. 6,723,980 .......................0 ......... ........ ...... ......
929160-10-9 ... VULCAN MATERIALS ORD .................................... ........... ........ ........................ 58.000 ..................... 13,167 ........227.010 ...................13,167 .......................5,553 ........................ 0 ......................100 ........................ 0 ..................3,010 .......................0 ................... 3,010 .......................0 .. 03/13/2020 .. ...... ......
693475-10-5 .... PNC FINANCIAL SERVICES GROUP ORD ..................... ........... ........ .................... 1,137.000 .................... 176,064 ........ 154.850 ................. 176,064 .................... 114,389 ........................ 0 ................... 6,629 ........................ 0 ...................(748).......................0 .................... (748) .......................0 .. 11/17/2023 .. ...... ......
89360C-15-9 .... Transamerica TS&W International Equity VP ......... ........... ........ ............... 4,793,027.371 ................ 69,259,245 ......... 14.450 ..............69,259,245 ................ 64,842,667 ........................ 0 .................698,629 ........................ 0 .............8,085,339 .......................0 .............. 8,085,339 .......................0 ......... ........ ...... ......
92939U-10-6 .... WEC ENERGY GROUP ORD .................................... ........... ........ .......................143.000 ..................... 12,036 ......... 84.170 ...................12,036 ..................... 13,318 ........................ 0 ......................446 ........................ 0 ................ (1,371).......................0 ..................(1,371) .......................0 .. 03/13/2020 .. ...... ......
233203-59-5 .... U.S. Targeted Value Portfolio ......................... ........... ........ ...............1,689,761.813 ................ 53,886,505 ......... 31.890 ............. 53,886,505 ................ 45,661,394 ........................ 0 .............. 1,129,766 ........................ 0 .............6,994,632 .......................0 .............. 6,994,632 .......................0 .. 12/29/2023 .. ...... ......
893962-41-5 .... Transamerica US Growth .................................. ........... ........ ..................964,497.665 ................ 24,874,395 ......... 25.790 ..............24,874,395 ................ 22,611,250 ........................ 0 .................879,141 ........................ 0 ............ 6,331,791 .......................0 .............. 6,331,791 .......................0 ......... ........ ...... ......
92942W-10-7 .... WK KELLOGG ORD ............................................ ........... ........ ......................... 0.250 ............................3 ......... 13.140 ......................... 3 ............................4 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 03/03/2020 .. ...... ......
693506-10-7 ... PPG INDUSTRIES ORD ....................................... ........... ........ .................... 2,100.000 .................... 314,055 ........ 149.550 ................. 314,055 .................... 275,069 ........................ 0 ................... 5,339 ........................ 0 ................ 50,001 .......................0 ..................50,001 .......................0 .. 11/16/2022 .. ...... ......
89360C-32-4 .... Transamerica WMC US Growth VP ......................... ........... ........ ..............24,137,967.886 ...............820,690,908 ......... 34.000 ............ 820,690,908 ............... 740,673,921 ........................ 0 .............20,855,192 ........................ 0 .......... 161,457,322 .......................0 ............161,457,322 .......................0 ......... ........ ...... ......
929740-10-8 ... WABTEC ORD ................................................. ........... ........ ........................ 76.000 .......................9,644 ........126.900 .................... 9,644 .......................4,657 ........................ 0 ....................... 52 ........................ 0 ..................2,059 .......................0 ................... 2,059 .......................0 .. 03/27/2020 .. ...... ......
233203-62-9 .... International Small Company Portfolio ............... ........... ........ ..................285,188.729 ..................5,506,994 ......... 19.310 ...............5,506,994 ..................5,513,299 ........................ 0 .................146,135 ........................ 0 ............... 465,918 .......................0 .................465,918 .......................0 .. 12/29/2023 .. ...... ......
89360C-33-2 .... Transamerica WMC US Growth VP ......................... ........... ........ .............. 34,225,215.082 ............ 1,226,973,961 ......... 35.850 ..........1,226,973,961 ............ 1,101,841,767 ........................ 0 .............30,461,569 ........................ 0 .......... 296,925,592 .......................0 ............296,925,592 .......................0 ......... ........ ...... ......
931142-10-3 .... WALMART ORD ................................................ ........... ........ .......................634.000 ......................99,950 ........157.650 ...................99,950 ..................... 74,567 ......................371 ................... 1,299 ........................ 0 ..................8,965 .......................0 ................... 8,965 .......................0 .. 10/19/2023 .. ...... ......
69608A-10-8 ... PALANTIR TECHNOLOGIES CL A ORD ....................... ........... ........ ...................10,441.000 .................... 179,272 ......... 17.170 ................. 179,272 .................... 188,239 ........................ 0 ........................ 0 ........................ 0 ................ (8,967).......................0 ..................(8,967) .......................0 .. 11/02/2023 .. ...... ......
233203-72-8 .... VA Global Bond Portfolio ............................... ........... ........ ............... 4,300,216.181 ................ 41,755,099 .......... 9.710 ..............41,755,099 ................ 45,096,508 ........................ 0 .............. 1,626,587 ........................ 0 ............... 326,742 .......................0 .................326,742 .......................0 ......... ........ ...... ......
931427-10-8 ... WALGREEN BOOTS ALLIANCE ORD ........................... ........... ........ .......................316.000 .......................8,251 ......... 26.110 ....................8,251 ..................... 19,347 ........................ 0 ......................607 ........................ 0 ................ (3,555).......................0 .................. (3,555) .......................0 .. 05/23/2022 .. ...... ......
233203-73-6 .... DFA International Small Cap Value Portfolio ....... ........... ........ ..................168,897.985 ..................3,585,705 ......... 21.230 ...............3,585,705 ..................3,226,782 ........................ 0 .................122,657 ........................ 0 ............... 344,989 .......................0 .................344,989 .......................0 .. 12/29/2023 .. ...... ......
233203-68-6 .... VA International Small Portfolio ..................... ........... ........ ............... 2,103,637.943 ................ 24,991,219 ......... 11.880 ..............24,991,219 ................ 25,334,308 ........................ 0 .................740,778 ........................ 0 .............2,295,296 .......................0 .............. 2,295,296 .......................0 ......... ........ ...... ......
934423-10-4 .... WARNER BROS. DISCOVERY SRS A ORD ..................... ........... ........ .......................975.000 ..................... 11,096 ......... 11.380 ...................11,096 ..................... 23,408 ........................ 0 ........................ 0 ........................ 0 ..................1,428 .......................0 ................... 1,428 .......................0 .. 10/19/2023 .. ...... ......
697435-10-5 .... PALO ALTO NETWORKS ORD .................................. ........... ........ .................... 4,657.000 ..................1,373,256 ........ 294.880 ...............1,373,256 .................... 833,221 ........................ 0 ........................ 0 ........................ 0 ............... 701,393 .......................0 .................701,393 .......................0 .. 09/29/2023 .. ...... ......
233203-69-4 .... VA International Value Portfolio ..................... ........... ........ ............... 2,345,473.651 ................ 31,921,896 ......... 13.610 ............. 31,921,896 ................ 27,586,068 ........................ 0 .............. 1,731,398 ........................ 0 .............3,024,547 .......................0 .............. 3,024,547 .......................0 ......... ........ ...... ......
94106L-10-9 ... WASTE MANAGEMENT ORD .................................... ........... ........ .......................166.000 ..................... 29,731 ........179.100 ...................29,731 ..................... 18,209 ........................ 0 ......................438 ........................ 0 ..................3,684 .......................0 ................... 3,684 .......................0 .. 10/19/2023 .. ...... ......
233203-78-5 .... Emerging Markets Portfolio ............................ ........... ........ ............... 1,151,416.959 ................ 31,698,509 ......... 27.530 ............. 31,698,509 ................ 32,789,907 ........................ 0 .................957,232 ........................ 0 .............2,274,005 .......................0 .............. 2,274,005 .......................0 .. 12/29/2023 .. ...... ......
233203-67-8 .... VA Short-Term Fixed Portfolio ......................... ........... ........ ............... 3,540,560.211 ................ 35,511,819 ......... 10.030 ............. 35,511,819 ................ 36,101,512 ........................ 0 .............. 1,337,228 ........................ 0 ............... 286,501 .......................0 .................286,501 .......................0 ......... ........ ...... ......
941848-10-3 ... WATERS ORD ................................................. ........... ........ ........................ 26.000 .......................8,560 ........ 329.230 ....................8,560 .......................3,983 ........................ 0 ........................ 0 ........................ 0 ................... (297).......................0 .....................(297) .......................0 .. 01/26/2023 .. ...... ......
70432V-10-2 ... PAYCOM SOFTWARE ORD ...................................... ........... ........ .................... 1,417.000 .................... 292,922 ........206.720 ..................292,922 .................... 344,663 ........................ 0 ......................615 ........................ 0 ............... (52,328).......................0 .................(52,328) .......................0 .. 12/15/2023 .. ...... ......
233203-77-7 .... VA U.S. Large Value Portfolio ......................... ........... ........ ............... 1,893,528.779 ................ 61,615,426 ......... 32.540 ............. 61,615,426 ................ 47,329,740 ........................ 0 .............. 2,126,506 ........................ 0 .............3,919,728 .......................0 .............. 3,919,728 .......................0 ......... ........ ...... ......
949746-10-1 ... WELLS FARGO ORD ........................................... ........... ........ .................... 1,610.000 ......................79,244 ......... 49.220 ...................79,244 ..................... 54,058 ........................ 0 ................... 2,019 ........................ 0 ................ 12,368 .......................0 ..................12,368 .......................0 .. 10/19/2023 .. ...... ......
233203-81-9 .... U.S. Small Cap Value Portfolio ........................ ........... ........ .................... 8,007.728 .................... 359,868 ......... 44.940 ................. 359,868 ..................1,073,993 ........................ 0 ..................11,305 ........................ 0 ................ 40,956 .......................0 .................. 40,956 .......................0 .. 12/29/2023 .. ...... ......
233203-71-0 .... VA U.S. Targeted Value Portfolio ..................... ........... ........ ............... 1,835,420.590 ................ 41,480,505 ......... 22.600 ............. 41,480,505 ................ 33,201,653 ........................ 0 .............. 3,209,632 ........................ 0 .............3,675,519 .......................0 .............. 3,675,519 .......................0 ......... ........ ...... ......
95040Q-10-4 .... WELLTOWER ORD ............................................. ........... ........ .......................244.000 ..................... 22,001 ......... 90.170 ...................22,001 ..................... 17,413 ........................ 0 ......................550 ........................ 0 ..................5,375 .......................0 ................... 5,375 .......................0 .. 10/19/2023 .. ...... ......
70614W-10-0 ... PELOTON INTERACTIVE ORD ................................ ........... ........ ..................254,658.000 ................. 1,550,867 .......... 6.090 ...............1,550,867 ..................6,154,295 ........................ 0 ........................ 0 ........................ 0 ..............(475,549).......................0 ............... (475,549) .......................0 .. 09/26/2023 .. ...... ......
024936-40-3 .... VP Balanced Fund .......................................... ........... ........ ................... 31,097.224 .................... 237,894 .......... 7.650 ................. 237,894 .................... 229,850 ........................ 0 ................... 4,262 ........................ 0 ................ 29,268 .......................0 .................. 29,268 .......................0 ......... ........ ...... ......
955306-10-5 .... WEST PHARM SVC ORD ....................................... ........... ........ ........................ 33.000 ..................... 11,620 ........ 352.120 ...................11,620 .......................7,222 ........................ 0 ....................... 25 ........................ 0 ..................3,853 .......................0 ................... 3,853 .......................0 .. 05/23/2022 .. ...... ......
233203-84-3 .... U.S. Small Cap Portfolio ............................... ........... ........ ..................340,630.874 ................ 15,110,385 ......... 44.360 ............. 15,110,385 ................ 14,307,061 ........................ 0 .................333,613 ........................ 0 ............ 1,703,671 .......................0 ..............1,703,671 .......................0 .. 12/29/2023 .. ...... ......
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024936-30-4 .... VP Capital Appreciation Fund .......................... ........... ........ ................... 77,346.357 ..................1,099,865 ......... 14.220 ...............1,099,865 ..................1,069,589 ........................ 0 ................... 1,429 ........................ 0 ............... 187,113 .......................0 .................187,113 .......................0 ......... ........ ...... ......
958102-10-5 ... WESTERN DIGITAL ORD ..................................... ........... ........ .......................143.000 .......................7,489 ......... 52.370 ....................7,489 ..................... 16,407 ........................ 0 ........................ 0 ........................ 0 ..................2,977 .......................0 ................... 2,977 .......................0 .. 03/27/2020 .. ...... ......
70975L-10-7 ... PENUMBRA ORD ............................................... ........... ........ .......................422.000 .................... 106,150 ........ 251.540 ................. 106,150 .................... 104,827 ........................ 0 ........................ 0 ........................ 0 ..................1,323 .......................0 ................... 1,323 .......................0 .. 08/08/2023 .. ...... ......
024936-88-2 .... VP Ultra® Fund ............................................ ........... ........ ..................384,948.120 ..................9,873,919 ......... 25.650 ...............9,873,919 ................. 7,764,614 ........................ 0 .................522,353 ........................ 0 .............2,285,014 .......................0 .............. 2,285,014 .......................0 ......... ........ ...... ......
96145D-10-5 .... WESTROCK ORD ............................................... ........... ........ .......................132.000 .......................5,481 ......... 41.520 ....................5,481 .......................6,440 ........................ 0 ......................123 ........................ 0 .................... 829 .......................0 ......................829 .......................0 .. 10/19/2023 .. ...... ......
23320G-46-3 .... DFA Commodity Strategy Portfolio ..................... ........... ........ ................... 94,264.803 .................... 410,052 ...........4.350 ................. 410,052 .................... 421,791 ........................ 0 ................... 9,976 ........................ 0 ............... (11,739).......................0 .................(11,739) .......................0 .. 12/29/2023 .. ...... ......
92914F-66-0 ... VY JPMorgan Emerging Markets Equity Portfolio .... ........... ........ ................... 22,273.076 .................... 279,973 ......... 12.570 ................. 279,973 .................... 363,706 ........................ 0 ................... 5,279 ........................ 0 ................ 12,567 .......................0 ..................12,567 .......................0 ......... ........ ...... ......
962166-10-4 ... WEYERHAEUSER REIT ........................................ ........... ........ .......................324.000 ..................... 11,265 ......... 34.770 ...................11,265 .......................6,968 ........................ 0 ......................538 ........................ 0 ..................1,221 .......................0 ................... 1,221 .......................0 .. 03/27/2020 .. ...... ......
713448-10-8 ... PEPSICO ORD ................................................ ........... ........ .................... 3,620.000 .................... 614,821 ........169.840 ................. 614,821 .................... 625,460 ................... 3,610 ................... 7,678 ........................ 0 ...............(10,687).......................0 ................ (10,687) .......................0 .. 12/28/2023 .. ...... ......
92202E-80-5 .... Vanguard Target Retirement 2020 Fund ................ ........... ........ ...................19,877.866 .................... 534,118 ......... 26.870 ................. 534,118 .................... 540,201 ........................ 0 .................. 31,219 ........................ 0 ................ (6,083).......................0 ..................(6,083) .......................0 ......... ........ ...... ......
963320-10-6 ... WHIRLPOOL ORD ............................................. ........... ........ ........................ 26.000 .......................3,166 ........121.770 ....................3,166 .......................2,888 ........................ 0 ......................182 ........................ 0 ................... (512).......................0 .....................(512) .......................0 .. 03/13/2020 .. ...... ......
23320G-55-4 .... DFA Global Real Estate Securities Portfolio ...... ........... ........ ..................221,461.663 ..................2,274,412 ......... 10.270 ...............2,274,412 ..................2,343,947 ........................ 0 .................. 72,225 ........................ 0 ............... 138,147 .......................0 .................138,147 .......................0 .. 12/29/2023 .. ...... ......
921925-77-2 .... Vanguard® Global Bond Index ............................ ........... ........ ............... 7,597,046.505 ............... 141,305,065 ......... 18.600 ............ 141,305,065 ............... 155,514,680 ........................ 0 .............. 2,662,377 ........................ 0 .............5,709,974 .......................0 .............. 5,709,974 .......................0 ......... ........ ...... ......
969457-10-0 ... WILLIAMS ORD .............................................. ........... ........ .......................580.000 ..................... 20,201 ......... 34.830 ...................20,201 ..................... 16,034 ........................ 0 ......................971 ........................ 0 .................... 980 .......................0 ......................980 .......................0 .. 10/19/2023 .. ...... ......
717081-10-3 ... PFIZER ORD ................................................. ........... ........ ...................13,251.000 .................... 381,496 ......... 28.790 ................. 381,496 .................... 196,002 ........................ 0 ..................16,531 ........................ 0 ..............(202,853).......................0 ............... (202,853) .......................0 .. 11/17/2023 .. ...... ......
921925-76-4 .... Vanguard® Total International Stock Market Index ........... ........ ..............12,290,558.683 ............... 259,207,883 ......... 21.090 ............ 259,207,883 ............... 249,668,065 ........................ 0 ..............8,740,661 ........................ 0 ........... 23,672,445 .......................0 .............23,672,445 .......................0 ......... ........ ...... ......
983134-10-7 ... WYNN RESORTS ORD .......................................... ........... ........ ........................ 42.000 .......................3,827 ......... 91.110 ....................3,827 .......................3,648 ........................ 0 ....................... 32 ........................ 0 .................... 363 .......................0 ......................363 .......................0 .. 03/13/2020 .. ...... ......
24610B-81-8 ... Delaware Small Cap Value Fund ......................... ........... ........ ......................... 0.448 ...........................31 ......... 70.020 ........................31 ...........................33 ........................ 0 ........................ 2 ........................ 0 .......................1 .......................0 ........................ 1 .......................0 .. 12/18/2023 .. ...... ......
92837N-10-5 .... Virtus AllianzGI Dividend Value Fund ................ ........... ........ ..................264,698.092 ..................2,694,627 ......... 10.180 ...............2,694,627 ..................2,822,915 ........................ 0 .................333,819 ........................ 0 ................ 95,568 .......................0 .................. 95,568 .......................0 ......... ........ ...... ......
98389B-10-0 ... XCEL ENERGY ORD ........................................... ........... ........ .......................241.000 ..................... 14,920 ......... 61.910 ...................14,920 ......................15,449 ......................125 ......................471 ........................ 0 ................ (1,916).......................0 ..................(1,916) .......................0 .. 01/26/2023 .. ...... ......
718172-10-9 ... PHILIP MORRIS INTERNATIONAL ORD ...................... ........... ........ .................... 6,104.000 .................... 574,264 ......... 94.080 ................. 574,264 .................... 514,141 ................... 8,021 .................. 26,533 ........................ 0 ............... (36,903).......................0 .................(36,903) .......................0 .. 11/17/2023 .. ...... ......
92837Q-10-8 ... Virtus NFJ Small-Cap Value ............................. ........... ........ ..................263,327.791 ..................3,120,434 ......... 11.850 ...............3,120,434 ..................3,680,993 ........................ 0 .................323,116 ........................ 0 ............... 260,195 .......................0 .................260,195 .......................0 ......... ........ ...... ......
98419M-10-0 ... XYLEM ORD .................................................. ........... ........ .......................103.000 ..................... 11,779 ........114.360 ...................11,779 .......................8,990 ........................ 0 ......................105 ........................ 0 .................... 953 .......................0 ......................953 .......................0 .. 10/19/2023 .. ...... ......
25156A-83-3 .... Deutsche Global Growth Fund ........................... ........... ........ .................... 2,740.987 .................... 101,362 ......... 36.980 ................. 101,362 .................... 102,213 ........................ 0 ................... 1,509 ........................ 0 ..................9,935 .......................0 ................... 9,935 .......................0 .. 12/29/2023 .. ...... ......
92913L-69-2 .... Voya GNMA Income Fund ................................... ........... ........ .................... 1,606.707 ..................... 11,938 ...........7.430 ...................11,938 ..................... 13,752 ........................ 0 ......................400 ........................ 0 .................... 147 .......................0 ......................147 .......................0 ......... ........ ...... ......
988498-10-1 ... YUM BRANDS ORD ............................................ ........... ........ .......................121.000 ..................... 15,810 ........130.660 ...................15,810 ..................... 10,882 ........................ 0 ......................266 ........................ 0 .................... 422 .......................0 ......................422 .......................0 .. 10/19/2023 .. ...... ......
74251V-10-2 ... PRINCIPAL FINANCIAL GROUP ORD ......................... ........... ........ .................... 3,685.000 .................... 289,899 ......... 78.670 ................. 289,899 .................... 250,307 ........................ 0 ................... 8,470 ........................ 0 ................ (9,833).......................0 .................. (9,833) .......................0 .. 11/17/2023 .. ...... ......
92914C-10-5 .... Voya Global Perspectives Portfolio .................. ........... ........ .................... 1,824.486 ..................... 15,362 ...........8.420 ...................15,362 ..................... 18,867 ........................ 0 ................... 1,847 ........................ 0 ................... (435).......................0 .....................(435) .......................0 ......... ........ ...... ......
98888T-10-7 ... ZIMVIE ORD ................................................. ........... ........ ......................... 0.500 ............................9 ......... 17.750 ......................... 9 ...........................91 ........................ 0 ........................ 0 ........................ 0 .......................4 .......................0 ........................ 4 .......................0 .. 03/04/2022 .. ...... ......
25157M-60-4 ... Deutsche Small Cap Growth Fund ........................ ........... ........ .................... 5,796.818 .................... 194,251 ......... 33.510 ................. 194,251 .................... 193,658 ........................ 0 ................... 1,471 ........................ 0 ................ 22,725 .......................0 .................. 22,725 .......................0 .. 12/29/2023 .. ...... ......
92913K-64-5 .... Voya Large Cap Value Fund .............................. ........... ........ ................... 48,339.569 .................... 527,868 ......... 10.920 ................. 527,868 .................... 555,727 ........................ 0 .................. 52,461 ........................ 0 ..................9,198 .......................0 ................... 9,198 .......................0 ......... ........ ...... ......
989207-10-5 ... ZEBRA TECHNOLOGIES CL A ORD ........................... ........... ........ ........................ 22.000 .......................6,013 ........ 273.330 ....................6,013 .......................5,312 ........................ 0 ........................ 0 ........................ 0 .................... 372 .......................0 ......................372 .......................0 .. 05/23/2022 .. ...... ......
742718-10-9 ... PROCTER & GAMBLE ORD .................................... ........... ........ .................... 2,571.000 .................... 376,754 ........ 146.540 ................. 376,754 .................... 327,497 ........................ 0 ................... 9,604 ........................ 0 ............... (12,906).......................0 .................(12,906) .......................0 .. 02/23/2022 .. ...... ......
92914C-64-2 .... Voya Large Cap Value Portfolio ........................ ........... ........ .......................272.889 .......................1,490 ...........5.460 ....................1,490 .......................1,877 ........................ 0 ....................... 42 ........................ 0 .................... 133 .......................0 ......................133 .......................0 ......... ........ ...... ......
98956P-10-2 .... ZIMMER BIOMET HOLDINGS ORD ............................ ........... ........ ........................ 89.000 ..................... 10,831 ........121.700 ...................10,831 .......................9,311 ....................... 21 ....................... 73 ........................ 0 ................... (269).......................0 .....................(269) .......................0 .. 10/19/2023 .. ...... ......
25157M-61-2 ... Deutsche Core Equity Fund .............................. ........... ........ ................... 31,472.603 .................... 977,539 ......... 31.060 ................. 977,539 .................... 949,332 ........................ 0 .................. 47,931 ........................ 0 ............... 132,995 .......................0 .................132,995 .......................0 .. 12/29/2023 .. ...... ......
92913W-71-4 .... Voya Multi-Manager Emerging Markets Equity Fund . ........... ........ .................... 1,791.152 ..................... 17,249 ...........9.630 ...................17,249 ..................... 18,339 ........................ 0 ......................280 ........................ 0 ..................1,936 .......................0 ................... 1,936 .......................0 ......... ........ ...... ......
989701-10-7 ... ZIONS BANCORPORATION ORD ............................... ........... ........ ........................ 60.000 .......................2,632 ......... 43.870 .................... 2,632 .......................3,139 ........................ 0 ....................... 98 ........................ 0 ................... (393).......................0 .....................(393) .......................0 .. 01/26/2023 .. ...... ......
74275K-10-8 ... PROCORE TECHNOLOGIES ORD ............................... ........... ........ .................... 9,273.000 .................... 641,877 ......... 69.220 ................. 641,877 .................... 605,204 ........................ 0 ........................ 0 ........................ 0 ................ 36,674 .......................0 ..................36,674 .......................0 .. 12/04/2023 .. ...... ......
933702-10-2 .... Wanger Acorn ............................................... ........... ........ ..................939,343.510 ................ 12,521,449 ......... 13.330 ..............12,521,449 ................ 14,504,045 ........................ 0 ........................ 0 ........................ 0 ............ 2,206,876 .......................0 .............. 2,206,876 .......................0 ......... ........ ...... ......
98978V-10-3 ... ZOETIS CL A ORD ........................................... ........... ........ .......................203.000 ..................... 40,066 ........197.370 ...................40,066 ......................23,519 ........................ 0 ......................285 ........................ 0 ..................9,813 .......................0 ................... 9,813 .......................0 .. 10/19/2023 .. ...... ......
25157M-67-9 ... Deutsche Core Equity Fund .............................. ........... ........ ..................373,121.878 ................ 11,574,240 ......... 31.020 ............. 11,574,240 ................ 10,910,270 ........................ 0 .................562,037 ........................ 0 ............ 1,698,226 .......................0 .............. 1,698,226 .......................0 .. 12/29/2023 .. ...... ......
933702-20-1 .... Wanger International .................................... ........... ........ ...............1,076,373.766 ................ 21,936,497 ......... 20.380 ..............21,936,497 ................ 22,234,940 ........................ 0 ..................66,093 ........................ 0 .............3,045,444 .......................0 .............. 3,045,444 .......................0 ......... ........ ...... ......
G0176J-10-9 ... ALLEGION ORD ............................................... ........... C...... ........................ 37.000 .......................4,688 ........126.690 ....................4,688 .......................2,151 ........................ 0 ....................... 67 ........................ 0 .................... 793 .......................0 ......................793 .......................0 .. 08/26/2015 .. ...... ......
743315-10-3 .... PROGRESSIVE ORD ........................................... ........... ........ .................... 8,973.000 ..................1,429,219 ........ 159.280 ...............1,429,219 ..................1,143,797 ........................ 0 ................... 2,063 ........................ 0 ............... 233,274 .......................0 .................233,274 .......................0 .. 09/20/2023 .. ...... ......
09253F-30-9 .... iShares MSCI EAFE International Index Fund ........ ........... ........ .................... 6,927.414 .................... 104,465 ......... 15.080 ................. 104,465 ..................... 86,700 ........................ 0 ................... 2,986 ........................ 0 ................ 12,961 .......................0 ..................12,961 .......................0 ......... ........ ...... ......
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G0250X-10-7 ... AMCOR ORD ................................................... ........... C...... .......................660.000 .......................6,362 ...........9.640 ....................6,362 .......................5,870 ........................ 0 ......................325 ........................ 0 ................ (1,498).......................0 ..................(1,498) .......................0 .. 03/13/2020 .. ...... ......
25157W-88-3 ... Deutsche Floating Rate Fund ........................... ........... ........ .......................311.452 .......................2,386 .......... 7.660 ....................2,386 .......................2,382 ........................ 0 ......................155 ........................ 0 ......................44 .......................0 ....................... 44 .......................0 .. 12/27/2023 .. ...... ......
09253F-70-5 .... iShares Russell 2000 Small-Cap Index Fund ......... ........... ........ .................... 1,535.066 ......................35,199 ......... 22.930 ...................35,199 ..................... 28,786 ........................ 0 ......................919 ........................ 0 ..................4,092 .......................0 ................... 4,092 .......................0 ......... ........ ...... ......
G0403H-10-8 ... AON CL A ORD ............................................... ........... C...... ........................ 92.000 ..................... 26,774 ........ 291.020 ...................26,774 ..................... 14,470 ........................ 0 ......................209 ........................ 0 ...................(978).......................0 .................... (978) .......................0 .. 10/19/2023 .. ...... ......
74340W-10-3 ... PROLOGIS REIT ............................................. ........... ........ .................... 4,039.000 .................... 538,399 ........ 133.300 ................. 538,399 .................... 446,686 ........................ 0 .................. 12,832 ........................ 0 ................ 83,790 .......................0 ..................83,790 .......................0 .. 10/30/2023 .. ...... ......
066923-56-6 ... iShares S&P 500 Index Fund ............................. ........... ........ ................... 40,244.002 ................ 22,484,726 ........558.710 ..............22,484,726 ................ 14,247,299 ........................ 0 .................269,898 ........................ 0 .............4,309,714 .......................0 .............. 4,309,714 .......................0 ......... ........ ...... ......
G0450A-10-5 ... ARCH CAPITAL GROUP ORD .................................. ........... C...... .......................178.000 ..................... 13,220 ......... 74.270 ...................13,220 ..................... 10,541 ........................ 0 ........................ 0 ........................ 0 ..................1,680 .......................0 ................... 1,680 .......................0 .. 10/19/2023 .. ...... ......
25159G-72-0 .... Deutsche ESG Core Equity Fund ......................... ........... ........ .................... 8,289.123 .................... 164,622 ......... 19.860 ................. 164,622 .................... 154,882 ........................ 0 ................... 3,988 ........................ 0 ................ 15,827 .......................0 ..................15,827 .......................0 .. 12/29/2023 .. ...... ......
G1151C-10-1 ... ACCENTURE CL A ORD ....................................... ........... C...... .......................278.000 ......................97,553 ........ 350.910 ...................97,553 ..................... 48,064 ........................ 0 ................... 1,181 ........................ 0 ................ 22,573 .......................0 .................. 22,573 .......................0 .. 10/19/2023 .. ...... ......
744573-10-6 ... PUBLIC SERVICE ENTERPRISE GROUP ORD ................. ........... ........ .................... 4,357.000 .................... 266,431 ......... 61.150 ................. 266,431 .................... 271,312 ........................ 0 ................... 8,011 ........................ 0 ................ (6,312).......................0 ..................(6,312) .......................0 .. 10/04/2023 .. ...... ......
G29183-10-3 ... EATON ORD .................................................. ........... C...... .......................182.000 ......................43,829 ........ 240.820 ...................43,829 ..................... 19,415 ........................ 0 ......................587 ........................ 0 ................ 14,585 .......................0 .................. 14,585 .......................0 .. 10/19/2023 .. ...... ......
25159G-88-6 ... Deutsche ESG Core Equity Fund ......................... ........... ........ ................... 95,858.764 ..................1,907,589 ......... 19.900 ...............1,907,589 ..................1,782,625 ........................ 0 ..................51,676 ........................ 0 ............... 304,594 .......................0 .................304,594 .......................0 .. 12/29/2023 .. ...... ......
G3223R-10-8 .... EVEREST GROUP ORD ........................................ ........... C...... ........................ 19.000 .......................6,718 ........ 353.580 ....................6,718 .......................4,917 ........................ 0 ......................129 ........................ 0 .................... 424 .......................0 ......................424 .......................0 .. 05/23/2022 .. ...... ......
74460D-10-9 ... PUBLIC STORAGE REIT ORD ................................ ........... ........ .......................543.000 .................... 165,615 ........305.000 ................. 165,615 .................... 127,467 ........................ 0 ................... 6,441 ........................ 0 ................ 13,550 .......................0 .................. 13,550 .......................0 .. 11/17/2023 .. ...... ......
G491BT-10-8 ... INVESCO ORD ................................................ ........... ........ .......................177.000 .......................3,158 ......... 17.840 ....................3,158 .......................3,220 ........................ 0 ......................139 ........................ 0 .................... (27).......................0 ......................(27) .......................0 .. 09/26/2022 .. ...... ......
25159K-80-4 .... Deutsche Real Assets Fund .............................. ........... ........ ................... 53,041.931 .................... 596,722 ......... 11.250 ................. 596,722 .................... 561,116 ........................ 0 ..................13,011 ........................ 0 ..................1,008 .......................0 ................... 1,008 .......................0 .. 12/28/2023 .. ...... ......
G51502-10-5 ... JOHNSON CONTROLS INTERNATIONAL ORD ................... ........... C...... .......................324.000 ..................... 18,675 ......... 57.640 ...................18,675 ..................... 11,591 ......................120 ......................427 ........................ 0 ................ (1,776).......................0 ..................(1,776) .......................0 .. 10/19/2023 .. ...... ......
74736K-10-1 ... QORVO ORD ................................................... ........... ........ .......................986.000 .................... 111,033 ........112.610 ................. 111,033 ..................... 95,881 ........................ 0 ........................ 0 ........................ 0 ................ 15,152 .......................0 .................. 15,152 .......................0 .. 05/22/2023 .. ...... ......
G54950-10-3 .... LINDE ORD .................................................. ........... C...... .......................215.000 ..................... 88,303 ........410.710 ...................88,303 ......................43,852 ........................ 0 ................... 1,039 ........................ 0 ................ 44,451 .......................0 .................. 44,451 .......................0 .. 10/19/2023 .. ...... ......
25159L-44-8 .... DWS Enhanced Commodity Strategy Fund ................ ........... ........ ..................747,237.543 ..................4,214,420 ...........5.640 ...............4,214,420 ..................5,005,228 ........................ 0 ..................70,514 ........................ 0 ..............(244,638).......................0 ............... (244,638) .......................0 .. 12/29/2023 .. ...... ......
G5960L-10-3 ... MEDTRONIC ORD ............................................. ........... C...... .......................586.000 ..................... 48,275 ......... 82.380 ...................48,275 ..................... 52,096 ......................404 ................... 1,454 ........................ 0 ..................2,830 .......................0 ................... 2,830 .......................0 .. 10/19/2023 .. ...... ......
747525-10-3 .... QUALCOMM ORD ............................................... ........... ........ .................... 1,821.000 .................... 263,371 ........ 144.630 ................. 263,371 .................... 218,815 ........................ 0 ................... 2,358 ........................ 0 ................ 44,556 .......................0 .................. 44,556 .......................0 .. 11/17/2023 .. ...... ......
G6095L-10-9 ... APTIV ORD .................................................. ........... C...... .......................126.000 ..................... 11,305 ......... 89.720 ...................11,305 .......................9,232 ........................ 0 ........................ 0 ........................ 0 ................... (513).......................0 .....................(513) .......................0 .. 10/19/2023 .. ...... ......
25159L-51-3 .... Deutsche Real Estate Securities Fund ................ ........... ........ ..................352,752.889 ..................7,404,283 ......... 20.990 ...............7,404,283 ..................7,960,549 ........................ 0 .................125,966 ........................ 0 ............... 669,006 .......................0 .................669,006 .......................0 .. 12/29/2023 .. ...... ......
G66721-10-4 ... NORWEGIAN CRUISE LINE HOLDINGS ORD .................. ........... ........ .......................191.000 .......................3,828 ......... 20.040 ....................3,828 .......................5,778 ........................ 0 ........................ 0 ........................ 0 ..................1,490 .......................0 ................... 1,490 .......................0 .. 05/23/2022 .. ...... ......
74935Q-10-7 .... RB GLOBAL ORD ............................................. ........... ........ .................... 1,856.000 .................... 124,808 ......... 88.670 ................. 124,808 .................... 105,816 ........................ 0 ................... 1,760 ........................ 0 ................ 17,873 .......................0 ..................17,873 ..................1,746 .. 12/08/2023 .. ...... ......
G7997R-10-3 ... SEAGATE TECHNOLOGY HOLDINGS ORD ...................... ........... C...... ........................ 87.000 .......................7,427 ......... 85.370 ....................7,427 .......................4,190 ....................... 61 ......................244 ........................ 0 ..................2,850 .......................0 ................... 2,850 .......................0 .. 05/19/2021 .. ...... ......
25159L-88-5 .... Deutsche Real Estate Securities Fund ................ ........... ........ ..................272,223.008 ..................5,762,961 ......... 21.170 ...............5,762,961 ..................5,882,422 ........................ 0 .................. 89,321 ........................ 0 ............... 504,809 .......................0 .................504,809 .......................0 .. 12/29/2023 .. ...... ......
G7S00T-10-4 ... PENTAIR ORD ................................................ ........... C...... ........................ 73.998 .......................5,380 ......... 72.710 ....................5,380 .......................3,844 ........................ 0 ....................... 59 ........................ 0 ..................1,895 .......................0 ................... 1,895 .......................0 .. 01/26/2023 .. ...... ......
75513E-10-1 ... RTX ORD ..................................................... ........... ........ ...................12,985.000 ..................1,092,558 ......... 84.140 ...............1,092,558 .................... 992,461 ........................ 0 ..................30,101 ........................ 0 ..............(217,531).......................0 ............... (217,531) .......................0 .. 08/03/2023 .. ...... ......
G8473T-10-0 ... STERIS ORD ................................................. ........... C...... ........................ 44.000 .......................9,673 ........ 219.850 ....................9,673 .......................7,795 ........................ 0 ....................... 87 ........................ 0 ..................1,387 .......................0 ................... 1,387 .......................0 .. 01/26/2023 .. ...... ......
25434D-67-4 .... Global Equity Portfolio ................................ ........... ........ ..................649,584.438 ................ 19,792,840 ......... 30.470 ............. 19,792,840 ................ 17,484,215 ........................ 0 .................707,518 ........................ 0 .............2,326,471 .......................0 .............. 2,326,471 .......................0 .. 12/29/2023 .. ...... ......
G8994E-10-3 ... TRANE TECHNOLOGIES ORD .................................. ........... C...... .......................100.000 ......................24,390 ........ 243.900 ...................24,390 ......................12,234 ........................ 0 ......................280 ........................ 0 ..................7,312 .......................0 ................... 7,312 .......................0 .. 10/19/2023 .. ...... ......
75886F-10-7 ... REGENERON PHARMACEUTICALS ORD ......................... ........... ........ .......................490.000 .................... 430,362 ........878.290 ................. 430,362 .................... 278,160 ........................ 0 ........................ 0 ........................ 0 ................ 76,377 .......................0 ..................76,377 .......................0 .. 10/31/2023 .. ...... ......
G96629-10-3 ... WILLIS TOWERS WATSON ORD ............................... ........... C...... ........................ 47.000 ..................... 11,336 ........ 241.200 ...................11,336 .......................8,307 ....................... 39 ......................150 ........................ 0 ................... (233).......................0 .....................(233) .......................0 .. 01/26/2023 .. ...... ......
277902-66-4 ... Eaton Vance Atlanta Capital Focused Growth Fund .. ........... ........ .................... 3,886.955 ..................... 76,068 ......... 19.570 .................. 76,068 ..................... 63,843 ........................ 0 ......................212 ........................ 0 ................ 13,663 .......................0 ..................13,663 .......................0 .. 12/28/2023 .. ...... ......
H11356-10-4 ... BUNGE ORD .................................................. ........... ........ ........................ 61.000 .......................6,158 ........100.950 ....................6,158 .......................5,900 ........................ 0 ....................... 40 ........................ 0 .................... 258 .......................0 ......................258 .......................0 .. 10/19/2023 .. ...... ......
76954A-10-3 ... RIVIAN AUTOMOTIVE CL A ORD ............................ ........... ........ ...................26,630.000 .................... 624,740 ......... 23.460 ................. 624,740 ..................2,207,059 ........................ 0 ........................ 0 ........................ 0 ............... 132,398 .......................0 .................132,398 .......................0 .. 08/10/2023 .. ...... ......
H1467J-10-4 ... CHUBB ORD ................................................... ........... C...... .......................187.000 ......................42,262 ........226.000 ...................42,262 ..................... 27,631 ......................161 ......................573 ........................ 0 .................... 970 .......................0 ......................970 .......................0 .. 10/19/2023 .. ...... ......
277905-69-1 ... Eaton Vance Growth Fund ................................ ........... ........ ................... 55,141.978 ..................1,838,985 ......... 33.350 ...............1,838,985 ................. 1,753,666 ........................ 0 .................153,326 ........................ 0 ............... 208,119 .......................0 .................208,119 .......................0 .. 12/29/2023 .. ...... ......
H2906T-10-9 ... GARMIN ORD ................................................. ........... C...... ........................ 67.000 .......................8,612 ........ 128.540 ....................8,612 .......................5,521 ........................ 0 ......................196 ........................ 0 ..................2,429 .......................0 ................... 2,429 .......................0 .. 03/03/2020 .. ...... ......
771049-10-3 ... ROBLOX CL A ORD ........................................... ........... ........ ..................267,262.000 ................ 12,219,219 ......... 45.720 ..............12,219,219 ................ 20,742,089 ........................ 0 ........................ 0 ........................ 0 ............ 4,611,398 .......................0 .............. 4,611,398 .......................0 .. 12/04/2023 .. ...... ......
H84989-10-4 .... TE CONNECTIVITY ORD ...................................... ........... C...... .......................141.000 ..................... 19,811 ........140.500 ...................19,811 ..................... 12,475 ........................ 0 ......................374 ........................ 0 ..................3,555 .......................0 ................... 3,555 .......................0 .. 10/19/2023 .. ...... ......
277905-80-8 ... Eaton Vance Large-Cap Value Fund ..................... ........... ........ ................... 52,593.601 ..................1,245,943 ......... 23.690 ...............1,245,943 ..................1,150,939 ........................ 0 .................. 35,103 ........................ 0 .................55,399 .......................0 .................. 55,399 .......................0 .. 12/29/2023 .. ...... ......
N53745-10-0 .... LYONDELLBASELL INDUSTRIES CL A ORD .................. ........... C...... .......................123.000 ..................... 11,695 ......... 95.080 ...................11,695 ..................... 10,163 ........................ 0 ......................560 ........................ 0 ..................1,208 .......................0 ................... 1,208 .......................0 .. 10/19/2023 .. ...... ......
773903-10-9 ... ROCKWELL AUTOMAT ORD .................................... ........... ........ .................... 3,180.000 .................... 987,326 ........310.480 ................. 987,326 .................... 716,768 ........................ 0 .................. 14,744 ........................ 0 ............... 158,829 .......................0 .................158,829 .......................0 .. 08/03/2023 .. ...... ......
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N6596X-10-9 ... NXP SEMICONDUCTORS ORD .................................. ........... C...... .......................113.000 ......................25,954 ........ 229.680 ...................25,954 ......................22,533 ......................124 ......................344 ........................ 0 ..................7,824 .......................0 ................... 7,824 .......................0 .. 10/19/2023 .. ...... ......
277907-70-5 ... Eaton Vance Income Fund of Boston .................... ........... ........ ..................214,744.642 ................. 1,103,787 ...........5.140 ...............1,103,787 ..................1,098,285 ........................ 0 ..................51,730 ........................ 0 .................44,959 .......................0 .................. 44,959 .......................0 .. 12/29/2023 .. ...... ......
V7780T-10-3 ... ROYAL CARIBBEAN GROUP ORD .............................. ........... ........ .......................106.000 ..................... 13,726 ........ 129.490 ...................13,726 .......................8,059 ........................ 0 ........................ 0 ........................ 0 ..................7,928 .......................0 ................... 7,928 .......................0 .. 10/19/2023 .. ...... ......
778296-10-3 ... ROSS STORES ORD ........................................... ........... ........ .................... 6,608.000 .................... 914,481 ........ 138.390 ................. 914,481 .................... 689,855 ........................ 0 ................... 5,926 ........................ 0 ............... 224,626 .......................0 .................224,626 .......................0 .. 07/07/2023 .. ...... ......
277911-12-9 ... Eaton Vance Floating-Rate Fund ........................ ........... ........ ..................151,587.912 ................. 1,318,815 .......... 8.700 ...............1,318,815 ..................1,385,511 ........................ 0 .................104,132 ........................ 0 ................ 34,515 .......................0 .................. 34,515 .......................0 .. 12/29/2023 .. ...... ......
78377T-10-7 ... RYMAN HOSPITALITY PROP REIT ORD ...................... ........... ........ .................... 3,190.000 .................... 351,091 ........110.060 ................. 351,091 .................... 284,589 ................... 3,509 ................... 9,570 ........................ 0 ................ 90,213 .......................0 .................. 90,213 .......................0 .. 11/16/2022 .. ...... ......
277911-28-5 ... Eaton Vance Stock Fund .................................. ........... ........ ...................67,716.992 ..................1,252,765 ......... 18.500 ...............1,252,765 ..................1,363,072 ........................ 0 .................184,136 ........................ 0 ................ 48,182 .......................0 ..................48,182 .......................0 .. 12/29/2023 .. ...... ......
78409V-10-4 ... S&P GLOBAL ORD ............................................ ........... ........ .................... 2,929.000 ..................1,290,283 ........ 440.520 ...............1,290,283 .................... 973,842 ........................ 0 ..................10,538 ........................ 0 ............... 309,096 .......................0 .................309,096 .......................0 .. 01/09/2023 .. ...... ......
277923-41-3 .... Parametric International Equity Fund ................ ........... ........ ..................614,754.267 ..................8,704,921 ......... 14.160 ...............8,704,921 ................. 8,220,161 ........................ 0 .................251,860 ........................ 0 ............... 848,805 .......................0 .................848,805 .......................0 .. 12/29/2023 .. ...... ......
78410G-10-4 ... SBA COMMUNICATIONS CL A REIT ORD ..................... ........... ........ .......................974.000 .................... 247,094 ........ 253.690 ................. 247,094 .................... 275,369 ........................ 0 ................... 3,312 ........................ 0 ............... (26,353).......................0 .................(26,353) .......................0 .. 01/27/2023 .. ...... ......
277923-77-7 ... Parametric Emerging Markets Fund ..................... ........... ........ ...................21,067.106 .................... 287,988 ......... 13.670 ................. 287,988 .................... 284,087 ........................ 0 ................... 7,601 ........................ 0 ................ 12,781 .......................0 ..................12,781 .......................0 .. 12/29/2023 .. ...... ......
78709Y-10-5 ... SAIA ORD .................................................... ........... ........ .......................619.000 .................... 271,258 ........ 438.220 ................. 271,258 .................... 135,942 ........................ 0 ........................ 0 ........................ 0 ............... 141,466 .......................0 .................141,466 .......................0 .. 11/16/2022 .. ...... ......
298706-82-1 ... EuroPacific Growth Fund« ............................... ........... ........ ............... 1,654,945.818 ................ 90,525,533 ......... 54.700 ..............90,525,533 ................ 89,805,424 ........................ 0 .............. 3,398,776 ........................ 0 ............ 7,916,030 .......................0 .............. 7,916,030 .......................0 .. 12/28/2023 .. ...... ......
79466L-30-2 ... SALESFORCE ORD ............................................ ........... ........ .................... 6,605.000 ................. 1,738,040 ........ 263.140 ...............1,738,040 ..................1,287,428 ........................ 0 ........................ 0 ........................ 0 ............... 570,076 .......................0 .................570,076 .......................0 .. 12/22/2023 .. ...... ......
298706-83-9 ... EuroPacific Growth Fund« ............................... ........... ........ ............... 2,091,388.332 ............... 114,252,545 ......... 54.630 ............ 114,252,545 ...............116,357,890 ........................ 0 .............. 4,261,876 ........................ 0 ........... 10,824,951 .......................0 .............10,824,951 .......................0 .. 12/29/2023 .. ...... ......
79589L-10-6 ... SAMSARA CL A ORD ......................................... ........... ........ ..................136,743.000 ..................4,564,481 ......... 33.380 ...............4,564,481 ..................2,243,659 ........................ 0 ........................ 0 ........................ 0 .............2,322,014 .......................0 .............. 2,322,014 .......................0 .. 11/03/2023 .. ...... ......

302027-65-1 ...
Retirement Target Income Collective Investment Tru 

............................................................... ........... ........ ......................... 0.001 ............................0 ......... 20.660 ......................... 0 ............................0 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 06/15/2018 .. ...... ......
803607-10-0 ... SAREPTA THERAPEUTICS ORD ............................... ........... ........ .......................262.000 ......................25,265 ......... 96.430 ...................25,265 ..................... 33,518 ........................ 0 ........................ 0 ........................ 0 ................ (8,841).......................0 ..................(8,841) .......................0 .. 01/24/2023 .. ...... ......
314209-60-2 .... Federated Hermes MDT Large Cap Value ................ ........... ........ ................... 15,450.252 .................... 446,358 ......... 28.890 ................. 446,358 .................... 429,948 ........................ 0 ................... 8,355 ........................ 0 ................ 36,943 .......................0 .................. 36,943 .......................0 .. 12/29/2023 .. ...... ......
808513-10-5 ... CHARLES SCHWAB ORD ....................................... ........... ........ .................... 6,462.000 .................... 444,586 ......... 68.800 ................. 444,586 .................... 388,893 ........................ 0 ................... 3,610 ........................ 0 ................ 37,652 .......................0 .................. 37,652 .......................0 .. 11/17/2023 .. ...... ......
314209-70-1 ... Federated Hermes MDT Large Cap Value ................ ........... ........ ................... 59,039.200 ................. 1,703,281 ......... 28.850 ...............1,703,281 ..................1,658,413 ........................ 0 .................. 33,515 ........................ 0 ............... 140,956 .......................0 .................140,956 .......................0 .. 12/29/2023 .. ...... ......
816851-10-9 ... SEMPRA ORD ................................................. ........... ........ .................... 3,483.000 .................... 260,285 ......... 74.730 ................. 260,285 .................... 223,998 ................... 2,093 ................... 7,851 ........................ 0 ................ (8,538).......................0 ..................(8,538) .......................0 .. 11/17/2023 .. ...... ......

31420B-30-0 ...
Federated Hermes Institutional High Yield Bond Fun 

............................................................... ........... ........ ............... 1,286,240.740 ................ 11,370,364 .......... 8.840 ............. 11,370,364 ................ 12,013,079 ........................ 0 .................602,471 ........................ 0 ............... 625,930 .......................0 .................625,930 .......................0 .. 12/29/2023 .. ...... ......
81762P-10-2 ... SERVICENOW ORD ............................................ ........... ........ .................... 3,325.000 ..................2,349,079 ........706.490 ...............2,349,079 ..................1,271,444 ........................ 0 ........................ 0 ........................ 0 ............... 927,879 .......................0 .................927,879 .......................0 .. 11/03/2023 .. ...... ......

31420B-84-7 ...
Federated Hermes Institutional High Yield Bond Fun 

............................................................... ........... ........ ............... 2,214,328.299 ................ 19,574,663 .......... 8.840 ............. 19,574,663 ................ 20,537,758 ........................ 0 .............. 1,021,162 ........................ 0 ............ 1,067,369 .......................0 .............. 1,067,369 .......................0 .. 12/29/2023 .. ...... ......
824348-10-6 ... SHERWIN WILLIAMS ORD .................................... ........... ........ .................... 3,780.000 ................. 1,178,982 ........311.900 ...............1,178,982 .................... 902,238 ........................ 0 ................... 9,138 ........................ 0 ............... 278,995 .......................0 .................278,995 .......................0 .. 08/03/2023 .. ...... ......
31421R-61-9 .... Federated Hermes MDT Small Cap Growth Fund ........ ........... ........ ................... 12,221.719 .................... 297,354 ......... 24.330 ................. 297,354 .................... 283,409 ........................ 0 ......................171 ........................ 0 ................ 32,428 .......................0 .................. 32,428 .......................0 .. 12/28/2023 .. ...... ......
82509L-10-7 ... SHOPIFY CL A SUB VTG ORD ............................... ........... ........ ..................133,551.000 ................ 10,403,623 ......... 77.900 ............. 10,403,623 ..................5,510,324 ........................ 0 ........................ 0 ........................ 0 ............ 5,768,068 .......................0 ..............5,768,068 .......................0 .. 07/06/2022 .. ...... ......
31421R-62-7 .... Federated Hermes MDT Small Cap Core Fund ........... ........... ........ ..................137,270.734 ..................3,217,626 ......... 23.440 ...............3,217,626 ..................3,327,615 ........................ 0 ..................10,215 ........................ 0 ............... 498,684 .......................0 .................498,684 .......................0 .. 12/29/2023 .. ...... ......
833445-10-9 .... SNOWFLAKE CL A ORD ....................................... ........... ........ ................... 56,533.000 ................ 11,250,067 ........199.000 ............. 11,250,067 ................ 15,495,086 ........................ 0 ........................ 0 ........................ 0 .............3,135,320 .......................0 .............. 3,135,320 .......................0 .. 08/20/2021 .. ...... ......
31421R-75-9 .... Federated Hermes MDT Small Cap Growth Fund ........ ........... ........ ..................130,890.596 ..................3,181,950 ......... 24.310 ...............3,181,950 ..................3,180,854 ........................ 0 ................... 1,451 ........................ 0 ............... 431,632 .......................0 .................431,632 .......................0 .. 12/29/2023 .. ...... ......
842587-10-7 ... SOUTHERN ORD ............................................... ........... ........ .................... 6,529.000 .................... 457,813 ......... 70.120 ................. 457,813 .................... 436,784 ........................ 0 ................... 3,281 ........................ 0 ................ 21,030 .......................0 ..................21,030 .......................0 .. 12/28/2023 .. ...... ......
31421R-78-3 .... Federated Hermes MDT Small Cap Core Fund ........... ........... ........ ..................863,684.747 ................ 20,236,133 ......... 23.430 ..............20,236,133 ................ 19,624,917 ........................ 0 ..................62,401 ........................ 0 ............ 3,265,080 .......................0 .............. 3,265,080 .......................0 .. 12/29/2023 .. ...... ......
844741-10-8 ... SOUTHWEST AIRLINES ORD .................................. ........... ........ .................... 8,600.000 .................... 248,368 ......... 28.880 ................. 248,368 .................... 346,695 ................... 1,563 ................... 5,424 ........................ 0 ............... (35,043).......................0 .................(35,043) .......................0 .. 11/17/2023 .. ...... ......
31428Q-10-1 ... Federated Hermes Total Return Bond Fund ............ ........... ........ ..................332,904.766 ..................3,189,228 ...........9.580 ...............3,189,228 ................. 3,316,818 ........................ 0 .................. 94,731 ........................ 0 ................ 37,407 .......................0 ..................37,407 .......................0 .. 12/29/2023 .. ...... ......
852234-10-3 .... BLOCK CL A ORD ............................................ ........... ........ .......................464.000 ..................... 35,890 ......... 77.350 ...................35,890 ......................34,559 ........................ 0 ........................ 0 ........................ 0 ..................1,332 .......................0 ................... 1,332 .......................0 .. 12/15/2023 .. ...... ......
31428Q-73-9 .... Federated Hermes Total Return Bond Fund ............ ........... ........ ..................950,048.113 ................. 9,101,461 ...........9.580 ...............9,101,461 ..................9,245,538 ........................ 0 .................264,011 ........................ 0 ................ 73,600 .......................0 ..................73,600 .......................0 .. 12/29/2023 .. ...... ......
863667-10-1 ... STRYKER ORD ................................................ ........... ........ .................... 1,102.000 .................... 330,005 ........ 299.460 ................. 330,005 .................... 303,148 ......................882 ................... 1,060 ........................ 0 ................ 26,857 .......................0 ..................26,857 .......................0 .. 12/11/2023 .. ...... ......
315792-15-0 .... Fidelity Freedom« Index Income ....................... ........... ........ ..................142,992.251 ................. 1,647,271 ......... 11.520 ...............1,647,271 ................. 1,611,340 ........................ 0 ..................37,128 ........................ 0 ................ 35,931 .......................0 .................. 35,931 .......................0 .. 12/29/2023 .. ...... ......
866674-10-4 ... SUN COMMUNITIES REIT ORD ............................... ........... ........ .......................623.000 ..................... 83,264 ........ 133.650 ...................83,264 .................... 112,766 ......................579 ................... 1,996 ........................ 0 ................ (7,334).......................0 .................. (7,334) .......................0 .. 04/28/2023 .. ...... ......
315793-30-7 .... Fidelity Freedom« Index 2010 .......................... ........... ........ .......................814.737 ..................... 10,388 ......... 12.750 ...................10,388 ..................... 11,007 ........................ 0 ......................317 ........................ 0 .................... 380 .......................0 ......................380 .......................0 .. 12/29/2023 .. ...... ......
871829-10-7 ... SYSCO ORD ................................................... ........... ........ .................... 2,509.000 .................... 183,483 ......... 73.130 ................. 183,483 .................... 155,403 ........................ 0 ................... 4,432 ........................ 0 ................ (7,482).......................0 ..................(7,482) .......................0 .. 11/17/2023 .. ...... ......
315793-40-6 .... Fidelity Freedom« Index 2015 .......................... ........... ........ ........................ 58.095 ......................... 818 ......... 14.070 ...................... 818 ......................... 810 ........................ 0 ....................... 19 ........................ 0 .......................8 .......................0 ........................ 8 .......................0 .. 12/28/2023 .. ...... ......
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872540-10-9 ... TJX ORD ..................................................... ........... ........ ...................23,883.000 ..................2,240,464 ......... 93.810 ...............2,240,464 ..................1,591,469 ........................ 0 .................. 30,404 ........................ 0 ............... 341,393 .......................0 .................341,393 .......................0 .. 08/03/2023 .. ...... ......
315793-50-5 .... Fidelity Freedom« Index 2020 .......................... ........... ........ ................... 15,334.380 .................... 238,143 ......... 15.530 ................. 238,143 .................... 236,825 ........................ 0 ................... 5,405 ........................ 0 ..................4,880 .......................0 ................... 4,880 .......................0 .. 12/29/2023 .. ...... ......
872590-10-4 ... T MOBILE US ORD ........................................... ........... ........ .......................721.000 .................... 115,598 ........160.330 ................. 115,598 ..................... 94,827 ........................ 0 ......................469 ........................ 0 ................ 13,837 .......................0 ..................13,837 .......................0 .. 11/29/2023 .. ...... ......
315793-60-4 .... Fidelity Freedom« Index 2025 .......................... ........... ........ ................... 58,430.428 ..................1,034,803 ......... 17.710 ...............1,034,803 .................... 988,566 ........................ 0 .................. 23,591 ........................ 0 ................ 46,237 .......................0 .................. 46,237 .......................0 .. 12/29/2023 .. ...... ......
874039-10-0 ... TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD ................ ........... C...... .................... 2,328.000 .................... 242,112 ........104.000 ................. 242,112 .................... 221,821 ................... 1,125 ................... 2,080 ........................ 0 ................ 52,426 .......................0 .................. 52,426 .......................0 .. 11/15/2023 .. ...... ......
315793-69-5 .... Fidelity Freedom« Index 2060 .......................... ........... ........ ................... 33,795.103 .................... 546,467 ......... 16.170 ................. 546,467 .................... 524,882 ........................ 0 ..................10,078 ........................ 0 ................ 22,697 .......................0 .................. 22,697 .......................0 .. 12/29/2023 .. ...... ......
87612E-10-6 ... TARGET ORD ................................................. ........... ........ .................... 2,241.000 .................... 319,163 ........ 142.420 ................. 319,163 .................... 274,409 ........................ 0 ................... 1,297 ........................ 0 ................ 44,754 .......................0 .................. 44,754 .......................0 .. 12/19/2023 .. ...... ......
315793-70-3 .... Fidelity Freedom« Index 2030 .......................... ........... ........ ..................103,612.247 ..................1,960,344 ......... 18.920 ...............1,960,344 ................. 1,867,969 ........................ 0 ..................41,741 ........................ 0 ................ 92,215 .......................0 .................. 92,215 .......................0 .. 12/29/2023 .. ...... ......
87612G-10-1 ... TARGA RESOURCES ORD ...................................... ........... ........ .................... 2,070.000 .................... 179,821 ......... 86.870 ................. 179,821 .................... 120,481 ........................ 0 ................... 3,830 ........................ 0 ................ 27,676 .......................0 ..................27,676 .......................0 .. 11/16/2022 .. ...... ......
315793-80-2 .... Fidelity Freedom« Index 2035 .......................... ........... ........ ...................63,387.763 ..................1,363,471 ......... 21.510 ...............1,363,471 ................. 1,319,006 ........................ 0 .................. 27,534 ........................ 0 ............... 107,130 .......................0 .................107,130 .......................0 .. 12/29/2023 .. ...... ......
88025U-10-9 ... 10X GENOMICS CL A ORD ................................... ........... ........ ...................26,402.000 ..................1,477,456 ......... 55.960 ...............1,477,456 ..................1,313,784 ........................ 0 ........................ 0 ........................ 0 ............... 414,164 .......................0 .................414,164 .......................0 .. 09/18/2023 .. ...... ......
315793-82-8 .... Fidelity Freedom« Index 2055 .......................... ........... ........ ...................67,551.818 ..................1,289,564 ......... 19.090 ...............1,289,564 ................. 1,218,500 ........................ 0 ..................23,811 ........................ 0 ................ 71,262 .......................0 ..................71,262 .......................0 .. 12/29/2023 .. ...... ......
880770-10-2 ... TERADYNE ORD ............................................... ........... ........ .................... 1,528.000 .................... 165,819 ........108.520 ................. 165,819 .................... 138,650 ........................ 0 ......................658 ........................ 0 ................ 22,184 .......................0 .................. 22,184 .......................0 .. 07/21/2023 .. ...... ......
315793-86-9 .... Fidelity Freedom« Index 2050 .......................... ........... ........ ................... 64,991.102 ..................1,509,094 ......... 23.220 ...............1,509,094 ..................1,428,552 ........................ 0 ..................28,366 ........................ 0 ................ 80,711 .......................0 ..................80,711 .......................0 .. 12/29/2023 .. ...... ......
88160R-10-1 ... TESLA ORD .................................................. ........... ........ ...................41,743.000 ................ 10,372,301 ........ 248.480 ............. 10,372,301 ..................8,431,530 ........................ 0 ........................ 0 ........................ 0 .............3,194,585 .......................0 .............. 3,194,585 .......................0 .. 12/20/2023 .. ...... ......
315793-87-7 ... Fidelity Freedom« Index 2045 .......................... ........... ........ ...................71,948.840 ................. 1,667,055 ......... 23.170 ...............1,667,055 ..................1,598,643 ........................ 0 .................. 31,592 ........................ 0 ............... 101,937 .......................0 .................101,937 .......................0 .. 12/29/2023 .. ...... ......
882508-10-4 ... TEXAS INSTRUMENTS ORD ................................... ........... ........ .................... 9,599.000 ..................1,636,246 ........170.460 ...............1,636,246 ..................1,444,735 ........................ 0 .................. 45,865 ........................ 0 .................53,399 .......................0 .................. 53,399 .......................0 .. 11/08/2023 .. ...... ......
315793-88-5 .... Fidelity Freedom« Index 2040 .......................... ........... ........ ................... 83,252.226 ..................1,849,865 ......... 22.220 ...............1,849,865 ................. 1,701,840 ........................ 0 .................. 35,158 ........................ 0 ............... 150,506 .......................0 .................150,506 .......................0 .. 12/29/2023 .. ...... ......
883203-10-1 ... TEXTRON ORD ................................................ ........... ........ .................... 3,448.000 .................... 277,288 ......... 80.420 ................. 277,288 .................... 238,220 ....................... 70 ......................255 ........................ 0 ................ 32,611 .......................0 ..................32,611 .......................0 .. 03/28/2023 .. ...... ......
315805-10-1 ... Fidelity Advisor« Equity Growth Fund ............... ........... ........ .......................774.133 ......................15,335 ......... 19.810 ...................15,335 ..................... 13,576 ........................ 0 ....................... 73 ........................ 0 ..................3,304 .......................0 ................... 3,304 .......................0 .. 12/26/2023 .. ...... ......
88339J-10-5 .... TRADE DESK CL A ORD ...................................... ........... ........ ..................155,541.000 ................ 11,192,730 ......... 71.960 ............. 11,192,730 ................ 10,832,195 ........................ 0 ........................ 0 ........................ 0 .............4,119,749 .......................0 .............. 4,119,749 .......................0 .. 12/04/2023 .. ...... ......
315805-24-2 .... Fidelity Advisor« Growth Opportunities Fund ...... ........... ........ ..................283,091.033 ................ 40,869,852 ........ 144.370 ............. 40,869,852 ................ 39,908,336 ........................ 0 ........................ 0 ........................ 0 ........... 11,181,017 .......................0 .............11,181,017 .......................0 .. 12/28/2023 .. ...... ......
883556-10-2 ... THERMO FISHER SCIENTIFIC ORD .......................... ........... ........ .................... 2,665.000 ..................1,414,555 ........ 530.790 ...............1,414,555 .................... 604,484 ......................946 ................... 3,460 ........................ 0 ............... (46,145).......................0 .................(46,145) .......................0 .. 11/29/2023 .. ...... ......
315805-37-4 .... Fidelity Advisor« Leveraged Company Stock Fund ... ........... ........ ..................266,425.002 ................ 11,903,869 ......... 44.680 ............. 11,903,869 ................ 12,861,838 ........................ 0 .............. 1,315,748 ........................ 0 ............... 995,357 .......................0 .................995,357 .......................0 .. 12/29/2023 .. ...... ......
889478-10-3 ... TOLL BROTHERS ORD ........................................ ........... ........ .......................828.000 ..................... 85,110 ........102.790 ...................85,110 ......................49,973 ........................ 0 ......................687 ........................ 0 ................ 43,776 .......................0 ..................43,776 .......................0 .. 09/27/2021 .. ...... ......
315805-40-8 ... Fidelity Advisor« Stock Selector Mid Cap Fund .... ........... ........ ..................163,233.029 ..................6,356,294 ......... 38.940 ...............6,356,294 ................. 6,209,068 ........................ 0 .................. 22,951 ........................ 0 ............... 832,256 .......................0 .................832,256 .......................0 .. 12/29/2023 .. ...... ......
89151E-10-9 ... TotalEnergies SE ......................................... ........... C...... .................... 4,865.000 .................... 327,804 ......... 67.380 ................. 327,804 .................... 275,138 ................... 3,937 ................... 8,935 ........................ 0 ................ 28,450 .......................0 .................. 28,450 .......................0 .. 07/07/2023 .. ...... ......
315805-41-6 ... Fidelity Advisor« Leveraged Company Stock Fund ... ........... ........ ..................156,667.447 ................. 6,182,098 ......... 39.460 ...............6,182,098 ................. 6,268,875 ........................ 0 .................735,207 ........................ 0 ............... 425,502 .......................0 .................425,502 .......................0 .. 12/29/2023 .. ...... ......
892672-10-6 ... TRADEWEB MARKETS CL A ORD .............................. ........... ........ .................... 2,573.000 .................... 233,834 ......... 90.880 ................. 233,834 .................... 189,085 ........................ 0 ......................926 ........................ 0 ................ 66,769 .......................0 ..................66,769 .......................0 .. 11/16/2022 .. ...... ......
315805-66-3 ... Fidelity Advisor« Small Cap Fund ..................... ........... ........ ..................568,974.723 ................ 14,065,055 ......... 24.720 ............. 14,065,055 ................ 13,444,021 ........................ 0 .................213,924 ........................ 0 ............ 1,862,488 .......................0 .............. 1,862,488 .......................0 .. 12/29/2023 .. ...... ......
89417E-10-9 ... TRAVELERS COMPANIES ORD ................................ ........... ........ .................... 2,179.000 .................... 415,078 ........ 190.490 ................. 415,078 .................... 364,190 ........................ 0 ................... 8,353 ........................ 0 ..................8,075 .......................0 ................... 8,075 .......................0 .. 11/08/2023 .. ...... ......
315808-10-5 ... Fidelity Advisor« Equity Income Fund ............... ........... ........ ......................... 0.056 ............................1 ......... 33.420 ......................... 1 ............................2 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/26/2023 .. ...... ......
89832Q-10-9 .... TRUIST FINANCIAL ORD .................................... ........... ........ ...................10,171.000 .................... 375,513 ......... 36.920 ................. 375,513 .................... 434,481 ........................ 0 ..................17,964 ........................ 0 ............... (30,834).......................0 .................(30,834) .......................0 .. 12/28/2023 .. ...... ......
315808-20-4 ... Fidelity Advisor« Equity Income Fund ............... ........... ........ ..................211,134.502 ................. 6,821,756 ......... 32.310 ...............6,821,756 ..................6,346,685 ........................ 0 .................291,915 ........................ 0 ............... 363,992 .......................0 .................363,992 .......................0 .. 12/29/2023 .. ...... ......
902494-10-3 .... TYSON FOODS CL A ORD .................................... ........... ........ .................... 2,532.000 .................... 136,095 ......... 53.750 ................. 136,095 .................... 139,065 ........................ 0 ................... 3,085 ........................ 0 ................ (2,970).......................0 ..................(2,970) .......................0 .. 11/17/2023 .. ...... ......
315911-72-7 ... Fidelity« International Index Fund .................. ........... ........ ...................62,803.628 ..................2,973,752 ......... 47.350 ...............2,973,752 ..................2,809,824 ........................ 0 .................. 78,534 ........................ 0 ............... 205,813 .......................0 .................205,813 .......................0 .. 12/29/2023 .. ...... ......
902653-10-4 .... UDR REIT ORD ............................................... ........... ........ .................... 1,599.000 ..................... 61,226 ......... 38.290 ...................61,226 ..................... 64,049 ........................ 0 ................... 2,559 ........................ 0 ...................(650).......................0 .................... (650) .......................0 .. 03/28/2023 .. ...... ......
315911-75-0 ... Fidelity« 500 Index Fund ............................... ........... ........ ..................449,939.183 ................ 74,460,436 ........ 165.490 ............. 74,460,436 ................ 66,603,869 ........................ 0 .................852,073 ........................ 0 ........... 10,857,731 .......................0 .............10,857,731 .......................0 .. 12/29/2023 .. ...... ......
902973-30-4 .... US BANCORP ORD ............................................ ........... ........ .................... 9,114.000 .................... 394,454 ......... 43.280 ..................394,454 .................... 466,656 ................... 4,466 ..................21,874 ........................ 0 ................ (3,008).......................0 ..................(3,008) .......................0 .. 10/24/2022 .. ...... ......

315920-15-7 ....
Fidelity Advisor« International Capital Appreciati 

............................................................... ........... ........ ..................201,554.718 ................. 6,008,346 ......... 29.810 ...............6,008,346 ................. 5,110,460 ........................ 0 ..................26,766 ........................ 0 .............1,095,331 .......................0 .............. 1,095,331 .......................0 .. 12/29/2023 .. ...... ......
90353T-10-0 ... UBER TECHNOLOGIES ORD ................................... ........... ........ ..................204,170.000 ................ 12,570,747 ......... 61.570 ............. 12,570,747 ..................5,956,929 ........................ 0 ........................ 0 ........................ 0 ............ 6,920,119 .......................0 .............. 6,920,119 .......................0 .. 12/18/2023 .. ...... ......
315920-24-9 .... Fidelity Advisor« Focus Emerging Markets Fund .... ........... ........ ..................239,148.761 ..................6,822,914 ......... 28.530 ...............6,822,914 ..................7,428,966 ........................ 0 ................ 106,788 ........................ 0 ............... 373,281 .......................0 .................373,281 .......................0 .. 12/29/2023 .. ...... ......
90384S-30-3 .... ULTA BEAUTY ORD ........................................... ........... ........ .................... 1,016.000 .................... 497,830 ........ 489.990 ................. 497,830 .................... 218,999 ........................ 0 ........................ 0 ........................ 0 ................ 23,581 .......................0 .................. 23,581 .......................0 .. 06/23/2023 .. ...... ......
315920-50-4 .... Fidelity Advisor« Strategic Income Fund ............ ........... ........ ..................314,253.164 ..................3,529,062 ......... 11.230 ...............3,529,062 ................. 3,601,906 ........................ 0 .................124,958 ........................ 0 ............... 149,456 .......................0 .................149,456 .......................0 .. 12/29/2023 .. ...... ......
904767-70-4 ... UNILEVER ADR REP 1 ORD .................................. ........... C...... .................... 6,686.000 .................... 324,137 ......... 48.480 ................. 324,137 .................... 328,892 ........................ 0 ................... 9,537 ........................ 0 ............... (18,351).......................0 .................(18,351) .......................0 .. 11/17/2023 .. ...... ......
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316071-10-9 ... Fidelity« Contrafund« ................................... ........... ........ ..................111,720.842 ................. 1,797,588 ......... 16.090 ...............1,797,588 ..................1,952,027 ........................ 0 ..................71,636 ........................ 0 ............... 415,373 .......................0 .................415,373 .......................0 .. 12/29/2023 .. ...... ......
907818-10-8 ... UNION PACIFIC ORD ........................................ ........... ........ .......................837.000 .................... 205,584 ........ 245.620 ................. 205,584 .................... 170,543 ........................ 0 ................... 4,352 ........................ 0 ................ 32,064 .......................0 .................. 32,064 .......................0 .. 01/23/2023 .. ...... ......
316071-86-9 ... Fidelity Advisor« New Insights Fund ................. ........... ........ ..................606,996.474 ................ 20,722,860 ......... 34.140 ............. 20,722,860 ................ 20,629,721 ........................ 0 .............. 1,201,286 ........................ 0 .............4,141,029 .......................0 .............. 4,141,029 .......................0 .. 12/29/2023 .. ...... ......
911312-10-6 ... UNITED PARCEL SERVICE CL B ORD ....................... ........... ........ .................... 3,535.000 .................... 555,808 ........ 157.230 ................. 555,808 .................... 678,888 ........................ 0 ..................21,180 ........................ 0 ............... (60,637).......................0 .................(60,637) .......................0 .. 12/22/2023 .. ...... ......
316145-88-7 ... Fidelity« Strategic Dividend & Income« Fund ....... ........... ........ ..................312,280.534 ..................4,959,015 ......... 15.880 ...............4,959,015 ..................4,913,734 ........................ 0 .................266,854 ........................ 0 ............... 146,136 .......................0 .................146,136 .......................0 .. 12/29/2023 .. ...... ......
911363-10-9 ... UNITED RENTAL ORD ........................................ ........... ........ .......................222.000 .................... 127,299 ........ 573.420 ................. 127,299 ..................... 99,682 ........................ 0 ......................173 ........................ 0 ................ 27,618 .......................0 ..................27,618 .......................0 .. 11/21/2023 .. ...... ......
316146-18-2 ... Fidelity« Small Cap Index Fund ....................... ........... ........ ..................345,930.435 ................. 8,662,098 ......... 25.040 ...............8,662,098 ..................8,340,232 ........................ 0 .................113,187 ........................ 0 ............... 990,530 .......................0 .................990,530 .......................0 .. 12/29/2023 .. ...... ......
91324P-10-2 .... UNITEDHEALTH GRP ORD .................................... ........... ........ ...................11,064.000 ..................5,824,864 ........ 526.470 ...............5,824,864 ..................4,038,052 ........................ 0 ..................78,052 ........................ 0 ................ (4,085).......................0 ..................(4,085) .......................0 .. 08/03/2023 .. ...... ......
316146-23-2 .... Fidelity Real Estate Index ............................ ........... ........ ................... 39,431.391 .................... 622,622 ......... 15.790 ................. 622,622 .................... 620,213 ........................ 0 .................. 14,269 ........................ 0 ................ 49,217 .......................0 .................. 49,217 .......................0 .. 12/28/2023 .. ...... ......
922475-10-8 .... VEEVA SYSTEMS ORD ........................................ ........... ........ .................... 6,074.000 ................. 1,169,366 ........ 192.520 ...............1,169,366 ..................1,112,344 ........................ 0 ........................ 0 ........................ 0 ................ 57,023 .......................0 .................. 57,023 .......................0 .. 12/19/2023 .. ...... ......
316146-26-5 ... Fidelity Mid Cap Index Fund ........................... ........... ........ ..................543,525.703 ................ 16,278,594 ......... 29.950 ............. 16,278,594 ................ 15,383,533 ........................ 0 .................206,325 ........................ 0 .............1,824,049 .......................0 .............. 1,824,049 .......................0 .. 12/29/2023 .. ...... ......
92276F-10-0 ... VENTAS REIT ORD ........................................... ........... ........ .................... 4,887.000 .................... 243,568 ......... 49.840 ................. 243,568 .................... 264,198 ................... 2,199 ................... 7,797 ........................ 0 ................ 21,867 .......................0 ..................21,867 .......................0 .. 07/31/2023 .. ...... ......
316146-31-5 ... Fidelity« Global ex U.S. Index Fund ................. ........... ........ ..................367,703.729 ..................5,177,269 ......... 14.080 ...............5,177,269 ..................5,174,238 ........................ 0 .................143,252 ........................ 0 ............... 443,008 .......................0 .................443,008 .......................0 .. 12/29/2023 .. ...... ......
92343V-10-4 .... VERIZON COMMUNICATIONS ORD ............................. ........... ........ .................... 3,082.000 .................... 116,191 ......... 37.700 ................. 116,191 .................... 167,248 ........................ 0 ................... 7,602 ........................ 0 ................ (4,829).......................0 .................. (4,829) .......................0 .. 11/17/2023 .. ...... ......
316146-35-6 ... Fidelity« U.S. Bond Index Fund ....................... ........... ........ ............... 2,288,945.312 ................ 23,873,699 ......... 10.430 ..............23,873,699 ................ 24,901,993 ........................ 0 .................514,981 ........................ 0 ............... 582,055 .......................0 .................582,055 .......................0 .. 12/29/2023 .. ...... ......
92532F-10-0 .... VERTEX PHARMACEUTICALS ORD ............................. ........... ........ .................... 5,582.000 ..................2,271,260 ........406.890 ...............2,271,260 ..................1,585,349 ........................ 0 ........................ 0 ........................ 0 ............... 484,308 .......................0 .................484,308 .......................0 .. 12/15/2023 .. ...... ......
31617L-79-8 ... Fidelity Advisor« Total Bond Fund ................... ........... ........ ............... 1,970,886.322 ................ 18,881,091 ...........9.580 ............. 18,881,091 ................ 18,584,570 ........................ 0 .................305,106 ........................ 0 ............... 704,767 .......................0 .................704,767 .......................0 .. 12/29/2023 .. ...... ......
925652-10-9 .... VICI PPTYS ORD ............................................ ........... ........ .................... 6,173.000 .................... 196,795 ......... 31.880 ................. 196,795 .................... 111,494 ................... 2,589 ................... 9,215 ........................ 0 ................ (3,094).......................0 .................. (3,094) .......................0 .. 11/17/2023 .. ...... ......
31635T-10-4 ... Fidelity« Inflation-Protected Bond Index Fund .... ........... ........ ................... 39,759.647 .................... 359,427 ...........9.040 ................. 359,427 .................... 393,808 ........................ 0 .................. 12,194 ........................ 0 .................... (80).......................0 ......................(80) .......................0 .. 12/29/2023 .. ...... ......
92826C-83-9 .... VISA CL A ORD ............................................. ........... ........ .................... 3,331.000 .................... 867,226 ........ 260.350 ................. 867,226 .................... 705,676 ........................ 0 ................... 5,823 ........................ 0 ............... 165,276 .......................0 .................165,276 .......................0 .. 11/29/2023 .. ...... ......
31635V-63-8 ... Fidelity« Total International Index Fund ........... ........... ........ ..................365,739.728 ..................4,809,477 ......... 13.150 ...............4,809,477 ..................4,666,025 ........................ 0 .................125,647 ........................ 0 ............... 362,470 .......................0 .................362,470 .......................0 .. 12/29/2023 .. ...... ......
929740-10-8 ... WABTEC ORD ................................................. ........... ........ .................... 2,770.000 .................... 351,513 ........126.900 ................. 351,513 .................... 235,670 ........................ 0 ................... 1,798 ........................ 0 ................ 72,880 .......................0 ..................72,880 .......................0 .. 11/17/2023 .. ...... ......
31635V-72-9 .... Fidelity Large Cap Growth Index Fund ................ ........... ........ ...................86,883.781 ..................2,563,071 ......... 29.500 ...............2,563,071 ..................2,270,028 ........................ 0 .................. 15,914 ........................ 0 ............... 388,894 .......................0 .................388,894 .......................0 .. 12/29/2023 .. ...... ......
931142-10-3 .... WALMART ORD ................................................ ........... ........ .................... 3,150.000 .................... 496,598 ........157.650 ................. 496,598 .................... 486,937 ................... 2,181 ................... 2,194 ........................ 0 ..................6,913 .......................0 ................... 6,913 .......................0 .. 11/17/2023 .. ...... ......
32008F-10-1 ... First Eagle Overseas Fund .............................. ........... ........ ................. 607,757.178 ................ 14,732,034 ......... 24.240 ..............14,732,034 ................ 14,221,874 ........................ 0 .................320,192 ........................ 0 ............... 992,802 .......................0 .................992,802 .......................0 .. 12/29/2023 .. ...... ......
934423-10-4 .... WARNER BROS. DISCOVERY SRS A ORD ..................... ........... ........ .................... 4,873.000 ......................55,455 ......... 11.380 ...................55,455 ......................53,984 ........................ 0 ........................ 0 ........................ 0 ..................1,470 .......................0 ................... 1,470 .......................0 .. 11/20/2023 .. ...... ......
32008F-45-7 ... First Eagle Gold Fund ................................... ........... ........ ...................86,173.457 ..................2,147,442 ......... 24.920 ...............2,147,442 ..................2,091,298 ........................ 0 .................. 24,783 ........................ 0 ................ 56,180 .......................0 ..................56,180 .......................0 .. 12/29/2023 .. ...... ......
949746-10-1 ... WELLS FARGO ORD ........................................... ........... ........ ...................18,209.000 .................... 896,247 ......... 49.220 ................. 896,247 .................... 774,328 ........................ 0 ..................19,887 ........................ 0 ............... 138,673 .......................0 .................138,673 .......................0 .. 11/17/2023 .. ...... ......
32008F-54-9 .... First Eagle Overseas Fund .............................. ........... ........ ...................86,888.668 ..................2,159,183 ......... 24.850 ...............2,159,183 ..................2,253,420 ........................ 0 .................. 52,698 ........................ 0 ............... 136,112 .......................0 .................136,112 .......................0 .. 12/29/2023 .. ...... ......
95040Q-10-4 .... WELLTOWER ORD ............................................. ........... ........ .......................936.000 ......................84,399 ......... 90.170 ...................84,399 ..................... 84,138 ........................ 0 ........................ 0 ........................ 0 .................... 261 .......................0 ......................261 .......................0 .. 12/26/2023 .. ...... ......
32008F-58-0 ... First Eagle Global Fund ................................ ........... ........ ................... 32,763.583 ................. 2,078,850 ......... 63.450 ...............2,078,850 ................. 1,976,206 ........................ 0 .................. 75,395 ........................ 0 ................ 83,599 .......................0 .................. 83,599 .......................0 .. 12/29/2023 .. ...... ......
955306-10-5 .... WEST PHARM SVC ORD ....................................... ........... ........ .................... 1,141.000 .................... 401,769 ........ 352.120 ................. 401,769 .................... 270,422 ........................ 0 ......................879 ........................ 0 ............... 133,235 .......................0 .................133,235 .......................0 .. 11/16/2022 .. ...... ......
353496-30-0 .... Franklin Income Fund .................................... ........... ........ ..................844,063.005 ................. 1,966,668 ...........2.330 ...............1,966,668 ..................1,915,200 ........................ 0 ..................96,756 ........................ 0 ................ 49,797 .......................0 .................. 49,797 .......................0 .. 12/29/2023 .. ...... ......
969457-10-0 ... WILLIAMS ORD .............................................. ........... ........ .................... 6,434.000 .................... 224,096 ......... 34.830 ................. 224,096 .................... 224,077 ........................ 0 ................... 3,756 ........................ 0 ......................19 .......................0 ....................... 19 .......................0 .. 11/17/2023 .. ...... ......
353496-40-9 .... Franklin Utilities Fund ................................ ........... ........ ..................621,724.433 ................ 11,980,630 ......... 19.270 ............. 11,980,630 ................ 12,927,721 ........................ 0 .................713,410 ........................ 0 ........... (1,216,517).......................0 .............(1,216,517) .......................0 .. 12/29/2023 .. ...... ......
980745-10-3 ... WOODWARD ORD ............................................... ........... ........ .................... 1,698.000 .................... 231,149 ........136.130 ................. 231,149 .................... 167,299 ........................ 0 ................... 1,494 ........................ 0 ................ 67,105 .......................0 ..................67,105 .......................0 .. 11/16/2022 .. ...... ......
353496-50-8 .... Franklin Growth Fund .................................... ........... ........ ..................299,239.091 ................ 36,698,683 ........ 122.640 ............. 36,698,683 ................ 36,042,729 ........................ 0 .............. 2,145,086 ........................ 0 .............5,096,379 .......................0 .............. 5,096,379 .......................0 .. 12/29/2023 .. ...... ......
98138H-10-1 ... WORKDAY CL A ORD ......................................... ........... ........ ...................10,791.000 ..................2,978,963 ........276.060 ...............2,978,963 ................. 1,988,101 ........................ 0 ........................ 0 ........................ 0 ............ 1,110,950 .......................0 .............. 1,110,950 .......................0 .. 08/03/2023 .. ...... ......
353496-61-5 .... Franklin Utilities Fund ................................ ........... ........ ..................210,300.638 ..................4,096,656 ......... 19.480 ...............4,096,656 ..................4,423,227 ........................ 0 .................241,480 ........................ 0 ..............(345,388).......................0 ............... (345,388) .......................0 .. 12/29/2023 .. ...... ......
98419M-10-0 ... XYLEM ORD .................................................. ........... ........ .................... 4,704.000 .................... 537,949 ........114.360 ................. 537,949 .................... 461,287 ........................ 0 ................... 5,464 ........................ 0 ................ 44,172 .......................0 .................. 44,172 .......................0 .. 09/27/2023 .. ...... ......
353496-63-1 .... Franklin Income Ret Opt ................................ ........... ........ ............... 1,067,369.143 ..................2,476,296 ...........2.320 ...............2,476,296 ..................2,417,389 ........................ 0 .................106,773 ........................ 0 ................ 70,614 .......................0 ..................70,614 .......................0 .. 12/29/2023 .. ...... ......
988498-10-1 ... YUM BRANDS ORD ............................................ ........... ........ .................... 7,155.000 .................... 934,872 ........130.660 ................. 934,872 .................... 926,581 ........................ 0 ................... 9,470 ........................ 0 ..................5,917 .......................0 ................... 5,917 .......................0 .. 12/18/2023 .. ...... ......
353496-64-9 .... Franklin Growth Ret Opt ................................ ........... ........ ..................110,605.149 ................ 13,669,690 ........ 123.590 ............. 13,669,690 ................ 14,285,663 ........................ 0 .................833,131 ........................ 0 .............1,936,939 .......................0 .............. 1,936,939 .......................0 .. 12/29/2023 .. ...... ......
98850P-10-9 ... YUM CHINA ORD ............................................. ........... C...... .................... 2,427.000 .................... 102,978 ......... 42.430 ................. 102,978 .................... 132,690 ........................ 0 ................... 1,119 ........................ 0 ............... (32,193).......................0 .................(32,193) .......................0 .. 12/08/2023 .. ...... ......
353496-65-6 .... Franklin DynaTech Fund .................................. ........... ........ ................... 34,951.275 ..................4,956,790 ........141.820 ...............4,956,790 ..................4,238,396 ........................ 0 ........................ 0 ........................ 0 ............... 996,247 .......................0 .................996,247 .......................0 .. 12/29/2023 .. ...... ......
98956P-10-2 .... ZIMMER BIOMET HOLDINGS ORD ............................ ........... ........ .................... 4,597.000 .................... 559,455 ........121.700 ..................559,455 .................... 532,725 ................... 1,103 ................... 3,774 ........................ 0 ............... (25,300).......................0 .................(25,300) .......................0 .. 08/03/2023 .. ...... ......
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353496-69-8 .... Franklin Utilities Fund ................................ ........... ........ ..................160,785.448 ..................3,083,865 ......... 19.180 ...............3,083,865 ..................3,348,453 ........................ 0 .................173,973 ........................ 0 ..............(320,195).......................0 ............... (320,195) .......................0 .. 12/29/2023 .. ...... ......
98980F-10-4 ... ZOOMINFO TECHNOLOGIES ORD .............................. ........... ........ ...................30,316.000 .................... 560,543 ......... 18.490 ................. 560,543 .................... 894,179 ........................ 0 ........................ 0 ........................ 0 ..............(258,749).......................0 ............... (258,749) .......................0 .. 08/03/2023 .. ...... ......
353533-64-9 .... Franklin International Growth Fund .................. ........... ........ .................... 7,844.667 .................... 130,378 ......... 16.620 ................. 130,378 .................... 124,659 ........................ 0 ........................ 0 ........................ 0 ..................5,662 .......................0 ................... 5,662 .......................0 .. 12/29/2023 .. ...... ......
98980G-10-2 ... ZSCALER ORD ................................................ ........... ........ .................... 7,217.000 ..................1,598,999 ........ 221.560 ...............1,598,999 ..................1,472,473 ........................ 0 ........................ 0 ........................ 0 ............... 362,331 .......................0 .................362,331 .......................0 .. 12/20/2023 .. ...... ......
353612-84-9 .... Franklin Total Return Fund ............................. ........... ........ ..................417,808.306 ..................3,517,946 ...........8.420 ...............3,517,946 ..................3,933,201 ........................ 0 ................ 111,100 ........................ 0 ................ 75,034 .......................0 .................. 75,034 .......................0 .. 12/29/2023 .. ...... ......
D1882G-11-9 ... DEUTSCHE BOERSE N ORD ................................... ........... B...... .......................415.000 ..................... 85,497 ........186.500 ...................85,497 ..................... 71,055 ........................ 0 ................... 1,132 ........................ 0 ................ 11,201 .......................0 ..................11,201 ..................2,309 .. 12/08/2023 .. ...... ......
353825-10-2 .... Franklin Rising Dividends Fund ....................... ........... ........ ...................56,097.713 ..................4,961,842 ......... 88.450 ...............4,961,842 ................. 4,600,068 ........................ 0 .................217,177 ........................ 0 ............... 294,723 .......................0 .................294,723 .......................0 .. 12/29/2023 .. ...... ......
E04648-11-4 ... AMADEUS IT GROUP ORD .................................... ........... B...... .................... 1,845.000 .................... 132,231 ......... 64.880 ................. 132,231 .................... 100,205 ........................ 0 ................... 1,215 ........................ 0 ................ 24,672 .......................0 .................. 24,672 ..................2,691 .. 12/08/2023 .. ...... ......
354026-10-6 ... Franklin Mutual Financial Services Fund ............ ........... ........ ................... 14,721.462 .................... 383,789 ......... 26.070 ................. 383,789 .................... 356,468 ........................ 0 ................... 8,278 ........................ 0 ................ 31,055 .......................0 .................. 31,055 .......................0 .. 12/29/2023 .. ...... ......
F01764-10-3 ... AIR LIQUIDE ORD ........................................... ........... B...... .......................901.000 .................... 175,290 ........176.120 ................. 175,290 .................... 142,125 ........................ 0 ................... 2,085 ........................ 0 ................ 41,737 .......................0 ..................41,737 ..................4,637 .. 12/08/2023 .. ...... ......
354026-30-4 .... Franklin Mutual Financial Services Fund ............ ........... ........ ..................142,179.903 ..................3,693,833 ......... 25.980 ...............3,693,833 ..................3,511,261 ........................ 0 ..................88,350 ........................ 0 ............... 304,125 .......................0 .................304,125 .......................0 .. 12/29/2023 .. ...... ......
F0392W-12-5 .... ARKEMA ORD ................................................. ........... B...... .......................935.000 .................... 106,383 ........103.000 ................. 106,383 .................... 117,863 ........................ 0 ................... 2,486 ........................ 0 ................ 18,464 .......................0 ..................18,464 ..................3,893 .. 12/08/2023 .. ...... ......
354026-50-2 .... Franklin Mutual Shares Fund ........................... ........... ........ ..................128,205.039 ..................3,084,614 ......... 24.060 ...............3,084,614 ..................3,174,429 ........................ 0 .................162,239 ........................ 0 ............... 191,605 .......................0 .................191,605 .......................0 .. 12/29/2023 .. ...... ......
F4973Q-10-1 ... CAPGEMINI ORD ............................................. ........... B...... .......................729.000 .................... 151,998 ........188.750 ................. 151,998 .................... 142,635 ........................ 0 ................... 1,436 ........................ 0 ..................6,277 .......................0 ................... 6,277 ..................3,086 .. 12/08/2023 .. ...... ......
354026-77-5 .... Franklin Mutual Global Discovery Fund .............. ........... ........ ................... 55,506.624 ..................1,694,062 ......... 30.520 ...............1,694,062 ..................1,571,625 ........................ 0 .................113,428 ........................ 0 ............... 152,742 .......................0 .................152,742 .......................0 .. 12/29/2023 .. ...... ......
F58485-11-5 ... LVMH ORD .................................................... ........... B...... .................... 1,216.000 .................... 985,411 ........733.600 ................. 985,411 .................... 593,337 ................... 5,845 ..................10,103 ........................ 0 ................ 76,517 .......................0 ..................76,517 ................ 20,133 .. 12/08/2023 .. ...... ......
354026-81-7 ... Franklin Mutual Beacon Fund ........................... ........... ........ .................... 8,013.044 .................... 124,843 ......... 15.580 ................. 124,843 .................... 121,380 ........................ 0 ................... 7,363 ........................ 0 ..................5,424 .......................0 ................... 5,424 .......................0 .. 12/20/2023 .. ...... ......
F72027-10-9 ... PERNOD RICARD ORD ........................................ ........... B...... .......................648.000 .................... 114,351 ........ 159.750 ................. 114,351 .................... 126,261 ........................ 0 ................... 2,787 ........................ 0 ............... (18,692).......................0 .................(18,692) ..................3,261 .. 12/08/2023 .. ...... ......
354602-50-0 .... Franklin Real Estate Securities Fund ................ ........... ........ ........................ 91.459 .......................1,671 ......... 18.270 ....................1,671 .......................1,636 ........................ 0 ........................ 0 ........................ 0 ......................35 .......................0 ....................... 35 .......................0 .. 12/26/2023 .. ...... ......
F7607Z-16-5 ... PUBLICIS GROUPE ORD ...................................... ........... B...... .................... 1,515.000 .................... 140,578 ......... 84.000 ................. 140,578 .................... 120,166 ........................ 0 ................... 4,655 ........................ 0 ................ 17,134 .......................0 ..................17,134 ..................3,277 .. 12/08/2023 .. ...... ......
354713-33-1 .... Franklin Small-Mid Cap Growth Fund .................. ........... ........ ................... 31,384.745 ..................1,351,427 ......... 43.060 ...............1,351,427 ................. 1,111,006 ........................ 0 ........................ 0 ........................ 0 ............... 252,743 .......................0 .................252,743 .......................0 .. 12/29/2023 .. ...... ......
F86921-10-7 ... SCHNEIDER ELECTRIC SE ORD .............................. ........... B...... .................... 1,133.000 .................... 227,510 ........181.780 ................. 227,510 .................... 144,441 ........................ 0 ................... 2,817 ........................ 0 ................ 62,431 .......................0 .................. 62,431 ..................4,685 .. 12/08/2023 .. ...... ......
354713-34-9 .... Franklin Small Cap Growth Fund ....................... ........... ........ ...................46,262.177 ..................1,119,545 ......... 24.200 ...............1,119,545 .................... 956,943 ........................ 0 ........................ 0 ........................ 0 ............... 199,979 .......................0 .................199,979 .......................0 .. 12/29/2023 .. ...... ......
F92124-10-0 ... TOTALENERGIES ORD ........................................ ........... B...... .................... 2,462.000 .................... 167,530 ......... 61.600 ................. 167,530 .................... 136,482 ........................ 0 ................... 5,888 ........................ 0 ..................8,646 .......................0 ................... 8,646 ..................4,719 .. 12/08/2023 .. ...... ......
354713-72-9 .... Franklin Growth Opportunities Fund .................. ........... ........ ................... 31,232.100 ..................1,525,688 ......... 48.850 ...............1,525,688 ................. 1,121,676 ........................ 0 .................160,405 ........................ 0 ............... 249,746 .......................0 .................249,746 .......................0 .. 12/29/2023 .. ...... ......
G0250X-10-7 ... AMCOR ORD ................................................... ........... C...... .................... 8,980.000 ..................... 86,567 ...........9.640 ...................86,567 ..................... 82,451 ........................ 0 ................... 1,123 ........................ 0 ..................4,116 .......................0 ................... 4,116 .......................0 .. 11/15/2023 .. ...... ......
354713-84-4 .... Franklin Biotechnology Discovery Fund .............. ........... ........ ...................41,812.638 ..................5,312,715 ........127.060 ...............5,312,715 ................. 5,667,100 ........................ 0 ........................ 0 ........................ 0 ............... 813,828 .......................0 .................813,828 .......................0 .. 12/29/2023 .. ...... ......
G0450A-10-5 ... ARCH CAPITAL GROUP ORD .................................. ........... C...... ...................10,798.000 .................... 801,967 ......... 74.270 ................. 801,967 .................... 755,464 ........................ 0 ........................ 0 ........................ 0 ................ 46,504 .......................0 .................. 46,504 .......................0 .. 08/03/2023 .. ...... ......
355148-10-7 ... Franklin Mutual U.S. Mid Cap Value Fund ............ ........... ........ ................... 42,232.683 ..................1,435,489 ......... 33.990 ...............1,435,489 ..................1,447,141 ........................ 0 .................. 32,421 ........................ 0 ................ 77,833 .......................0 ..................77,833 .......................0 .. 12/29/2023 .. ...... ......
G05320-10-9 ... ASHTEAD GROUP ORD ........................................ ........... B...... .................... 2,799.000 .................... 195,169 ......... 54.697 ................. 195,169 .................... 163,969 ........................ 0 ................... 2,356 ........................ 0 ................ 25,854 .......................0 .................. 25,854 ..................7,687 .. 12/08/2023 .. ...... ......
355148-50-3 .... Franklin Small Cap Value Fund ......................... ........... ........ ..................331,714.627 ................ 19,143,250 ......... 57.710 ..............19,143,250 ................ 18,854,668 ........................ 0 .................811,589 ........................ 0 ............ 1,333,871 .......................0 .............. 1,333,871 .......................0 .. 12/29/2023 .. ...... ......
G06940-10-3 ... BAE SYSTEMS ORD ........................................... ........... B...... .................... 7,576.000 .................... 107,251 ......... 11.105 ................. 107,251 ..................... 96,282 ........................ 0 ................... 1,083 ........................ 0 ................ 10,751 .......................0 ..................10,751 .................... 218 .. 12/08/2023 .. ...... ......
355148-66-9 .... Franklin Small Cap Value R6 ........................... ........... ........ ..................383,823.144 ................ 22,089,022 ......... 57.550 ..............22,089,022 ................ 22,442,397 ........................ 0 .................969,509 ........................ 0 .............1,475,465 .......................0 .............. 1,475,465 .......................0 .. 12/29/2023 .. ...... ......
G1151C-10-1 ... ACCENTURE CL A ORD ....................................... ........... C...... .................... 2,592.000 .................... 909,559 ........ 350.910 ................. 909,559 .................... 632,346 ........................ 0 ..................10,865 ........................ 0 ............... 198,868 .......................0 .................198,868 .......................0 .. 12/21/2023 .. ...... ......
360802-81-3 ... American Funds Fundamental Investors ................ ........... ........ ............... 1,631,145.954 ............... 116,594,312 ......... 71.480 ............ 116,594,312 ............... 115,399,437 ........................ 0 .............. 6,684,357 ........................ 0 ........... 16,695,465 .......................0 .............16,695,465 .......................0 .. 12/28/2023 .. ...... ......
G21096-10-5 ... MENGNIU DAIRY ORD ........................................ ........... B...... ...................30,000.000 ..................... 80,681 ......... 21.000 .................. 80,681 .................... 146,226 ........................ 0 ................... 1,642 ........................ 0 ............... (52,569).......................0 .................(52,569) .................... 132 .. 06/16/2023 .. ...... ......
360802-83-9 ... Fundamental Investors« .................................. ........... ........ ............... 1,296,978.881 ................ 92,798,838 ......... 71.550 ............. 92,798,838 ................ 83,292,922 ........................ 0 .............. 5,277,453 ........................ 0 ........... 13,430,129 .......................0 .............13,430,129 .......................0 .. 12/29/2023 .. ...... ......
G25508-10-5 ... CRH PUBLIC LIMITED ORD .................................. ........... C...... .................... 2,582.000 .................... 178,571 ......... 69.160 ................. 178,571 .......................3,259 ................... 2,817 ........................ 0 ........................ 0 ............... 175,312 .......................0 .................175,312 .......................0 .. 12/08/2023 .. ...... ......
360802-85-4 ... Fundamental Investors« .................................. ........... ........ ..................538,534.612 ................ 38,375,977 ......... 71.260 ............. 38,375,977 ................ 33,260,184 ........................ 0 .............. 2,004,890 ........................ 0 .............5,612,139 .......................0 .............. 5,612,139 .......................0 .. 12/29/2023 .. ...... ......
G2689P-10-1 ... DCC ORD ..................................................... ........... B...... .................... 1,789.000 .................... 131,925 ......... 57.846 ................. 131,925 .................... 129,287 ........................ 0 ................... 4,184 ........................ 0 ................ 35,832 .......................0 .................. 35,832 ..................7,056 .. 12/08/2023 .. ...... ......
38141W-10-9 ... Goldman Sachs Global Core Fixed Income Fund ....... ........... ........ ..................126,594.181 ..................1,453,301 ......... 11.480 ...............1,453,301 ..................1,537,418 ........................ 0 .................. 29,024 ........................ 0 ................ 69,651 .......................0 ..................69,651 .......................0 .. 12/29/2023 .. ...... ......
G29183-10-3 ... EATON ORD .................................................. ........... C...... .................... 3,932.000 .................... 946,904 ........ 240.820 ................. 946,904 .................... 640,075 ........................ 0 ................... 8,205 ........................ 0 ............... 208,763 .......................0 .................208,763 .......................0 .. 11/01/2023 .. ...... ......
38141W-37-2 ... Goldman Sachs U.S. Equity Insights Fund ............ ........... ........ ............... 1,628,466.138 ................ 95,998,079 ......... 58.950 ..............95,998,079 ................ 88,395,332 ........................ 0 .............. 2,557,384 ........................ 0 ........... 15,152,979 .......................0 .............15,152,979 .......................0 .. 12/29/2023 .. ...... ......
G4124C-10-9 .... GRAB HOLDINGS CL A ORD .................................. ........... C...... ..................328,802.000 ................. 1,108,063 ...........3.370 ...............1,108,063 ..................1,570,246 ........................ 0 ........................ 0 ........................ 0 ................ 49,320 .......................0 .................. 49,320 .......................0 .. 06/21/2022 .. ...... ......
38141W-38-0 ... Goldman Sachs Mid Cap Value Fund ..................... ........... ........ ..................424,789.437 ................ 14,115,753 ......... 33.230 ............. 14,115,753 ................ 14,530,445 ........................ 0 .................623,231 ........................ 0 ............... 743,225 .......................0 .................743,225 .......................0 .. 12/29/2023 .. ...... ......
G4232K-10-0 ... HALEON ORD ................................................. ........... B...... ...................38,957.000 .................... 160,349 ...........3.229 ................. 160,349 .................... 152,744 ........................ 0 ................... 1,692 ........................ 0 ................... (458).......................0 .....................(458) ..................5,522 .. 12/08/2023 .. ...... ......
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38142B-14-6 ... Goldman Sachs Large Cap Core Fund .................... ........... ........ ................... 45,623.382 ..................1,637,423 ......... 35.890 ...............1,637,423 ..................1,489,240 ........................ 0 .................. 10,249 ........................ 0 ............... 268,703 .......................0 .................268,703 .......................0 .. 12/29/2023 .. ...... ......
G4705A-10-0 ... ICON ORD .................................................... ........... C...... .......................935.000 .................... 264,670 ........283.070 ................. 264,670 .................... 209,752 ........................ 0 ........................ 0 ........................ 0 ................ 80,836 .......................0 ..................80,836 .......................0 .. 12/08/2023 .. ...... ......
38142B-16-1 ... Goldman Sachs Income Builder Fund .................... ........... ........ .................... 9,163.984 .................... 228,366 ......... 24.920 ................. 228,366 .................... 225,615 ........................ 0 ................... 5,175 ........................ 0 ................ 10,512 .......................0 ..................10,512 .......................0 .. 12/29/2023 .. ...... ......
G51502-10-5 ... JOHNSON CONTROLS INTERNATIONAL ORD ................... ........... C...... .................... 3,900.000 .................... 224,796 ......... 57.640 ................. 224,796 .................... 238,074 ................... 1,458 ................... 5,347 ........................ 0 ............... (23,803).......................0 .................(23,803) .......................0 .. 11/17/2023 .. ...... ......
38142V-17-5 ... Goldman Sachs Large Cap Value Insights Fund ....... ........... ........ ...................86,928.576 ................. 1,975,017 ......... 22.720 ...............1,975,017 ..................1,964,929 ........................ 0 .................. 64,257 ........................ 0 ............... 114,846 .......................0 .................114,846 .......................0 .. 12/29/2023 .. ...... ......
G52654-10-3 .... KINGSPAN GROUP ORD ....................................... ........... B...... .................... 1,182.000 .................... 102,367 ......... 78.400 ................. 102,367 ..................... 89,572 ........................ 0 ....................... 98 ........................ 0 ................ 10,894 .......................0 ..................10,894 ..................1,901 .. 12/08/2023 .. ...... ......
38142V-18-3 ... Goldman Sachs Large Cap Value Insights Fund ....... ........... ........ ..................167,258.555 ................. 3,766,662 ......... 22.520 ...............3,766,662 ................. 3,726,770 ........................ 0 .................141,502 ........................ 0 ............... 221,162 .......................0 .................221,162 .......................0 .. 12/29/2023 .. ...... ......
G54950-10-3 .... LINDE ORD .................................................. ........... C...... .................... 3,674.000 ..................1,508,949 ........410.710 ...............1,508,949 ................. 1,187,094 ........................ 0 .................. 18,339 ........................ 0 ............... 321,855 .......................0 .................321,855 .......................0 .. 12/15/2023 .. ...... ......
38142V-20-9 .... Goldman Sachs Small Cap Value Fund ................... ........... ........ ......................... 0.155 ............................7 ......... 44.850 ......................... 7 ............................8 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/18/2023 .. ...... ......
G5960L-10-3 ... MEDTRONIC ORD ............................................. ........... C...... .................... 9,315.570 .................... 767,417 ......... 82.380 ................. 767,417 .................... 777,927 ................... 6,501 ..................16,958 ........................ 0 ................ 54,961 .......................0 .................. 54,961 .......................0 .. 11/17/2023 .. ...... ......
38142Y-77-3 ... Goldman Sachs Large Cap Value Fund ................... ........... ........ ..................219,273.147 ..................3,368,036 ......... 15.360 ...............3,368,036 ..................3,319,110 ........................ 0 .................199,664 ........................ 0 ............... 184,943 .......................0 .................184,943 .......................0 .. 12/29/2023 .. ...... ......
G6095L-10-9 ... APTIV ORD .................................................. ........... C...... .................... 1,557.000 .................... 139,694 ......... 89.720 ................. 139,694 .................... 158,932 ........................ 0 ........................ 0 ........................ 0 ............... (19,238).......................0 .................(19,238) .......................0 .. 12/15/2023 .. ...... ......
38142Y-82-3 .... Goldman Sachs Technology Opportunities Fund ....... ........... ........ ............... 1,236,341.403 ................ 27,681,684 ......... 22.390 ............. 27,681,684 ................ 26,724,117 ........................ 0 ........................ 0 ........................ 0 ............ 8,143,760 .......................0 .............. 8,143,760 .......................0 .. 12/29/2023 .. ...... ......
G68673-11-3 ... FLUTTER ENTERTAINMENT ORD .............................. ........... B...... .......................834.000 .................... 147,782 ........139.000 ................. 147,782 .................... 133,330 ........................ 0 ........................ 0 ........................ 0 ................ 24,362 .......................0 .................. 24,362 ..................6,713 .. 12/08/2023 .. ...... ......
38142Y-85-6 ... Goldman Sachs Technology Opportunities Fund ....... ........... ........ ................... 97,348.083 ................. 2,787,076 ......... 28.630 ...............2,787,076 ................. 2,840,701 ........................ 0 ........................ 0 ........................ 0 ............... 958,738 .......................0 .................958,738 .......................0 .. 12/29/2023 .. ...... ......
G74079-10-7 ... RECKITT BENCKISER GROUP ORD ........................... ........... B...... .................... 2,117.000 .................... 146,258 ......... 54.195 ................. 146,258 .................... 171,219 ........................ 0 ................... 4,750 ........................ 0 ...............(10,087).......................0 ................ (10,087) ..................9,001 .. 12/08/2023 .. ...... ......
38143H-18-3 .... Goldman Sachs Small Cap Growth Insights Fund ..... ........... ........ ................... 42,941.115 .................... 968,750 ......... 22.560 ................. 968,750 .................... 966,179 ........................ 0 ........................ 0 ........................ 0 ................ 75,114 .......................0 ..................75,114 .......................0 .. 12/29/2023 .. ...... ......
G7493L-10-5 ... RELX ORD .................................................... ........... B...... .................... 6,748.000 .................... 267,538 ......... 31.101 ................. 267,538 .................... 216,096 ........................ 0 ................... 3,367 ........................ 0 ................ 44,579 .......................0 .................. 44,579 ..................6,862 .. 12/08/2023 .. ...... ......
38143H-33-2 .... Goldman Sachs Satellite Strategies Portfolio ..... ........... ........ .................... 2,442.348 ..................... 18,929 .......... 7.750 ...................18,929 ..................... 18,993 ........................ 0 ......................697 ........................ 0 ..................1,075 .......................0 ................... 1,075 .......................0 .. 12/28/2023 .. ...... ......
G76279-10-1 ... ROIVANT SCIENCES ORD .................................... ........... C...... ..................157,534.000 ................. 1,769,107 ......... 11.230 ...............1,769,107 ................. 1,666,931 ........................ 0 ........................ 0 ........................ 0 ............... 102,176 .......................0 .................102,176 .......................0 .. 12/04/2023 .. ...... ......
38143H-44-9 .... Goldman Sachs Bond Fund ................................. ........... ........ ..................485,211.440 ..................4,352,349 .......... 8.970 ............... 4,352,349 ..................4,899,376 ........................ 0 .................138,527 ........................ 0 ............... 121,701 .......................0 .................121,701 .......................0 .. 12/29/2023 .. ...... ......
G7709Q-10-4 ... ROYALTY PHARMA CL A ORD ................................ ........... ........ ..................294,208.000 ..................8,264,303 ......... 28.090 ...............8,264,303 ................ 14,087,732 ........................ 0 .................261,561 ........................ 0 ........... (3,362,797).......................0 .............(3,362,797) .......................0 .. 09/15/2021 .. ...... ......

38144N-59-3 ....
Goldman Sachs International Small Cap Insights Fun 

............................................................... ........... ........ ..................189,743.904 ..................2,309,183 ......... 12.170 ...............2,309,183 ..................2,209,420 ........................ 0 ..................67,512 ........................ 0 ............... 215,629 .......................0 .................215,629 .......................0 .. 12/29/2023 .. ...... ......
G7997R-10-3 ... SEAGATE TECHNOLOGY HOLDINGS ORD ...................... ........... C...... .................... 3,427.000 .................... 292,563 ......... 85.370 ................. 292,563 .................... 222,805 ................... 2,430 ................... 8,442 ........................ 0 ................ 99,055 .......................0 .................. 99,055 .......................0 .. 12/15/2023 .. ...... ......
38145C-66-1 ... Goldman Sachs Strategic Income Fund ................. ........... ........ ..................119,923.525 ................. 1,126,082 ...........9.390 ...............1,126,082 ..................1,105,236 ........................ 0 ..................37,617 ........................ 0 ................ 60,838 .......................0 ..................60,838 .......................0 .. 12/29/2023 .. ...... ......
G7S53R-10-4 .... PROKIDNEY CL A ORD ....................................... ........... ........ ...................95,476.000 .................... 169,947 .......... 1.780 ................. 169,947 .................... 933,615 ........................ 0 ........................ 0 ........................ 0 ..............(616,889).......................0 ............... (616,889) .......................0 .. 10/11/2023 .. ...... ......

38147X-23-4 ....
Goldman Sachs International Small Cap Insights Fun 

............................................................... ........... ........ ..................139,284.818 ..................1,699,275 ......... 12.200 ...............1,699,275 ..................1,674,536 ........................ 0 .................. 49,479 ........................ 0 ............... 153,711 .......................0 .................153,711 .......................0 .. 12/29/2023 .. ...... ......
G80827-10-1 ... SHELL ORD .................................................. ........... B...... .................... 4,641.000 .................... 152,139 ......... 25.715 ................. 152,139 .................... 129,068 ................... 1,598 ................... 2,334 ........................ 0 ................ 14,108 .......................0 ..................14,108 ..................5,341 .. 12/08/2023 .. ...... ......
38147X-54-9 .... Goldman Sachs Global Core Fixed Income Fund ....... ........... ........ ..................147,534.950 ................. 1,690,750 ......... 11.460 ...............1,690,750 ..................1,743,545 ........................ 0 ..................39,766 ........................ 0 ................ 78,896 .......................0 ..................78,896 .......................0 .. 12/29/2023 .. ...... ......
G8994E-10-3 ... TRANE TECHNOLOGIES ORD .................................. ........... C...... .................... 4,689.000 ..................1,143,647 ........ 243.900 ...............1,143,647 .................... 664,775 ........................ 0 ..................13,809 ........................ 0 ............... 347,897 .......................0 .................347,897 .......................0 .. 08/14/2023 .. ...... ......
399874-81-7 ... The Growth Fund of America« ........................... ........... ........ ............... 3,942,272.014 ............... 249,191,012 ......... 63.210 ............ 249,191,012 ............... 243,759,163 ........................ 0 .............17,671,210 ........................ 0 ........... 46,143,036 .......................0 .............46,143,036 .......................0 .. 12/29/2023 .. ...... ......
H1467J-10-4 ... CHUBB ORD ................................................... ........... C...... .................... 2,196.000 .................... 496,296 ........226.000 ................. 496,296 .................... 443,088 ................... 1,908 ................... 3,477 ........................ 0 ................ 41,258 .......................0 .................. 41,258 .......................0 .. 10/02/2023 .. ...... ......
399874-83-3 .... The Growth Fund of America« ........................... ........... ........ ............... 2,429,085.391 ............... 153,299,579 ......... 63.110 ............ 153,299,579 ............... 138,932,967 ........................ 0 .............10,864,761 ........................ 0 ........... 29,164,939 .......................0 .............29,164,939 .......................0 .. 12/29/2023 .. ...... ......
H25662-18-2 .... RICHEMONT N ORD ........................................... ........... B...... .................... 1,084.000 .................... 149,080 ........115.750 ................. 149,080 .................... 138,183 ........................ 0 ........................ 0 ........................ 0 ..................1,681 .......................0 ................... 1,681 ..................9,216 .. 12/08/2023 .. ...... ......
399874-85-8 .... The Growth Fund of America« ........................... ........... ........ ............... 1,418,391.274 ................ 86,862,282 ......... 61.240 ............. 86,862,282 ................ 74,892,799 ........................ 0 .............. 5,903,831 ........................ 0 ........... 16,814,187 .......................0 .............16,814,187 .......................0 .. 12/28/2023 .. ...... ......
H57312-64-9 .... NESTLE N ORD ............................................... ........... B...... .................... 1,838.000 .................... 212,943 ......... 97.510 ................. 212,943 .................... 220,865 ........................ 0 ................... 2,687 ........................ 0 ............... (21,105).......................0 .................(21,105) ................ 17,508 .. 12/08/2023 .. ...... ......
40169J-20-0 ... Guggenheim Total Return Bond Fund .................... ........... ........ ........................ 43.570 .......................1,038 ......... 23.830 ....................1,038 .......................1,007 ........................ 0 ........................ 4 ........................ 0 ......................31 .......................0 ....................... 31 .......................0 .. 12/29/2023 .. ...... ......
J02100-11-3 ... ASAHI GROUP HLDG ORD .................................... ........... B...... .................... 5,300.000 .................... 197,669 ..... 5,258.000 ................. 197,669 .................... 194,027 ................... 2,218 ................... 3,060 ........................ 0 ................ 32,155 .......................0 .................. 32,155 ................ (9,209).. 12/11/2023 .. ...... ......
41026E-30-1 ... Sage Cash Balance Growth ............................... ........... ........ ............... 2,270,926.112 ................ 26,161,068 ......... 11.520 ............. 26,161,068 ................ 25,124,648 ........................ 0 ........................ 0 ........................ 0 ............ 1,611,119 .......................0 ..............1,611,119 .......................0 .. 12/13/2023 .. ...... ......
J0433F-10-3 .... BAYCURRENT CONSU ORD ..................................... ........... B...... .................... 2,500.000 ..................... 87,796 ..... 4,951.000 ...................87,796 ..................... 74,507 ........................ 0 ........................ 0 ........................ 0 ..................8,388 .......................0 ................... 8,388 ..................4,901 .. 11/22/2023 .. ...... ......
41026E-40-0 ... Sage Cash Balance Moderate ............................. ........... ........ ............... 1,976,729.418 ................ 23,068,432 ......... 11.670 ..............23,068,432 ................ 21,976,780 ........................ 0 ........................ 0 ........................ 0 ............ 1,364,003 .......................0 .............. 1,364,003 .......................0 .. 12/27/2023 .. ...... ......
J13440-10-2 .... FANUC ORD ................................................... ........... B...... .................... 6,400.000 .................... 188,259 ..... 4,147.000 ................. 188,259 .................... 205,390 ........................ 0 ................... 3,042 ........................ 0 ..................2,335 .......................0 ................... 2,335 ................ (9,511).. 12/11/2023 .. ...... ......
41026E-50-9 ... Sage Cash Balance Conservative ........................ ........... ........ ................. 167,105.678 ..................1,858,215 ......... 11.120 ...............1,858,215 ................. 1,797,476 ........................ 0 ........................ 0 ........................ 0 ................ 61,961 .......................0 ..................61,961 .......................0 .. 12/11/2023 .. ...... ......
J22848-10-5 .... HOYA ORD .................................................... ........... B...... .................... 1,200.000 .................... 150,021 .... 17,625.000 ................. 150,021 .................... 104,322 ........................ 0 ......................804 ........................ 0 ................ 40,409 .......................0 .................. 40,409 ................ (5,935).. 12/13/2022 .. ...... ......
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41026F-10-0 ... Transamerica Balanced Fund ............................. ........... ........ ............... 3,081,572.056 ................ 34,143,818 ......... 11.080 ............. 34,143,818 ................ 30,841,078 ........................ 0 ........................ 0 ........................ 0 .............3,302,740 .......................0 .............. 3,302,740 .......................0 .. 12/28/2023 .. ...... ......
J32491-10-2 .... KEYENCE ORD ................................................ ........... B...... .......................112.000 ......................49,351 .... 62,120.000 ...................49,351 ......................41,553 ........................ 0 ......................203 ........................ 0 ..................8,027 .......................0 ................... 8,027 ................ (2,324).. 07/06/2020 .. ...... ......
413838-72-3 .... Oakmark International Fund ............................. ........... ........ .................... 3,361.019 ..................... 89,975 ......... 26.770 ...................89,975 ..................... 82,685 ........................ 0 ................... 1,852 ........................ 0 ................ 10,419 .......................0 ..................10,419 .......................0 .. 12/26/2023 .. ...... ......
J35759-12-5 .... KOMATSU ORD ................................................ ........... B...... .................... 2,300.000 ..................... 60,167 ..... 3,688.000 .................. 60,167 ..................... 48,904 ........................ 0 ................... 2,032 ........................ 0 ................ 12,686 .......................0 ..................12,686 ................ (3,706).. 02/28/2023 .. ...... ......
413840-30-7 ... Oakmark International Fund ............................. ........... ........ .................... 3,116.683 ......................52,953 ......... 16.990 ...................52,953 .................... 173,055 ........................ 0 ........................ 0 ........................ 0 ..................8,259 .......................0 ................... 8,259 .......................0 .. 11/29/2022 .. ...... ......
J72262-10-8 ... SHIMANO ORD ................................................ ........... B...... .......................700.000 .................... 108,416 .... 21,835.000 ................. 108,416 .................... 119,193 ......................708 ......................412 ........................ 0 ................ (7,661).......................0 ..................(7,661) ................ (3,117).. 07/06/2023 .. ...... ......
416528-28-9 .... Hartford Small Cap Growth HLS Fund .................. ........... ........ ..................626,896.469 ................ 16,117,506 ......... 25.710 ............. 16,117,506 ................ 18,144,989 ........................ 0 ........................ 0 ........................ 0 .............2,402,454 .......................0 .............. 2,402,454 .......................0 .. 12/29/2023 .. ...... ......
J75734-10-3 .... SMC ORD ..................................................... ........... B...... .......................100.000 ..................... 53,738 ....75,760.000 ...................53,738 ..................... 56,752 ........................ 0 ......................538 ........................ 0 ................ 14,789 .......................0 ..................14,789 ................ (3,174).. 10/07/2021 .. ...... ......
416649-29-1 .... The Hartford Inflation Plus Fund ..................... ........... ........ ................... 33,050.765 .................... 330,507 ......... 10.000 ................. 330,507 .................... 350,388 ........................ 0 ................... 9,772 ........................ 0 ..................3,921 .......................0 ................... 3,921 .......................0 .. 12/29/2023 .. ...... ......
J76379-10-6 ... SONY GROUP CORP ORD ...................................... ........... B...... .................... 1,800.000 .................... 171,216 .... 13,410.000 ................. 171,216 .................... 167,748 ........................ 0 ......................682 ........................ 0 ................ 28,327 .......................0 .................. 28,327 ................ (6,295).. 12/11/2023 .. ...... ......
41664R-18-4 ... Hartford Core Equity Fund .............................. ........... ........ ................. 110,609.788 ..................5,120,128 ......... 46.290 ...............5,120,128 ..................4,917,779 ........................ 0 .................152,353 ........................ 0 ............... 679,129 .......................0 .................679,129 .......................0 .. 12/29/2023 .. ...... ......
J86957-11-5 ... TOKYO ELECTRON ORD ....................................... ........... B...... .................... 1,000.000 .................... 179,139 .... 25,255.000 ................. 179,139 ..................... 91,298 ........................ 0 ................... 2,650 ........................ 0 ................ 87,279 .......................0 ..................87,279 ................ (6,363).. 10/13/2022 .. ...... ......
41664R-22-6 .... Hartford Total Return Bond Fund ...................... ........... ........ ..................717,002.570 ..................6,582,084 .......... 9.180 ...............6,582,084 ..................6,885,225 ........................ 0 .................235,207 ........................ 0 ............... 149,614 .......................0 .................149,614 .......................0 .. 12/29/2023 .. ...... ......
K72807-14-0 ... NOVO NORDISK A/S .......................................... ........... B...... .................... 2,427.000 .................... 251,067 ........698.100 ................. 251,067 .................... 119,598 ........................ 0 ................... 2,174 ........................ 0 ................ 61,708 .......................0 ..................61,708 ..................4,783 .. 12/08/2023 .. ...... ......
41664R-23-4 .... Hartford Strategic Income Fund ........................ ........... ........ .................... 6,950.560 ......................53,449 .......... 7.690 ...................53,449 ......................52,974 ........................ 0 ................... 2,145 ........................ 0 ..................1,339 .......................0 ................... 1,339 .......................0 .. 12/27/2023 .. ...... ......
M5216V-10-6 ... GLOBAL E ONLINE ORD ..................................... ........... C...... ..................134,791.000 ..................5,341,767 ......... 39.630 ...............5,341,767 ..................4,282,082 ........................ 0 ........................ 0 ........................ 0 .............1,729,219 .......................0 .............. 1,729,219 .......................0 .. 11/16/2023 .. ...... ......
41664R-24-2 .... Hartford Small Company Fund ............................ ........... ........ .................... 1,436.127 ..................... 37,526 ......... 26.130 ...................37,526 ..................... 31,360 ........................ 0 ........................ 0 ........................ 0 ..................6,166 .......................0 ................... 6,166 .......................0 .. 12/29/2023 .. ...... ......
M7S64H-10-6 ... MONDAYCOM ORD ............................................. ........... C...... .......................886.000 .................... 166,400 ........187.810 ................. 166,400 .................... 166,121 ........................ 0 ........................ 0 ........................ 0 .................... 278 .......................0 ......................278 .......................0 .. 12/15/2023 .. ...... ......
41664R-26-7 ... The Hartford MidCap Fund ............................... ........... ........ ..................563,869.095 ................ 19,380,181 ......... 34.370 ............. 19,380,181 ................ 21,839,721 ........................ 0 .................324,748 ........................ 0 ............ 2,005,612 .......................0 .............. 2,005,612 .......................0 .. 12/29/2023 .. ...... ......
N07059-20-2 .... ASML HOLDING ORD ......................................... ........... B...... .......................251.000 .................... 189,013 ........681.700 ................. 189,013 .................... 133,926 ........................ 0 ................... 1,279 ........................ 0 ................ 44,688 .......................0 ..................44,688 ..................3,482 .. 12/08/2023 .. ...... ......
41664R-27-5 .... The Hartford International Opportunities Fund .... ........... ........ ............... 1,120,441.453 ................ 20,201,560 ......... 18.030 ............. 20,201,560 ................ 20,483,850 ........................ 0 .................336,413 ........................ 0 ............ 1,647,191 .......................0 .............. 1,647,191 .......................0 .. 12/29/2023 .. ...... ......
N07059-21-0 ... ASML HOLDING ADR REP ORD ............................... ........... C...... .................... 1,414.000 ................. 1,070,285 ........ 756.920 ...............1,070,285 .................... 534,545 ........................ 0 ................... 7,037 ........................ 0 ............... 274,789 .......................0 .................274,789 .......................0 .. 12/13/2023 .. ...... ......
41664R-28-3 .... Hartford Equity Income Fund ........................... ........... ........ ................... 43,319.689 .................... 878,957 ......... 20.290 ................. 878,957 .................... 893,570 ........................ 0 ..................58,631 ........................ 0 ..................6,022 .......................0 ................... 6,022 .......................0 .. 12/29/2023 .. ...... ......
N3501V-10-4 ... ADYEN ORD .................................................. ........... B...... .................... 5,962.000 ................. 7,683,138 ..... 1,166.600 ...............7,683,138 ..................6,957,450 ........................ 0 ........................ 0 ........................ 0 ............... 286,870 .......................0 .................286,870 ............... 232,205 .. 12/05/2023 .. ...... ......
41664R-29-1 .... Hartford Dividend and Growth Fund .................... ........... ........ ..................540,091.196 ................ 18,282,087 ......... 33.850 ............. 18,282,087 ................ 17,670,436 ........................ 0 .................320,810 ........................ 0 ............ 1,766,866 .......................0 ..............1,766,866 .......................0 .. 12/29/2023 .. ...... ......
N39427-21-1 .... HEINEKEN ORD ............................................... ........... B...... .................... 1,734.000 .................... 176,108 ......... 91.940 ................. 176,108 .................... 171,486 ........................ 0 ................... 3,021 ........................ 0 ..................7,246 .......................0 ................... 7,246 ..................5,589 .. 12/08/2023 .. ...... ......
41664R-32-5 .... Hartford Balanced Income Fund ......................... ........... ........ ..................261,526.253 ..................3,792,131 ......... 14.500 ...............3,792,131 ..................3,681,722 ........................ 0 .................110,042 ........................ 0 ............... 154,155 .......................0 .................154,155 .......................0 .. 12/28/2023 .. ...... ......
N53745-10-0 .... LYONDELLBASELL INDUSTRIES CL A ORD .................. ........... C...... .................... 1,735.000 .................... 164,964 ......... 95.080 ................. 164,964 .................... 162,408 ........................ 0 ................... 6,493 ........................ 0 ..................2,556 .......................0 ................... 2,556 .......................0 .. 11/21/2023 .. ...... ......

41665H-35-9 ....
Hartford Schroders International Multi-Cap Value F 

............................................................... ........... ........ ..................430,422.340 ..................4,132,054 .......... 9.600 ...............4,132,054 ..................4,041,964 ........................ 0 .................116,968 ........................ 0 ............... 333,289 .......................0 .................333,289 .......................0 .. 12/29/2023 .. ...... ......
N6596X-10-9 ... NXP SEMICONDUCTORS ORD .................................. ........... C...... .................... 2,790.000 .................... 640,807 ........ 229.680 ................. 640,807 .................... 426,551 ................... 2,959 ................... 8,719 ........................ 0 ............... 195,953 .......................0 .................195,953 .......................0 .. 11/02/2023 .. ...... ......
41665H-44-1 .... Hartford Schroders International Stock Fund ....... ........... ........ ..................118,525.783 ..................1,973,454 ......... 16.650 ...............1,973,454 ................. 1,818,579 ........................ 0 .................. 26,337 ........................ 0 ............... 161,588 .......................0 .................161,588 .......................0 .. 12/29/2023 .. ...... ......
N83574-10-8 ... STMICROELECTRONICS ORD .................................. ........... B...... .................... 1,941.000 ..................... 97,011 ......... 45.245 ...................97,011 ..................... 82,784 ........................ 0 ......................126 ........................ 0 ................ 12,167 .......................0 ..................12,167 ..................2,060 .. 12/08/2023 .. ...... ......
41665H-86-2 ... Hartford Schroders Emerging Markets Equity Fund . ........... ........ ...................53,161.911 .................... 833,579 ......... 15.680 ................. 833,579 .................... 916,303 ........................ 0 ..................10,776 ........................ 0 ................ 52,005 .......................0 .................. 52,005 .......................0 .. 12/29/2023 .. ...... ......
N9643A-19-7 .... WOLTERS KLUWER ORD ....................................... ........... B...... .................... 1,460.000 .................... 207,566 ........128.700 ................. 207,566 .................... 133,905 ........................ 0 ......................942 ........................ 0 ................ 49,302 .......................0 .................. 49,302 ..................4,354 .. 12/08/2023 .. ...... ......
41665K-42-8 ... Hartford International Value Fund .................... ........... ........ ................... 70,254.164 ..................1,273,005 ......... 18.120 ...............1,273,005 ..................1,152,206 ........................ 0 .................. 33,798 ........................ 0 ............... 124,409 .......................0 .................124,409 .......................0 .. 12/29/2023 .. ...... ......
P1909G-10-7 ... B3 BRASIL BOLSA BALCAO ORD ............................ ........... B...... ...................33,777.000 .................... 101,172 ......... 14.550 ................. 101,172 ..................... 73,610 ........................ 0 ................... 1,816 ........................ 0 ................ 10,176 .......................0 ..................10,176 ..................6,285 .. 12/08/2023 .. ...... ......
41665K-49-3 .... Hartford International Equity Fund .................. ........... ........ ................... 23,900.374 .................... 280,830 ......... 11.750 ................. 280,830 .................... 271,991 ........................ 0 ................... 6,643 ........................ 0 ................ 25,160 .......................0 ..................25,160 .......................0 .. 12/29/2023 .. ...... ......
P98180-18-8 ... WALMEX ORD ................................................. ........... B...... ...................79,174.000 .................... 333,770 ......... 71.390 ................. 333,770 .................... 267,918 ........................ 0 ..................10,417 ........................ 0 ................ 12,972 .......................0 .................. 12,972 ................ 36,745 .. 12/08/2023 .. ...... ......
45956T-81-6 ... International Growth and Income FundSM ............. ........... ........ ................... 49,590.829 ................. 1,777,831 ......... 35.850 ...............1,777,831 ................. 1,747,080 ........................ 0 .................. 17,924 ........................ 0 ................ 30,751 .......................0 ..................30,751 .......................0 .. 12/29/2023 .. ...... ......
Q0521T-10-8 ... ARISTOCRAT LEISURE ORD .................................. ........... B...... .................... 3,865.000 .................... 107,654 ......... 40.820 ................. 107,654 ......................99,589 ........................ 0 ......................808 ........................ 0 .................... 855 .......................0 ......................855 ..................7,210 .. 12/11/2023 .. ...... ......
466000-40-3 ... Delaware Ivy Core Equity Fund ......................... ........... ........ ..................190,169.251 ..................3,362,192 ......... 17.680 ...............3,362,192 ..................3,419,205 ........................ 0 .................321,391 ........................ 0 ............... 286,192 .......................0 .................286,192 .......................0 .. 12/29/2023 .. ...... ......
Q3018U-10-9 ... CSL ORD ..................................................... ........... B...... .......................631.000 .................... 123,421 ........286.650 ................. 123,421 .................... 119,645 ........................ 0 ................... 1,287 ........................ 0 ..................1,546 .......................0 ................... 1,546 ..................1,610 .. 12/11/2023 .. ...... ......
466000-54-4 ... Delaware Ivy Mid Cap Growth Fund ..................... ........... ........ ..................985,439.909 ................ 27,956,930 ......... 28.370 ..............27,956,930 ................ 33,119,978 ........................ 0 .............. 1,604,397 ........................ 0 .............2,596,407 .......................0 .............. 2,596,407 .......................0 .. 12/29/2023 .. ...... ......
T4R999-10-4 .... FINECO BANK ORD ........................................... ........... B...... ...................14,710.000 .................... 220,748 ......... 13.585 ................. 220,748 .................... 194,779 ........................ 0 ................... 4,644 ........................ 0 ............... (15,329).......................0 .................(15,329) ..................6,360 .. 12/08/2023 .. ...... ......
466000-67-6 ... Delaware Ivy Science and Technology Fund ........... ........... ........ ..................913,169.680 ................ 48,635,417 ......... 53.260 ............. 48,635,417 ................ 54,465,003 ........................ 0 .............. 4,228,592 ........................ 0 ............ 7,806,594 .......................0 .............. 7,806,594 .......................0 .. 12/29/2023 .. ...... ......
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V7780T-10-3 ... ROYAL CARIBBEAN GROUP ORD .............................. ........... ........ .................... 1,668.000 .................... 215,989 ........ 129.490 ................. 215,989 .................... 139,851 ........................ 0 ........................ 0 ........................ 0 ................ 84,066 .......................0 ..................84,066 .......................0 .. 12/19/2023 .. ...... ......
466000-72-6 ... Delaware Ivy Asset Strategy Fund ..................... ........... ........ ..................100,206.388 ..................2,030,182 ......... 20.260 ...............2,030,182 ..................2,229,372 ........................ 0 ..................52,008 ........................ 0 ............... 207,084 .......................0 .................207,084 .......................0 .. 12/28/2023 .. ...... ......
W48102-12-8 ... INVESTOR ORD ............................................... ........... B...... ................... 13,992.000 .................... 324,120 ........ 233.450 ................. 324,120 .................... 224,230 ........................ 0 ................... 4,891 ........................ 0 ................ 62,127 .......................0 ..................62,127 ..................7,031 .. 12/08/2023 .. ...... ......
46600A-73-2 ... Delaware Ivy Small Cap Growth Fund .................. ........... ........ ................... 40,984.223 .................... 815,586 ......... 19.900 ................. 815,586 .................... 951,708 ........................ 0 ..................20,506 ........................ 0 ................ 50,945 .......................0 .................. 50,945 .......................0 .. 12/29/2023 .. ...... ......
W74857-16-5 ... SANDVIK ORD ................................................ ........... B...... .................... 5,666.000 .................... 122,621 ........218.100 ................. 122,621 .................... 122,132 ........................ 0 ................... 2,298 ........................ 0 ................ 15,359 .......................0 .................. 15,359 ..................3,902 .. 06/15/2023 .. ...... ......
46600A-74-0 ... Delaware Ivy Science and Technology Fund ........... ........... ........ ..................260,470.709 ................ 16,024,157 ......... 61.520 ............. 16,024,157 ................ 17,741,335 ........................ 0 ..............1,200,168 ........................ 0 .............2,621,420 .......................0 .............. 2,621,420 .......................0 .. 12/29/2023 .. ...... ......
W9112U-10-4 ... SVENSKA HANDELSBANKEN ORD .............................. ........... B...... ...................14,129.000 .................... 153,517 ........109.500 ................. 153,517 .................... 132,597 ........................ 0 ................... 6,612 ........................ 0 ..................9,568 .......................0 ................... 9,568 ..................5,911 .. 12/08/2023 .. ...... ......
46600A-76-5 ... Delaware Ivy Mid Cap Growth Fund ..................... ........... ........ ..................692,378.253 ................ 21,311,403 ......... 30.780 ............. 21,311,403 ................ 24,459,062 ........................ 0 .............. 1,128,459 ........................ 0 ............ 1,874,749 .......................0 .............. 1,874,749 .......................0 .. 12/29/2023 .. ...... ......
Y002A1-10-5 ... AIA ORD ..................................................... ........... B...... ...................14,200.000 .................... 123,750 ......... 68.050 ................. 123,750 .................... 152,302 ........................ 0 ................... 2,301 ........................ 0 ............... (27,289).......................0 .................(27,289) ......................34 .. 12/11/2023 .. ...... ......
46600A-82-3 ... Delaware Ivy International Core Equity Fund ....... ........... ........ ................... 90,903.371 ..................1,822,612 ......... 20.050 ...............1,822,612 ................. 1,715,600 ........................ 0 ..................48,183 ........................ 0 ............... 186,763 .......................0 .................186,763 .......................0 .. 12/29/2023 .. ...... ......
Y15037-10-7 ... CHINA RES BEER ORD ....................................... ........... B...... ...................18,000.000 ..................... 78,837 ......... 34.200 ...................78,837 .................... 109,170 ........................ 0 ................... 1,071 ........................ 0 ............... (38,416).......................0 .................(38,416) .................... 135 .. 12/11/2023 .. ...... ......
46636U-13-2 .... JPMorgan SmartRetirement« Blend 2055 Fund .......... ........... ........ .................... 6,211.254 .................... 181,742 ......... 29.260 ................. 181,742 .................... 172,737 ........................ 0 ................... 3,749 ........................ 0 ..................9,005 .......................0 ................... 9,005 .......................0 .. 12/29/2023 .. ...... ......
Y74718-10-0 ... SAMSUNG ELECTR ORD ....................................... ........... B...... .................... 3,407.000 .................... 207,663 ....78,500.000 ................. 207,663 .................... 188,400 ........................ 0 ................... 3,277 ........................ 0 ................ 54,866 .......................0 ..................54,866 ................ (1,993).. 12/11/2023 .. ...... ......
46636U-19-9 .... JPMorgan SmartRetirement« Blend 2050 Fund .......... ........... ........ ................... 12,964.519 .................... 381,676 ......... 29.440 ................. 381,676 .................... 362,590 ........................ 0 ................... 8,040 ........................ 0 ................ 19,086 .......................0 ..................19,086 .......................0 .. 12/29/2023 .. ...... ......
Y8563B-15-9 ... TECHTRONIC IND ORD ....................................... ........... B...... ...................17,500.000 .................... 208,537 ......... 93.050 ................. 208,537 .................... 183,717 ........................ 0 ................... 3,436 ........................ 0 ................ 21,277 .......................0 ..................21,277 ......................90 .. 12/11/2023 .. ...... ......
46636U-26-4 .... JPMorgan SmartRetirement« Blend 2045 Fund .......... ........... ........ ...................20,014.801 .................... 589,036 ......... 29.430 ................. 589,036 .................... 560,681 ........................ 0 ..................12,789 ........................ 0 ................ 28,355 .......................0 .................. 28,355 .......................0 .. 12/29/2023 .. ...... ......
Y9T10P-10-5 ... UNITED OVERSEAS BANK ORD ............................... ........... B...... .................... 3,000.000 ..................... 64,703 ......... 28.450 ...................64,703 ..................... 64,089 ........................ 0 ................... 3,388 ........................ 0 ................ (4,578).......................0 ..................(4,578) ..................1,103 .. 12/11/2023 .. ...... ......
46636U-33-0 .... JPMorgan SmartRetirement« Blend 2040 Fund .......... ........... ........ .................... 8,102.298 .................... 228,404 ......... 28.190 ................. 228,404 .................... 203,058 ........................ 0 ................... 5,399 ........................ 0 ................ 24,547 .......................0 .................. 24,547 .......................0 .. 12/29/2023 .. ...... ......
46636U-39-7 .... JPMorgan SmartRetirement« Blend 2035 Fund .......... ........... ........ ................... 34,827.463 .................... 928,152 ......... 26.650 ................. 928,152 .................... 869,860 ........................ 0 .................. 23,532 ........................ 0 ................ 58,292 .......................0 .................. 58,292 .......................0 .. 12/29/2023 .. ...... ......
46636U-46-2 .... JPMorgan SmartRetirement« Blend 2030 Fund .......... ........... ........ ................... 54,712.541 ..................1,324,044 ......... 24.200 ...............1,324,044 ................. 1,208,361 ........................ 0 ..................36,178 ........................ 0 ............... 115,946 .......................0 .................115,946 .......................0 .. 12/29/2023 .. ...... ......
46636U-53-8 .... JPMorgan SmartRetirement« Blend 2025 Fund .......... ........... ........ ................... 13,148.483 .................... 287,031 ......... 21.830 ................. 287,031 .................... 272,142 ........................ 0 ................... 8,608 ........................ 0 ................ 15,896 .......................0 ..................15,896 .......................0 .. 12/29/2023 .. ...... ......
46636U-59-5 .... JPMorgan SmartRetirement« Blend 2020 Fund .......... ........... ........ ................... 10,546.429 .................... 203,757 ......... 19.320 ................. 203,757 .................... 196,449 ........................ 0 ................... 6,761 ........................ 0 ................ 11,116 .......................0 ..................11,116 .......................0 .. 12/29/2023 .. ...... ......
46636U-73-6 ... JPMorgan SmartRetirement« Blend Income Fund ....... ........... ........ ...................71,285.026 ..................1,234,657 ......... 17.320 ...............1,234,657 ................. 1,187,409 ........................ 0 .................. 39,135 ........................ 0 ................ 59,501 .......................0 .................. 59,501 .......................0 .. 12/29/2023 .. ...... ......
46636U-87-6 ... JPMorgan Equity Income Fund ........................... ........... ........ ............... 2,710,176.699 ................ 62,279,860 ......... 22.980 ............. 62,279,860 ................ 61,456,879 ........................ 0 ..............1,701,071 ........................ 0 .............1,431,442 .......................0 .............. 1,431,442 .......................0 .. 12/29/2023 .. ...... ......
46641U-57-2 .... JPMorgan SMID Cap Equity Fund ......................... ........... ........ ..................315,589.981 ..................5,317,691 ......... 16.850 ...............5,317,691 ..................5,698,504 ........................ 0 .................. 39,537 ........................ 0 ............... 537,740 .......................0 .................537,740 .......................0 .. 12/29/2023 .. ...... ......
46641U-71-3 ... JPMorgan SmartRetirement Income Fund ................ ........... ........ ................... 38,384.495 .................... 567,322 ......... 14.780 ................. 567,322 .................... 567,434 ........................ 0 ..................19,103 ........................ 0 ................ 37,044 .......................0 .................. 37,044 .......................0 .. 12/29/2023 .. ...... ......
46641U-72-1 ... JPMorgan SmartRetirement 2055 Fund ................... ........... ........ ................... 30,917.924 .................... 755,016 ......... 24.420 ................. 755,016 .................... 704,369 ........................ 0 ..................13,704 ........................ 0 ................ 94,106 .......................0 ..................94,106 .......................0 .. 12/29/2023 .. ...... ......
46641U-73-9 .... JPMorgan SmartRetirement 2050 Fund ................... ........... ........ ..................120,505.308 ..................2,446,258 ......... 20.300 ...............2,446,258 ..................2,597,572 ........................ 0 .................. 44,544 ........................ 0 ............... 339,915 .......................0 .................339,915 .......................0 .. 12/29/2023 .. ...... ......
46641U-74-7 ... JPMorgan SmartRetirement 2045 Fund ................... ........... ........ ................... 75,040.023 ................. 1,500,050 ......... 19.990 ...............1,500,050 ..................1,438,085 ........................ 0 .................. 28,542 ........................ 0 ............... 169,429 .......................0 .................169,429 .......................0 .. 12/29/2023 .. ...... ......
46641U-75-4 .... JPMorgan SmartRetirement 2040 Fund ................... ........... ........ ..................123,638.123 ..................2,476,471 ......... 20.030 ...............2,476,471 ..................2,445,140 ........................ 0 .................. 52,630 ........................ 0 ............... 267,851 .......................0 .................267,851 .......................0 .. 12/29/2023 .. ...... ......
46641U-76-2 ... JPMorgan SmartRetirement 2035 Fund ................... ........... ........ ..................139,834.768 ..................2,588,341 ......... 18.510 ...............2,588,341 ................. 2,714,608 ........................ 0 ..................61,082 ........................ 0 ............... 304,078 .......................0 .................304,078 .......................0 .. 12/29/2023 .. ...... ......
46641U-77-0 ... JPMorgan SmartRetirement 2030 Fund ................... ........... ........ ..................193,093.759 ..................3,410,036 ......... 17.660 ...............3,410,036 ..................3,464,630 ........................ 0 .................. 93,573 ........................ 0 ............... 338,385 .......................0 .................338,385 .......................0 .. 12/29/2023 .. ...... ......
46641U-78-8 ... JPMorgan SmartRetirement 2025 Fund ................... ........... ........ ................... 45,312.139 .................... 728,619 ......... 16.080 ................. 728,619 .................... 719,515 ........................ 0 .................. 22,523 ........................ 0 ................ 57,003 .......................0 ..................57,003 .......................0 .. 12/29/2023 .. ...... ......
46641U-79-6 ... JPMorgan SmartRetirement 2020 Fund ................... ........... ........ .................... 9,427.428 .................... 143,579 ......... 15.230 ................. 143,579 .................... 139,442 ........................ 0 ................... 4,884 ........................ 0 ..................8,383 .......................0 ................... 8,383 .......................0 .. 12/29/2023 .. ...... ......
46647B-40-4 ... JPMorgan Mid Cap Value Fund ............................ ........... ........ ................... 45,699.528 ................. 1,641,070 ......... 35.910 ...............1,641,070 ................. 1,750,110 ........................ 0 .................. 95,662 ........................ 0 ................ 63,112 .......................0 ..................63,112 .......................0 .. 12/29/2023 .. ...... ......
46X587-XX-5 ... Invesco Stable Value Trust ............................ ........... ........ ..............88,673,959.150 ................ 88,673,960 .......... 1.000 ............. 88,673,960 ................ 88,626,111 ........................ 0 .............. 2,195,360 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/29/2023 .. ...... ......
471023-28-3 .... Janus Research Fund ...................................... ........... ........ ...................66,521.066 ..................4,373,760 ......... 65.750 ...............4,373,760 ..................3,827,045 ........................ 0 .................125,411 ........................ 0 .............1,145,912 .......................0 .............. 1,145,912 .......................0 .. 12/29/2023 .. ...... ......
471023-30-9 .... Janus Global Research Fund ............................. ........... ........ ................... 50,320.648 ................. 4,781,468 ......... 95.020 ...............4,781,468 ..................4,374,667 ........................ 0 .................218,316 ........................ 0 ............... 738,242 .......................0 .................738,242 .......................0 .. 12/29/2023 .. ...... ......
471023-54-9 .... Janus Triton Fund ........................................ ........... ........ ............... 1,880,428.490 ................ 47,800,495 ......... 25.420 ............. 47,800,495 ................ 57,072,256 ........................ 0 .............. 3,213,031 ........................ 0 .............2,594,968 .......................0 .............. 2,594,968 .......................0 .. 12/29/2023 .. ...... ......
471023-80-4 ... Janus Enterprise Fund ................................... ........... ........ ..................199,002.953 ................ 25,687,300 ........129.080 ............. 25,687,300 ................ 26,966,274 ........................ 0 ..............1,800,062 ........................ 0 .............1,749,421 .......................0 .............. 1,749,421 .......................0 .. 12/29/2023 .. ...... ......
47103C-88-6 ... Janus Balanced Fund ...................................... ........... ........ ..................306,104.975 ................ 12,929,874 ......... 42.240 ..............12,929,874 ................ 11,571,694 ........................ 0 .................233,126 ........................ 0 .............1,375,535 .......................0 .............. 1,375,535 .......................0 .. 12/28/2023 .. ...... ......
47103D-10-8 ... Janus Balanced Fund ...................................... ........... ........ ..................349,085.462 ................ 14,783,769 ......... 42.350 ............. 14,783,769 ................ 14,446,540 ........................ 0 .................281,984 ........................ 0 ............ 1,319,318 .......................0 .............. 1,319,318 .......................0 .. 12/29/2023 .. ...... ......
47103D-40-5 .... Janus Henderson Enterprise Fund ...................... ........... ........ ...................77,131.674 ................ 10,254,656 ........ 132.950 ............. 10,254,656 ................ 10,085,725 ........................ 0 .................607,918 ........................ 0 ............... 167,123 .......................0 .................167,123 .......................0 .. 12/29/2023 .. ...... ......
47103D-72-8 ... Janus Henderson Small Cap Value Fund ................ ........... ........ .......................230.079 .......................5,409 ......... 23.510 .................... 5,409 .......................5,147 ........................ 0 ......................273 ........................ 0 .................... 271 .......................0 ......................271 .......................0 .. 12/28/2023 .. ...... ......
47103D-77-7 ... Janus Henderson Global Research Fund ................ ........... ........ ................... 38,972.720 ..................3,698,901 ......... 94.910 ...............3,698,901 ..................3,513,975 ........................ 0 .................174,701 ........................ 0 ............... 434,385 .......................0 .................434,385 .......................0 .. 12/29/2023 .. ...... ......
47103D-79-3 .... Janus Triton Fund ........................................ ........... ........ ............... 1,719,226.619 ................ 45,765,812 ......... 26.620 ............. 45,765,812 ................ 53,545,045 ........................ 0 .............. 2,927,279 ........................ 0 ............ 2,578,311 .......................0 .............. 2,578,311 .......................0 .. 12/29/2023 .. ...... ......

 E
1
2
.4

7



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

SCHEDULE D - PART 2 - SECTION 2
Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18

CUSIP 
Identi-
fication Description

3

Code

4

For-
eign

Number
of

Shares

Book/
Adjusted
Carrying

Value 

7

Rate
Per

Share
Used to 
Obtain

Fair
Value

8

Fair Value Actual Cost

10

Declared
but Unpaid

11

Amount 
Received

During Year

12

Nonadmitted 
Declared But 

Unpaid

13

Unrealized 
Valuation 
Increase/

(Decrease)

14

Current Year's 
Other-Than- 
Temporary 
Impairment 
Recognized

15

Total Change in 
Book/Adjusted 
Carrying Value 

(13 - 14)

16

Total Foreign 
Exchange 
Change in 

Book/Adjusted 
Carrying

Value
Date 

Acquired

NAIC
Desig-
nation,
NAIC
Desig-
nation

Modifier
and
SVO

Admini-
strative 
Symbol

47103E-45-2 .... Janus Global Bond Fund .................................. ........... ........ .......................839.714 .......................6,700 .......... 7.980 ....................6,700 .......................6,919 ........................ 0 ....................... 95 ........................ 0 .................... 235 .......................0 ......................235 .......................0 .. 12/29/2023 .. ...... ......
48121L-34-6 ... JPMorgan U.S. Small Company Fund ..................... ........... ........ ..................409,212.718 ................. 7,116,208 ......... 17.390 ...............7,116,208 ..................7,454,313 ........................ 0 .................. 42,416 ........................ 0 ............... 823,653 .......................0 .................823,653 .......................0 .. 12/29/2023 .. ...... ......
48121L-81-7 ... JPMorgan U.S. Equity Fund .............................. ........... ........ ............... 1,824,298.012 ................ 39,003,492 ......... 21.380 ..............39,003,492 ................ 36,627,254 ........................ 0 .................778,336 ........................ 0 .............6,333,009 .......................0 .............. 6,333,009 .......................0 .. 12/29/2023 .. ...... ......
48121L-82-5 ... JPMorgan Small Cap Growth Fund ........................ ........... ........ ................... 13,430.033 .................... 267,526 ......... 19.920 ................. 267,526 .................... 254,380 ........................ 0 ........................ 0 ........................ 0 ................ 13,146 .......................0 ..................13,146 .......................0 .. 12/29/2023 .. ...... ......
48121L-83-3 ... JPMorgan Large Cap Value Fund ......................... ........... ........ ...................75,606.847 ..................1,429,726 ......... 18.910 ...............1,429,726 ..................1,373,145 ........................ 0 ..................73,720 ........................ 0 ................ 59,142 .......................0 .................. 59,142 .......................0 .. 12/29/2023 .. ...... ......
48121L-84-1 ... JPMorgan Large Cap Growth Fund ........................ ........... ........ ............... 3,105,427.454 ...............196,014,580 ......... 63.120 ............ 196,014,580 ...............176,658,976 ........................ 0 .................601,573 ........................ 0 ........... 43,875,413 .......................0 .............43,875,413 .......................0 .. 12/29/2023 .. ...... ......
48121L-88-2 ... JPMorgan International Equity Fund .................. ........... ........ .......................740.358 ..................... 14,007 ......... 18.920 ...................14,007 ..................... 13,507 ........................ 0 ......................328 ........................ 0 .................... 500 .......................0 ......................500 .......................0 .. 12/20/2023 .. ...... ......
48127B-52-4 .... JPMorgan SmartRetirement« Blend 2060 Fund .......... ........... ........ .................... 6,918.538 .................... 158,089 ......... 22.850 ................. 158,089 .................... 149,067 ........................ 0 ................... 3,078 ........................ 0 ..................9,022 .......................0 ................... 9,022 .......................0 .. 12/29/2023 .. ...... ......
48127B-56-5 ... JPMorgan SmartRetirement 2060 Fund ................... ........... ........ ................... 56,719.502 ................. 1,170,123 ......... 20.630 ...............1,170,123 ..................1,143,092 ........................ 0 ..................21,009 ........................ 0 ............... 141,887 .......................0 .................141,887 .......................0 .. 12/29/2023 .. ...... ......
4812A1-15-9 ... JPMorgan U.S. Equity Fund .............................. ........... ........ ............... 2,280,092.668 ................ 48,451,967 ......... 21.250 ............. 48,451,967 ................ 43,733,921 ........................ 0 .................896,913 ........................ 0 .............8,445,247 .......................0 .............. 8,445,247 .......................0 .. 12/29/2023 .. ...... ......
4812A1-69-6 ... JPMorgan U.S. Small Company Fund ..................... ........... ........ ..................103,132.925 ..................1,792,450 ......... 17.380 ...............1,792,450 ..................1,846,444 ........................ 0 ................... 9,182 ........................ 0 ............... 210,912 .......................0 .................210,912 .......................0 .. 12/29/2023 .. ...... ......
4812A1-83-7 ... JPMorgan U.S. Research Enhanced Equity Fund ....... ........... ........ ...................12,646.696 .................... 466,663 ......... 36.900 ................. 466,663 .................... 397,285 ........................ 0 ................... 5,882 ........................ 0 ................ 69,378 .......................0 ..................69,378 .......................0 .. 12/29/2023 .. ...... ......
4812A3-50-2 .... JPMorgan SmartRetirement« 2020 Fund ................. ........... ........ ......................... 1.059 ...........................14 ......... 15.140 ........................14 ..................... 83,988 ........................ 0 ........................ 0 ........................ 0 .......................1 .......................0 ........................ 1 .......................0 .. 12/29/2023 .. ...... ......
4812A3-73-4 .... JPMorgan U.S. Large Cap Core Plus Fund ............. ........... ........ ..................373,045.757 ..................6,595,449 ......... 17.680 ...............6,595,449 ..................7,263,705 ........................ 0 .................672,542 ........................ 0 ............... 722,513 .......................0 .................722,513 .......................0 .. 12/29/2023 .. ...... ......
4812C0-10-0 ... JPMorgan Core Bond Fund ................................. ........... ........ ..................130,075.188 ..................1,341,075 ......... 10.310 ...............1,341,075 ................. 1,311,860 ........................ 0 ..................21,857 ........................ 0 ................ 29,215 .......................0 .................. 29,215 .......................0 .. 12/29/2023 .. ...... ......
4812C0-12-6 ... JPMorgan High Yield Fund ............................... ........... ........ ..................427,609.855 ..................2,749,531 ...........6.430 ...............2,749,531 ..................2,908,834 ........................ 0 .................155,266 ........................ 0 ............... 116,049 .......................0 .................116,049 .......................0 .. 12/28/2023 .. ...... ......
4812C0-13-4 .... JPMorgan Core Plus Bond Fund .......................... ........... ........ ............... 1,334,627.348 ..................9,689,394 .......... 7.260 ...............9,689,394 ................ 10,332,012 ........................ 0 .................333,639 ........................ 0 ............... 137,091 .......................0 .................137,091 .......................0 .. 12/29/2023 .. ...... ......
4812C0-22-5 .... JPMorgan Small Cap Value Fund ......................... ........... ........ ................... 19,714.536 .................... 531,504 ......... 26.960 ................. 531,504 .................... 501,103 ........................ 0 ................... 6,767 ........................ 0 ................ 30,401 .......................0 ..................30,401 .......................0 .. 12/29/2023 .. ...... ......
4812C0-35-7 .... JPMorgan Core Bond Fund ................................. ........... ........ ...................17,786.730 .................... 183,203 ......... 10.300 ................. 183,203 .................... 208,719 ........................ 0 ................... 5,811 ........................ 0 ..................3,506 .......................0 ................... 3,506 .......................0 .. 12/29/2023 .. ...... ......
4812C0-38-1 ... JPMorgan Core Bond Fund ................................. ........... ........ ............... 1,924,471.384 ................ 19,822,055 ......... 10.300 ..............19,822,055 ................ 21,507,452 ........................ 0 .................569,848 ........................ 0 ............... 428,037 .......................0 .................428,037 .......................0 .. 12/29/2023 .. ...... ......
4812C0-46-4 .... JPMorgan Equity Income Fund ........................... ........... ........ ......................... 1.649 ...........................37 ......... 22.510 ........................37 ........................ (772) ........................ 0 ........................ 1 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/27/2023 .. ...... ......
4812C0-50-6 ... JPMorgan Large Cap Growth Fund ........................ ........... ........ ............... 1,988,392.196 ...............116,360,711 ......... 58.520 ............ 116,360,711 ...............105,787,220 ........................ 0 ........................ 0 ........................ 0 ........... 25,144,340 .......................0 .............25,144,340 .......................0 .. 12/29/2023 .. ...... ......
4812C0-54-8 .... JPMorgan Small Cap Growth Fund ........................ ........... ........ ...................17,587.738 .................... 278,942 ......... 15.860 ................. 278,942 .................... 333,513 ........................ 0 ........................ 0 ........................ 0 ................ 33,750 .......................0 .................. 33,750 .......................0 .. 12/29/2023 .. ...... ......
4812C1-33-0 .... JPMorgan Short Duration Bond Fund .................... ........... ........ ................... 73,375.146 .................... 785,115 ......... 10.700 ................. 785,115 .................... 787,988 ........................ 0 ..................20,703 ........................ 0 ................ 16,104 .......................0 ..................16,104 .......................0 .. 12/29/2023 .. ...... ......
4812C1-51-2 .... JPMorgan SMID Cap Equity Fund ......................... ........... ........ ..................320,585.729 ..................5,385,840 ......... 16.800 ...............5,385,840 ..................5,868,535 ........................ 0 .................. 26,402 ........................ 0 ............... 580,219 .......................0 .................580,219 .......................0 .. 12/29/2023 .. ...... ......
4812C1-68-6 ... JPMorgan Mid Cap Growth Fund .......................... ........... ........ .................... 5,541.887 .................... 207,543 ......... 37.450 ................. 207,543 .................... 225,483 ........................ 0 ........................ 0 ........................ 0 ................ 38,432 .......................0 .................. 38,432 .......................0 .. 12/29/2023 .. ...... ......
4812C1-76-9 ... JPMorgan Small Cap Value Fund ......................... ........... ........ ......................... 1.573 ...........................38 ......... 24.330 ........................38 ..................... (6,345) ........................ 0 ........................ 1 ........................ 0 .......................4 .......................0 ........................ 4 .......................0 .. 12/20/2023 .. ...... ......
4812C1-88-4 ... JPMorgan Investor Balanced Fund ...................... ........... ........ .................... 8,576.863 .................... 128,910 ......... 15.030 ................. 128,910 .................... 128,356 ........................ 0 ................... 4,181 ........................ 0 ................ 10,941 .......................0 ..................10,941 .......................0 .. 12/29/2023 .. ...... ......
4812C2-28-8 .... JPMorgan Mid Cap Growth Fund .......................... ........... ........ ................... 91,737.241 ..................4,418,983 ......... 48.170 ...............4,418,983 ..................4,087,940 ........................ 0 ........................ 0 ........................ 0 ............... 338,982 .......................0 .................338,982 .......................0 .. 12/29/2023 .. ...... ......
4812C2-31-2 .... JPMorgan Equity Income Fund ........................... ........... ........ ............... 2,467,686.947 ................ 56,756,800 ......... 23.000 ............. 56,756,800 ................ 52,954,180 ........................ 0 .............. 1,552,930 ........................ 0 ............ 1,168,339 .......................0 .............. 1,168,339 .......................0 .. 12/29/2023 .. ...... ......
52106N-58-2 .... Lazard International Strategic Equity Portfolio . ........... ........ ..................205,160.670 ..................3,206,662 ......... 15.630 ...............3,206,662 ..................3,209,743 ........................ 0 .................. 37,399 ........................ 0 ............... 383,124 .......................0 .................383,124 .......................0 .. 12/29/2023 .. ...... ......
52107V-40-1 ... Lazard US Small-Mid Cap Equity Portfolio ........... ........... ........ .................... 2,271.071 ..................... 28,275 ......... 12.450 ...................28,275 ..................... 27,158 ........................ 0 ................... 2,078 ........................ 0 .................... 879 .......................0 ......................879 .......................0 .. 12/27/2023 .. ...... ......

524686-31-8 ...
BrandywineGLOBAL - Global Opportunities Bond Fund 

............................................................... ........... ........ ..................617,589.117 ..................5,792,986 ...........9.380 ...............5,792,986 ..................6,269,836 ........................ 0 ................... 4,964 ........................ 0 ............... 384,321 .......................0 .................384,321 .......................0 .. 12/29/2023 .. ...... ......

524686-33-4 ....
BrandywineGLOBAL - Global Opportunities Bond Fund 

............................................................... ........... ........ ..................618,065.138 ..................5,778,909 ...........9.350 ...............5,778,909 ..................6,381,497 ........................ 0 ........................ 0 ........................ 0 ............... 357,122 .......................0 .................357,122 .......................0 .. 12/29/2023 .. ...... ......
52468C-40-6 .... ClearBridge Aggressive Growth Fund .................. ........... ........ ................... 47,053.259 ..................6,340,425 ........ 134.750 ...............6,340,425 ..................7,054,699 ........................ 0 .................617,738 ........................ 0 ............... 489,998 .......................0 .................489,998 .......................0 .. 12/29/2023 .. ...... ......
52468C-70-3 .... ClearBridge Aggressive Growth Fund .................. ........... ........ ................... 11,055.291 ..................1,528,172 ........ 138.230 ...............1,528,172 ..................1,704,339 ........................ 0 .................146,981 ........................ 0 ............... 137,713 .......................0 .................137,713 .......................0 .. 12/29/2023 .. ...... ......
52468E-40-2 .... ClearBridge Appreciation Fund ......................... ........... ........ ..................245,226.090 ..................7,484,300 ......... 30.520 ...............7,484,300 ..................6,989,436 ........................ 0 .................320,806 ........................ 0 ............... 872,277 .......................0 .................872,277 .......................0 .. 12/29/2023 .. ...... ......
52468E-70-9 ... ClearBridge Appreciation Fund ......................... ........... ........ ..................215,658.862 ..................6,609,944 ......... 30.650 ...............6,609,944 ..................6,294,323 ........................ 0 .................282,972 ........................ 0 ............... 714,714 .......................0 .................714,714 .......................0 .. 12/29/2023 .. ...... ......
52469H-26-3 .... ClearBridge Mid Cap Fund ............................... ........... ........ ..................167,510.555 ..................6,653,519 ......... 39.720 ...............6,653,519 ................. 6,679,318 ........................ 0 .................110,326 ........................ 0 ............... 619,339 .......................0 .................619,339 .......................0 .. 12/29/2023 .. ...... ......
52469H-73-5 .... ClearBridge Mid Cap Fund ............................... ........... ........ ..................196,178.348 ................. 7,690,191 ......... 39.200 ...............7,690,191 ..................8,473,056 ........................ 0 .................123,923 ........................ 0 ...............771,607 .......................0 ................ 771,607 .......................0 .. 12/29/2023 .. ...... ......
52469X-87-0 ... ClearBridge Intl Value .................................. ........... ........ ...................66,865.154 .................... 686,705 ......... 10.270 ................. 686,705 .................... 679,699 ........................ 0 .................. 28,692 ........................ 0 ................ 33,507 .......................0 .................. 33,507 .......................0 .. 12/29/2023 .. ...... ......
52470H-66-6 ... ClearBridge Small Cap Growth Fund .................... ........... ........ ..................558,580.915 ................ 22,656,042 ......... 40.560 ..............22,656,042 ................ 24,428,600 ........................ 0 ..................84,800 ........................ 0 ............ 1,470,856 .......................0 .............. 1,470,856 .......................0 .. 12/29/2023 .. ...... ......
52470H-76-5 .... ClearBridge Small Cap Growth Fund .................... ........... ........ ..................168,938.953 ..................6,698,429 ......... 39.650 ...............6,698,429 ..................7,529,934 ........................ 0 .................. 25,250 ........................ 0 ............... 460,020 .......................0 .................460,020 .......................0 .. 12/29/2023 .. ...... ......
52471E-25-8 .... ClearBridge International Growth Fund ............... ........... ........ ...................41,656.086 ..................2,538,938 ......... 60.950 ...............2,538,938 ..................2,469,658 ........................ 0 .................. 33,592 ........................ 0 ................ 78,995 .......................0 .................. 78,995 .......................0 .. 12/29/2023 .. ...... ......
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52472V-79-6 .... Legal & General S&P 500 Fund .......................... ........... ........ ......................... 0.695 ......................... 158 ........ 227.230 ...................... 158 ................ (2,351,073) ........................ 0 ........................ 0 ........................ 0 ......................33 .......................0 ....................... 33 .......................0 .. 11/29/2022 .. ...... ......
543913-81-8 .... Lord Abbett Dividend Growth Fund ..................... ........... ........ .................... 3,332.995 ..................... 65,560 ......... 19.670 ...................65,560 ..................... 60,026 ........................ 0 ......................986 ........................ 0 ..................7,949 .......................0 ................... 7,949 .......................0 .. 12/29/2023 .. ...... ......
543915-35-9 .... Lord Abbett International Value Fund ................ ........... ........ ..................149,808.507 ..................1,140,042 .......... 7.610 ...............1,140,042 ..................1,063,253 ........................ 0 .................. 33,584 ........................ 0 ................ 98,760 .......................0 ..................98,760 .......................0 .. 12/29/2023 .. ...... ......
543915-59-9 .... Lord Abbett International Core Equity Fund ........ ........... ........ ...................22,675.177 .................... 314,505 ......... 13.870 ................. 314,505 .................... 319,578 ........................ 0 ................... 6,073 ........................ 0 ................ 26,004 .......................0 ..................26,004 .......................0 .. 12/29/2023 .. ...... ......
543915-71-4 .... Lord Abbett Fundamental Equity Fund ................. ........... ........ ..................567,931.762 ..................7,627,324 ......... 13.430 ...............7,627,324 ................. 6,968,766 ........................ 0 ..................74,779 ........................ 0 ............... 777,834 .......................0 .................777,834 .......................0 .. 12/29/2023 .. ...... ......
543915-81-3 .... Lord Abbett International Opportunities Fund ...... ........... ........ ................... 10,099.273 .................... 189,462 ......... 18.760 ................. 189,462 .................... 198,726 ........................ 0 ................... 3,146 ........................ 0 ................ 19,848 .......................0 ..................19,848 .......................0 .. 12/29/2023 .. ...... ......
543916-30-8 .... Lord Abbett Income Fund ................................. ........... ........ ............... 1,328,893.629 ..................3,269,080 ...........2.460 ...............3,269,080 ..................3,557,131 ........................ 0 .................121,243 ........................ 0 ................ 97,235 .......................0 .................. 97,235 .......................0 .. 12/29/2023 .. ...... ......
544006-50-5 .... Lord Abbett Developing Growth Fund .................. ........... ........ ..................202,147.339 ..................4,902,073 ......... 24.250 ...............4,902,073 ................. 6,104,566 ........................ 0 ........................ 0 ........................ 0 ............... 372,989 .......................0 .................372,989 .......................0 .. 12/29/2023 .. ...... ......
544006-86-9 ... Lord Abbett Developing Growth Fund .................. ........... ........ ................... 34,215.402 .................... 840,331 ......... 24.560 ................. 840,331 .................... 814,738 ........................ 0 ........................ 0 ........................ 0 ................ 48,957 .......................0 .................. 48,957 .......................0 .. 12/29/2023 .. ...... ......
54400A-50-6 ... Lord Abbett Value Opportunities Fund ................ ........... ........ ..................152,323.618 ................. 2,866,731 ......... 18.820 ...............2,866,731 ..................2,963,059 ........................ 0 .................. 44,358 ........................ 0 ............... 354,091 .......................0 .................354,091 .......................0 .. 12/29/2023 .. ...... ......
54400A-66-2 ... Lord Abbett International Opportunities Fund ...... ........... ........ ................... 22,123.169 .................... 418,128 ......... 18.900 ................. 418,128 .................... 413,658 ........................ 0 ................... 6,966 ........................ 0 ................ 38,592 .......................0 .................. 38,592 .......................0 .. 12/29/2023 .. ...... ......
54400A-79-5 .... Lord Abbett Growth Leaders Fund ...................... ........... ........ ................... 99,243.326 ..................3,430,842 ......... 34.570 ...............3,430,842 ..................3,364,795 ........................ 0 ........................ 0 ........................ 0 ............... 623,647 .......................0 .................623,647 .......................0 .. 12/29/2023 .. ...... ......
54400U-10-6 ... Lord Abbett Total Return Fund ......................... ........... ........ ............... 1,919,398.569 ................ 16,967,487 .......... 8.840 ............. 16,967,487 ................ 19,158,505 ........................ 0 .................725,045 ........................ 0 ............... 255,118 .......................0 .................255,118 .......................0 .. 12/29/2023 .. ...... ......
54401E-58-0 ... Lord Abbett Total Return Fund ......................... ........... ........ ..................707,455.844 ..................6,246,835 .......... 8.830 ...............6,246,835 ................. 7,061,171 ........................ 0 .................268,471 ........................ 0 ................ 92,378 .......................0 .................. 92,378 .......................0 .. 12/29/2023 .. ...... ......
54401E-62-2 .... Lord Abbett Short Duration Income Fund ............. ........... ........ ..................581,165.438 ..................2,243,300 .......... 3.860 ...............2,243,300 ..................2,327,139 ........................ 0 ..................77,177 ........................ 0 ................ 17,613 .......................0 ..................17,613 .......................0 .. 12/29/2023 .. ...... ......
54401E-68-9 ... Lord Abbett Income Fund ................................. ........... ........ ..................714,023.871 ..................1,756,499 ...........2.460 ...............1,756,499 ..................1,812,935 ........................ 0 ..................51,568 ........................ 0 ................ 60,263 .......................0 ..................60,263 .......................0 .. 12/29/2023 .. ...... ......
54401E-72-1 ... Lord Abbett High Yield Fund ........................... ........... ........ ............... 1,517,174.907 ..................9,634,057 ...........6.350 ...............9,634,057 ................ 10,481,771 ........................ 0 .................564,607 ........................ 0 ............... 307,439 .......................0 .................307,439 .......................0 .. 12/29/2023 .. ...... ......
55273G-15-7 .... MFS« International DiversificationSM Fund ......... ........... ........ ............... 1,037,995.651 ................ 22,566,026 ......... 21.740 ............. 22,566,026 ................ 23,413,977 ........................ 0 .................863,175 ........................ 0 ............ 1,636,514 .......................0 .............. 1,636,514 .......................0 .. 12/29/2023 .. ...... ......
55273H-35-3 .... MFS« Value Fund ........................................... ........... ........ ..................564,114.658 ................ 26,643,135 ......... 47.230 ..............26,643,135 ................ 27,934,477 ........................ 0 .............. 2,049,983 ........................ 0 ............... (80,950).......................0 .................(80,950) .......................0 .. 12/29/2023 .. ...... ......
55273H-36-1 .... MFS« Research International Fund ..................... ........... ........ ...................18,823.079 .................... 413,920 ......... 21.990 ................. 413,920 .................... 407,202 ........................ 0 ................... 7,527 ........................ 0 ..................6,853 .......................0 ................... 6,853 .......................0 .. 12/29/2023 .. ...... ......
55273H-64-3 .... MFS« Value Fund ........................................... ........... ........ ..................490,610.434 ................ 23,073,409 ......... 47.030 ..............23,073,409 ................ 21,946,038 ........................ 0 .............. 1,751,473 ........................ 0 ............... (65,117).......................0 .................(65,117) .......................0 .. 12/29/2023 .. ...... ......
55273W-47-5 .... MFS« Mid Cap Value Fund ................................ ........... ........ ............... 1,307,535.451 ................ 40,259,016 ......... 30.790 ............. 40,259,016 ................ 38,639,192 ........................ 0 .............. 1,166,502 ........................ 0 .............3,239,871 .......................0 .............. 3,239,871 .......................0 .. 12/29/2023 .. ...... ......
55273W-57-4 .... MFS« Mid Cap Value Fund ................................ ........... ........ ..................215,291.756 ..................6,389,859 ......... 29.680 ...............6,389,859 ..................6,055,405 ........................ 0 .................169,560 ........................ 0 ............... 497,042 .......................0 .................497,042 .......................0 .. 12/29/2023 .. ...... ......
552743-54-4 .... MFS« International DiversificationSM Fund ......... ........... ........ ............... 3,322,483.517 ................ 73,825,583 ......... 22.220 ..............73,825,583 ................ 77,900,334 ........................ 0 .............. 2,995,980 ........................ 0 .............5,529,632 .......................0 .............. 5,529,632 .......................0 .. 12/29/2023 .. ...... ......
552746-65-3 .... MFS« International Intrinsic Value Fund ............ ........... ........ ..................716,998.779 ................ 26,478,765 ......... 36.930 ............. 26,478,765 ................ 31,087,743 ........................ 0 .............. 2,794,598 ........................ 0 ............... 954,771 .......................0 .................954,771 .......................0 .. 12/29/2023 .. ...... ......
55275E-17-6 ... MFS« Lifetime« 2055 Fund ............................... ........... ........ ..................175,525.064 ..................3,266,521 ......... 18.610 ...............3,266,521 ..................3,195,343 ........................ 0 .................113,571 ........................ 0 ............... 260,684 .......................0 .................260,684 .......................0 .. 12/29/2023 .. ...... ......
55275E-18-4 .... MFS« Lifetime« 2050 Fund ............................... ........... ........ ..................130,128.910 ..................2,783,458 ......... 21.390 ...............2,783,458 ..................2,731,351 ........................ 0 ..................97,088 ........................ 0 ............... 196,647 .......................0 .................196,647 .......................0 .. 12/29/2023 .. ...... ......
55275E-21-8 .... MFS« Lifetime« 2045 Fund ............................... ........... ........ ..................107,279.187 ..................1,926,734 ......... 17.960 ...............1,926,734 ................. 1,867,464 ........................ 0 ..................62,158 ........................ 0 ............... 144,723 .......................0 .................144,723 .......................0 .. 12/29/2023 .. ...... ......
55275E-22-6 .... MFS« Lifetime« 2040 Fund ............................... ........... ........ ..................146,302.453 ................. 2,675,871 ......... 18.290 ...............2,675,871 ..................2,575,064 ........................ 0 .................. 94,302 ........................ 0 ............... 176,568 .......................0 .................176,568 .......................0 .. 12/29/2023 .. ...... ......
55275E-23-4 .... MFS« Lifetime« 2035 Fund ............................... ........... ........ ..................189,211.811 ..................3,165,513 ......... 16.730 ...............3,165,513 ..................3,027,255 ........................ 0 ..................91,571 ........................ 0 ............... 257,659 .......................0 .................257,659 .......................0 .. 12/28/2023 .. ...... ......
55275E-24-2 .... MFS« Lifetime« 2030 Fund ............................... ........... ........ ..................178,654.901 ..................2,797,736 ......... 15.660 ...............2,797,736 ................. 2,810,211 ........................ 0 .................109,461 ........................ 0 ................ 99,145 .......................0 .................. 99,145 .......................0 .. 12/29/2023 .. ...... ......
55275E-25-9 .... MFS« Lifetime« 2025 Fund ............................... ........... ........ ..................208,565.587 ..................2,715,524 ......... 13.020 ...............2,715,524 ..................2,802,996 ........................ 0 ..................88,466 ........................ 0 ................ 79,246 .......................0 .................. 79,246 .......................0 .. 12/29/2023 .. ...... ......
55275E-27-5 .... MFS« Lifetime« Income Fund ............................. ........... ........ ................... 75,889.599 .................... 923,576 ......... 12.170 ................. 923,576 .................... 908,228 ........................ 0 .................. 33,557 ........................ 0 ................ 19,734 .......................0 .................. 19,734 .......................0 .. 12/29/2023 .. ...... ......
55279J-44-5 .... MFS« Lifetime« 2060 Fund ............................... ........... ........ ..................142,657.153 ..................2,135,578 ......... 14.970 ...............2,135,578 ..................2,071,413 ........................ 0 ..................67,851 ........................ 0 ............... 175,098 .......................0 .................175,098 .......................0 .. 12/29/2023 .. ...... ......
552982-72-0 .... MFS« Global Real Estate Fund .......................... ........... ........ ...................10,409.088 .................... 176,643 ......... 16.970 ................. 176,643 .................... 165,230 ........................ 0 ................... 3,290 ........................ 0 ................ 17,705 .......................0 ..................17,705 .......................0 .. 12/29/2023 .. ...... ......
552985-67-3 .... MFS« Growth Fund ......................................... ........... ........ ................... 25,950.966 ..................4,501,714 ........173.470 ...............4,501,714 ..................4,056,844 ........................ 0 .................203,742 ........................ 0 ............... 794,918 .......................0 .................794,918 .......................0 .. 12/29/2023 .. ...... ......
552986-59-8 .... MFS Utilities Fund ....................................... ........... ........ .................... 2,648.965 ......................55,734 ......... 21.040 ...................55,734 ......................59,398 ........................ 0 ................... 2,865 ........................ 0 ................ (3,782).......................0 ..................(3,782) .......................0 .. 12/29/2023 .. ...... ......
552986-68-9 .... MFS« Utilities Fund ..................................... ........... ........ ..................143,342.641 ..................2,995,861 ......... 20.900 ...............2,995,861 ..................3,230,627 ........................ 0 .................160,903 ........................ 0 ..............(198,536).......................0 ............... (198,536) .......................0 .. 12/29/2023 .. ...... ......
552987-55-4 .... MFS« Mid Cap Growth Fund ............................... ........... ........ ...................27,567.287 .................... 805,516 ......... 29.220 ................. 805,516 .................... 726,965 ........................ 0 ........................ 0 ........................ 0 ................ 78,551 .......................0 ..................78,551 .......................0 .. 12/29/2023 .. ...... ......
56063J-71-6 ... MainStay ICAP International Fund ..................... ........... ........ ...................17,859.207 .................... 711,689 ......... 39.850 ................. 711,689 .................... 640,537 ........................ 0 ..................11,669 ........................ 0 ................ 92,784 .......................0 .................. 92,784 .......................0 .. 12/29/2023 .. ...... ......
56063N-80-8 ... MainStay Winslow Large Cap Growth Fund ............. ........... ........ ..................699,322.189 ..................7,629,605 ......... 10.910 ...............7,629,605 ................. 8,071,656 ........................ 0 .................608,567 ........................ 0 .............1,425,728 .......................0 .............. 1,425,728 .......................0 .. 12/29/2023 .. ...... ......
56063N-88-1 ... MainStay High Yield Corporate Bond Fund ............ ........... ........ ............... 1,081,282.838 ................. 5,568,607 ...........5.150 ...............5,568,607 ..................5,651,114 ........................ 0 .................262,973 ........................ 0 ............... 219,821 .......................0 .................219,821 .......................0 .. 12/29/2023 .. ...... ......
56064L-62-9 ... MainStay Epoch U.S. Equity Yield Fund .............. ........... ........ ......................... 0.088 ............................2 ......... 19.790 ......................... 2 .................... (46,010) ........................ 0 ........................ 0 ........................ 0 ................ (8,152).......................0 ..................(8,152) .......................0 .. 12/19/2023 .. ...... ......

563821-11-5 ...
Pro-Mix« Maximum Term Collective Investment Trust 

............................................................... ........... ........ ..................365,378.661 ................ 22,010,411 ......... 60.240 ............. 22,010,411 ................ 16,992,795 ........................ 0 ........................ 0 ........................ 0 .............3,371,254 .......................0 .............. 3,371,254 .......................0 .. 12/29/2023 .. ...... ......
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563821-12-3 ....
Pro-Mix« Extended Term Collective Investment Trust 

............................................................... ........... ........ ..................398,063.746 ................ 18,896,087 ......... 47.470 ............. 18,896,087 ................ 16,179,660 ........................ 0 ........................ 0 ........................ 0 ............ 2,076,640 .......................0 .............. 2,076,640 .......................0 .. 12/29/2023 .. ...... ......

563821-13-1 ...
Pro-Mix« Moderate Term Collective Investment Trust 

............................................................... ........... ........ ..................468,061.664 ................ 18,188,878 ......... 38.860 ............. 18,188,878 ................ 16,662,930 ........................ 0 ........................ 0 ........................ 0 ............ 1,621,285 .......................0 .............. 1,621,285 .......................0 .. 12/29/2023 .. ...... ......

563821-14-9 ....
Pro-Mix« Conservative Term Collective Investment T 

............................................................... ........... ........ ..................263,533.732 ..................8,899,534 ......... 33.770 ...............8,899,534 ..................8,255,535 ........................ 0 ........................ 0 ........................ 0 ............... 657,772 .......................0 .................657,772 .......................0 .. 12/29/2023 .. ...... ......
575719-82-8 ... Massachusetts Investors Growth Stock Fund ......... ........... ........ ............... 1,271,460.982 ................ 52,269,761 ......... 41.110 ............. 52,269,761 ................ 49,087,466 ........................ 0 .............. 2,121,850 ........................ 0 ............ 6,873,701 .......................0 ..............6,873,701 .......................0 .. 12/29/2023 .. ...... ......
575719-85-1 ... Massachusetts Investors Growth Stock Fund ......... ........... ........ ...............1,825,168.611 ................ 70,707,032 ......... 38.740 ............. 70,707,032 ................ 63,045,052 ........................ 0 .............. 2,798,979 ........................ 0 ............ 9,848,704 .......................0 .............. 9,848,704 .......................0 .. 12/29/2023 .. ...... ......
575736-10-3 ... MFS Growth with Income .................................. ........... ........ ..................186,742.761 ..................6,409,012 ......... 34.320 ...............6,409,012 ..................6,853,856 ........................ 0 .................633,189 ........................ 0 ............... 329,288 .......................0 .................329,288 .......................0 .. 12/29/2023 .. ...... ......
575736-81-4 ... MFS Growth with Income .................................. ........... ........ ..................642,980.444 ................ 21,051,180 ......... 32.740 ............. 21,051,180 ................ 23,406,682 ........................ 0 .............. 2,217,165 ........................ 0 ............... 964,452 .......................0 .................964,452 .......................0 .. 12/28/2023 .. ...... ......
575736-84-8 ... Massachusetts Investors Trust ........................ ........... ........ ..................628,058.718 ................ 21,253,507 ......... 33.840 ..............21,253,507 ................ 22,093,857 ........................ 0 ..............2,111,061 ........................ 0 ............ 1,176,038 .......................0 ..............1,176,038 .......................0 .. 12/29/2023 .. ...... ......
57630A-64-2 ... MassMutual Total Return Bond Fund .................... ........... ........ .................... 1,105.928 .......................9,412 .......... 8.510 .................... 9,412 .......................9,886 ........................ 0 ......................359 ........................ 0 .................... 154 .......................0 ......................154 .......................0 .. 12/13/2023 .. ...... ......
592905-10-3 .... Metropolitan West Total Return Bond ................. ........... ........ ..................612,919.109 ................. 5,638,860 ...........9.200 ...............5,638,860 ..................6,233,587 ........................ 0 .................182,802 ........................ 0 ................ 98,659 .......................0 .................. 98,659 .......................0 .. 12/29/2023 .. ...... ......
592905-76-4 .... Metropolitan West Total Return Bond ................. ........... ........ ............... 2,520,218.626 ................ 21,724,286 .......... 8.620 ............. 21,724,286 ................ 23,269,749 ........................ 0 .................752,868 ........................ 0 ............... 384,676 .......................0 .................384,676 .......................0 .. 12/29/2023 .. ...... ......
617440-30-0 ... Core Plus Fixed Income Portfolio ..................... ........... ........ ..................359,599.706 ..................3,452,158 .......... 9.600 ...............3,452,158 ..................3,798,490 ........................ 0 .................155,560 ........................ 0 ................ 60,021 .......................0 ..................60,021 .......................0 .. 12/29/2023 .. ...... ......
617440-83-9 ... Global Strategist Portfolio ........................... ........... ........ ...................56,670.961 .................... 956,605 ......... 16.880 ................. 956,605 .................... 911,791 ........................ 0 ........................ 0 ........................ 0 ................ 87,933 .......................0 .................. 87,933 .......................0 .. 12/28/2023 .. ...... ......
61760X-71-1 ... Growth Portfolio ......................................... ........... ........ .................... 2,742.186 .................... 107,247 ......... 39.110 ................. 107,247 .................... 101,779 ........................ 0 ........................ 0 ........................ 0 ................ 14,619 .......................0 ..................14,619 .......................0 .. 12/28/2023 .. ...... ......
61760X-75-2 ... International Opportunity Portfolio ................. ........... ........ .......................439.966 ..................... 10,603 ......... 24.100 ...................10,603 ..................... 10,608 ........................ 0 ........................ 0 ........................ 0 ..................1,577 .......................0 ................... 1,577 .......................0 .. 12/26/2023 .. ...... ......
628380-10-7 ... Franklin Mutual Shares Fund ........................... ........... ........ ...................31,015.112 .................... 760,801 ......... 24.530 ................. 760,801 .................... 774,383 ........................ 0 .................. 42,439 ........................ 0 ................ 47,181 .......................0 ..................47,181 .......................0 .. 12/29/2023 .. ...... ......
628380-80-0 ... Franklin Mutual Quest Fund ............................. ........... ........ ..................213,275.860 ..................2,866,428 ......... 13.440 ...............2,866,428 ..................2,794,002 ........................ 0 .................121,325 ........................ 0 ............... 143,970 .......................0 .................143,970 .......................0 .. 12/29/2023 .. ...... ......
640917-86-0 ... Neuberger Berman Socially Responsive Fund ......... ........... ........ ................... 97,899.496 ..................3,942,413 ......... 40.270 ...............3,942,413 ..................6,885,589 ........................ 0 .................342,664 ........................ 0 ............... 441,703 .......................0 .................441,703 .......................0 .. 12/29/2023 .. ...... ......
641224-27-4 .... Neuberger Berman International Select Fund ........ ........... ........ ................... 29,693.954 .................... 375,331 ......... 12.640 ................. 375,331 .................... 370,364 ........................ 0 ................... 8,624 ........................ 0 ................ 34,531 .......................0 .................. 34,531 .......................0 .. 12/29/2023 .. ...... ......
64122M-20-9 .... Neuberger Berman Focus Fund ........................... ........... ........ ...................27,794.716 .................... 689,031 ......... 24.790 ................. 689,031 ..................2,953,472 ........................ 0 ......................791 ........................ 0 ............... 106,802 .......................0 .................106,802 .......................0 .. 12/29/2023 .. ...... ......
64122M-50-6 ... Neuberger Berman Large Cap Value Fund ............... ........... ........ ..................148,684.571 ................. 6,161,489 ......... 41.440 ...............6,161,489 ................ 11,386,448 ........................ 0 .................124,315 ........................ 0 ..............(249,153).......................0 ............... (249,153) .......................0 .. 12/29/2023 .. ...... ......
64122M-60-5 ... Neuberger Berman Genesis Fund ......................... ........... ........ ..................103,949.218 ..................6,198,492 ......... 59.630 ...............6,198,492 ................ 13,451,336 ........................ 0 .................183,091 ........................ 0 ............... 616,366 .......................0 .................616,366 .......................0 .. 12/29/2023 .. ...... ......
64122Q-45-7 .... Neuberger Berman International Equity Fund ........ ........... ........ ................... 78,395.398 .................... 973,671 ......... 12.420 ................. 973,671 ..................1,032,663 ........................ 0 ..................26,581 ........................ 0 ................ 90,702 .......................0 ..................90,702 .......................0 .. 12/29/2023 .. ...... ......
64122Q-49-9 .... Neuberger Berman Socially Responsive Fund ......... ........... ........ ..................235,438.129 ..................9,443,424 ......... 40.110 ............... 9,443,424 ................ 10,406,870 ........................ 0 .................849,230 ........................ 0 ............ 1,065,736 .......................0 .............. 1,065,736 .......................0 .. 12/29/2023 .. ...... ......
64122Q-51-5 .... Neuberger Berman Real Estate Fund .................... ........... ........ ..................478,753.472 ..................6,501,472 ......... 13.580 ...............6,501,472 ..................7,020,503 ........................ 0 .................134,518 ........................ 0 ............... 547,632 .......................0 .................547,632 .......................0 .. 12/29/2023 .. ...... ......
64122Q-76-2 .... Neuberger Berman Real Estate Fund .................... ........... ........ ..................492,947.846 ..................6,679,443 ......... 13.550 ...............6,679,443 ................. 7,381,207 ........................ 0 .................119,837 ........................ 0 ............... 557,080 .......................0 .................557,080 .......................0 .. 12/29/2023 .. ...... ......
64128K-40-5 ... Neuberger Berman Core Bond Fund ....................... ........... ........ ..................215,505.394 ..................1,933,086 .......... 8.970 ...............1,933,086 ..................1,997,973 ........................ 0 ..................71,485 ........................ 0 ................ 19,460 .......................0 ..................19,460 .......................0 .. 12/29/2023 .. ...... ......
64128K-56-1 ... Neuberger Berman Strategic Income R6 ................ ........... ........ ..................856,140.446 ................. 8,407,300 ...........9.820 ...............8,407,300 ..................8,823,145 ........................ 0 .................367,275 ........................ 0 ............... 288,240 .......................0 .................288,240 .......................0 .. 12/29/2023 .. ...... ......
64128K-70-2 ... Neuberger Berman High Income Bond Fund .............. ........... ........ ..................100,993.948 .................... 763,509 .......... 7.560 ................. 763,509 .................... 819,476 ........................ 0 .................. 43,428 ........................ 0 ................ 28,859 .......................0 .................. 28,859 .......................0 .. 12/29/2023 .. ...... ......
64128K-75-1 ... Neuberger Berman Strategic Income Fund ............. ........... ........ ..................165,637.998 ..................1,628,222 ...........9.830 ...............1,628,222 ................. 1,701,025 ........................ 0 ..................72,588 ........................ 0 ................ 55,378 .......................0 .................. 55,378 .......................0 .. 12/29/2023 .. ...... ......
643822-81-0 ... The New Economy Fund« ................................... ........... ........ .................... 3,087.815 .................... 167,730 ......... 54.320 ................. 167,730 .................... 154,720 ........................ 0 ................... 6,825 ........................ 0 ................ 13,010 .......................0 ..................13,010 .......................0 .. 12/27/2023 .. ...... ......
648018-81-0 ... New Perspective Fund« ................................... ........... ........ ............... 1,808,434.349 ...............101,145,737 ......... 55.930 ............ 101,145,737 ................ 99,872,856 ........................ 0 .............. 5,393,896 ........................ 0 ........... 13,067,081 .......................0 .............13,067,081 .......................0 .. 12/28/2023 .. ...... ......
648018-83-6 ... New Perspective Fund« ................................... ........... ........ ............... 2,059,929.047 ............... 115,026,441 ......... 55.840 ............ 115,026,441 ...............106,266,272 ........................ 0 .............. 6,090,885 ........................ 0 ........... 15,707,729 .......................0 .............15,707,729 .......................0 .. 12/29/2023 .. ...... ......
648018-85-1 ... New Perspective Fund« ................................... ........... ........ ..................515,071.799 ................ 27,896,289 ......... 54.160 ............. 27,896,289 ................ 25,407,871 ........................ 0 ..............1,370,660 ........................ 0 .............3,819,229 .......................0 .............. 3,819,229 .......................0 .. 12/28/2023 .. ...... ......
649280-81-5 ... New World Fund« ........................................... ........... ........ ..................971,312.541 ................ 72,809,590 ......... 74.960 ............. 72,809,590 ................ 74,783,534 ........................ 0 .............. 2,023,804 ........................ 0 ............ 7,034,089 .......................0 .............. 7,034,089 .......................0 .. 12/29/2023 .. ...... ......
66263L-85-8 ... North Square Spectrum Alpha  Fund .................... ........... ........ ................... 95,682.991 .................... 898,463 ...........9.390 ................. 898,463 .................... 936,748 ........................ 0 ........................ 0 ........................ 0 ............... 173,218 .......................0 .................173,218 .......................0 .. 12/29/2023 .. ...... ......
670678-50-7 ... Nuveen Real Estate Securities Fund .................. ........... ........ ..................742,926.000 ................ 11,433,635 ......... 15.390 ..............11,433,635 ................ 13,709,146 ........................ 0 .................355,281 ........................ 0 ............... 795,029 .......................0 .................795,029 .......................0 .. 12/29/2023 .. ...... ......
670678-87-9 ... Nuveen Dividend Value Fund ............................. ........... ........ ................. 184,168.880 ..................2,583,889 ......... 14.030 ...............2,583,889 ..................2,524,026 ........................ 0 .................130,881 ........................ 0 ............... 123,395 .......................0 .................123,395 .......................0 .. 12/29/2023 .. ...... ......
67084Y-82-2 ... Invesco Global Equity Trust ........................... ........... ........ ............... 1,515,515.890 ................ 79,958,617 ......... 52.760 ............. 79,958,617 ................ 53,201,347 ........................ 0 ........................ 0 ........................ 0 ........... 20,109,905 .......................0 .............20,109,905 .......................0 .. 12/29/2023 .. ...... ......
693390-70-0 ... PIMCO Total Return Fund ................................. ........... ........ ............... 1,731,675.754 ................ 14,978,995 .......... 8.650 ..............14,978,995 ................ 15,640,683 ........................ 0 .................427,810 ........................ 0 ............... 323,042 .......................0 .................323,042 .......................0 .. 12/29/2023 .. ...... ......

693390-88-2 ....
PIMCO International Bond Fund (U.S. Dollar-Hedged) 

............................................................... ........... ........ .................... 5,557.711 ......................54,854 .......... 9.870 ...................54,854 ..................... 52,669 ........................ 0 ......................628 ........................ 0 ..................2,185 .......................0 ................... 2,185 .......................0 .. 12/29/2023 .. ...... ......
693391-10-4 .... PIMCO Real Return Fund .................................. ........... ........ ............... 2,650,819.394 ................ 26,587,720 ......... 10.030 ............. 26,587,720 ................ 30,060,073 ........................ 0 .................785,055 ........................ 0 ...............101,660 .......................0 ................ 101,660 .......................0 .. 12/29/2023 .. ...... ......
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693391-88-0 ... PIMCO Diversified Income Fund ......................... ........... ........ .......................133.384 .......................1,275 ...........9.560 ....................1,275 .......................1,219 ........................ 0 ....................... 34 ........................ 0 ......................56 .......................0 ....................... 56 .......................0 .. 12/29/2023 .. ...... ......
722005-61-8 ... PIMCO All Asset Fund .................................... ........... ........ ..................126,639.422 ................. 1,398,101 ......... 11.040 ...............1,398,101 ................. 1,488,186 ........................ 0 ..................44,080 ........................ 0 ................ 59,405 .......................0 .................. 59,405 .......................0 .. 12/29/2023 .. ...... ......
722005-62-6 ... PIMCO All Asset Fund .................................... ........... ........ ....................... 292.999 .......................3,226 ......... 11.010 .................... 3,226 .......................3,214 ........................ 0 ....................... 99 ........................ 0 .................... 117 .......................0 ......................117 .......................0 .. 12/28/2023 .. ...... ......
722005-64-2 .... PIMCO StocksPLUS Absolute Return I .................. ........... ........ ..................147,135.660 ..................1,627,321 ......... 11.060 ...............1,627,321 ..................1,683,989 ........................ 0 .................. 40,514 ........................ 0 ............... 286,016 .......................0 .................286,016 .......................0 .. 12/29/2023 .. ...... ......
72200Q-25-7 .... PIMCO RealEstateRealReturn Strategy Fund ........... ........... ........ .......................331.707 .......................8,330 ......... 25.110 ....................8,330 ..................... 10,370 ........................ 0 ........................ 0 ........................ 0 .................... 879 .......................0 ......................879 .......................0 .. 12/26/2023 .. ...... ......

72200Q-38-0 ...
PIMCO StocksPLUS International (U.S. Dollar-Hedged 

............................................................... ........... ........ ............... 1,114,962.255 ..................9,142,690 .......... 8.200 ...............9,142,690 ..................8,932,821 ........................ 0 .................754,180 ........................ 0 ............... 657,581 .......................0 .................657,581 .......................0 .. 12/29/2023 .. ...... ......

72200Q-43-0 ....
PIMCO StocksPLUS« International Fund (U.S. Dollar- 

............................................................... ........... ........ ..................938,670.769 ................. 7,040,031 .......... 7.500 ...............7,040,031 ................. 6,979,616 ........................ 0 .................590,018 ........................ 0 ............... 436,947 .......................0 .................436,947 .......................0 .. 12/29/2023 .. ...... ......
72200Q-62-0 ... PIMCO StocksPLUS« Absolute Return Fund ............. ........... ........ ..................280,190.558 ..................2,992,435 ......... 10.680 ............... 2,992,435 ..................3,022,475 ........................ 0 ..................70,571 ........................ 0 ............... 500,096 .......................0 .................500,096 .......................0 .. 12/29/2023 .. ...... ......
72201F-47-4 ... PIMCO Income Fund ........................................ ........... ........ ............... 4,099,734.760 ................ 43,539,183 ......... 10.620 ..............43,539,183 ................ 46,324,041 ........................ 0 .............. 2,212,980 ........................ 0 ............ 1,053,071 .......................0 .............. 1,053,071 .......................0 .. 12/29/2023 .. ...... ......
72201F-49-0 ... PIMCO Income Fund ........................................ ........... ........ ............... 5,527,863.503 ................ 58,705,912 ......... 10.620 ............. 58,705,912 ................ 61,760,400 ........................ 0 .............. 3,034,572 ........................ 0 ............ 1,365,180 .......................0 .............. 1,365,180 .......................0 .. 12/29/2023 .. ...... ......
72201F-79-7 ... PIMCO StocksPLUS« Small Fund .......................... ........... ........ .......................168.880 .......................1,242 ...........7.350 .................... 1,242 .......................1,225 ........................ 0 ....................... 26 ........................ 0 .................... 126 .......................0 ......................126 .......................0 .. 12/27/2023 .. ...... ......
72201M-63-6 ... PIMCO Real Return Fund .................................. ........... ........ ............... 1,788,373.516 ................ 17,937,386 ......... 10.030 ............. 17,937,386 ................ 20,206,346 ........................ 0 .................512,905 ........................ 0 ................ 29,703 .......................0 .................. 29,703 .......................0 .. 12/29/2023 .. ...... ......
72201M-66-9 ... PIMCO Low Duration Fund ................................. ........... ........ ..................276,779.057 ..................2,546,343 ...........9.200 ...............2,546,343 ..................2,585,589 ........................ 0 ..................71,055 ........................ 0 .................33,992 .......................0 .................. 33,992 .......................0 .. 12/29/2023 .. ...... ......
72201P-64-7 ... PIMCO Long-Term Credit Fund ........................... ........... ........ ............... 1,249,737.539 ................ 11,422,602 ...........9.140 ............. 11,422,602 ................ 13,065,776 ........................ 0 .................424,528 ........................ 0 ............... 542,548 .......................0 .................542,548 .......................0 .. 12/29/2023 .. ...... ......
723622-10-6 ... Pioneer Bond Fund ........................................ ........... ........ ...............1,363,081.001 ................ 11,422,622 .......... 8.380 ..............11,422,622 ................ 12,815,947 ........................ 0 .................345,681 ........................ 0 ............... 321,550 .......................0 .................321,550 .......................0 .. 12/29/2023 .. ...... ......
72366V-40-5 ... Pioneer Equity Income Fund ............................. ........... ........ ..................132,822.801 ..................4,082,973 ......... 30.740 ...............4,082,973 ..................4,734,895 ........................ 0 .................593,296 ........................ 0 ..............(312,461).......................0 ............... (312,461) .......................0 .. 12/29/2023 .. ...... ......
72366V-70-2 ... Pioneer Equity Income Fund ............................. ........... ........ ..................341,139.218 ................ 10,288,758 ......... 30.160 ............. 10,288,758 ................ 11,726,301 ........................ 0 .............. 1,528,133 ........................ 0 ..............(807,848).......................0 ............... (807,848) .......................0 .. 12/29/2023 .. ...... ......
723682-40-7 ... Pioneer Fund ............................................... ........... ........ ..................391,097.060 ................ 14,584,010 ......... 37.290 ............. 14,584,010 ................ 13,712,806 ........................ 0 .................423,516 ........................ 0 ............ 2,386,170 .......................0 .............. 2,386,170 .......................0 .. 12/29/2023 .. ...... ......
723695-10-2 .... Pioneer Fundamental Growth Fund ...................... ........... ........ ..................978,255.038 ................ 30,355,255 ......... 31.030 ..............30,355,255 ................ 27,751,289 ........................ 0 .................990,090 ........................ 0 ............ 6,130,829 .......................0 .............. 6,130,829 .......................0 .. 12/29/2023 .. ...... ......
72387N-78-8 ... Pioneer Global Sustainable Equity Fund ............. ........... ........ ...................50,173.727 .................... 886,570 ......... 17.670 ................. 886,570 .................... 815,707 ........................ 0 ..................16,526 ........................ 0 ................ 99,114 .......................0 .................. 99,114 .......................0 .. 12/29/2023 .. ...... ......
72387W-72-1 ... Pioneer Select Mid-Cap Growth K ...................... ........... ........ ..................296,321.660 ................ 13,103,344 ......... 44.220 ..............13,103,344 ................ 14,013,515 ........................ 0 ........................ 0 ........................ 0 ............ 1,873,597 .......................0 .............. 1,873,597 .......................0 .. 12/29/2023 .. ...... ......
72387W-76-2 ... Pioneer Select Mid Cap Growth Fund .................. ........... ........ ..................548,053.763 ................ 26,388,789 ......... 48.150 ............. 26,388,789 ................ 29,568,231 ........................ 0 ........................ 0 ........................ 0 .............3,910,264 .......................0 .............. 3,910,264 .......................0 .. 12/29/2023 .. ...... ......
72387X-10-9 ... Pioneer Disciplined Value Fund ........................ ........... ........ ..................394,452.912 ..................5,404,004 ......... 13.700 ...............5,404,004 ..................5,758,604 ........................ 0 .................113,083 ........................ 0 ............... 276,156 .......................0 .................276,156 .......................0 .. 12/29/2023 .. ...... ......
72387X-40-6 ... Pioneer Disciplined Value Fund ........................ ........... ........ ..................312,891.758 ..................4,333,549 ......... 13.850 ............... 4,333,549 ..................4,636,896 ........................ 0 .................. 99,482 ........................ 0 ............... 229,590 .......................0 .................229,590 .......................0 .. 12/28/2023 .. ...... ......
723884-40-9 .... Pioneer Strategic Income Fund ......................... ........... ........ ............... 2,195,076.074 ................ 20,787,372 ...........9.470 ............. 20,787,372 ................ 23,062,297 ........................ 0 .................729,600 ........................ 0 ............... 798,561 .......................0 .................798,561 .......................0 .. 12/29/2023 .. ...... ......
723884-70-6 ... Pioneer Strategic Income Ret Opt ..................... ........... ........ ............... 2,164,818.183 ................ 20,544,123 ...........9.490 ..............20,544,123 ................ 22,377,843 ........................ 0 .................708,202 ........................ 0 ............... 784,879 .......................0 .................784,879 .......................0 .. 12/29/2023 .. ...... ......
741479-20-8 ... Growth Stock Fund ........................................ ........... ........ ..................424,778.934 ................ 35,435,060 ......... 83.420 ..............35,435,060 ................ 37,074,117 ........................ 0 .............. 1,182,675 ........................ 0 .............9,196,242 .......................0 .............. 9,196,242 .......................0 .. 12/29/2023 .. ...... ......
741479-40-6 ... Growth Stock Fund ........................................ ........... ........ ..................336,816.763 ................ 29,252,536 ......... 86.850 ..............29,252,536 ................ 30,033,876 ........................ 0 .................934,258 ........................ 0 ............ 6,961,756 .......................0 .............. 6,961,756 .......................0 .. 12/29/2023 .. ...... ......
74149N-20-5 .... Global Multi-Sector Bond Fund ......................... ........... ........ ..................479,379.120 ..................4,812,968 ......... 10.040 ...............4,812,968 ..................5,055,179 ........................ 0 .................180,662 ........................ 0 ............... 288,192 .......................0 .................288,192 .......................0 .. 12/29/2023 .. ...... ......
74149P-10-1 ... Retirement 2010 Fund .................................... ........... ........ ......................... 0.085 ............................1 ......... 14.550 ......................... 1 ............................0 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/21/2023 .. ...... ......
74149P-20-0 .... Retirement 2020 Fund .................................... ........... ........ ......................... 1.093 ...........................20 ......... 17.780 ........................20 ............................6 ........................ 0 ........................ 1 ........................ 0 .......................1 .......................0 ........................ 1 .......................0 .. 12/21/2023 .. ...... ......
74149P-50-7 .... Retirement Balanced Fund ............................... ........... ........ ..................309,480.291 ..................3,948,968 ......... 12.760 ...............3,948,968 ..................4,336,190 ........................ 0 .................152,914 ........................ 0 ............... 209,444 .......................0 .................209,444 .......................0 .. 12/29/2023 .. ...... ......
74149P-79-6 .... Retirement 2015 Fund .................................... ........... ........ ......................... 3.779 ...........................46 ......... 12.020 ........................46 .......................2,384 ........................ 0 ........................ 2 ........................ 0 .......................3 .......................0 ........................ 3 .......................0 .. 12/21/2023 .. ...... ......
74253Q-19-2 .... Principal MidCap Value I ............................... ........... ........ ...................26,880.660 .................... 439,499 ......... 16.350 ..................439,499 .................... 429,664 ........................ 0 .................. 19,569 ........................ 0 ................ 11,233 .......................0 .................. 11,233 .......................0 .. 12/28/2023 .. ...... ......
74254R-69-4 .... Principal SmallCap Value II ........................... ........... ........ .......................327.477 .......................3,985 ......... 12.170 .................... 3,985 .......................3,599 ........................ 0 ......................121 ........................ 0 .................... 293 .......................0 ......................293 .......................0 .. 12/28/2023 .. ...... ......
744336-87-6 ... PGIM Global Real Estate Fund .......................... ........... ........ ..................128,928.269 ..................2,471,555 ......... 19.170 ...............2,471,555 ................. 2,618,607 ........................ 0 .................. 53,412 ........................ 0 ............... 184,400 .......................0 .................184,400 .......................0 .. 12/29/2023 .. ...... ......
74440B-80-1 ... Prudential Total Return Bond Fund .................... ........... ........ ............... 3,988,614.951 ................ 48,302,127 ......... 12.110 ............. 48,302,127 ................ 54,718,801 ........................ 0 .............. 1,811,465 ........................ 0 ............ 1,200,007 .......................0 ..............1,200,007 .......................0 .. 12/29/2023 .. ...... ......
74440B-88-4 ... Prudential Total Return Bond Fund .................... ........... ........ ............... 3,314,935.038 ................ 39,978,116 ......... 12.060 ............. 39,978,116 ................ 45,757,136 ........................ 0 .............. 1,722,918 ........................ 0 ............ 1,017,876 .......................0 ..............1,017,876 .......................0 .. 12/29/2023 .. ...... ......
74440Y-88-4 ... Prudential High-Yield Ret Opt ......................... ........... ........ ..................476,042.988 ..................2,256,442 ...........4.740 ...............2,256,442 ..................2,229,306 ........................ 0 .................110,524 ........................ 0 ................ 76,451 .......................0 ..................76,451 .......................0 .. 12/29/2023 .. ...... ......
74441C-80-8 ... Prudential Jennison Mid-Cap Growth Fund, Inc. .... ........... ........ ..................615,630.108 ................ 12,337,227 ......... 20.040 ..............12,337,227 ................ 13,204,061 ........................ 0 .................367,077 ........................ 0 .............1,359,114 .......................0 .............. 1,359,114 .......................0 .. 12/29/2023 .. ...... ......
74441K-10-7 ... Prudential Jennison Natural Resources Fund, Inc. ........... ........ ..................328,092.099 ................ 16,706,449 ......... 50.920 ............. 16,706,449 ................ 17,490,563 ........................ 0 .................313,145 ........................ 0 ..............(682,748).......................0 ............... (682,748) .......................0 .. 12/29/2023 .. ...... ......
74441L-80-8 ... Prudential Jennison Global Equity Income Fund .... ........... ........ ..................113,489.731 ..................1,457,208 ......... 12.840 ...............1,457,208 ..................1,492,716 ........................ 0 .................117,204 ........................ 0 ................ 10,603 .......................0 ..................10,603 .......................0 .. 12/29/2023 .. ...... ......
74441N-40-8 .... Prudential Jennison Small Company Fund, Inc. ...... ........... ........ ..................385,616.949 ..................8,649,388 ......... 22.430 ...............8,649,388 ..................9,014,044 ........................ 0 .................. 42,845 ........................ 0 ............... 797,695 .......................0 .................797,695 .......................0 .. 12/29/2023 .. ...... ......
74441N-88-7 ... Prudential Jennison Small Company Fund, Inc. ...... ........... ........ ..................331,554.257 ..................7,241,145 ......... 21.840 ...............7,241,145 ................. 7,381,001 ........................ 0 ..................42,776 ........................ 0 ............... 655,654 .......................0 .................655,654 .......................0 .. 12/29/2023 .. ...... ......
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74441P-85-8 .... Prudential Jennison Utility Fund ..................... ........... ........ ..................341,769.250 ..................4,425,911 ......... 12.950 ...............4,425,911 ..................4,798,338 ........................ 0 .................359,231 ........................ 0 ..............(312,449).......................0 ............... (312,449) .......................0 .. 12/29/2023 .. ...... ......
74445D-18-2 .... PGIM Target Date 2060 Fund ............................. ........... ........ .......................647.696 .......................8,491 ......... 13.110 ....................8,491 .......................8,046 ........................ 0 ......................244 ........................ 0 .................... 445 .......................0 ......................445 .......................0 .. 12/26/2023 .. ...... ......
74445D-25-7 .... PGIM Target Date 2055 Fund ............................. ........... ........ .................... 9,290.315 .................... 100,242 ......... 10.790 ................. 100,242 ......................92,399 ........................ 0 ................... 3,353 ........................ 0 ..................7,843 .......................0 ................... 7,843 .......................0 .. 12/26/2023 .. ...... ......
74445D-32-3 .... PGIM Target Date 2050 Fund ............................. ........... ........ ...................10,174.608 .................... 126,368 ......... 12.420 ................. 126,368 .................... 118,214 ........................ 0 ................... 4,875 ........................ 0 ..................8,154 .......................0 ................... 8,154 .......................0 .. 12/26/2023 .. ...... ......
74445D-38-0 .... PGIM Target Date 2045 Fund ............................. ........... ........ ................... 24,246.093 .................... 287,802 ......... 11.870 ................. 287,802 .................... 268,565 ........................ 0 ..................10,727 ........................ 0 ................ 19,237 .......................0 .................. 19,237 .......................0 .. 12/26/2023 .. ...... ......
74445D-45-5 .... PGIM Target Date 2040 Fund ............................. ........... ........ ...................18,027.177 .................... 217,588 ......... 12.070 ................. 217,588 .................... 205,157 ........................ 0 ................... 8,309 ........................ 0 ................ 12,431 .......................0 .................. 12,431 .......................0 .. 12/26/2023 .. ...... ......
74445D-52-1 .... PGIM Target Date 2035 Fund ............................. ........... ........ ...................12,168.151 .................... 138,717 ......... 11.400 ................. 138,717 .................... 132,351 ........................ 0 ................... 5,476 ........................ 0 ..................6,366 .......................0 ................... 6,366 .......................0 .. 12/26/2023 .. ...... ......
74445D-58-8 .... PGIM Target Date 2030 Fund ............................. ........... ........ ................... 28,454.653 .................... 319,830 ......... 11.240 ................. 319,830 .................... 309,176 ........................ 0 .................. 12,935 ........................ 0 ................ 10,654 .......................0 ..................10,654 .......................0 .. 12/26/2023 .. ...... ......
74445D-60-4 .... PGIM Target Date Income Fund .......................... ........... ........ ...................15,763.840 .................... 157,008 ...........9.960 ................. 157,008 .................... 154,345 ........................ 0 ................... 5,077 ........................ 0 ..................2,663 .......................0 ................... 2,663 .......................0 .. 12/26/2023 .. ...... ......
746444-10-8 ... Putnam Dynamic Asset Allocation Growth Fund ....... ........... ........ ................... 26,996.357 .................... 488,904 ......... 18.110 ................. 488,904 .................... 449,004 ........................ 0 .................. 19,537 ........................ 0 ................ 62,284 .......................0 .................. 62,284 .......................0 .. 12/29/2023 .. ...... ......
746444-30-6 .... Putnam Dynamic Asset Allocation Balanced Fund .... ........... ........ ...................10,834.611 .................... 164,903 ......... 15.220 ................. 164,903 .................... 164,334 ........................ 0 ................... 5,039 ........................ 0 ................ 19,380 .......................0 ..................19,380 .......................0 .. 12/28/2023 .. ...... ......

746444-50-4 ....
Putnam Dynamic Asset Allocation Conservative Fund 

............................................................... ........... ........ ................... 20,095.954 .................... 204,577 ......... 10.180 ................. 204,577 .................... 216,237 ........................ 0 ................... 4,107 ........................ 0 ................ 16,151 .......................0 ..................16,151 .......................0 .. 12/29/2023 .. ...... ......
746745-80-1 ... Putnam Large Cap Value R6 .............................. ........... ........ ............... 1,262,971.290 ................ 38,987,924 ......... 30.870 ..............38,987,924 ................ 38,054,561 ........................ 0 .............. 1,950,204 ........................ 0 .............2,750,946 .......................0 .............. 2,750,946 .......................0 .. 12/29/2023 .. ...... ......
746764-64-6 ... Putnam Focused Equity Fund ............................. ........... ........ ................... 37,054.531 ................. 1,071,617 ......... 28.920 ...............1,071,617 ..................1,044,890 ........................ 0 ................... 9,274 ........................ 0 ............... 185,281 .......................0 .................185,281 .......................0 .. 12/29/2023 .. ...... ......
74680A-20-8 ... Putnam Large Cap Growth Fund .......................... ........... ........ .................... 9,248.036 .................... 547,298 ......... 59.180 ................. 547,298 .................... 435,569 ........................ 0 ................... 2,399 ........................ 0 ............... 152,650 .......................0 .................152,650 .......................0 .. 12/26/2023 .. ...... ......
76133T-76-7 ... American Innovation Fund ............................... ........... ........ .................... 1,272.723 ......................15,349 ......... 12.060 ...................15,349 ..................... 15,131 ........................ 0 ........................ 0 ........................ 0 .................... 218 .......................0 ......................218 .......................0 .. 12/22/2023 .. ...... ......
779546-30-8 ... T. Rowe Price Dividend Growth Fund .................. ........... ........ ......................... 1.063 ...........................75 ......... 70.770 ........................75 ...........................75 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/27/2023 .. ...... ......
77954M-30-3 .... Capital Appreciation Fund .............................. ........... ........ .................... 8,957.074 .................... 303,644 ......... 33.900 ................. 303,644 .................... 302,826 ........................ 0 .................. 12,435 ........................ 0 ................ 28,660 .......................0 ..................28,660 .......................0 .. 12/29/2023 .. ...... ......
77954Q-40-3 .... Blue Chip Growth Fund ................................... ........... ........ ...................27,003.201 ..................4,054,531 ........150.150 ...............4,054,531 ................. 3,110,408 ........................ 0 .................135,644 ........................ 0 ............... 944,810 .......................0 .................944,810 .......................0 .. 12/27/2023 .. ...... ......
779556-30-7 ... Mid-Cap Growth Fund ...................................... ........... ........ ................... 42,214.937 ..................3,787,524 ......... 89.720 ...............3,787,524 ..................3,871,495 ........................ 0 .................235,339 ........................ 0 ............... 355,640 .......................0 .................355,640 .......................0 .. 12/29/2023 .. ...... ......
779556-40-6 ... Mid-Cap Growth Fund ...................................... ........... ........ ................... 10,492.882 ..................1,051,912 ........100.250 ...............1,051,912 ................. 1,160,148 ........................ 0 .................. 63,456 ........................ 0 ............... 104,720 .......................0 .................104,720 .......................0 .. 12/29/2023 .. ...... ......
779557-30-5 .... T. Rowe Price All-Cap Opportunities Fund ........... ........... ........ ......................... 4.624 ......................... 295 ......... 63.910 .......................295 ......................... 294 ........................ 0 ........................ 8 ........................ 0 .......................1 .......................0 ........................ 1 .......................0 .. 12/26/2023 .. ...... ......
77956H-30-2 .... International Discovery Fund .......................... ........... ........ ...................25,977.786 ..................1,636,341 ......... 62.990 ...............1,636,341 ................. 1,813,210 ........................ 0 ..................32,701 ........................ 0 ............... 136,574 .......................0 .................136,574 .......................0 .. 12/29/2023 .. ...... ......
77956H-37-7 ... International Discovery Fund .......................... ........... ........ ...................86,409.641 ..................5,457,632 ......... 63.160 ...............5,457,632 ................. 6,268,715 ........................ 0 ................ 118,108 ........................ 0 ............... 469,102 .......................0 .................469,102 .......................0 .. 12/29/2023 .. ...... ......
77957L-40-1 ... Spectrum Moderate Allocation Fund .................... ........... ........ ............... 1,751,794.150 ................ 40,326,302 ......... 23.020 ..............40,326,302 ................ 41,832,268 ........................ 0 .............. 1,228,404 ........................ 0 .............3,809,956 .......................0 .............. 3,809,956 .......................0 .. 12/28/2023 .. ...... ......
77957L-50-0 ... Spectrum Moderate Growth Allocation Fund ........... ........... ........ ..................734,748.577 ................ 27,046,095 ......... 36.810 ............. 27,046,095 ................ 26,178,777 ........................ 0 .................525,498 ........................ 0 .............3,444,308 .......................0 .............. 3,444,308 .......................0 .. 12/28/2023 .. ...... ......
77957L-60-9 ... Spectrum Conservative Allocation Fund .............. ........... ........ ............... 9,893,587.902 ...............185,801,579 ......... 18.780 ............ 185,801,579 ............... 192,926,857 ........................ 0 .............. 6,777,404 ........................ 0 ........... 11,807,308 .......................0 .............11,807,308 .......................0 .. 12/28/2023 .. ...... ......
779919-10-9 ... Real Estate Fund ......................................... ........... ........ ...................30,630.201 .................... 371,238 ......... 12.120 ................. 371,238 .................... 477,608 ........................ 0 ..................37,377 ........................ 0 ..................2,588 .......................0 ................... 2,588 .......................0 .. 12/29/2023 .. ...... ......
779919-30-7 ... Real Estate Fund ......................................... ........... ........ ................... 11,993.443 .................... 145,361 ......... 12.120 ................. 145,361 .................... 183,580 ........................ 0 .................. 14,955 ........................ 0 ..................2,721 .......................0 ................... 2,721 .......................0 .. 12/29/2023 .. ...... ......
780905-22-0 ... Royce Small-Cap Value Fund ............................. ........... ........ ................... 39,497.423 .................... 407,218 ......... 10.310 ................. 407,218 .................... 372,743 ........................ 0 .................. 30,652 ........................ 0 ................ 50,359 .......................0 .................. 50,359 .......................0 .. 12/29/2023 .. ...... ......
808509-75-6 ... Schwab Total Stock Market Index Fund« .............. ........... ........ ................... 25,577.903 ..................2,071,042 ......... 80.970 ...............2,071,042 ..................1,921,569 ........................ 0 .................. 27,039 ........................ 0 ............... 154,594 .......................0 .................154,594 .......................0 .. 12/29/2023 .. ...... ......
808518-36-9 ... Schwab Indexed Retirement Trust Fund 2055 ......... ........... ........ ................... 51,298.896 ................. 1,270,674 ......... 24.770 ...............1,270,674 ................. 1,162,070 ........................ 0 ........................ 0 ........................ 0 ............... 181,485 .......................0 .................181,485 .......................0 .. 12/29/2023 .. ...... ......
808518-49-2 ... Schwab Indexed Retirement Trust Fund 2050 ......... ........... ........ ................... 95,954.428 ..................4,129,878 ......... 43.040 ...............4,129,878 ..................3,806,022 ........................ 0 ........................ 0 ........................ 0 ............... 572,991 .......................0 .................572,991 .......................0 .. 12/29/2023 .. ...... ......
808518-51-8 ... Schwab Indexed Retirement Trust Fund 2045 ......... ........... ........ ..................115,995.964 ..................4,932,148 ......... 42.520 ...............4,932,148 ..................4,564,782 ........................ 0 ........................ 0 ........................ 0 ............... 675,241 .......................0 .................675,241 .......................0 .. 12/29/2023 .. ...... ......
808518-52-6 ... Schwab Indexed Retirement Trust Fund 2040 ......... ........... ........ ...................62,018.793 ..................2,510,520 ......... 40.480 ...............2,510,520 ..................2,238,281 ........................ 0 ........................ 0 ........................ 0 ............... 274,069 .......................0 .................274,069 .......................0 .. 12/29/2023 .. ...... ......
808518-53-4 ... Schwab Indexed Retirement Trust Fund 2035 ......... ........... ........ ...................93,061.668 ..................3,588,458 ......... 38.560 ...............3,588,458 ..................3,365,247 ........................ 0 ........................ 0 ........................ 0 ............... 455,588 .......................0 .................455,588 .......................0 .. 12/29/2023 .. ...... ......
808518-54-2 ... Schwab Indexed Retirement Trust Fund 2030 ......... ........... ........ ..................255,172.021 ..................9,010,124 ......... 35.310 ...............9,010,124 ..................8,467,794 ........................ 0 ........................ 0 ........................ 0 ............ 1,057,131 .......................0 .............. 1,057,131 .......................0 .. 12/29/2023 .. ...... ......
808518-55-9 ... Schwab Indexed Retirement Trust Fund 2025 ......... ........... ........ ..................129,095.656 ..................4,149,135 ......... 32.140 ...............4,149,135 ..................4,095,800 ........................ 0 ........................ 0 ........................ 0 ............... 470,922 .......................0 .................470,922 .......................0 .. 12/29/2023 .. ...... ......
808518-56-7 ... Schwab Indexed Retirement Trust Fund 2020 ......... ........... ........ ..................182,819.751 ..................5,186,596 ......... 28.370 ...............5,186,596 ..................5,034,267 ........................ 0 ........................ 0 ........................ 0 ............... 464,692 .......................0 .................464,692 .......................0 .. 12/29/2023 .. ...... ......
808518-57-5 ... Schwab Indexed Retirement Trust Fund 2015 ......... ........... ........ ................... 50,451.541 ................. 1,307,704 ......... 25.920 ...............1,307,704 ................. 1,296,070 ........................ 0 ........................ 0 ........................ 0 ............... 137,070 .......................0 .................137,070 .......................0 .. 12/29/2023 .. ...... ......
808518-58-3 ... Schwab Indexed Retirement Trust Fund 2010 ......... ........... ........ ................... 28,135.665 .................... 673,005 ......... 23.920 ................. 673,005 .................... 647,285 ........................ 0 ........................ 0 ........................ 0 ................ 62,973 .......................0 .................. 62,973 .......................0 .. 12/29/2023 .. ...... ......
80851W-86-1 ... Schwab Indexed Retirement Trust Fund 2060 ......... ........... ........ ................... 49,484.364 ..................1,052,533 ......... 21.270 ...............1,052,533 .................... 947,719 ........................ 0 ........................ 0 ........................ 0 ............... 145,466 .......................0 .................145,466 .......................0 .. 12/28/2023 .. ...... ......
831681-81-2 ... American Funds SMALLCAP World Fund .................. ........... ........ ................... 66,229.944 ..................4,556,620 ......... 68.800 ...............4,556,620 ..................4,846,945 ........................ 0 .................. 43,133 ........................ 0 ............... 603,330 .......................0 .................603,330 .......................0 .. 12/29/2023 .. ...... ......
831681-83-8 ... SMALLCAP World Fund« .................................... ........... ........ ..................301,710.286 ................ 20,989,984 ......... 69.570 ..............20,989,984 ................ 20,256,078 ........................ 0 .................186,726 ........................ 0 .............3,037,521 .......................0 .............. 3,037,521 .......................0 .. 12/29/2023 .. ...... ......
857443-60-0 ... State Street Emerging Markets Index Fund ........... ........... ........ ............... 1,309,332.556 ................ 44,666,571 ......... 34.114 ............. 44,666,571 ................ 45,470,421 ........................ 0 ........................ 0 ........................ 0 ............ 3,546,706 .......................0 .............. 3,546,706 .......................0 .. 12/29/2023 .. ...... ......
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857444-10-3 .... State Street U.S. Bond Index Fund .................... ........... ........ ............... 6,346,018.380 ...............184,612,021 ......... 29.091 ............ 184,612,021 ............... 192,744,750 ........................ 0 ........................ 0 ........................ 0 ............ 9,083,096 .......................0 .............. 9,083,096 .......................0 .. 12/29/2023 .. ...... ......
857444-12-9 .... State Street International Index Fund ............... ........... ........ ............... 4,925,380.732 ............... 188,942,533 ......... 38.361 ............ 188,942,533 ...............158,878,576 ........................ 0 ........................ 0 ........................ 0 ........... 27,521,789 .......................0 .............27,521,789 .......................0 .. 12/29/2023 .. ...... ......
857444-20-2 .... State Street S&P 500 Index Fund ...................... ........... ........ ................... 47,994.029 ................ 61,222,813 ..... 1,275.634 ............. 61,222,813 ................ 39,874,552 ........................ 0 ........................ 0 ........................ 0 ........... 12,116,470 .......................0 .............12,116,470 .......................0 .. 12/29/2023 .. ...... ......
857444-57-4 .... State Street S&P Mid Cap Index Fund ................. ........... ........ ............... 2,525,657.187 ............... 320,048,758 ........126.719 ............ 320,048,758 ............... 247,294,278 ........................ 0 ........................ 0 ........................ 0 ........... 43,033,479 .......................0 .............43,033,479 .......................0 .. 12/29/2023 .. ...... ......
857444-62-4 .... State Street S&P 500 Index Fund ...................... ........... ........ ...............5,880,119.881 ............... 121,753,762 ......... 20.706 ............ 121,753,762 ...............106,866,937 ........................ 0 ........................ 0 ........................ 0 ........... 23,599,257 .......................0 ............. 23,599,257 .......................0 .. 12/29/2023 .. ...... ......
857444-74-9 .... State Street Russell Small Cap Index Fund ......... ........... ........ ............... 1,756,383.786 ...............151,085,889 ......... 86.021 ............ 151,085,889 ............... 133,647,977 ........................ 0 ........................ 0 ........................ 0 ........... 21,105,139 .......................0 .............21,105,139 .......................0 .. 12/29/2023 .. ...... ......
857444-75-6 .... State Street Russell Large Cap Growth Index Fund ........... ........ ............... 5,768,644.334 ............... 336,704,235 ......... 58.368 ............ 336,704,235 ............... 236,544,801 ........................ 0 ........................ 0 ........................ 0 ........... 90,859,178 .......................0 .............90,859,178 .......................0 .. 12/29/2023 .. ...... ......
857444-76-4 .... State Street Russell Large Cap Value Index Fund .. ........... ........ ............... 3,038,733.424 ............... 171,852,528 ......... 56.554 ............ 171,852,528 ............... 137,940,206 ........................ 0 ........................ 0 ........................ 0 ........... 17,006,189 .......................0 .............17,006,189 .......................0 .. 12/29/2023 .. ...... ......
85744A-68-7 ... State Street Global All Cap Ex US Index Fund ..... ........... ........ ............... 1,015,641.385 ................ 13,514,125 ......... 13.306 ..............13,514,125 ................ 12,941,234 ........................ 0 ........................ 0 ........................ 0 ............ 1,572,791 .......................0 .............. 1,572,791 .......................0 .. 12/29/2023 .. ...... ......
85744A-86-9 ... State Street S&P 500 Index NL Fund .................. ........... ........ ................... 32,735.789 ..................3,851,922 ........117.667 ...............3,851,922 ..................3,272,807 ........................ 0 ........................ 0 ........................ 0 ............... 572,752 .......................0 .................572,752 .......................0 .. 12/29/2023 .. ...... ......
85744T-81-9 ... State Street Russell Small Cap Value Index Fund .. ........... ........ ............... 1,493,295.705 ................ 57,611,391 ......... 38.740 ............. 57,611,391 ................ 49,752,726 ........................ 0 ........................ 0 ........................ 0 ............ 7,184,185 .......................0 .............. 7,184,185 .......................0 .. 12/29/2023 .. ...... ......
85744T-82-7 ... State Street Russell Small Cap Growth Index Fund ........... ........ ............... 1,139,528.265 ................ 49,977,427 ......... 43.858 ..............49,977,427 ................ 47,824,942 ........................ 0 ........................ 0 ........................ 0 ............ 7,176,560 .......................0 ..............7,176,560 .......................0 .. 12/29/2023 .. ...... ......
85744W-22-6 .... State Street U.S. Bond Index Fund .................... ........... ........ ............... 2,083,311.220 ................ 22,118,515 ......... 10.617 ............. 22,118,515 ................ 22,284,884 ........................ 0 ........................ 0 ........................ 0 ............ 1,061,448 .......................0 .............. 1,061,448 .......................0 .. 12/29/2023 .. ...... ......
85744W-38-2 .... State Street S&P Mid Cap Index Fund ................. ........... ........ ............... 2,796,813.166 ................ 62,497,587 ......... 22.346 ............. 62,497,587 ................ 57,002,057 ........................ 0 ........................ 0 ........................ 0 ............ 8,560,262 .......................0 .............. 8,560,262 .......................0 .. 12/29/2023 .. ...... ......
85744W-46-5 .... State Street Target Retirement 2060 Fund ........... ........... ........ ............... 1,072,799.237 ................ 20,545,178 ......... 19.151 ............. 20,545,178 ................ 18,752,151 ........................ 0 ........................ 0 ........................ 0 ............ 2,510,486 .......................0 .............. 2,510,486 .......................0 .. 12/29/2023 .. ...... ......
85744W-63-0 ... State Street Target Retirement Income Fund ........ ........... ........ ..................517,199.646 ................. 7,600,766 ......... 14.696 ...............7,600,766 ..................7,296,056 ........................ 0 ........................ 0 ........................ 0 ............... 518,058 .......................0 .................518,058 .......................0 .. 12/29/2023 .. ...... ......
85744W-64-8 ... State Street Target Retirement 2055 Fund ........... ........... ........ ............... 1,226,766.967 ................ 25,018,685 ......... 20.394 ............. 25,018,685 ................ 22,781,583 ........................ 0 ........................ 0 ........................ 0 .............3,053,113 .......................0 .............. 3,053,113 .......................0 .. 12/28/2023 .. ...... ......
85744W-65-5 .... State Street Target Retirement 2050 Fund ........... ........... ........ ............... 1,795,271.571 ................ 36,580,454 ......... 20.376 ..............36,580,454 ................ 33,439,771 ........................ 0 ........................ 0 ........................ 0 .............4,292,937 .......................0 .............. 4,292,937 .......................0 .. 12/29/2023 .. ...... ......
85744W-66-3 ... State Street Target Retirement 2045 Fund ........... ........... ........ ............... 2,095,194.033 ................ 42,255,873 ......... 20.168 ..............42,255,873 ................ 39,054,242 ........................ 0 ........................ 0 ........................ 0 ............ 4,760,737 .......................0 .............. 4,760,737 .......................0 .. 12/29/2023 .. ...... ......
85744W-67-1 ... State Street Target Retirement 2040 Fund ........... ........... ........ ............... 2,130,508.108 ................ 41,939,761 ......... 19.686 ............. 41,939,761 ................ 38,887,785 ........................ 0 ........................ 0 ........................ 0 ............ 4,871,679 .......................0 .............. 4,871,679 .......................0 .. 12/29/2023 .. ...... ......
85744W-68-9 ... State Street Target Retirement 2035 Fund ........... ........... ........ ............... 2,693,574.482 ................ 51,708,549 ......... 19.197 ............. 51,708,549 ................ 48,811,983 ........................ 0 ........................ 0 ........................ 0 .............5,812,053 .......................0 .............. 5,812,053 .......................0 .. 12/29/2023 .. ...... ......
85744W-69-7 ... State Street Target Retirement 2030 Fund ........... ........... ........ ............... 2,669,032.603 ................ 49,740,092 ......... 18.636 ..............49,740,092 ................ 46,743,240 ........................ 0 ........................ 0 ........................ 0 .............5,317,446 .......................0 .............. 5,317,446 .......................0 .. 12/29/2023 .. ...... ......
85744W-71-3 ... State Street Target Retirement 2025 Fund ........... ........... ........ ............... 1,706,420.097 ................ 30,282,131 ......... 17.746 ............. 30,282,131 ................ 28,548,787 ........................ 0 ........................ 0 ........................ 0 .............2,751,209 .......................0 .............. 2,751,209 .......................0 .. 12/29/2023 .. ...... ......
85744W-72-1 ... State Street Target Retirement 2020 Fund ........... ........... ........ ..................767,459.576 ................ 12,510,358 ......... 16.301 ............. 12,510,358 ................ 11,737,669 ........................ 0 ........................ 0 ........................ 0 ............... 909,496 .......................0 .................909,496 .......................0 .. 12/29/2023 .. ...... ......
857480-35-4 .... State Street Target Retirement 2065 Fund ........... ........... ........ ..................246,817.807 ..................3,280,455 ......... 13.291 ...............3,280,455 ..................2,992,187 ........................ 0 ........................ 0 ........................ 0 ............... 284,174 .......................0 .................284,174 .......................0 .. 12/29/2023 .. ...... ......
857480-48-7 ... State Street Russell Small Cap Index Fund ......... ........... ........ ............... 1,244,085.046 ................ 17,612,512 ......... 14.157 ............. 17,612,512 ................ 16,479,419 ........................ 0 ........................ 0 ........................ 0 .............2,392,958 .......................0 .............. 2,392,958 .......................0 .. 12/29/2023 .. ...... ......
85749F-82-2 .... State Street Institutional Small-Cap Equity Fund ........... ........ ................... 32,639.441 .................... 561,072 ......... 17.190 ................. 561,072 .................... 638,679 ........................ 0 .................. 40,299 ........................ 0 ................ 24,997 .......................0 .................. 24,997 .......................0 .. 12/29/2023 .. ...... ......
85749T-40-0 ... State Street Small/Mid Cap Equity Index Fund ..... ........... ........ .......................845.690 .................... 222,704 ........ 263.340 ................. 222,704 .................... 194,657 ........................ 0 ................... 5,555 ........................ 0 ................ 28,241 .......................0 .................. 28,241 .......................0 .. 12/29/2023 .. ...... ......
85749T-81-4 ... State Street Equity 500 Index Fund .................. ........... ........ .................... 6,545.106 ..................2,334,770 ........ 356.720 ...............2,334,770 ..................2,154,071 ........................ 0 ..................40,840 ........................ 0 ............... 414,524 .......................0 .................414,524 .......................0 .. 12/29/2023 .. ...... ......
85749T-84-8 ... State Street Global Equity ex-U.S. Index Fund .... ........... ........ .................... 3,644.712 .................... 370,667 ........101.700 ................. 370,667 .................... 351,276 ........................ 0 ..................10,694 ........................ 0 ................ 19,391 .......................0 .................. 19,391 .......................0 .. 12/29/2023 .. ...... ......
85749T-87-1 ... State Street Aggregate Bond Index Fund ............. ........... ........ .......................751.628 ..................... 65,189 ......... 86.730 ...................65,189 ..................... 64,134 ........................ 0 ................... 1,200 ........................ 0 ..................1,061 .......................0 ................... 1,061 .......................0 .. 12/29/2023 .. ...... ......
87240V-42-1 ... GoalPath Fi360 2060 Indexed Moderate Portfolio ... ........... ........ .................... 2,231.039 ..................... 39,110 ......... 17.530 ...................39,110 ..................... 34,670 ........................ 0 ........................ 0 ........................ 0 ..................5,063 .......................0 ................... 5,063 .......................0 .. 12/29/2023 .. ...... ......

87240V-44-7 ...
GoalPath Fi360 2060 Indexed Conservative Portfolio 

............................................................... ........... ........ ..................246,281.543 ..................4,221,266 ......... 17.140 ...............4,221,266 ..................3,844,063 ........................ 0 ........................ 0 ........................ 0 ............... 599,042 .......................0 .................599,042 .......................0 .. 12/29/2023 .. ...... ......
87240V-46-2 ... GoalPath Fi360 2060 Indexed Aggressive Portfolio ........... ........ ................... 23,675.173 .................... 406,739 ......... 17.180 ................. 406,739 .................... 361,149 ........................ 0 ........................ 0 ........................ 0 ................ 43,461 .......................0 .................. 43,461 .......................0 .. 12/29/2023 .. ...... ......
87240V-48-8 ... GoalPath Fi360 2050 Indexed Moderate Portfolio ... ........... ........ .................... 2,701.150 ..................... 46,514 ......... 17.220 ...................46,514 ..................... 41,579 ........................ 0 ........................ 0 ........................ 0 ..................4,935 .......................0 ................... 4,935 .......................0 .. 12/29/2023 .. ...... ......

87240V-51-2 ...
GoalPath Fi360 2050 Indexed Conservative Portfolio 

............................................................... ........... ........ ..................592,466.882 ................ 10,178,581 ......... 17.180 ............. 10,178,581 ..................9,328,606 ........................ 0 ........................ 0 ........................ 0 .............1,513,545 .......................0 .............. 1,513,545 .......................0 .. 12/29/2023 .. ...... ......
87240V-53-8 ... GoalPath Fi360 2050 Indexed Aggressive Portfolio ........... ........ .................... 7,958.025 .................... 136,878 ......... 17.200 ................. 136,878 .................... 122,906 ........................ 0 ........................ 0 ........................ 0 ................ 15,138 .......................0 ..................15,138 .......................0 .. 12/29/2023 .. ...... ......
87240V-55-3 .... GoalPath Fi360 2040 Indexed Moderate Portfolio ... ........... ........ ................... 25,294.032 .................... 409,763 ......... 16.200 ................. 409,763 .................... 374,558 ........................ 0 ........................ 0 ........................ 0 ................ 35,205 .......................0 .................. 35,205 .......................0 .. 12/29/2023 .. ...... ......

87240V-57-9 ...
GoalPath Fi360 2040 Indexed Conservative Portfolio 

............................................................... ........... ........ ............... 1,119,732.557 ................ 17,221,486 ......... 15.380 ............. 17,221,486 ................ 16,373,502 ........................ 0 ........................ 0 ........................ 0 .............2,321,968 .......................0 .............. 2,321,968 .......................0 .. 12/29/2023 .. ...... ......
87240V-59-5 .... GoalPath Fi360 2040 Indexed Aggressive Portfolio ........... ........ ...................71,578.050 ..................1,209,669 ......... 16.900 ...............1,209,669 ..................1,093,085 ........................ 0 ........................ 0 ........................ 0 ............... 186,993 .......................0 .................186,993 .......................0 .. 12/29/2023 .. ...... ......
87240V-62-9 ... GoalPath Fi360 2030 Indexed Moderate Portfolio ... ........... ........ .................... 4,826.309 ..................... 73,843 ......... 15.300 ...................73,843 ..................... 66,586 ........................ 0 ........................ 0 ........................ 0 ..................8,639 .......................0 ................... 8,639 .......................0 .. 12/29/2023 .. ...... ......

87240V-64-5 ...
GoalPath Fi360 2030 Indexed Conservative Portfolio 

............................................................... ........... ........ ............... 1,466,106.152 ................ 19,777,772 ......... 13.490 ............. 19,777,772 ................ 21,160,120 ........................ 0 ........................ 0 ........................ 0 ............ 1,821,402 .......................0 .............. 1,821,402 .......................0 .. 12/29/2023 .. ...... ......
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87240V-66-0 ... GoalPath Fi360 2030 Indexed Aggressive Portfolio ........... ........ ...................30,878.142 .................... 503,005 ......... 16.290 ................. 503,005 .................... 473,971 ........................ 0 ........................ 0 ........................ 0 ................ 29,033 .......................0 .................. 29,033 .......................0 .. 12/29/2023 .. ...... ......
87240V-68-6 ... GoalPath Fi360 2020 Indexed Moderate Portfolio ... ........... ........ ...................10,849.198 .................... 156,445 ......... 14.420 ................. 156,445 .................... 155,796 ........................ 0 ........................ 0 ........................ 0 .................... 653 .......................0 ......................653 .......................0 .. 12/29/2023 .. ...... ......

87240V-71-0 ...
GoalPath Fi360 2020 Indexed Conservative Portfolio 

............................................................... ........... ........ ..................821,990.500 ................ 10,488,599 ......... 12.760 ............. 10,488,599 ................ 11,312,392 ........................ 0 ........................ 0 ........................ 0 ............... 673,269 .......................0 .................673,269 .......................0 .. 12/29/2023 .. ...... ......
87240V-73-6 ... GoalPath Fi360 2020 Indexed Aggressive Portfolio ........... ........ .................... 4,202.594 ..................... 64,509 ......... 15.350 ...................64,509 ......................58,992 ........................ 0 ........................ 0 ........................ 0 ..................7,006 .......................0 ................... 7,006 .......................0 .. 12/21/2023 .. ...... ......
872797-20-4 ... T. Rowe Price Retirement I 2010 Fund ................ ........... ........ ......................... 0.042 ............................1 ......... 11.620 ......................... 1 ............................1 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/22/2023 .. ...... ......
872797-30-3 ... T. Rowe Price Retirement I 2015 Fund ................ ........... ........ ......................... 0.326 ............................4 ......... 12.120 ......................... 4 ............................4 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/22/2023 .. ...... ......
872797-40-2 ... T. Rowe Price Retirement I 2020 Fund ................ ........... ........ ........................ 36.966 ......................... 469 ......... 12.760 .......................469 ..................... 38,360 ........................ 0 ....................... 18 ........................ 0 ......................39 .......................0 ....................... 39 .......................0 .. 12/22/2023 .. ...... ......
87281F-10-3 ... T. Rowe Price US Small Cap Value Equity Fund ..... ........... ........ ..................572,353.306 ................ 17,388,093 ......... 30.380 ............. 17,388,093 ................ 16,899,655 ........................ 0 ........................ 0 ........................ 0 ............ 1,868,000 .......................0 ..............1,868,000 .......................0 .. 12/29/2023 .. ...... ......
880208-10-3 ... Templeton Global Bond Fund ............................. ........... ........ ............... 2,474,919.033 ................ 19,230,121 .......... 7.770 ............. 19,230,121 ................ 22,054,632 ........................ 0 .................681,102 ........................ 0 ..............(183,824).......................0 ............... (183,824) .......................0 .. 12/29/2023 .. ...... ......
880208-77-2 ... Templeton Global Bond Fund ............................. ........... ........ ..................506,487.126 ................. 3,910,081 .......... 7.720 ...............3,910,081 ..................4,289,861 ........................ 0 .................146,466 ........................ 0 ............... (38,589).......................0 .................(38,589) .......................0 .. 12/29/2023 .. ...... ......
885215-35-0 .... Thornburg Small/Mid Cap Growth Fund ................. ........... ........ ..................103,790.204 ................. 3,113,706 ......... 30.000 ...............3,113,706 ..................3,775,824 ........................ 0 ........................ 0 ........................ 0 ............... 423,385 .......................0 .................423,385 .......................0 .. 12/29/2023 .. ...... ......
885215-36-8 ... Thornburg International Equity Fund ................. ........... ........ ..................593,977.912 ................ 14,843,510 ......... 24.990 ............. 14,843,510 ................ 14,968,945 ........................ 0 .................340,815 ........................ 0 ............ 1,497,486 .......................0 .............. 1,497,486 .......................0 .. 12/29/2023 .. ...... ......
885215-38-4 .... Thornburg Investment Income Builder Fund ........... ........... ........ ..................116,275.688 ..................2,774,338 ......... 23.860 ...............2,774,338 ..................2,505,330 ........................ 0 .................111,432 ........................ 0 ............... 282,016 .......................0 .................282,016 .......................0 .. 12/29/2023 .. ...... ......
885215-53-3 .... Thornburg Small/Mid Cap Cor Fund ..................... ........... ........ ................... 29,872.364 ..................1,979,342 ......... 66.260 ...............1,979,342 ..................2,030,014 ........................ 0 ........................ 0 ........................ 0 ............... 219,979 .......................0 .................219,979 .......................0 .. 12/29/2023 .. ...... ......
885216-80-4 ... Thornburg International Equity Fund ................. ........... ........ ..................384,452.159 ..................9,557,481 ......... 24.860 ...............9,557,481 ..................9,811,336 ........................ 0 .................236,028 ........................ 0 ............... 895,402 .......................0 .................895,402 .......................0 .. 12/29/2023 .. ...... ......
885216-82-0 ... Thornburg International Growth Fund ................. ........... ........ ...................68,586.648 ................. 1,731,812 ......... 25.250 ...............1,731,812 ..................1,845,407 ........................ 0 ..................11,654 ........................ 0 ............... 208,415 .......................0 .................208,415 .......................0 .. 12/29/2023 .. ...... ......
888894-10-2 ... The Tocqueville Fund .................................... ........... ........ ...................16,606.132 .................... 695,963 ......... 41.910 ................. 695,963 .................... 669,228 ........................ 0 .................. 38,472 ........................ 0 ................ 58,730 .......................0 ..................58,730 .......................0 .. 12/29/2023 .. ...... ......
89347A-10-2 ... Transamerica Short-Term Bond .......................... ........... ........ ..................357,181.638 ..................4,779,591 ......... 13.381 ...............4,779,591 ..................4,578,946 ........................ 0 ........................ 0 ........................ 0 ............... 247,798 .......................0 .................247,798 .......................0 .. 12/29/2023 .. ...... ......
89347A-20-1 ... Transamerica Partners Core Bond ...................... ........... ........ ..................574,168.450 ..................8,743,265 ......... 15.227 ...............8,743,265 ..................8,876,425 ........................ 0 ........................ 0 ........................ 0 ............... 488,518 .......................0 .................488,518 .......................0 .. 12/29/2023 .. ...... ......
89347A-30-0 ... Transamerica Partners High Yield Bond .............. ........... ........ ............... 2,278,833.722 ................ 52,386,056 ......... 22.988 ............. 52,386,056 ................ 46,548,205 ........................ 0 ........................ 0 ........................ 0 ............ 5,110,787 .......................0 ..............5,110,787 .......................0 .. 12/29/2023 .. ...... ......
89347A-50-8 ... Transamerica Partners Large Value .................... ........... ........ ..................108,730.573 ..................4,459,878 ......... 41.017 ...............4,459,878 ..................3,558,401 ........................ 0 ........................ 0 ........................ 0 ............... 355,915 .......................0 .................355,915 .......................0 .. 12/29/2023 .. ...... ......
89347A-60-7 ... Transamerica Partners Large Core ..................... ........... ........ ..................207,061.347 ................ 11,785,311 ......... 56.917 ............. 11,785,311 ..................8,005,024 ........................ 0 ........................ 0 ........................ 0 .............2,333,024 .......................0 .............. 2,333,024 .......................0 .. 12/29/2023 .. ...... ......
89347A-78-9 ... Transamerica Partners Stock Index ................... ........... ........ ..............10,129,432.560 ............... 558,378,894 ......... 55.124 ............ 558,378,894 ............... 377,521,384 ........................ 0 ........................ 0 ........................ 0 ..........109,118,354 .......................0 ........... 109,118,354 .......................0 .. 12/29/2023 .. ...... ......
89347A-80-5 ... Transamerica Partners Mid Growth ..................... ........... ........ ..................115,898.005 ................. 4,612,068 ......... 39.794 ...............4,612,068 ..................3,575,804 ........................ 0 ........................ 0 ........................ 0 ............ 1,057,764 .......................0 .............. 1,057,764 .......................0 .. 12/29/2023 .. ...... ......

89347A-82-1 ...
Transamerica Asset Allocation Short/Intermediate H 

............................................................... ........... ........ ..................280,300.889 ..................6,003,092 ......... 21.416 ...............6,003,092 ..................5,421,277 ........................ 0 ........................ 0 ........................ 0 ............... 562,449 .......................0 .................562,449 .......................0 .. 12/29/2023 .. ...... ......
89347A-83-9 .... Transamerica Asset Allocation Short Horizon ...... ........... ........ ..................237,223.193 ..................4,095,303 ......... 17.263 ...............4,095,303 ..................3,904,695 ........................ 0 ........................ 0 ........................ 0 ............... 283,435 .......................0 .................283,435 .......................0 .. 12/29/2023 .. ...... ......
89347A-84-7 ... Transamerica Asset Allocation Long Horizon ........ ........... ........ ..................546,487.337 ................ 20,247,192 ......... 37.049 ..............20,247,192 ................ 14,493,412 ........................ 0 ........................ 0 ........................ 0 .............3,172,485 .......................0 .............. 3,172,485 .......................0 .. 12/29/2023 .. ...... ......

89347A-85-4 ....
Transamerica Asset Allocation Intermediate/Long Ho 

............................................................... ........... ........ ..................584,123.653 ................ 18,298,550 ......... 31.326 ............. 18,298,550 ................ 13,246,166 ........................ 0 ........................ 0 ........................ 0 .............2,528,446 .......................0 .............. 2,528,446 .......................0 .. 12/29/2023 .. ...... ......

89347A-86-2 ...
Transamerica Asset Allocation Intermediate Horizon 

............................................................... ........... ........ ..................411,381.045 ................ 10,798,999 ......... 26.250 ............. 10,798,999 ..................8,632,605 ........................ 0 ........................ 0 ........................ 0 .............1,251,904 .......................0 .............. 1,251,904 .......................0 .. 12/29/2023 .. ...... ......
89347A-87-0 ... Transamerica Partners International Equity ........ ........... ........ ................... 60,340.644 ..................1,317,351 ......... 21.831 ...............1,317,351 ..................1,055,414 ........................ 0 ........................ 0 ........................ 0 ............... 186,843 .......................0 .................186,843 .......................0 .. 12/29/2023 .. ...... ......
89347A-88-8 ... Transamerica Partners Mid Value ...................... ........... ........ ............... 1,511,097.304 ................ 65,840,626 ......... 43.571 ............. 65,840,626 ................ 28,403,007 ........................ 0 ........................ 0 ........................ 0 ............ 6,496,518 .......................0 .............. 6,496,518 .......................0 .. 12/29/2023 .. ...... ......
893509-24-0 .... Transamerica International Equity ................... ........... ........ ..................288,851.191 ..................5,762,581 ......... 19.950 ...............5,762,581 ..................5,600,472 ........................ 0 .................156,893 ........................ 0 ............... 544,203 .......................0 .................544,203 .......................0 .. 12/29/2023 .. ...... ......
89354D-22-1 .... Transamerica Small/Mid Cap Value ..................... ........... ........ ..................844,237.255 ................ 24,162,071 ......... 28.620 ............. 24,162,071 ................ 24,920,755 ........................ 0 .............. 1,133,247 ........................ 0 ............ 1,444,818 .......................0 .............. 1,444,818 .......................0 .. 12/29/2023 .. ...... ......
89354D-24-7 .... Transamerica Short-Term Bond .......................... ........... ........ ..................208,672.588 ..................2,025,070 ...........9.740 ...............2,025,070 ..................2,071,315 ........................ 0 ..................61,029 ........................ 0 ................ 37,247 .......................0 .................. 37,247 .......................0 .. 12/29/2023 .. ...... ......
89354D-31-2 .... Transamerica Large Cap Value .......................... ........... ........ ............... 1,139,947.226 ................ 14,500,129 ......... 12.720 ............. 14,500,129 ................ 13,757,323 ........................ 0 ..............1,160,170 ........................ 0 ............... 443,089 .......................0 .................443,089 .......................0 .. 12/29/2023 .. ...... ......
89354D-33-8 .... Transamerica International Equity ................... ........... ........ ............... 2,360,352.763 ................ 48,198,404 ......... 20.420 ............. 48,198,404 ................ 44,970,604 ........................ 0 .............. 1,489,746 ........................ 0 .............4,134,845 .......................0 .............. 4,134,845 .......................0 .. 12/29/2023 .. ...... ......
89354D-35-3 .... Transamerica High Yield Bond .......................... ........... ........ ............... 2,093,341.936 ................ 16,976,997 .......... 8.110 ............. 16,976,997 ................ 17,195,164 ........................ 0 .................792,448 ........................ 0 ............... 674,854 .......................0 .................674,854 .......................0 .. 12/29/2023 .. ...... ......
89354D-42-9 .... Transamerica Flexible Income .......................... ........... ........ ............... 1,010,691.055 ..................8,227,025 .......... 8.140 ...............8,227,025 ................. 8,601,720 ........................ 0 .................259,130 ........................ 0 ............... 173,575 .......................0 .................173,575 .......................0 .. 12/29/2023 .. ...... ......
89354D-44-5 .... Transamerica Emerging Markets Debt .................. ........... ........ ..................111,924.108 ................. 1,029,701 ...........9.200 ...............1,029,701 ................. 1,068,701 ........................ 0 ..................44,678 ........................ 0 ................ 53,341 .......................0 .................. 53,341 .......................0 .. 12/29/2023 .. ...... ......
89354D-46-0 .... Transamerica Sustainable Equity Income ............. ........... ........ ..................135,080.844 .................... 999,599 .......... 7.400 ..................999,599 ..................1,028,832 ........................ 0 ..................16,734 ........................ 0 .................42,425 .......................0 .................. 42,425 .......................0 .. 12/29/2023 .. ...... ......
89354D-51-0 .... Transamerica ClearTrack 2050 .......................... ........... ........ ................... 29,537.821 .................... 184,906 .......... 6.260 ................. 184,906 .................... 180,181 ........................ 0 ................... 3,273 ........................ 0 ................ 15,372 .......................0 .................. 15,372 .......................0 .. 12/29/2023 .. ...... ......
89354D-53-6 .... Transamerica ClearTrack 2045 .......................... ........... ........ ................... 46,208.543 .................... 287,880 ...........6.230 ................. 287,880 .................... 262,308 ........................ 0 ................... 5,249 ........................ 0 ................ 32,479 .......................0 .................. 32,479 .......................0 .. 12/29/2023 .. ...... ......
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89354D-55-1 .... Transamerica ClearTrack 2040 .......................... ........... ........ ................... 37,323.095 .................... 254,543 .......... 6.820 ..................254,543 .................... 241,795 ........................ 0 ................... 4,882 ........................ 0 ................ 23,017 .......................0 ..................23,017 .......................0 .. 12/29/2023 .. ...... ......
89354D-57-7 .... Transamerica ClearTrack 2035 .......................... ........... ........ ..................105,501.039 .................... 725,847 .......... 6.880 ................. 725,847 .................... 691,812 ........................ 0 ..................16,389 ........................ 0 ................ 75,830 .......................0 ..................75,830 .......................0 .. 12/29/2023 .. ...... ......
89354D-59-3 .... Transamerica ClearTrack 2030 .......................... ........... ........ ..................380,068.366 ..................2,725,090 .......... 7.170 ...............2,725,090 ..................3,351,746 ........................ 0 .................. 68,249 ........................ 0 ............... 270,353 .......................0 .................270,353 .......................0 .. 12/29/2023 .. ...... ......
89354D-62-7 .... Transamerica ClearTrack 2025 .......................... ........... ........ ................... 25,784.632 .................... 203,699 .......... 7.900 ................. 203,699 .................... 207,267 ........................ 0 ................... 5,526 ........................ 0 ................ 15,517 .......................0 ..................15,517 .......................0 .. 12/29/2023 .. ...... ......
89354D-64-3 .... Transamerica ClearTrack 2020 .......................... ........... ........ ................... 19,686.454 .................... 148,631 ...........7.550 ................. 148,631 .................... 163,456 ........................ 0 ................... 4,388 ........................ 0 ................ 10,052 .......................0 ..................10,052 .......................0 .. 12/29/2023 .. ...... ......
89354D-66-8 .... Transamerica ClearTrack 2015 .......................... ........... ........ .......................962.686 .......................6,941 .......... 7.210 ....................6,941 .......................6,489 ........................ 0 ......................200 ........................ 0 .................... 461 .......................0 ......................461 .......................0 .. 12/28/2023 .. ...... ......
89354D-68-4 .... Transamerica ClearTrack Retirement Income ......... ........... ........ ................... 10,920.574 ..................... 84,853 .......... 7.770 ...................84,853 ..................... 98,720 ........................ 0 ................... 2,426 ........................ 0 ..................5,976 .......................0 ................... 5,976 .......................0 .. 12/29/2023 .. ...... ......
89355X-83-8 .... Transamerica Capital Growth ........................... ........... ........ ..................924,707.979 ..................7,249,711 .......... 7.840 ...............7,249,711 ................. 7,687,690 ........................ 0 ........................ 0 ........................ 0 .............2,102,992 .......................0 .............. 2,102,992 .......................0 .. 12/29/2023 .. ...... ......
89356F-10-9 ... Transamerica RetireOnTrack« 2010 Fund .............. ........... ........ ............... 1,486,848.952 ................ 16,534,950 ......... 11.120 ..............16,534,950 ................ 15,572,497 ........................ 0 ........................ 0 ........................ 0 ............ 1,028,114 .......................0 .............. 1,028,114 .......................0 .. 12/29/2023 .. ...... ......
89356F-20-8 ... Transamerica RetireOnTrack« 2015 Fund .............. ........... ........ ............... 1,873,750.478 ................ 21,066,202 ......... 11.242 ............. 21,066,202 ................ 19,829,733 ........................ 0 ........................ 0 ........................ 0 ............ 1,337,906 .......................0 .............. 1,337,906 .......................0 .. 12/29/2023 .. ...... ......
89356F-30-7 ... Transamerica RetireOnTrack« 2020 Fund .............. ........... ........ ............... 7,220,761.765 ................ 81,476,909 ......... 11.283 ............. 81,476,909 ................ 75,846,300 ........................ 0 ........................ 0 ........................ 0 ............ 6,420,158 .......................0 .............. 6,420,158 .......................0 .. 12/29/2023 .. ...... ......

89356F-39-8 ....
State Street Partner Series with Transamerica Cons 

............................................................... ........... ........ ..............10,238,873.490 ............... 103,235,490 ......... 10.082 ............ 103,235,490 ...............102,369,660 ........................ 0 ........................ 0 ........................ 0 ............... 865,830 .......................0 .................865,830 .......................0 .. 12/29/2023 .. ...... ......
89356F-40-6 ... Transamerica RetireOnTrack« 2025 Fund .............. ........... ........ ..............12,921,198.640 ............... 145,952,691 ......... 11.295 ............ 145,952,691 ............... 135,613,998 ........................ 0 ........................ 0 ........................ 0 ........... 12,807,780 .......................0 .............12,807,780 .......................0 .. 12/29/2023 .. ...... ......

89356F-41-4 ....
State Street Partner Series with Transamerica Mode 

............................................................... ........... ........ ..............17,452,793.720 ...............176,735,715 ......... 10.126 ............ 176,735,715 ............... 174,533,272 ........................ 0 ........................ 0 ........................ 0 .............2,202,443 .......................0 .............. 2,202,443 .......................0 .. 12/29/2023 .. ...... ......

89356F-42-2 ....
State Street Partner Series with Transamerica Aggr 

............................................................... ........... ........ ..............17,285,684.970 ............... 175,390,931 ......... 10.146 ............ 175,390,931 ...............172,865,863 ........................ 0 ........................ 0 ........................ 0 .............2,525,068 .......................0 .............. 2,525,068 .......................0 .. 12/29/2023 .. ...... ......

89356F-44-8 ....
State Street SecureCourse(SM) 2065 Fund by Transam 

............................................................... ........... ........ ..................905,693.736 ................ 10,172,661 ......... 11.231 ............. 10,172,661 ..................9,210,834 ........................ 0 ........................ 0 ........................ 0 ............... 961,827 .......................0 .................961,827 .......................0 .. 12/29/2023 .. ...... ......

89356F-45-5 ....
State Street SecureCourse(SM) 2060 Fund by Transam 

............................................................... ........... ........ ............... 4,815,652.688 ................ 54,075,927 ......... 11.229 ..............54,075,927 ................ 48,416,750 ........................ 0 ........................ 0 ........................ 0 ............ 5,659,177 .......................0 .............. 5,659,177 .......................0 .. 12/29/2023 .. ...... ......

89356F-46-3 ....
State Street SecureCourse(SM) 2055 Fund by Transam 

............................................................... ........... ........ ............... 6,630,903.173 ................ 74,490,240 ......... 11.233 ..............74,490,240 ................ 66,750,479 ........................ 0 ........................ 0 ........................ 0 ............ 7,739,761 .......................0 .............. 7,739,761 .......................0 .. 12/29/2023 .. ...... ......

89356F-47-1 ...
State Street SecureCourse(SM) 2050 Fund by Transam 

............................................................... ........... ........ ............... 9,019,926.109 ...............101,267,612 ......... 11.227 ............ 101,267,612 ................ 90,730,805 ........................ 0 ........................ 0 ........................ 0 ........... 10,536,807 .......................0 .............10,536,807 .......................0 .. 12/29/2023 .. ...... ......

89356F-48-9 ....
State Street SecureCourse(SM) 2045 Fund by Transam 

............................................................... ........... ........ ..............10,123,737.980 ...............113,148,970 ......... 11.176 ............ 113,148,970 ............... 101,743,297 ........................ 0 ........................ 0 ........................ 0 ........... 11,405,673 .......................0 .............11,405,673 .......................0 .. 12/29/2023 .. ...... ......

89356F-49-7 ....
State Street SecureCourse(SM) 2040 Fund by Transam 

............................................................... ........... ........ ..............11,654,086.840 ...............129,697,167 ......... 11.128 ............ 129,697,167 ............... 117,114,225 ........................ 0 ........................ 0 ........................ 0 ........... 12,582,942 .......................0 .............12,582,942 .......................0 .. 12/29/2023 .. ...... ......
89356F-50-5 .... Transamerica RetireOnTrack« 2030 Fund .............. ........... ........ ..............17,407,029.650 ............... 199,470,634 ......... 11.459 ............ 199,470,634 ............... 183,831,956 ........................ 0 ........................ 0 ........................ 0 ........... 21,384,151 .......................0 .............21,384,151 .......................0 .. 12/29/2023 .. ...... ......

89356F-51-3 ....
State Street SecureCourse(SM) 2035 Fund by Transam 

............................................................... ........... ........ ..............11,815,939.500 ...............130,880,436 ......... 11.076 ............ 130,880,436 ...............118,882,719 ........................ 0 ........................ 0 ........................ 0 ........... 11,997,717 .......................0 .............11,997,717 .......................0 .. 12/29/2023 .. ...... ......

89356F-52-1 ....
State Street SecureCourse(SM) 2030 Fund by Transam 

............................................................... ........... ........ ..............12,079,413.570 ...............132,967,768 ......... 11.007 ............ 132,967,768 ............... 121,305,220 ........................ 0 ........................ 0 ........................ 0 ........... 11,662,548 .......................0 .............11,662,548 .......................0 .. 12/29/2023 .. ...... ......

89356F-53-9 ....
State Street SecureCourse(SM) 2025 Fund by Transam 

............................................................... ........... ........ ............... 9,440,665.330 ............... 102,252,791 ......... 10.831 ............ 102,252,791 ................ 94,650,029 ........................ 0 ........................ 0 ........................ 0 ............ 7,602,762 .......................0 .............. 7,602,762 .......................0 .. 12/29/2023 .. ...... ......

89356F-54-7 ....
State Street SecureCourse(SM) 2020 Fund by Transam 

............................................................... ........... ........ ............... 3,368,172.001 ................ 35,939,743 ......... 10.670 ..............35,939,743 ................ 33,718,165 ........................ 0 ........................ 0 ........................ 0 .............2,221,578 .......................0 .............. 2,221,578 .......................0 .. 12/29/2023 .. ...... ......

89356F-55-4 ....
State Street SecureCourse(SM) Income Fund by Trans 

............................................................... ........... ........ ............... 2,117,721.049 ................ 22,509,045 ......... 10.628 ..............22,509,045 ................ 21,204,868 ........................ 0 ........................ 0 ........................ 0 ............ 1,304,177 .......................0 .............. 1,304,177 .......................0 .. 12/28/2023 .. ...... ......
89356F-56-2 .... Transamerica SmartCourseSM 2065 Fund ................ ........... ........ .................... 7,218.207 ..................... 80,465 ......... 11.147 ...................80,465 ..................... 79,584 ........................ 0 ........................ 0 ........................ 0 .................... 881 .......................0 ......................881 .......................0 .. 12/28/2023 .. ...... ......
89356F-58-8 ... Transamerica RetireOnTrack« 2065 Fund .............. ........... ........ ...................51,307.211 .................... 581,906 ......... 11.341 ................. 581,906 .................... 550,575 ........................ 0 ........................ 0 ........................ 0 ................ 31,331 .......................0 .................. 31,331 .......................0 .. 12/29/2023 .. ...... ......
89356F-60-4 ... Transamerica RetireOnTrack« 2035 Fund .............. ........... ........ ..............16,530,452.710 ...............193,001,301 ......... 11.675 ............ 193,001,301 ...............175,001,427 ........................ 0 ........................ 0 ........................ 0 ........... 23,707,393 .......................0 .............23,707,393 .......................0 .. 12/29/2023 .. ...... ......
89356F-66-1 ... Transamerica SmartCourseSM 2060 Fund ................ ........... ........ ............... 3,210,990.855 ................ 38,551,477 ......... 12.006 ............. 38,551,477 ................ 35,001,640 ........................ 0 ........................ 0 ........................ 0 ............ 5,011,130 .......................0 .............. 5,011,130 .......................0 .. 12/29/2023 .. ...... ......
89356F-67-9 ... Transamerica SmartCourseSM 2055 Fund ................ ........... ........ ............... 3,169,417.210 ................ 38,008,285 ......... 11.992 ............. 38,008,285 ................ 33,946,962 ........................ 0 ........................ 0 ........................ 0 .............5,173,335 .......................0 .............. 5,173,335 .......................0 .. 12/29/2023 .. ...... ......
89356F-68-7 ... Transamerica SmartCourseSM 2050 Fund ................ ........... ........ ............... 5,299,146.664 ................ 63,543,127 ......... 11.991 ..............63,543,127 ................ 56,682,856 ........................ 0 ........................ 0 ........................ 0 ............ 8,798,410 .......................0 .............. 8,798,410 .......................0 .. 12/29/2023 .. ...... ......
89356F-69-5 .... Transamerica SmartCourseSM 2045 Fund ................ ........... ........ ............... 3,776,019.245 ................ 45,340,551 ......... 12.007 ..............45,340,551 ................ 40,402,210 ........................ 0 ........................ 0 ........................ 0 ............ 6,204,713 .......................0 .............. 6,204,713 .......................0 .. 12/29/2023 .. ...... ......
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89356F-70-3 ... Transamerica RetireOnTrack« 2040 Fund .............. ........... ........ ..............13,132,750.090 ............... 155,504,894 ......... 11.841 ............ 155,504,894 ...............140,702,067 ........................ 0 ........................ 0 ........................ 0 ........... 21,960,117 .......................0 .............21,960,117 .......................0 .. 12/29/2023 .. ...... ......
89356F-71-1 ... Transamerica SmartCourseSM 2040 Fund ................ ........... ........ ............... 6,436,573.534 ................ 76,409,209 ......... 11.871 ............. 76,409,209 ................ 67,949,661 ........................ 0 ........................ 0 ........................ 0 ........... 10,118,321 .......................0 .............10,118,321 .......................0 .. 12/29/2023 .. ...... ......
89356F-72-9 .... Transamerica SmartCourseSM 2035 Fund ................ ........... ........ ............... 4,863,431.742 ................ 56,392,464 ......... 11.595 ..............56,392,464 ................ 51,119,561 ........................ 0 ........................ 0 ........................ 0 ............ 6,600,306 .......................0 ..............6,600,306 .......................0 .. 12/29/2023 .. ...... ......
89356F-73-7 ... Transamerica SmartCourseSM 2030 Fund ................ ........... ........ ............... 7,371,331.249 ................ 84,188,711 ......... 11.421 ............. 84,188,711 ................ 76,427,407 ........................ 0 ........................ 0 ........................ 0 ............ 9,176,746 .......................0 .............. 9,176,746 .......................0 .. 12/29/2023 .. ...... ......
89356F-74-5 .... Transamerica SmartCourseSM 2025 Fund ................ ........... ........ ............... 3,819,717.089 ................ 42,675,789 ......... 11.172 ............. 42,675,789 ................ 39,257,556 ........................ 0 ........................ 0 ........................ 0 .............3,953,438 .......................0 .............. 3,953,438 .......................0 .. 12/29/2023 .. ...... ......
89356F-75-2 .... Transamerica SmartCourseSM Income Fund ............. ........... ........ ............... 4,092,162.494 ................ 44,504,313 ......... 10.875 ..............44,504,313 ................ 41,621,806 ........................ 0 ........................ 0 ........................ 0 .............3,483,461 .......................0 .............. 3,483,461 .......................0 .. 12/29/2023 .. ...... ......
89356F-76-0 ... Transamerica LifeGoalSM 2060 Fund ................... ........... ........ ..............17,603,007.490 ............... 220,685,384 ......... 12.536 ............ 220,685,384 ............... 195,341,119 ........................ 0 ........................ 0 ........................ 0 ........... 32,556,158 .......................0 .............32,556,158 .......................0 .. 12/29/2023 .. ...... ......
89356F-77-8 ... Transamerica LifeGoalSM 2055 Fund .................... ........... ........ ..............26,507,135.790 ............... 332,648,650 ......... 12.549 ............ 332,648,650 ............... 290,446,716 ........................ 0 ........................ 0 ........................ 0 ........... 52,228,714 .......................0 .............52,228,714 .......................0 .. 12/29/2023 .. ...... ......
89356F-78-6 ... Transamerica LifeGoalSM 2050 Fund .................... ........... ........ ..............36,534,486.420 ............... 456,922,208 ......... 12.506 ............ 456,922,208 ............... 397,240,108 ........................ 0 ........................ 0 ........................ 0 ........... 71,556,441 .......................0 .............71,556,441 .......................0 .. 12/29/2023 .. ...... ......
89356F-79-4 .... Transamerica LifeGoalSM 2045 Fund .................... ........... ........ ..............45,715,793.180 ............... 565,545,506 ......... 12.370 ............ 565,545,506 ............... 491,033,239 ........................ 0 ........................ 0 ........................ 0 ........... 83,987,649 .......................0 .............83,987,649 .......................0 .. 12/29/2023 .. ...... ......
89356F-80-2 ... Transamerica RetireOnTrack« 2045 Fund .............. ........... ........ ..............11,073,420.500 ............... 131,163,558 ......... 11.844 ............ 131,163,558 ...............117,813,628 ........................ 0 ........................ 0 ........................ 0 ........... 18,938,353 .......................0 .............18,938,353 .......................0 .. 12/29/2023 .. ...... ......
89356F-81-0 ... Transamerica LifeGoalSM 2040 Fund .................... ........... ........ ..............48,403,406.180 ............... 587,452,780 ......... 12.136 ............ 587,452,780 ............... 518,195,789 ........................ 0 ........................ 0 ........................ 0 ........... 79,350,175 .......................0 .............79,350,175 .......................0 .. 12/29/2023 .. ...... ......
89356F-82-8 ... Transamerica LifeGoalSM 2035 Fund .................... ........... ........ ..............61,326,582.720 ............... 725,082,585 ......... 11.823 ............ 725,082,585 ............... 649,692,304 ........................ 0 ........................ 0 ........................ 0 ........... 87,846,353 .......................0 .............87,846,353 .......................0 .. 12/29/2023 .. ...... ......
89356F-83-6 ... Transamerica LifeGoalSM 2030 Fund .................... ........... ........ ..............58,402,138.630 ...............671,618,754 ......... 11.499 ............ 671,618,754 ............... 612,850,902 ........................ 0 ........................ 0 ........................ 0 ........... 70,355,489 .......................0 .............70,355,489 .......................0 .. 12/29/2023 .. ...... ......
89356F-84-4 .... Transamerica LifeGoalSM 2025 Fund .................... ........... ........ ..............52,123,574.270 ...............581,172,641 ......... 11.149 ............ 581,172,641 ............... 540,480,131 ........................ 0 ........................ 0 ........................ 0 ........... 51,193,845 .......................0 .............51,193,845 .......................0 .. 12/29/2023 .. ...... ......
89356F-85-1 ... Transamerica LifeGoalSM Retirement Fund ............ ........... ........ ..............40,264,984.480 ............... 439,810,399 ......... 10.922 ............ 439,810,399 ............... 414,018,913 ........................ 0 ........................ 0 ........................ 0 ........... 35,541,977 .......................0 .............35,541,977 .......................0 .. 12/29/2023 .. ...... ......
89356F-86-9 ... Transamerica RetireOnTrack« 2060 Fund .............. ........... ........ ...............4,676,131.760 ................ 55,081,091 ......... 11.779 ............. 55,081,091 ................ 49,356,007 ........................ 0 ........................ 0 ........................ 0 ............ 7,883,512 .......................0 .............. 7,883,512 .......................0 .. 12/29/2023 .. ...... ......
89356F-87-7 ... Transamerica RetireOnTrack« 2055 Fund .............. ........... ........ ............... 6,973,414.447 ................ 82,178,203 ......... 11.784 ............. 82,178,203 ................ 73,885,085 ........................ 0 ........................ 0 ........................ 0 ........... 12,116,986 .......................0 .............12,116,986 .......................0 .. 12/29/2023 .. ...... ......
89356F-88-5 ... Transamerica RetireOnTrack« 2050 Fund .............. ........... ........ ..............10,443,349.170 ............... 123,294,180 ......... 11.806 ............ 123,294,180 ............... 110,953,905 ........................ 0 ........................ 0 ........................ 0 ........... 18,102,418 .......................0 .............18,102,418 .......................0 .. 12/29/2023 .. ...... ......
89356L-62-7 ... Transamerica Mid Cap Value Opportunities ........... ........... ........ ..................272,417.809 ..................3,002,044 ......... 11.020 ...............3,002,044 ..................3,006,992 ........................ 0 .................141,330 ........................ 0 ................ 96,738 .......................0 ..................96,738 .......................0 .. 12/29/2023 .. ...... ......
89360T-35-0 ... Transamerica ClearTrack 2060 .......................... ........... ........ ...................17,557.018 .................... 172,936 ...........9.850 ................. 172,936 .................... 159,039 ........................ 0 ................... 2,986 ........................ 0 ................ 17,016 .......................0 ..................17,016 .......................0 .. 12/29/2023 .. ...... ......
89360T-37-6 ... Transamerica ClearTrack 2055 .......................... ........... ........ .................... 9,122.356 ..................... 86,115 ...........9.440 ...................86,115 ..................... 85,681 ........................ 0 ................... 1,312 ........................ 0 ..................8,562 .......................0 ................... 8,562 .......................0 .. 12/29/2023 .. ...... ......
89360T-62-4 ... Transamerica Core Bond Fund ........................... ........... ........ ...............1,081,809.679 ..................9,455,017 .......... 8.740 ...............9,455,017 ..................9,323,100 ........................ 0 .................249,721 ........................ 0 ............... 164,456 .......................0 .................164,456 .......................0 .. 12/29/2023 .. ...... ......
89360T-68-1 ... Transamerica Government Money Market ................ ........... ........ ......................... 0.270 ............................0 .......... 1.000 ......................... 0 ............................0 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 07/30/2021 .. ...... ......
893957-25-8 .... Transamerica Bond ........................................ ........... ........ .................... 2,157.526 ..................... 17,541 .......... 8.130 ...................17,541 ..................... 19,480 ........................ 0 ......................585 ........................ 0 .................... 371 .......................0 ......................371 .......................0 .. 12/29/2023 .. ...... ......
893957-36-5 .... Transamerica Small/Mid Cap Value ..................... ........... ........ ............... 1,009,317.179 ................ 27,291,936 ......... 27.040 ..............27,291,936 ................ 27,195,181 ........................ 0 .............. 1,255,556 ........................ 0 .............1,593,994 .......................0 .............. 1,593,994 .......................0 .. 12/29/2023 .. ...... ......
893957-64-7 .... Transamerica Asset Allocation - Moderate .......... ........... ........ ............... 3,172,387.410 ................ 34,896,263 ......... 11.000 ..............34,896,263 ................ 37,698,466 ........................ 0 .............. 1,229,669 ........................ 0 .............2,587,220 .......................0 .............. 2,587,220 .......................0 .. 12/28/2023 .. ...... ......
893957-69-6 .... Transamerica Asset Allocation - Moderate Growth . ........... ........ ............... 4,809,501.928 ................ 57,810,213 ......... 12.020 ............. 57,810,213 ................ 60,106,923 ........................ 0 .............. 1,891,183 ........................ 0 ............ 5,686,465 .......................0 .............. 5,686,465 .......................0 .. 12/29/2023 .. ...... ......
893957-75-3 .... Transamerica Asset Allocation-Growth Portfolio .. ........... ........ ............... 3,120,746.308 ................ 41,693,172 ......... 13.360 ............. 41,693,172 ................ 42,252,978 ........................ 0 .............. 1,128,910 ........................ 0 ............ 5,507,418 .......................0 .............. 5,507,418 .......................0 .. 12/29/2023 .. ...... ......
893957-81-1 ... Transamerica Asset Allocation - Conservative ..... ........... ........ ............... 2,098,632.156 ................ 21,196,185 ......... 10.100 ............. 21,196,185 ................ 20,728,812 ........................ 0 .................494,378 ........................ 0 ............ 1,288,161 .......................0 ..............1,288,161 .......................0 .. 12/29/2023 .. ...... ......
893961-36-7 ... Transamerica High Yield Bond .......................... ........... ........ ............... 1,139,866.999 ..................9,244,347 .......... 8.110 ...............9,244,347 ..................9,849,210 ........................ 0 .................475,077 ........................ 0 ............... 371,387 .......................0 .................371,387 .......................0 .. 12/29/2023 .. ...... ......
90291A-60-1 ... Victory Core Plus Intermediate Bond Fund ........... ........... ........ ............... 1,490,954.039 ................ 13,761,506 ...........9.230 ............. 13,761,506 ................ 14,441,227 ........................ 0 .................423,498 ........................ 0 ............... 384,537 .......................0 .................384,537 .......................0 .. 12/29/2023 .. ...... ......
90291A-70-0 ... USAA Nasdaq 100 Index Fund ............................. ........... ........ .......................814.414 ......................34,279 ......... 42.090 ...................34,279 ......................34,034 ........................ 0 ......................284 ........................ 0 .................... 245 .......................0 ......................245 .......................0 .. 12/29/2023 .. ...... ......
921075-75-0 ... Van Eck Global Hard Assets Fund ...................... ........... ........ ................... 35,558.073 ................. 1,376,098 ......... 38.700 ...............1,376,098 ..................1,433,768 ........................ 0 .................. 31,099 ........................ 0 ............... (58,465).......................0 .................(58,465) .......................0 .. 12/29/2023 .. ...... ......
921908-87-7 ... Vanguard REIT Index Fund ............................... ........... ........ ..................925,671.922 ...............115,847,840 ........ 125.150 ............ 115,847,840 ...............111,162,450 ........................ 0 .............. 4,224,232 ........................ 0 ............ 7,813,416 .......................0 .............. 7,813,416 .......................0 .. 12/29/2023 .. ...... ......
921909-20-6 .... Vanguard LifeStrategy Income Fund .................... ........... ........ ..................305,510.851 ..................4,634,599 ......... 15.170 ...............4,634,599 ..................4,631,948 ........................ 0 ..................64,685 ........................ 0 ..................2,651 .......................0 ................... 2,651 .......................0 .. 12/29/2023 .. ...... ......
921909-30-5 .... Vanguard LifeStrategy Conservative Growth Fund ... ........... ........ ..................993,802.299 ................ 20,243,753 ......... 20.370 ..............20,243,753 ................ 20,610,841 ........................ 0 ................ 701,867 ........................ 0 ..............(367,088).......................0 ............... (367,088) .......................0 .. 12/28/2023 .. ...... ......
921909-40-4 .... Vanguard LifeStrategy Moderate Growth Fund ........ ........... ........ ............... 1,170,035.047 ................ 35,627,567 ......... 30.450 ............. 35,627,567 ................ 36,017,042 ........................ 0 .............. 1,052,709 ........................ 0 ..............(389,475).......................0 ............... (389,475) .......................0 .. 12/28/2023 .. ...... ......
921909-50-3 .... Vanguard LifeStrategy Growth Fund .................... ........... ........ ..................600,775.979 ................ 24,896,157 ......... 41.440 ............. 24,896,157 ................ 24,886,142 ........................ 0 .................505,722 ........................ 0 ................ 10,015 .......................0 ..................10,015 .......................0 .. 12/29/2023 .. ...... ......
921910-71-7 ... Vanguard FTSE Social Index Fund ...................... ........... ........ ..................135,717.033 ................. 6,141,196 ......... 45.250 ...............6,141,196 ..................5,366,570 ........................ 0 .................. 48,245 ........................ 0 ............... 820,520 .......................0 .................820,520 .......................0 .. 12/29/2023 .. ...... ......
921937-60-3 .... Vanguard Total Bond Market Index Fund ............... ........... ........ ................... 81,236.294 .................... 788,805 .......... 9.710 ................. 788,805 .................... 780,688 ........................ 0 ..................17,966 ........................ 0 ..................8,171 .......................0 ................... 8,171 .......................0 .. 12/29/2023 .. ...... ......
921937-68-6 ... Vanguard Small Cap Value Index Ret Opt ............. ........... ........ ..................476,552.034 ................ 36,856,535 ......... 77.340 ..............36,856,535 ................ 29,749,788 ........................ 0 .................727,360 ........................ 0 ............ 4,171,024 .......................0 .............. 4,171,024 .......................0 .. 12/29/2023 .. ...... ......
921937-69-4 .... Vanguard Mid-Cap Value Index Fund .................... ........... ........ ..................297,872.573 ................ 22,364,273 ......... 75.080 ..............22,364,273 ................ 19,770,511 ........................ 0 .................483,627 ........................ 0 .............1,451,992 .......................0 .............. 1,451,992 .......................0 .. 12/28/2023 .. ...... ......
921937-71-0 ... Vanguard Small-Cap Growth Index Fund ................ ........... ........ ..................347,383.764 ................ 29,520,673 ......... 84.980 ..............29,520,673 ................ 27,312,006 ........................ 0 .................190,530 ........................ 0 .............4,696,373 .......................0 .............. 4,696,373 .......................0 .. 12/29/2023 .. ...... ......
921939-20-3 .... Vanguard International Value Fund .................... ........... ........ ..................364,759.309 ................ 14,721,686 ......... 40.360 ............. 14,721,686 ................ 13,978,795 ........................ 0 .................395,594 ........................ 0 ............ 1,410,521 .......................0 .............. 1,410,521 .......................0 .. 12/29/2023 .. ...... ......
922018-30-4 .... Vanguard Windsor II Ret Opt ........................... ........... ........ ...................62,741.570 ..................4,772,124 ......... 76.060 ...............4,772,124 ..................4,406,603 ........................ 0 .................227,950 ........................ 0 ............... 414,459 .......................0 .................414,459 .......................0 .. 12/29/2023 .. ...... ......
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92202E-40-9 .... Vanguard Target Retirement 2025 Fund ................ ........... ........ ......................... 0.096 ............................2 ......... 18.380 ......................... 2 ............................2 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/27/2023 .. ...... ......
92202E-83-9 .... Vanguard Target Retirement 2060 Fund ................ ........... ........ .......................155.480 .......................7,104 ......... 45.690 ....................7,104 .......................7,036 ........................ 0 ......................149 ........................ 0 ..................1,044 .......................0 ................... 1,044 .......................0 .. 12/27/2023 .. ...... ......
92202E-84-7 .... Vanguard Target Retirement 2055 Fund ................ ........... ........ ......................... 0.911 ...........................45 ......... 49.590 ........................45 ...........................40 ........................ 0 ........................ 1 ........................ 0 .......................7 .......................0 ........................ 7 .......................0 .. 12/27/2023 .. ...... ......
922031-76-0 ... Vanguard High-Yield Corporate Fund ................... ........... ........ ..................305,080.592 ..................1,653,536 ...........5.420 ...............1,653,536 ..................1,595,973 ........................ 0 ..................63,746 ........................ 0 ................ 70,537 .......................0 ..................70,537 .......................0 .. 12/29/2023 .. ...... ......
922042-70-0 .... Vanguard Pacific Stock Index Fund .................... ........... ........ ...................11,410.779 ..................1,019,439 ......... 89.340 ...............1,019,439 ................. 1,046,407 ........................ 0 .................. 29,322 ........................ 0 ................ 89,794 .......................0 .................. 89,794 .......................0 .. 12/29/2023 .. ...... ......
922042-80-9 .... Vanguard European Stock Index Fund ................... ........... ........ ................... 27,621.914 ..................2,228,812 ......... 80.690 ...............2,228,812 ..................2,066,745 ........................ 0 ..................61,598 ........................ 0 ............... 270,849 .......................0 .................270,849 .......................0 .. 12/29/2023 .. ...... ......
922042-84-1 .... Vanguard Emerging Markets Stock Index Fund ........ ........... ........ ...................16,688.360 .................... 570,241 ......... 34.170 ................. 570,241 .................... 565,212 ........................ 0 ..................16,034 ........................ 0 ..................5,676 .......................0 ................... 5,676 .......................0 .. 12/29/2023 .. ...... ......
92204A-78-5 .... Vanguard Materials Index Fund ......................... ........... ........ ................... 37,041.199 ..................3,585,958 ......... 96.810 ...............3,585,958 ..................3,372,605 ........................ 0 .................. 53,928 ........................ 0 ............... 309,968 .......................0 .................309,968 .......................0 .. 12/29/2023 .. ...... ......
922175-50-0 .... Fidelity« VIP Contrafund« Portfolio ................. ........... ........ ..................168,962.683 ..................8,216,655 ......... 48.630 ...............8,216,655 ..................6,626,513 ........................ 0 .................292,321 ........................ 0 ............ 1,716,071 .......................0 ..............1,716,071 .......................0 .. 12/29/2023 .. ...... ......
922175-84-9 .... Fidelity« VIP Contrafund« Portfolio ................. ........... ........ ..................307,977.460 ................ 14,422,585 ......... 46.830 ..............14,422,585 ................ 11,690,720 ........................ 0 .................501,896 ........................ 0 ............ 3,007,654 .......................0 .............. 3,007,654 .......................0 .. 12/29/2023 .. ...... ......
922906-30-0 .... Vanguard Federal Money Market Fund .................. ........... ........ ................... 23,039.920 ......................23,034 .......... 1.000 ...................23,034 ..................... 23,040 ........................ 0 ......................610 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/29/2023 .. ...... ......
922908-64-5 .... Vanguard Mid Cap Index Ret Opt ........................ ........... ........ .................... 4,632.472 ..................1,334,476 ........288.070 ...............1,334,476 ................. 1,210,810 ........................ 0 .................. 17,334 ........................ 0 ................ 83,197 .......................0 ..................83,197 .......................0 .. 12/29/2023 .. ...... ......
922908-66-0 ... Vanguard Growth Index Ret Opt ......................... ........... ........ ...................11,480.908 ..................1,836,945 ........160.000 ...............1,836,945 ..................1,494,148 ........................ 0 ................... 9,238 ........................ 0 ............... 342,797 .......................0 .................342,797 .......................0 .. 12/29/2023 .. ...... ......
922908-68-6 ... Vanguard Small-Cap Index Fund ......................... ........... ........ ............... 1,261,452.108 ...............128,907,790 ........102.190 ............ 128,907,790 ............... 105,507,194 ........................ 0 .............. 1,897,384 ........................ 0 ........... 17,049,074 .......................0 .............17,049,074 .......................0 .. 12/29/2023 .. ...... ......
922908-71-0 ... Vanguard 500 Index Fund ................................. ........... ........ .................... 7,966.843 ..................3,505,332 ........ 439.990 ...............3,505,332 ................. 3,116,416 ........................ 0 .................. 41,634 ........................ 0 ............... 388,916 .......................0 .................388,916 .......................0 .. 12/29/2023 .. ...... ......
922908-72-8 .... Vanguard Total Stock Market Index Fund ............. ........... ........ ............... 6,946,967.126 ............... 802,305,235 ........ 115.490 ............ 802,305,235 ............... 661,196,352 ........................ 0 .............10,706,549 ........................ 0 .......... 143,216,899 .......................0 ............143,216,899 .......................0 .. 12/29/2023 .. ...... ......
926464-37-1 .... Victory Sycamore Established Value Fund ............ ........... ........ ..................874,858.816 ................ 39,779,830 ......... 45.470 ............. 39,779,830 ................ 38,275,648 ........................ 0 .............. 2,172,249 ........................ 0 .............1,223,745 .......................0 .............. 1,223,745 .......................0 .. 12/29/2023 .. ...... ......
926464-83-5 .... Victory Sycamore Small Company Opportunity Fund .. ........... ........ ................... 35,283.118 ..................1,682,652 ......... 47.690 ...............1,682,652 ................. 1,676,683 ........................ 0 .................. 99,959 ........................ 0 ................ 63,125 .......................0 .................. 63,125 .......................0 .. 12/29/2023 .. ...... ......
92646A-42-7 .... Victory Sycamore Established Value Fund ............ ........... ........ ................... 96,802.491 ..................4,493,572 ......... 46.420 ...............4,493,572 ..................4,623,116 ........................ 0 .................260,076 ........................ 0 ............... 145,858 .......................0 .................145,858 .......................0 .. 12/29/2023 .. ...... ......
92647K-23-4 .... Victory RS Mid Cap Growth Fund ....................... ........... ........ ...................16,311.517 .................... 298,501 ......... 18.300 ................. 298,501 .................... 382,788 ........................ 0 ........................ 0 ........................ 0 ................ 42,948 .......................0 .................. 42,948 .......................0 .. 12/29/2023 .. ...... ......
92647K-40-8 ... Victory Trivalent International Small-Cap Fund ... ........... ........ ................... 47,471.483 .................... 691,659 ......... 14.570 ................. 691,659 .................... 676,378 ........................ 0 .................. 12,359 ........................ 0 ................ 68,911 .......................0 ..................68,911 .......................0 .. 12/29/2023 .. ...... ......
92647K-63-0 ... Victory Sycamore Small Company Opportunity Fund .. ........... ........ ......................... 0.067 ............................0 ......... 48.310 ......................... 0 ...........................(3) ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 09/26/2022 .. ...... ......
92647K-84-6 ... Victory Munder Mid-Cap Core Growth Fund ............ ........... ........ ................... 93,781.497 ..................1,292,309 ......... 13.780 ...............1,292,309 ..................1,522,120 ........................ 0 .................. 52,119 ........................ 0 ............... 111,478 .......................0 .................111,478 .......................0 .. 12/28/2023 .. ...... ......
92647Q-36-3 .... Victory RS Small Cap Growth Fund ..................... ........... ........ .......................460.368 ..................... 26,291 ......... 57.110 ...................26,291 ......................25,039 ........................ 0 ........................ 0 ........................ 0 ..................3,830 .......................0 ................... 3,830 .......................0 .. 12/29/2023 .. ...... ......
92837F-37-5 .... Virtus Silvant Large-Cap Growth Stock Fund ........ ........... ........ ................... 65,393.621 .................... 765,759 ......... 11.710 ................. 765,759 .................... 694,266 ........................ 0 ..................14,805 ........................ 0 ............... 123,044 .......................0 .................123,044 .......................0 .. 12/21/2023 .. ...... ......
92837F-44-1 .... Virtus Ceredex Mid-Cap Value Equity Fund .......... ........... ........ ............... 1,036,242.609 ................ 12,289,838 ......... 11.860 ............. 12,289,838 ................ 12,405,316 ........................ 0 .................161,192 ........................ 0 ............ 1,057,467 .......................0 .............. 1,057,467 .......................0 .. 12/29/2023 .. ...... ......
92837F-45-8 .... Virtus Ceredex Mid-Cap Value Equity Fund .......... ........... ........ ............... 2,726,555.694 ................ 32,173,356 ......... 11.800 ..............32,173,356 ................ 32,106,849 ........................ 0 .................368,240 ........................ 0 ............ 2,786,827 .......................0 .............. 2,786,827 .......................0 .. 12/29/2023 .. ...... ......
92837F-80-5 ... Virtus Seix Total Return Bond Fund .................. ........... ........ ................... 59,139.658 .................... 582,526 ...........9.850 ................. 582,526 .................... 621,839 ........................ 0 .................. 15,149 ........................ 0 ..................7,012 .......................0 ................... 7,012 .......................0 .. 12/29/2023 .. ...... ......
92837N-16-2 .... Virtus Small-Cap Fund ................................... ........... ........ .......................675.557 ..................... 14,896 ......... 22.050 ...................14,896 ..................... 14,143 ........................ 0 ......................379 ........................ 0 .................... 753 .......................0 ......................753 .......................0 .. 12/29/2023 .. ...... ......
92837N-24-6 .... Virtus NFJ Mid-Cap Value Fund ......................... ........... ........ ................. 173,686.711 ..................4,852,807 ......... 27.940 ...............4,852,807 ..................5,374,879 ........................ 0 .................309,096 ........................ 0 ............... 327,604 .......................0 .................327,604 .......................0 .. 12/29/2023 .. ...... ......
92837N-78-2 .... Virtus Silvant Focused Growth Fund .................. ........... ........ ................... 10,952.538 .................... 640,286 ......... 58.460 ................. 640,286 .................... 580,925 ........................ 0 ..................17,124 ........................ 0 ............... 134,570 .......................0 .................134,570 .......................0 .. 12/29/2023 .. ...... ......
92838V-79-1 ... Virtus Convertible Fund ................................ ........... ........ ................... 16,543.355 .................... 538,155 ......... 32.530 ................. 538,155 .................... 606,738 ........................ 0 ..................11,547 ........................ 0 ................ 27,296 .......................0 .................. 27,296 .......................0 .. 12/29/2023 .. ...... ......
92913K-27-2 .... Voya Corporate Leaders« 100 Fund ..................... ........... ........ ..................224,290.921 ..................4,887,299 ......... 21.790 ...............4,887,299 ..................4,731,481 ........................ 0 .................215,780 ........................ 0 ............... 375,437 .......................0 .................375,437 .......................0 .. 12/29/2023 .. ...... ......
92913K-83-5 .... Voya MidCap Opportunities Fund ........................ ........... ........ ................... 31,403.300 .................... 766,554 ......... 24.410 ................. 766,554 .................... 761,105 ........................ 0 ................... 5,375 ........................ 0 ............... 132,397 .......................0 .................132,397 .......................0 .. 12/29/2023 .. ...... ......
92913L-56-9 .... Voya Intermediate Bond Fund ........................... ........... ........ ............... 1,056,692.747 ..................9,288,329 .......... 8.790 ...............9,288,329 ................ 10,000,657 ........................ 0 .................304,534 ........................ 0 ............... 251,307 .......................0 .................251,307 .......................0 .. 12/29/2023 .. ...... ......
92918A-82-4 .... Voya Small Company Fund ................................. ........... ........ ................... 84,343.548 ................. 1,266,840 ......... 15.020 ...............1,266,840 ..................1,336,841 ........................ 0 ................... 5,235 ........................ 0 ............... 179,292 .......................0 .................179,292 .......................0 .. 12/29/2023 .. ...... ......
92918A-86-5 ... Voya Small Company Fund ................................. ........... ........ ................... 47,093.411 .................... 704,517 ......... 14.960 ................. 704,517 .................... 701,744 ........................ 0 ................... 3,000 ........................ 0 ................ 90,653 .......................0 .................. 90,653 .......................0 .. 12/29/2023 .. ...... ......
939330-81-7 .... American Funds Washington Mutual Investors Fund . ........... ........ ...............1,510,878.087 ................ 86,467,552 ......... 57.230 ............. 86,467,552 ................ 77,754,206 ........................ 0 .............. 5,093,365 ........................ 0 ............ 7,278,918 .......................0 .............. 7,278,918 .......................0 .. 12/28/2023 .. ...... ......
939330-83-3 .... Washington Mutual Investors FundSM .................. ........... ........ ............... 1,768,973.063 ...............101,114,501 ......... 57.160 ............ 101,114,501 ................ 88,338,862 ........................ 0 .............. 6,000,405 ........................ 0 .............8,658,599 .......................0 .............. 8,658,599 .......................0 .. 12/29/2023 .. ...... ......
939330-85-8 .... Washington Mutual Investors FundSM .................. ........... ........ ..................400,029.219 ................ 22,617,652 ......... 56.540 ............. 22,617,652 ................ 20,117,735 ........................ 0 .............. 1,246,719 ........................ 0 ............ 1,937,710 .......................0 .............. 1,937,710 .......................0 .. 12/28/2023 .. ...... ......
94975J-59-9 .... Allspring Core Bond Fund ............................... ........... ........ ..................205,797.839 ..................2,304,937 ......... 11.200 ...............2,304,937 ................. 2,371,717 ........................ 0 .................. 52,215 ........................ 0 ................ 78,519 .......................0 ..................78,519 .......................0 .. 12/29/2023 .. ...... ......
94975P-88-4 .... Allspring Small Company Value Fund .................. ........... ........ ..................254,656.663 ..................9,055,591 ......... 35.560 ...............9,055,591 ................. 8,480,811 ........................ 0 .................. 69,556 ........................ 0 ............ 1,109,113 .......................0 .............. 1,109,113 .......................0 .. 12/29/2023 .. ...... ......
94984B-39-7 .... Allspring Special Small Cap Value Fund ............. ........... ........ ................... 62,215.156 ................. 2,570,108 ......... 41.310 ...............2,570,108 ..................2,572,116 ........................ 0 .................. 53,727 ........................ 0 ............... 329,261 .......................0 .................329,261 .......................0 .. 12/29/2023 .. ...... ......
94984B-45-4 .... Allspring Premier Large Company Growth Fund ....... ........... ........ ................... 58,303.242 .................... 636,672 ......... 10.920 ................. 636,672 .................... 842,554 ........................ 0 .................170,320 ........................ 0 ............... (19,805).......................0 .................(19,805) .......................0 .. 12/28/2023 .. ...... ......
94984B-52-0 .... Allspring Large Cap Core Fund ......................... ........... ........ ........................ 86.874 .......................1,382 ......... 15.910 ....................1,382 .......................2,049 ........................ 0 ......................110 ........................ 0 .................... 132 .......................0 ......................132 .......................0 .. 12/21/2023 .. ...... ......
94985D-48-3 .... Allspring Utility and Telecommunications Fund .... ........... ........ ..................132,161.840 ................. 2,168,776 ......... 16.410 ...............2,168,776 ..................2,622,951 ........................ 0 .................118,317 ........................ 0 ..............(223,628).......................0 ............... (223,628) .......................0 .. 12/29/2023 .. ...... ......
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94985D-53-3 .... Allspring Precious Metals Fund ....................... ........... ........ ..................445,531.667 ................ 20,703,856 ......... 46.470 ............. 20,703,856 ................ 21,068,039 ........................ 0 ........................ 0 ........................ 0 ............ 1,188,705 .......................0 ..............1,188,705 .......................0 .. 12/29/2023 .. ...... ......
94987W-51-3 .... Allspring Special Mid Cap Value Fund ................ ........... ........ ..................425,993.774 ................ 19,599,973 ......... 46.010 ..............19,599,973 ................ 19,567,530 ........................ 0 .............. 1,036,268 ........................ 0 ............... 604,370 .......................0 .................604,370 .......................0 .. 12/29/2023 .. ...... ......
94987W-53-9 .... Allspring Emerging Markets Equity Fund ............. ........... ........ ........................ 23.987 ......................... 606 ......... 25.280 ...................... 606 ......................... 583 ........................ 0 ........................ 7 ........................ 0 ......................23 .......................0 ....................... 23 .......................0 .. 12/29/2023 .. ...... ......
94987W-54-7 .... Allspring Discovery SMID Cap Growth Fund .......... ........... ........ ..................103,363.310 ..................2,968,594 ......... 28.720 ...............2,968,594 ..................3,715,929 ........................ 0 ........................ 0 ........................ 0 ............... 452,412 .......................0 .................452,412 .......................0 .. 12/29/2023 .. ...... ......
94987W-55-4 .... Allspring Common Stock Fund ........................... ........... ........ .................... 4,557.271 ..................... 88,229 ......... 19.360 ...................88,229 ..................... 94,476 ........................ 0 ................... 2,646 ........................ 0 ..................7,528 .......................0 ................... 7,528 .......................0 .. 12/29/2023 .. ...... ......
94987W-79-4 .... Allspring Core Bond Fund ............................... ........... ........ ...................45,616.157 .................... 510,447 ......... 11.190 ................. 510,447 .................... 514,607 ........................ 0 ..................11,056 ........................ 0 ..................7,562 .......................0 ................... 7,562 .......................0 .. 12/29/2023 .. ...... ......
94988A-66-8 ... Allspring Special Small Cap Value Fund ............. ........... ........ ..................364,652.831 ................ 15,052,869 ......... 41.280 ............. 15,052,869 ................ 14,989,900 ........................ 0 .................360,882 ........................ 0 ............ 1,915,476 .......................0 .............. 1,915,476 .......................0 .. 12/29/2023 .. ...... ......
94988V-80-3 ... Allspring Growth Fund ................................... ........... ........ ................... 34,412.186 ..................1,422,599 ......... 41.340 ...............1,422,599 ................. 1,677,580 ........................ 0 .................. 93,301 ........................ 0 ............... 222,929 .......................0 .................222,929 .......................0 .. 12/29/2023 .. ...... ......
94990B-30-8 .... Allspring Core Plus Bond Fund ......................... ........... ........ ..................847,993.061 ................. 9,641,681 ......... 11.370 ...............9,641,681 ..................9,841,946 ........................ 0 .................315,325 ........................ 0 ............... 195,374 .......................0 .................195,374 .......................0 .. 12/29/2023 .. ...... ......
949915-44-1 .... Allspring Common Stock Fund ........................... ........... ........ ................... 32,179.642 .................... 551,881 ......... 17.150 ................. 551,881 .................... 537,639 ........................ 0 ..................18,779 ........................ 0 ................ 49,734 .......................0 .................. 49,734 .......................0 .. 12/29/2023 .. ...... ......
949917-54-6 .... Allspring Government Securities Fund ................ ........... ........ ..................720,614.729 ................. 7,047,615 .......... 9.780 ...............7,047,615 ..................7,712,959 ........................ 0 ................ 186,116 ........................ 0 ................ 78,260 .......................0 ..................78,260 .......................0 .. 12/29/2023 .. ...... ......
949921-30-8 .... Allspring Special Mid Cap Value Fund ................ ........... ........ ..................202,379.577 ..................8,985,654 ......... 44.400 ...............8,985,654 ................. 8,788,190 ........................ 0 .................459,915 ........................ 0 ............... 226,339 .......................0 .................226,339 .......................0 .. 12/29/2023 .. ...... ......
957663-50-3 .... Western Asset Core Plus Bond Fund ................... ........... ........ ............... 3,166,843.893 ................ 30,338,364 ...........9.580 ..............30,338,364 ................ 34,674,185 ........................ 0 ..............1,170,078 ........................ 0 ............... 641,202 .......................0 .................641,202 .......................0 .. 12/29/2023 .. ...... ......
957663-66-9 ... Western Asset Core Plus Bond Fund ................... ........... ........ ............... 5,269,071.827 ................ 50,477,713 ...........9.580 ............. 50,477,713 ................ 57,355,540 ........................ 0 .............. 1,884,163 ........................ 0 ............ 1,218,274 .......................0 .............. 1,218,274 .......................0 .. 12/29/2023 .. ...... ......
97181N-19-7 ... BlackRock U.S. TIPs Index Fund ....................... ........... ........ ..................960,709.299 ................ 10,010,591 ......... 10.420 ............. 10,010,591 ................ 10,142,823 ........................ 0 ........................ 0 ........................ 0 ............... 346,624 .......................0 .................346,624 .......................0 .. 12/29/2023 .. ...... ......
97181N-29-6 ... Small Cap Value Fund .................................... ........... ........ ................... 43,219.185 .................... 667,304 ......... 15.440 ................. 667,304 .................... 591,553 ........................ 0 ........................ 0 ........................ 0 ................ 84,716 .......................0 ..................84,716 .......................0 .. 12/28/2023 .. ...... ......
97181N-36-1 ... Small Cap Growth Fund ................................... ........... ........ ..................107,449.201 .................... 968,117 .......... 9.010 ................. 968,117 ................. 1,087,465 ........................ 0 ........................ 0 ........................ 0 ............... 101,436 .......................0 .................101,436 .......................0 .. 12/29/2023 .. ...... ......
97182D-56-0 ... Core Plus Bond Fund ...................................... ........... ........ ................... 50,633.265 .................... 490,637 ...........9.690 ................. 490,637 .................... 449,436 ........................ 0 ........................ 0 ........................ 0 ................ 29,637 .......................0 .................. 29,637 .......................0 .. 12/28/2023 .. ...... ......
97182E-22-0 ... Small Cap Growth Fund II ............................... ........... ........ ................... 32,235.949 .................... 328,162 ......... 10.180 ................. 328,162 .................... 408,280 ........................ 0 ........................ 0 ........................ 0 .................44,299 .......................0 .................. 44,299 .......................0 .. 12/29/2023 .. ...... ......
97182E-44-4 .... Small Cap Value Fund II ................................. ........... ........ ...................10,127.303 .................... 172,063 ......... 16.990 ................. 172,063 .................... 159,956 ........................ 0 ........................ 0 ........................ 0 ................ 12,779 .......................0 ..................12,779 .......................0 .. 12/29/2023 .. ...... ......
97182E-52-7 ... Mid Cap Growth Fund ...................................... ........... ........ ..................103,320.319 ................. 1,418,588 ......... 13.730 ...............1,418,588 ................. 1,614,856 ........................ 0 ........................ 0 ........................ 0 ............... 293,660 .......................0 .................293,660 .......................0 .. 12/29/2023 .. ...... ......
97182E-78-2 ... Wilmington Trust Franklin Small Mid Cap Growth ... ........... ........ ............... 2,851,648.054 ................ 25,664,832 .......... 9.000 ..............25,664,832 ................ 27,498,210 ........................ 0 ........................ 0 ........................ 0 .............5,233,244 .......................0 .............. 5,233,244 .......................0 .. 12/29/2023 .. ...... ......
97182P-16-7 ... Mid Cap Value Fund ....................................... ........... ........ ................... 45,691.657 .................... 664,357 ......... 14.540 ................. 664,357 .................... 637,854 ........................ 0 ........................ 0 ........................ 0 ................ 39,516 .......................0 .................. 39,516 .......................0 .. 12/29/2023 .. ...... ......
97182P-32-4 .... BlackRock EAFE Equity Index Fund ..................... ........... ........ ..................137,806.428 ................ 18,186,315 ........131.970 ............. 18,186,315 ................ 16,323,311 ........................ 0 ........................ 0 ........................ 0 .............2,419,498 .......................0 .............. 2,419,498 .......................0 .. 12/29/2023 .. ...... ......
97182P-34-0 .... BlackRock Russell 2000 Index Fund ................... ........... ........ ................... 71,754.590 ................ 17,251,238 ........ 240.420 ............. 17,251,238 ................ 16,297,429 ........................ 0 ........................ 0 ........................ 0 ............ 2,310,361 .......................0 .............. 2,310,361 .......................0 .. 12/29/2023 .. ...... ......
97182P-51-4 .... flexPATH Index+ Moderate 2055 Fund .................. ........... ........ ................... 53,055.033 ................. 1,108,850 ......... 20.900 ...............1,108,850 ..................1,063,590 ........................ 0 ........................ 0 ........................ 0 ................ 45,260 .......................0 .................. 45,260 .......................0 .. 12/26/2023 .. ...... ......
97182T-17-7 ... flexPATH Index+ Moderate 2045 Fund .................. ........... ........ ................... 65,362.728 ..................1,331,438 ......... 20.370 ...............1,331,438 ..................1,276,849 ........................ 0 ........................ 0 ........................ 0 ................ 54,589 .......................0 .................. 54,589 .......................0 .. 12/26/2023 .. ...... ......
97182T-37-5 ... flexPATH Index+ Moderate 2035 Fund .................. ........... ........ ................... 30,538.384 .................... 559,463 ......... 18.320 ................. 559,463 .................... 538,114 ........................ 0 ........................ 0 ........................ 0 ................ 21,349 .......................0 .................. 21,349 .......................0 .. 12/26/2023 .. ...... ......
97182T-57-3 ... flexPATH Index+ Moderate 2025 Fund .................. ........... ........ ................... 24,754.275 .................... 394,831 ......... 15.950 ................. 394,831 .................... 381,786 ........................ 0 ........................ 0 ........................ 0 ................ 13,045 .......................0 .................. 13,045 .......................0 .. 12/26/2023 .. ...... ......
97182T-77-1 ... flexPATH Index+ Moderate Retirement Fund ........... ........... ........ .................... 3,604.456 ......................52,985 ......... 14.700 ...................52,985 ..................... 51,289 ........................ 0 ........................ 0 ........................ 0 ..................1,696 .......................0 ................... 1,696 .......................0 .. 12/26/2023 .. ...... ......
97182U-10-9 ... International Stock Fund ............................... ........... ........ ................... 35,399.035 .................... 417,001 ......... 11.780 ................. 417,001 .................... 358,587 ........................ 0 ........................ 0 ........................ 0 ................ 55,538 .......................0 .................. 55,538 .......................0 .. 12/29/2023 .. ...... ......
97182V-16-4 ... Wilmington Trust Templeton Foreign CIT ............. ........... ........ ............... 1,450,122.601 ................ 15,197,284 ......... 10.480 ............. 15,197,284 ................ 12,510,434 ........................ 0 ........................ 0 ........................ 0 .............2,458,573 .......................0 .............. 2,458,573 .......................0 .. 12/29/2023 .. ...... ......
97182V-24-8 ... Large Cap Growth Fund ................................... ........... ........ ................... 96,427.323 ..................1,902,512 ......... 19.730 ...............1,902,512 ................. 1,650,162 ........................ 0 ........................ 0 ........................ 0 ............... 528,464 .......................0 .................528,464 .......................0 .. 12/29/2023 .. ...... ......
97182V-38-8 ... Western Asset Core Plus Bond Fund ................... ........... ........ ............... 2,296,690.322 ................ 24,804,256 ......... 10.800 ..............24,804,256 ................ 25,787,664 ........................ 0 ........................ 0 ........................ 0 .............1,742,222 .......................0 .............. 1,742,222 .......................0 .. 12/29/2023 .. ...... ......
97183A-59-9 .... MyWayRetirement International Value Fund ........... ........... ........ ..................521,817.472 ..................9,194,424 ......... 17.620 ...............9,194,424 ................. 7,873,381 ........................ 0 ........................ 0 ........................ 0 .............1,209,843 .......................0 .............. 1,209,843 .......................0 .. 12/29/2023 .. ...... ......
97183C-23-1 .... MyWayRetirement Multisector Bond Fund .............. ........... ........ ...............1,053,888.067 ................ 10,296,487 .......... 9.770 ............. 10,296,487 ..................9,892,356 ........................ 0 ........................ 0 ........................ 0 ............... 806,112 .......................0 .................806,112 .......................0 .. 12/28/2023 .. ...... ......
97183C-24-9 .... MyWayRetirement Mid Cap Growth Fund ................. ........... ........ ...............1,676,621.506 ................ 16,162,632 ...........9.640 ............. 16,162,632 ................ 15,592,242 ........................ 0 ........................ 0 ........................ 0 ............ 2,796,130 .......................0 .............. 2,796,130 .......................0 .. 12/29/2023 .. ...... ......
97183C-25-6 .... MyWayRetirement Large Cap Growth Fund ............... ........... ........ ............... 4,993,677.047 ................ 55,979,119 ......... 11.210 ..............55,979,119 ................ 49,397,216 ........................ 0 ........................ 0 ........................ 0 ........... 13,260,967 .......................0 .............13,260,967 .......................0 .. 12/29/2023 .. ...... ......
97183C-26-4 .... MyWayRetirement Index 2065 Fund ...................... ........... ........ ..................456,099.637 ................. 5,062,706 ......... 11.100 ...............5,062,706 ..................4,523,164 ........................ 0 ........................ 0 ........................ 0 ............... 536,074 .......................0 .................536,074 .......................0 .. 12/29/2023 .. ...... ......
97183C-71-0 ... International Growth Fund II .......................... ........... ........ ..................206,244.617 ..................2,520,310 ......... 12.220 ...............2,520,310 ................. 2,080,571 ........................ 0 ........................ 0 ........................ 0 ............... 267,623 .......................0 .................267,623 .......................0 .. 12/27/2023 .. ...... ......
97183C-72-8 ... International Growth Fund II .......................... ........... ........ ................... 84,342.745 ..................1,029,824 ......... 12.210 ...............1,029,824 ................. 1,012,877 ........................ 0 ........................ 0 ........................ 0 ............... 124,646 .......................0 .................124,646 .......................0 .. 12/29/2023 .. ...... ......
97183H-65-1 ... Pioneer Growth Fund ...................................... ........... ........ ......................... 0.012 ............................0 ......... 29.210 ......................... 0 ............................0 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 08/05/2020 .. ...... ......
97183J-53-3 .... Core Bond Fund ............................................ ........... ........ ......................... 2.069 ...........................22 ......... 10.760 ........................22 ...........................24 ........................ 0 ........................ 0 ........................ 0 .......................1 .......................0 ........................ 1 .......................0 .. 11/24/2021 .. ...... ......
97183J-56-6 ... Core Bond Fund ............................................ ........... ........ ..................134,422.165 ..................1,446,383 ......... 10.760 ...............1,446,383 ..................1,449,407 ........................ 0 ........................ 0 ........................ 0 ................ 73,715 .......................0 ..................73,715 .......................0 .. 12/28/2023 .. ...... ......
97183J-61-6 ... BlackRock EAFE Equity Index Fund ..................... ........... ........ .................... 7,020.737 .................... 926,597 ........131.980 ................. 926,597 .................... 823,273 ........................ 0 ........................ 0 ........................ 0 ............... 122,984 .......................0 .................122,984 .......................0 .. 12/28/2023 .. ...... ......
97183J-62-4 .... BlackRock U.S. Debt Index Fund ....................... ........... ........ ...................93,030.706 ................ 15,683,116 ........168.580 ............. 15,683,116 ................ 15,513,634 ........................ 0 ........................ 0 ........................ 0 ............... 743,757 .......................0 .................743,757 .......................0 .. 12/29/2023 .. ...... ......
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97183J-63-2 .... BlackRock Equity Index Fund ........................... ........... ........ ..................123,805.583 ................ 82,553,563 ........666.800 ..............82,553,563 ................ 71,388,004 ........................ 0 ........................ 0 ........................ 0 ........... 15,129,913 .......................0 .............15,129,913 .......................0 .. 12/29/2023 .. ...... ......
97183K-20-9 ... MyWayRetirement Index 2030 Fund ...................... ........... ........ ............... 5,093,463.776 ................ 68,252,415 ......... 13.400 ..............68,252,415 ................ 63,212,014 ........................ 0 ........................ 0 ........................ 0 ............ 7,141,167 .......................0 ..............7,141,167 .......................0 .. 12/29/2023 .. ...... ......
97183K-30-8 ... MyWayRetirement Index 2040 Fund ...................... ........... ........ ............... 5,153,848.606 ................ 74,679,267 ......... 14.490 ............. 74,679,267 ................ 65,146,884 ........................ 0 ........................ 0 ........................ 0 ........... 10,277,584 .......................0 .............10,277,584 .......................0 .. 12/29/2023 .. ...... ......
97183K-38-1 ... Large Cap Value Fund .................................... ........... ........ ..................154,338.632 ................. 2,781,183 ......... 18.020 ...............2,781,183 ..................2,405,562 ........................ 0 ........................ 0 ........................ 0 ............... 352,096 .......................0 .................352,096 .......................0 .. 12/28/2023 .. ...... ......
97183K-50-6 ... MyWayRetirement Index 2060 Fund ...................... ........... ........ ............... 1,742,133.779 ................ 26,654,646 ......... 15.300 ............. 26,654,646 ................ 23,582,537 ........................ 0 ........................ 0 ........................ 0 ............ 3,906,646 .......................0 .............. 3,906,646 .......................0 .. 12/29/2023 .. ...... ......
97183K-60-5 ... MyWayRetirement Index Retirement Fund ............... ........... ........ ............... 2,609,229.532 ................ 32,563,185 ......... 12.480 ..............32,563,185 ................ 31,606,612 ........................ 0 ........................ 0 ........................ 0 .............2,953,018 .......................0 .............. 2,953,018 .......................0 .. 12/29/2023 .. ...... ......
97183K-70-4 ... MyWayRetirement Index 2025 Fund ...................... ........... ........ ............... 4,730,781.804 ................ 60,601,315 ......... 12.810 ............. 60,601,315 ................ 58,394,855 ........................ 0 ........................ 0 ........................ 0 .............5,400,562 .......................0 .............. 5,400,562 .......................0 .. 12/29/2023 .. ...... ......
97183K-80-3 ... MyWayRetirement Index 2035 Fund ...................... ........... ........ ............... 6,057,376.503 ................ 84,742,697 ......... 13.990 ............. 84,742,697 ................ 79,018,940 ........................ 0 ........................ 0 ........................ 0 .............9,792,345 .......................0 .............. 9,792,345 .......................0 .. 12/29/2023 .. ...... ......
97183K-82-9 ... MyWayRetirement Index 2050 Fund ...................... ........... ........ ............... 3,487,739.363 ................ 53,048,515 ......... 15.210 ..............53,048,515 ................ 46,239,458 ........................ 0 ........................ 0 ........................ 0 ............ 7,873,761 .......................0 ..............7,873,761 .......................0 .. 12/29/2023 .. ...... ......
97183K-87-8 ... MyWayRetirement Index 2055 Fund ...................... ........... ........ ............... 2,767,393.038 ................ 42,368,787 ......... 15.310 ............. 42,368,787 ................ 37,550,404 ........................ 0 ........................ 0 ........................ 0 ............ 6,166,414 .......................0 .............. 6,166,414 .......................0 .. 12/29/2023 .. ...... ......
97183K-88-6 ... MyWayRetirement Index 2045 Fund ...................... ........... ........ ............... 4,485,600.643 ................ 67,239,153 ......... 14.990 ..............67,239,153 ................ 58,393,510 ........................ 0 ........................ 0 ........................ 0 .............9,922,462 .......................0 .............. 9,922,462 .......................0 .. 12/29/2023 .. ...... ......
97183V-10-6 ... flexPATH Index Aggressive 2025 Fund ................. ........... ........ ................... 43,264.950 .................... 737,668 ......... 17.050 ................. 737,668 .................... 704,092 ........................ 0 ........................ 0 ........................ 0 ................ 83,800 .......................0 ..................83,800 .......................0 .. 12/29/2023 .. ...... ......
97183V-20-5 ... flexPATH Index Aggressive 2035 Fund ................. ........... ........ ..................115,495.947 ..................2,240,621 ......... 19.400 ...............2,240,621 ..................2,011,729 ........................ 0 ........................ 0 ........................ 0 ............... 309,681 .......................0 .................309,681 .......................0 .. 12/29/2023 .. ...... ......
97183V-30-4 ... flexPATH Index Aggressive 2045 Fund ................. ........... ........ ...................61,897.032 ..................1,264,557 ......... 20.430 ...............1,264,557 ..................1,148,347 ........................ 0 ........................ 0 ........................ 0 ............... 186,504 .......................0 .................186,504 .......................0 .. 12/29/2023 .. ...... ......
97183V-40-3 ... flexPATH Index Aggressive 2055 Fund ................. ........... ........ ................... 71,933.507 ..................1,472,479 ......... 20.470 ...............1,472,479 ..................1,342,215 ........................ 0 ........................ 0 ........................ 0 ............... 218,333 .......................0 .................218,333 .......................0 .. 12/29/2023 .. ...... ......
97183V-50-2 ... flexPATH Index Aggressive Retirement Fund ......... ........... ........ ................... 20,413.851 .................... 312,740 ......... 15.320 ................. 312,740 .................... 296,308 ........................ 0 ........................ 0 ........................ 0 ................ 28,740 .......................0 ..................28,740 .......................0 .. 12/28/2023 .. ...... ......
97183V-55-1 ... MyWayRetirement Small Cap Value Fund ................ ........... ........ ..................879,691.678 ..................9,096,012 ......... 10.340 ...............9,096,012 ..................8,240,535 ........................ 0 ........................ 0 ........................ 0 ............ 1,015,584 .......................0 .............. 1,015,584 .......................0 .. 12/29/2023 .. ...... ......
97183V-56-9 ... MyWayRetirement Small Cap Growth Fund ............... ........... ........ ............... 1,415,594.554 ................ 11,622,031 .......... 8.210 ............. 11,622,031 ................ 11,303,814 ........................ 0 ........................ 0 ........................ 0 ............ 2,117,788 .......................0 ..............2,117,788 .......................0 .. 12/29/2023 .. ...... ......
97183V-57-7 ... MyWayRetirement International Growth Fund ......... ........... ........ ............... 1,744,879.615 ................ 16,628,703 ...........9.530 ............. 16,628,703 ................ 16,095,771 ........................ 0 ........................ 0 ........................ 0 ............ 1,910,347 .......................0 .............. 1,910,347 .......................0 .. 12/29/2023 .. ...... ......
97183V-58-5 ... MyWayRetirement Core Bond Fund ........................ ........... ........ ............... 1,675,090.569 ................ 15,729,100 ...........9.390 ............. 15,729,100 ................ 15,574,013 ........................ 0 ........................ 0 ........................ 0 ............... 877,569 .......................0 .................877,569 .......................0 .. 12/29/2023 .. ...... ......
97183V-59-3 .... MyWayRetirement Balanced Fund ......................... ........... ........ ............... 2,020,872.555 ................ 21,097,909 ......... 10.440 ............. 21,097,909 ................ 19,818,331 ........................ 0 ........................ 0 ........................ 0 .............2,854,831 .......................0 .............. 2,854,831 .......................0 .. 12/29/2023 .. ...... ......
97183V-60-1 ... flexPATH Index Conservative 2025 Fund .............. ........... ........ ................... 55,014.541 .................... 784,508 ......... 14.260 ................. 784,508 .................... 753,453 ........................ 0 ........................ 0 ........................ 0 ................ 68,162 .......................0 ..................68,162 .......................0 .. 12/28/2023 .. ...... ......
97183V-70-0 ... flexPATH Index Conservative 2035 Fund .............. ........... ........ ...................35,678.067 .................... 565,140 ......... 15.840 ................. 565,140 .................... 531,397 ........................ 0 ........................ 0 ........................ 0 ................ 56,894 .......................0 .................. 56,894 .......................0 .. 12/29/2023 .. ...... ......
97183V-80-9 ... flexPATH Index Conservative 2045 Fund .............. ........... ........ ................... 24,381.802 .................... 441,067 ......... 18.090 ................. 441,067 .................... 410,770 ........................ 0 ........................ 0 ........................ 0 ................ 52,160 .......................0 ..................52,160 .......................0 .. 12/28/2023 .. ...... ......
97183V-82-5 ... flexPATH Index Moderate Retirement Fund ............ ........... ........ ..................167,869.467 ..................2,400,533 ......... 14.300 ...............2,400,533 ..................2,312,283 ........................ 0 ........................ 0 ........................ 0 ............... 223,768 .......................0 .................223,768 .......................0 .. 12/26/2023 .. ...... ......
97183V-83-3 ... flexPATH Index Moderate 2055 Fund .................... ........... ........ ..................662,978.209 ................ 12,921,446 ......... 19.490 ..............12,921,446 ................ 11,263,230 ........................ 0 ........................ 0 ........................ 0 ............ 2,012,779 .......................0 .............. 2,012,779 .......................0 .. 12/28/2023 .. ...... ......
97183V-84-1 ... flexPATH Index Moderate 2045 Fund .................... ........... ........ ..................661,978.533 ................ 12,557,733 ......... 18.970 ..............12,557,733 ................ 11,078,565 ........................ 0 ........................ 0 ........................ 0 .............1,920,132 .......................0 .............. 1,920,132 .......................0 .. 12/28/2023 .. ...... ......
97183V-85-8 ... flexPATH Index Moderate 2035 Fund .................... ........... ........ ..................732,353.872 ................ 12,633,104 ......... 17.250 ............. 12,633,104 ................ 11,660,889 ........................ 0 ........................ 0 ........................ 0 .............1,565,269 .......................0 .............. 1,565,269 .......................0 .. 12/28/2023 .. ...... ......
97183V-86-6 ... flexPATH Index Moderate 2025 Fund .................... ........... ........ ..................493,650.303 ..................7,508,422 ......... 15.210 ...............7,508,422 ................. 7,180,468 ........................ 0 ........................ 0 ........................ 0 ............... 705,061 .......................0 .................705,061 .......................0 .. 12/29/2023 .. ...... ......
97183V-87-4 ... flexPATH Index Conservative Retirement Fund ....... ........... ........ ................... 15,305.352 .................... 206,929 ......... 13.520 ................. 206,929 .................... 204,452 ........................ 0 ........................ 0 ........................ 0 ................ 16,376 .......................0 ..................16,376 .......................0 .. 12/28/2023 .. ...... ......
97183V-88-2 ... flexPATH Index Conservative 2055 Fund .............. ........... ........ ................... 30,237.012 .................... 611,393 ......... 20.220 ................. 611,393 .................... 485,294 ........................ 0 ........................ 0 ........................ 0 ............... 100,927 .......................0 .................100,927 .......................0 .. 12/28/2023 .. ...... ......
97183W-29-4 .... BlackRock Mid Cap Equity Index Fund ................. ........... ........ ................... 54,222.555 ................ 15,392,699 ........283.880 ..............15,392,699 ................ 13,943,039 ........................ 0 ........................ 0 ........................ 0 .............1,946,193 .......................0 .............. 1,946,193 .......................0 .. 12/29/2023 .. ...... ......
97183W-31-0 ... MyWayRetirement Commodities Fund ..................... ........... ........ ..................257,542.024 ..................3,041,571 ......... 11.810 ...............3,041,571 ..................3,062,556 ........................ 0 ........................ 0 ........................ 0 ................ 75,403 .......................0 .................. 75,403 .......................0 .. 12/29/2023 .. ...... ......
97183W-32-8 ... MyWayRetirement Global Bond Fund ..................... ........... ........ ..................479,526.406 ..................4,718,540 ...........9.840 ...............4,718,540 ..................4,548,440 ........................ 0 ........................ 0 ........................ 0 ............... 352,730 .......................0 .................352,730 .......................0 .. 12/29/2023 .. ...... ......
97183W-33-6 ... MyWayRetirement Real Estate Fund ..................... ........... ........ ..................512,852.534 ..................5,072,112 ...........9.890 ...............5,072,112 ..................5,312,093 ........................ 0 ........................ 0 ........................ 0 ............... 587,324 .......................0 .................587,324 .......................0 .. 12/29/2023 .. ...... ......
97183W-34-4 .... MyWayRetirement Large Cap Value Fund ................ ........... ........ ............... 3,045,731.470 ................ 32,497,955 ......... 10.670 ..............32,497,955 ................ 30,178,082 ........................ 0 ........................ 0 ........................ 0 ............ 3,700,212 .......................0 .............. 3,700,212 .......................0 .. 12/29/2023 .. ...... ......
97183W-35-1 ... MyWayRetirement Mid Cap Value Fund .................. ........... ........ ............... 1,323,459.460 ................ 14,505,116 ......... 10.960 ............. 14,505,116 ................ 13,687,668 ........................ 0 ........................ 0 ........................ 0 ............... 831,052 .......................0 .................831,052 .......................0 .. 12/29/2023 .. ...... ......
97183W-36-9 ... MyWayRetirement Emerging Markets Fund .............. ........... ........ ............... 1,237,419.412 ..................9,478,633 .......... 7.660 ...............9,478,633 ..................9,979,504 ........................ 0 ........................ 0 ........................ 0 ............... 849,930 .......................0 .................849,930 .......................0 .. 12/29/2023 .. ...... ......
97183Y-13-4 ... Aegon US High Yield CIT ................................. ........... ........ ............... 5,008,538.397 ................ 49,634,615 ...........9.910 ..............49,634,615 ................ 47,475,145 ........................ 0 ........................ 0 ........................ 0 .............4,630,034 .......................0 .............. 4,630,034 .......................0 .. 12/29/2023 .. ...... ......
97183Y-14-2 ... Aegon US Core Plus CIT .................................. ........... ........ ............... 5,565,509.699 ................ 53,929,789 ...........9.690 ..............53,929,789 ................ 54,411,911 ........................ 0 ........................ 0 ........................ 0 .............3,446,892 .......................0 .............. 3,446,892 .......................0 .. 12/29/2023 .. ...... ......
97183Y-26-6 ... Transamerica Small Cap Value CIT ..................... ........... ........ ............... 1,539,418.637 ................ 15,009,332 ...........9.750 ..............15,009,332 ................ 15,068,308 ........................ 0 ........................ 0 ........................ 0 ............ 1,214,517 .......................0 .............. 1,214,517 .......................0 .. 12/29/2023 .. ...... ......
97183Y-28-2 ... Transamerica Small Cap Growth CIT .................... ........... ........ ............... 4,144,980.377 ................ 35,688,281 .......... 8.610 ............. 35,688,281 ................ 34,169,793 ........................ 0 ........................ 0 ........................ 0 .............5,708,344 .......................0 .............. 5,708,344 .......................0 .. 12/29/2023 .. ...... ......
97183Y-31-6 ... Transamerica Mid-Cap Growth CIT ...................... ........... ........ ............... 4,845,613.901 ................ 53,253,296 ......... 10.990 ..............53,253,296 ................ 47,561,253 ........................ 0 ........................ 0 ........................ 0 ........... 11,995,975 .......................0 .............11,995,975 .......................0 .. 12/29/2023 .. ...... ......
97183Y-33-2 .... Transamerica Large Cap Value CIT ..................... ........... ........ ............... 4,594,955.090 ................ 50,360,708 ......... 10.960 ............. 50,360,708 ................ 45,719,325 ........................ 0 ........................ 0 ........................ 0 .............5,694,633 .......................0 .............. 5,694,633 .......................0 .. 12/29/2023 .. ...... ......
97183Y-35-7 ... Transamerica Large Growth CIT ......................... ........... ........ ..............13,899,267.600 ............... 142,189,512 ......... 10.230 ............ 142,189,512 ............... 132,992,984 ........................ 0 ........................ 0 ........................ 0 ........... 41,703,343 .......................0 .............41,703,343 .......................0 .. 12/29/2023 .. ...... ......
97183Y-37-3 ... Transamerica International Stock CIT ................ ........... ........ ............... 3,192,180.058 ................ 37,986,943 ......... 11.900 ..............37,986,943 ................ 31,981,873 ........................ 0 ........................ 0 ........................ 0 ............ 6,177,859 .......................0 .............. 6,177,859 .......................0 .. 12/29/2023 .. ...... ......
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97183Y-39-9 .... Transamerica International Growth CIT .............. ........... ........ ............... 2,497,671.224 ................ 26,450,338 ......... 10.590 ..............26,450,338 ................ 24,562,177 ........................ 0 ........................ 0 ........................ 0 .............2,969,947 .......................0 .............. 2,969,947 .......................0 .. 12/29/2023 .. ...... ......
97184D-76-6 ... Large Cap Growth III .................................... ........... ........ .................... 5,101.451 ..................... 59,789 ......... 11.720 ...................59,789 ..................... 53,461 ........................ 0 ........................ 0 ........................ 0 ..................6,328 .......................0 ................... 6,328 .......................0 .. 12/26/2023 .. ...... ......
97184J-38-3 .... Small Cap Value III ...................................... ........... ........ ....................... 279.952 .......................3,519 ......... 12.570 .................... 3,519 .......................2,968 ........................ 0 ........................ 0 ........................ 0 .................... 551 .......................0 ......................551 .......................0 .. 08/29/2023 .. ...... ......
BK0000-00-2 ... TA BlackRock Lifepath Index 2025 Ret Opt ........... ........... ........ ............... 5,943,736.193 ................ 82,700,552 ......... 13.913 ............. 82,700,552 ................ 78,141,108 ........................ 0 ........................ 0 ........................ 0 .............8,497,347 .......................0 .............. 8,497,347 .......................0 .. 12/27/2023 .. ...... ......
BK0000-00-3 ... TA BlackRock Lifepath Index 2030 Ret Opt .......... ........... ........ ............... 7,198,678.329 ...............106,063,167 ......... 14.733 ............ 106,063,167 ................ 97,292,676 ........................ 0 ........................ 0 ........................ 0 ........... 12,373,561 .......................0 .............12,373,561 .......................0 .. 12/27/2023 .. ...... ......
BK0000-00-4 ... TA BlackRock Lifepath Index 2035 Ret Opt ........... ........... ........ ............... 5,698,807.937 ................ 88,540,669 ......... 15.536 ............. 88,540,669 ................ 79,111,819 ........................ 0 ........................ 0 ........................ 0 ........... 11,565,928 .......................0 .............11,565,928 .......................0 .. 12/27/2023 .. ...... ......
BK0000-00-5 ... TA BlackRock Lifepath Index 2040 Ret Opt .......... ........... ........ ............... 4,921,682.198 ................ 80,121,541 ......... 16.279 ............. 80,121,541 ................ 69,586,987 ........................ 0 ........................ 0 ........................ 0 ........... 11,395,265 .......................0 .............11,395,265 .......................0 .. 12/27/2023 .. ...... ......
BK0000-00-6 ... TA BlackRock Lifepath Index 2045 Ret Opt ........... ........... ........ ............... 4,717,524.872 ................ 79,814,860 ......... 16.918 ............. 79,814,860 ................ 67,308,265 ........................ 0 ........................ 0 ........................ 0 ........... 12,395,215 .......................0 .............12,395,215 .......................0 .. 12/27/2023 .. ...... ......
BK0000-00-7 ... TA BlackRock Lifepath Index 2050 Ret Opt .......... ........... ........ ............... 3,716,740.846 ................ 64,164,699 ......... 17.263 ............. 64,164,699 ................ 54,036,240 ........................ 0 ........................ 0 ........................ 0 ........... 10,358,517 .......................0 .............10,358,517 .......................0 .. 12/27/2023 .. ...... ......
BK0000-00-8 ... TA BlackRock Lifepath Index 2055 Ret Opt ........... ........... ........ ............... 2,555,458.808 ................ 44,303,223 ......... 17.336 ..............44,303,223 ................ 37,535,085 ........................ 0 ........................ 0 ........................ 0 ............ 7,180,419 .......................0 .............. 7,180,419 .......................0 .. 12/28/2023 .. ...... ......
BK0000-00-9 ... TA BlackRock Lifepath Index 2060 Ret Opt .......... ........... ........ ............... 1,686,922.501 ................ 29,208,388 ......... 17.314 ............. 29,208,388 ................ 25,476,119 ........................ 0 ........................ 0 ........................ 0 .............4,419,924 .......................0 .............. 4,419,924 .......................0 .. 12/27/2023 .. ...... ......
BK0000-01-0 ... TA BlackRock Lifepath Index Retirement Ret Opt ... ........... ........ ............... 3,699,189.515 ................ 49,025,729 ......... 13.253 ..............49,025,729 ................ 47,192,049 ........................ 0 ........................ 0 ........................ 0 ............ 4,679,318 .......................0 .............. 4,679,318 .......................0 .. 12/27/2023 .. ...... ......
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated) 
Publicly Traded 88,047,542,703 XXX 88,047,542,703 86,220,385,169 283,688 3,101,847,149 0 8,943,003,807 0 8,943,003,807 420,738 XXX XXX

018792-55-6 ...
AB VPS INTERNATIONAL VALUE PORTFOLIO CLASS A SHARE 

............................................................... ........... ........ ...................99,171.190 ..................1,466,744 ......... 14.790 ...............1,466,744 ..................1,484,362 ........................ 0 ..................11,653 ........................ 0 ............... 140,268 .......................0 .................140,268 .......................0 .. 12/01/2023 .. ...... ......
018792-79-6 ... AB VPS SMALL CAP GROWTH CLASS A SHARES ............. ........... ........ ................... 19,036.431 .................... 204,451 ......... 10.740 ................. 204,451 .................... 322,978 ........................ 0 ........................ 0 ........................ 0 ................ 31,220 .......................0 .................. 31,220 .......................0 .. 08/04/2022 .. ...... ......

015544-70-3 ....
ALGER CAPITAL APPRECIATION PORTFOLIO CLASS I-2 SHA 

............................................................... ........... ........ ......................... 1.635 ......................... 128 ......... 78.220 ...................... 128 ......................... 135 ........................ 0 ........................ 0 ........................ 0 ......................39 .......................0 ....................... 39 .......................0 .. 12/15/2022 .. ...... ......
949756-85-2 .... ALLSPRING VT DISCOVERY SMID CAP GROWTH FUND 2 .... ........... ........ ......................... 1.485 ...........................30 ......... 20.460 ........................30 ...........................39 ........................ 0 ........................ 0 ........................ 0 .......................5 .......................0 ........................ 5 .......................0 .. 07/22/2022 .. ...... ......

949756-88-6 ...
ALLSPRING VT SMALL CAP GROWTH FUND CLASS 2 SHARES 

............................................................... ........... ........ ..................223,856.155 ..................1,759,509 .......... 7.860 ...............1,759,509 ..................2,313,686 ........................ 0 ........................ 0 ........................ 0 ................ 51,818 .......................0 ..................51,818 .......................0 .. 10/11/2023 .. ...... ......

030372-74-2 ....
AMERICAN FUNDS - GLOBAL GROWTH FUND CLASS 2 SHARES 

............................................................... ........... ........ .................... 1,345.014 ..................... 44,977 ......... 33.440 ...................44,977 ..................... 41,486 ........................ 0 ................... 3,446 ........................ 0 ..................3,265 .......................0 ................... 3,265 .......................0 .. 12/06/2023 .. ...... ......
030372-75-9 .... AMERICAN FUNDS - GLOBAL SMALL CAP CLASS 2 SHARES ........... ........ .................... 9,147.092 .................... 160,074 ......... 17.500 ................. 160,074 .................... 200,228 ........................ 0 ................... 2,326 ........................ 0 ................ 19,955 .......................0 .................. 19,955 .......................0 .. 12/06/2023 .. ...... ......
030372-76-7 ... AMERICAN FUNDS - GROWTH FUND CLASS 2 SHARES ....... ........... ........ ..................578,578.168 ................ 56,816,376 ......... 98.200 ............. 56,816,376 ................ 54,290,407 ........................ 0 .............. 1,274,230 ........................ 0 ............ 8,139,857 .......................0 .............. 8,139,857 .......................0 .. 12/06/2023 .. ...... ......

030372-84-1 ...
AMERICAN FUNDS - HIGH-INCOME BOND FUND CLASS 2 SHA 

............................................................... ........... ........ ..................281,251.272 ..................2,455,324 .......... 8.730 ............... 2,455,324 ..................2,568,912 ........................ 0 ................ 161,066 ........................ 0 ................ 70,760 .......................0 ..................70,760 .......................0 .. 12/13/2023 .. ...... ......

030372-77-5 ...
AMERICAN FUNDS - INTERNATIONAL FUND CLASS 2 SHARES 

............................................................... ........... ........ ..................147,572.385 ..................2,569,235 ......... 17.410 ...............2,569,235 ..................2,414,820 ........................ 0 ..................30,762 ........................ 0 ............... 269,189 .......................0 .................269,189 .......................0 .. 12/28/2023 .. ...... ......
030372-78-3 ... AMERICAN FUNDS - NEW WORLD CLASS 2 SHARES ......... ........... ........ ................... 35,960.541 .................... 905,127 ......... 25.170 ................. 905,127 .................... 962,481 ........................ 0 .................. 12,248 ........................ 0 ............... 105,538 .......................0 .................105,538 .......................0 .. 12/22/2023 .. ...... ......
05587P-30-2 .... BNY MELLON SMALL CAP STOCK INDEX ..................... ........... ........ ..................105,247.919 ..................1,955,506 ......... 18.580 ...............1,955,506 ..................2,252,985 ........................ 0 .................110,262 ........................ 0 ............... 149,057 .......................0 .................149,057 .......................0 .. 12/22/2023 .. ...... ......

866167-69-5 ...
CALVERT VP EAFE INTERNATIONAL INDEX PORTFOLIO CLAS 

............................................................... ........... ........ ................... 19,214.257 ..................1,832,848 ......... 95.390 ...............1,832,848 ..................1,815,469 ........................ 0 ..................50,901 ........................ 0 ............... 185,939 .......................0 .................185,939 .......................0 .. 10/11/2023 .. ...... ......

866167-79-4 ...
CALVERT VP RUSSELL 2000 SMALL CAP INDEX PORTFOLIO 

............................................................... ........... ........ ..................579,113.675 ................ 46,190,107 ......... 79.760 ............. 46,190,107 ................ 44,827,100 ........................ 0 .................381,302 ........................ 0 ............ 1,363,007 .......................0 .............. 1,363,007 .......................0 .. 12/01/2023 .. ...... ......

866167-20-8 ...
CALVERT VP S&P MIDCAP 400 INDEX PORTFOLIO CLASS I 

............................................................... ........... ........ ......................... 0.577 ...........................69 ........119.600 ........................69 ...........................65 ........................ 0 ........................ 3 ........................ 0 .......................4 .......................0 ........................ 4 .......................0 .. 10/11/2023 .. ...... ......

19766E-58-2 ...
COLUMBIA VARIABLE PORTFOLIO - SELECT MID CAP VALUE 

............................................................... ........... ........ .......................930.031 ......................34,262 ......... 36.840 ...................34,262 ..................... 29,007 ........................ 0 ........................ 0 ........................ 0 ..................3,199 .......................0 ................... 3,199 .......................0 .. 12/30/2021 .. ...... ......
233203-72-8 .... DFA VA GLOBAL BOND PORTFOLIO .......................... ........... ........ .................... 4,075.588 ......................39,574 .......... 9.710 ...................39,574 ..................... 41,805 ........................ 0 ................... 1,546 ........................ 0 .................... 293 .......................0 ......................293 .......................0 .. 12/11/2023 .. ...... ......
233203-68-6 .... DFA VA INTERNATIONAL SMALL PORTFOLIO ............... ........... ........ ..................308,753.976 ..................3,667,997 ......... 11.880 ...............3,667,997 ................. 3,701,697 ........................ 0 ................ 108,786 ........................ 0 ............... 280,786 .......................0 .................280,786 .......................0 .. 12/22/2023 .. ...... ......
233203-69-4 .... DFA VA INTERNATIONAL VALUE PORTFOLIO ............... ........... ........ ..................108,976.977 ................. 1,483,177 ......... 13.610 ...............1,483,177 ..................1,493,284 ........................ 0 ..................80,382 ........................ 0 ............... 114,420 .......................0 .................114,420 .......................0 .. 12/11/2023 .. ...... ......
233203-67-8 .... DFA VA SHORT-TERM FIXED PORTFOLIO ................... ........... ........ ................... 31,902.782 .................... 319,985 ......... 10.030 ................. 319,985 .................... 322,279 ........................ 0 ..................12,077 ........................ 0 ................ (2,294).......................0 .................. (2,294) .......................0 .. 12/11/2023 .. ...... ......
233203-77-7 .... DFA VA U.S. LARGE VALUE PORTFOLIO ................... ........... ........ ..................100,570.764 ..................3,272,573 ......... 32.540 ...............3,272,573 ..................3,034,895 ........................ 0 .................112,873 ........................ 0 ............... 194,012 .......................0 .................194,012 .......................0 .. 12/28/2023 .. ...... ......
233203-71-0 .... DFA VA U.S. TARGETED VALUE PORTFOLIO ............... ........... ........ ..................293,502.647 ................. 6,633,160 ......... 22.600 ...............6,633,160 ..................6,321,986 ........................ 0 .................508,675 ........................ 0 ............... 529,153 .......................0 .................529,153 .......................0 .. 12/28/2023 .. ...... ......
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25239Y-54-3 ....
DFA VIT INFLATION-PROTECTED SECURITIES PORTFOLIO I 

............................................................... ........... ........ ............... 1,121,934.647 ................ 10,164,728 .......... 9.060 ............. 10,164,728 ................ 11,887,694 ........................ 0 .................386,391 ........................ 0 ............... (12,419).......................0 .................(12,419) .......................0 .. 12/28/2023 .. ...... ......
25155X-10-7 ... DWS EQUITY 500 INDEX VIP CLASS A SHARES ............ ........... ........ ......................... 0.762 ...........................21 ......... 26.970 ........................21 ...........................12 ........................ 0 ........................ 1 ........................ 0 .......................3 .......................0 ........................ 3 .......................0 .. 04/25/2023 .. ...... ......
25159W-80-8 ... DWS INTERNATIONAL GROWTH VIP CLASS A SHARES ....... ........... ........ ..................383,114.483 ................. 5,788,860 ......... 15.110 ...............5,788,860 ................. 6,147,371 ........................ 0 ..................34,018 ........................ 0 ............... 596,636 .......................0 .................596,636 .......................0 .. 11/08/2023 .. ...... ......
25155X-40-4 .... DWS SMALL CAP INDEX VIP CLASS A SHARES ............. ........... ........ ..................702,683.727 ..................9,577,579 ......... 13.630 ...............9,577,579 ................. 9,008,511 ........................ 0 .................253,454 ........................ 0 ............... 988,299 .......................0 .................988,299 .......................0 .. 12/14/2023 .. ...... ......
315802-50-4 .... FIDELITY VIP BALANCED PORTFOLIO INITIAL CLASS .... ........... ........ ..................196,227.170 ..................4,379,790 ......... 22.320 ...............4,379,790 ..................4,359,308 ........................ 0 .................132,027 ........................ 0 ............... 456,715 .......................0 .................456,715 .......................0 .. 11/29/2023 .. ...... ......
922175-50-0 .... FIDELITY VIP CONTRAFUND? PORTFOLIO INITIAL CLASS ........... ........ ..................830,196.206 ................ 40,372,442 ......... 48.630 ..............40,372,442 ................ 37,669,177 ........................ 0 .............. 1,372,660 ........................ 0 .............7,753,392 .......................0 .............. 7,753,392 .......................0 .. 12/13/2023 .. ...... ......

922175-75-7 ....
FIDELITY VIP DISCIPLINED SMALL CAP PORTFOLIO (INDE 

............................................................... ........... ........ ..................149,612.540 ..................2,438,684 ......... 16.300 ...............2,438,684 ..................2,468,228 ........................ 0 .................. 21,558 ........................ 0 ............... 379,908 .......................0 .................379,908 .......................0 .. 12/13/2023 .. ...... ......

922177-32-4 ....
FIDELITY VIP EMERGING MARKETS PORTFOLIO INITIAL 

CL ........................................................... ........... ........ ................... 64,622.206 .................... 683,703 ......... 10.580 ................. 683,703 .................... 636,015 ........................ 0 ..................13,730 ........................ 0 ................ 47,688 .......................0 ..................47,688 .......................0 .. 12/13/2023 .. ...... ......

922175-71-6 ...
FIDELITY VIP EXTENDED MARKET INDEX PORTFOLIO (INDE 

............................................................... ........... ........ ..................483,193.939 ..................6,252,530 ......... 12.940 ...............6,252,530 ................. 6,111,753 ........................ 0 ..................98,696 ........................ 0 ............... 551,505 .......................0 .................551,505 .......................0 .. 11/29/2023 .. ...... ......

922174-62-8 ....
FIDELITY VIP FREEDOM 2010 PORTFOLIO INITIAL CLASS 

............................................................... ........... ........ .................... 4,870.752 ..................... 55,186 ......... 11.330 ...................55,186 ......................53,989 ........................ 0 ................... 1,419 ........................ 0 ..................1,197 .......................0 ................... 1,197 .......................0 .. 12/20/2023 .. ...... ......

922174-58-6 ....
FIDELITY VIP FREEDOM 2015 PORTFOLIO INITIAL CLASS 

............................................................... ........... ........ ..................177,559.472 ..................2,040,158 ......... 11.490 ...............2,040,158 ..................2,172,164 ........................ 0 .................. 75,313 ........................ 0 ................ 67,634 .......................0 ..................67,634 .......................0 .. 12/27/2023 .. ...... ......

922174-55-2 ....
FIDELITY VIP FREEDOM 2020 PORTFOLIO INITIAL CLASS 

............................................................... ........... ........ ..................118,404.641 ................. 1,480,058 ......... 12.500 ...............1,480,058 ..................1,474,423 ........................ 0 .................. 54,254 ........................ 0 ............... 108,378 .......................0 .................108,378 .......................0 .. 12/27/2023 .. ...... ......

922174-52-9 ....
FIDELITY VIP FREEDOM 2025 PORTFOLIO INITIAL CLASS 

............................................................... ........... ........ ..................182,345.456 ................. 2,766,181 ......... 15.170 ...............2,766,181 ..................2,920,284 ........................ 0 ..................71,701 ........................ 0 ............... 244,207 .......................0 .................244,207 .......................0 .. 12/27/2023 .. ...... ......

922174-48-7 ....
FIDELITY VIP FREEDOM 2030 PORTFOLIO INITIAL CLASS 

............................................................... ........... ........ ..................248,188.522 ................. 3,812,176 ......... 15.360 ...............3,812,176 ..................4,082,410 ........................ 0 .................. 82,145 ........................ 0 ............... 326,798 .......................0 .................326,798 .......................0 .. 12/27/2023 .. ...... ......

922178-40-5 ....
FIDELITY VIP FREEDOM 2035 PORTFOLIO INITIAL CLASS 

............................................................... ........... ........ ................... 54,912.379 ..................1,427,173 ......... 25.990 ...............1,427,173 ..................1,433,299 ........................ 0 .................. 26,432 ........................ 0 ............... 147,059 .......................0 .................147,059 .......................0 .. 12/27/2023 .. ...... ......

922178-70-2 ...
FIDELITY VIP FREEDOM 2040 PORTFOLIO INITIAL CLASS 

............................................................... ........... ........ ..................119,305.904 ..................2,971,910 ......... 24.910 ...............2,971,910 ..................2,771,462 ........................ 0 ..................60,311 ........................ 0 ............... 311,840 .......................0 .................311,840 .......................0 .. 12/27/2023 .. ...... ......

922178-87-6 ...
FIDELITY VIP FREEDOM 2045 PORTFOLIO INITIAL CLASS 

............................................................... ........... ........ .................... 6,808.401 .................... 171,640 ......... 25.210 ................. 171,640 .................... 158,783 ........................ 0 ................... 3,629 ........................ 0 ................ 17,941 .......................0 ..................17,941 .......................0 .. 12/20/2023 .. ...... ......

922178-84-3 ....
FIDELITY VIP FREEDOM 2050 PORTFOLIO INITIAL CLASS 

............................................................... ........... ........ .................... 7,131.649 .................... 162,388 ......... 22.770 ................. 162,388 .................... 145,890 ........................ 0 ................... 2,773 ........................ 0 ................ 16,419 .......................0 ..................16,419 .......................0 .. 12/27/2023 .. ...... ......

922178-76-9 ...
FIDELITY VIP FREEDOM 2055 PORTFOLIO INITIAL CLASS 

............................................................... ........... ........ .................... 1,308.143 ..................... 16,666 ......... 12.740 .................. 16,666 ..................... 14,613 ........................ 0 ......................318 ........................ 0 ..................2,088 .......................0 ................... 2,088 .......................0 .. 12/28/2023 .. ...... ......

922178-73-6 ...
FIDELITY VIP FREEDOM 2060 PORTFOLIO INITIAL CLASS 

............................................................... ........... ........ .................... 1,973.128 ......................24,842 ......... 12.590 ...................24,842 ..................... 23,277 ........................ 0 ......................434 ........................ 0 ..................1,565 .......................0 ................... 1,565 .......................0 .. 12/28/2023 .. ...... ......

922174-68-5 ....
FIDELITY VIP FREEDOM INCOME PORTFOLIO INITIAL CLAS 

............................................................... ........... ........ ..................108,185.317 ................. 1,186,793 ......... 10.970 ...............1,186,793 ................. 1,205,877 ........................ 0 ..................48,860 ........................ 0 ................ 37,904 .......................0 .................. 37,904 .......................0 .. 12/20/2023 .. ...... ......

922174-10-7 ...
FIDELITY VIP GOVERNMENT MONEY MARKET PORTFOLIO INI 

............................................................... ........... ........ ..............90,763,617.420 ................ 90,763,617 .......... 1.000 ............. 90,763,617 ................ 90,763,617 ........................ 0 .............. 3,700,199 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/29/2023 .. ...... ......

315802-20-7 ...
FIDELITY VIP GROWTH OPPORTUNITIES PORTFOLIO INITIA 

............................................................... ........... ........ ................... 31,823.074 ................. 1,901,747 ......... 59.760 ...............1,901,747 ................. 1,977,808 ........................ 0 ........................ 0 ........................ 0 ............... 558,751 .......................0 .................558,751 .......................0 .. 11/28/2023 .. ...... ......
922174-40-4 .... FIDELITY VIP GROWTH PORTFOLIO INITIAL CLASS ...... ........... ........ ............... 1,003,275.454 ................ 93,404,945 ......... 93.100 ..............93,404,945 ................ 89,409,119 ........................ 0 .............. 3,887,190 ........................ 0 ........... 19,177,385 .......................0 .............19,177,385 .......................0 .. 12/13/2023 .. ...... ......
922174-20-6 .... FIDELITY VIP HIGH INCOME PORTFOLIO INITIAL CLASS ........... ........ ..................256,126.923 ................. 1,178,184 .......... 4.600 ...............1,178,184 ..................1,342,883 ........................ 0 .................. 64,364 ........................ 0 ................ 47,356 .......................0 .................. 47,356 .......................0 .. 12/13/2023 .. ...... ......
922175-30-2 .... FIDELITY VIP INDEX 500 PORTFOLIO INITIAL CLASS .. ........... ........ ..................294,604.382 ............... 136,045,358 ........461.790 ............ 136,045,358 ............... 106,659,279 ........................ 0 .............. 2,667,834 ........................ 0 ........... 23,915,386 .......................0 .............23,915,386 .......................0 .. 12/28/2023 .. ...... ......

922177-84-5 ....
FIDELITY VIP INTERNATIONAL CAPITAL APPRECIATION PO 

............................................................... ........... ........ ................... 56,497.665 ................. 1,197,751 ......... 21.200 ...............1,197,751 ..................1,155,659 ........................ 0 ................... 4,209 ........................ 0 ............... 244,298 .......................0 .................244,298 .......................0 .. 11/29/2023 .. ...... ......

922175-10-4 ....
FIDELITY VIP INVESTMENT GRADE BOND PORTFOLIO INITI 

............................................................... ........... ........ ............... 1,395,538.653 ................ 15,588,167 ......... 11.170 ............. 15,588,167 ................ 15,445,305 ........................ 0 .................393,899 ........................ 0 ............... 142,862 .......................0 .................142,862 .......................0 .. 12/28/2023 .. ...... ......
922176-40-9 .... FIDELITY VIP MID CAP PORTFOLIO INITIAL CLASS ..... ........... ........ ................... 12,104.962 .................... 441,105 ......... 36.440 ................. 441,105 .................... 406,745 ........................ 0 ..................13,787 ........................ 0 ................ 43,823 .......................0 .................. 43,823 .......................0 .. 12/13/2023 .. ...... ......
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922174-50-3 .... FIDELITY VIP OVERSEAS PORTFOLIO INITIAL CLASS .... ........... ........ ..................123,558.205 ..................3,190,273 ......... 25.820 ...............3,190,273 ..................3,013,440 ........................ 0 .................. 39,284 ........................ 0 ............... 176,833 .......................0 .................176,833 .......................0 .. 12/13/2023 .. ...... ......
922177-10-0 ... FIDELITY VIP REAL ESTATE PORTFOLIO INITIAL CLASS ........... ........ ...................17,755.875 .................... 306,289 ......... 17.250 ................. 306,289 .................... 324,045 ........................ 0 ..................18,572 ........................ 0 ................ 12,135 .......................0 .................. 12,135 .......................0 .. 11/29/2023 .. ...... ......
32008B-10-0 ... FIRST EAGLE OVERSEAS VARIABLE FUND .................. ........... ........ ..................197,047.955 ..................4,453,284 ......... 22.600 ...............4,453,284 ..................4,737,183 ........................ 0 .................325,108 ........................ 0 ................ 82,512 .......................0 .................. 82,512 .......................0 .. 12/05/2023 .. ...... ......
00888X-57-5 ... INVESCO V.I. AMERICAN VALUE ........................... ........... ........ ...................61,851.588 .................... 864,685 ......... 13.980 ................. 864,685 .................... 922,869 ........................ 0 .................170,238 ........................ 0 ............... (53,552).......................0 .................(53,552) .......................0 .. 10/26/2023 .. ...... ......

00888X-10-4 ...
INVESCO V.I. DIVERSIFIED DIVIDEND FUND SERIES I SH 

............................................................... ........... ........ ...................14,768.028 .................... 357,977 ......... 24.240 ................. 357,977 .................... 377,276 ........................ 0 ..................34,888 ........................ 0 ................ (5,192).......................0 .................. (5,192) .......................0 .. 10/26/2023 .. ...... ......

008892-52-3 ....
INVESCO V.I. GLOBAL REAL ESTATE FUND SERIES I SHAR 

............................................................... ........... ........ .................... 4,496.540 ..................... 62,862 ......... 13.980 ...................62,862 ..................... 61,601 ........................ 0 ......................863 ........................ 0 ..................2,669 .......................0 ................... 2,669 .......................0 .. 11/30/2023 .. ...... ......

00888X-66-6 ...
INVESCO V.I. GROWTH & INCOME FUND SERIES I SHARES 

............................................................... ........... ........ ......................... 0.147 ............................3 ......... 18.860 ......................... 3 ............................2 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 10/26/2023 .. ...... ......
008892-41-6 ... INVESCO V.I. HEALTH CARE FUND SERIES I SHARES .... ........... ........ .................... 9,378.422 .................... 242,995 ......... 25.910 ..................242,995 .................... 249,740 ........................ 0 ........................ 0 ........................ 0 ................ 10,110 .......................0 ..................10,110 .......................0 .. 12/05/2023 .. ...... ......
008892-84-6 ... INVESCO V.I. HIGH YIELD FUND SERIES I SHARES ..... ........... ........ ...................19,074.287 ..................... 89,458 ...........4.690 ...................89,458 ......................95,452 ........................ 0 ................... 4,375 ........................ 0 ..................3,352 .......................0 ................... 3,352 .......................0 .. 12/28/2023 .. ...... ......
008892-58-0 ... INVESCO V.I. MAIN STREET MID CAP FUND .............. ........... ........ ................... 22,208.339 .................... 217,420 ...........9.790 ................. 217,420 .................... 195,627 ........................ 0 ......................582 ........................ 0 ................ 21,793 .......................0 .................. 21,793 .......................0 .. 11/02/2023 .. ...... ......

008892-54-9 ....
INVESCO V.I. SMALL CAP EQUITY FUND SERIES I SHARES 

............................................................... ........... ........ ................... 53,975.788 .................... 928,384 ......... 17.200 ................. 928,384 .................... 900,663 ........................ 0 .................. 15,349 ........................ 0 ............... 111,813 .......................0 .................111,813 .......................0 .. 11/07/2023 .. ...... ......

471021-40-2 ...
JANUS HENDERSON - BALANCED PORTFOLIO INSTITUTIONAL 

............................................................... ........... ........ .................... 2,047.370 ..................... 92,705 ......... 45.280 ...................92,705 ......................92,092 ........................ 0 ................... 1,820 ........................ 0 ................ 10,487 .......................0 ..................10,487 .......................0 .. 12/14/2023 .. ...... ......

471021-20-4 ...
JANUS HENDERSON - ENTERPRISE PORTFOLIO INSTITUTION 

............................................................... ........... ........ ................... 46,724.824 ..................3,575,384 ......... 76.520 ...............3,575,384 ..................3,348,396 ........................ 0 .................218,015 ........................ 0 ............... 230,799 .......................0 .................230,799 .......................0 .. 12/14/2023 .. ...... ......

471021-50-1 ...
JANUS HENDERSON - FLEXIBLE BOND PORTFOLIO INSTITUT 

............................................................... ........... ........ ..................298,173.231 ..................2,996,641 ......... 10.050 ...............2,996,641 ..................3,458,079 ........................ 0 .................121,387 ........................ 0 ................ 30,284 .......................0 .................. 30,284 .......................0 .. 12/14/2023 .. ...... ......

471021-86-5 ...
JANUS HENDERSON - FORTY PORTFOLIO INSTITUTIONAL SH 

............................................................... ........... ........ ......................... 0.010 ............................0 ......... 47.350 ......................... 0 ............................0 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 06/15/2022 .. ...... ......

471021-43-6 ...
JANUS HENDERSON - MID CAP VALUE PORTFOLIO INSTITUT 

............................................................... ........... ........ ..................172,378.318 ..................3,021,792 ......... 17.530 ...............3,021,792 ..................2,786,309 ........................ 0 ..................98,105 ........................ 0 ............... 235,482 .......................0 .................235,482 .......................0 .. 12/14/2023 .. ...... ......

471021-70-9 ...
JANUS HENDERSON - OVERSEAS PORTFOLIO INSTITUTIONAL 

............................................................... ........... ........ ......................... 0.066 ............................3 ......... 42.070 ......................... 3 ............................3 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/14/2023 .. ...... ......

471021-10-5 ...
JANUS HENDERSON - RESEARCH PORTFOLIO INSTITUTIONAL 

............................................................... ........... ........ ......................... 1.698 ...........................77 ......... 45.150 ........................77 ...........................62 ........................ 0 ........................ 0 ........................ 0 ......................23 .......................0 ....................... 23 .......................0 .. 06/21/2023 .. ...... ......

521071-82-9 ...
LAZARD RETIREMENT EMERGING MARKETS EQUITY PORTFOLI 

............................................................... ........... ........ ..................108,615.339 ..................2,236,390 ......... 20.590 ...............2,236,390 ................. 2,156,617 ........................ 0 .................101,623 ........................ 0 ............... 216,136 .......................0 .................216,136 .......................0 .. 12/13/2023 .. ...... ......

55274F-55-4 ....
MFS EMERGING MARKETS EQUITY PORTFOLIO INITIAL CLAS 

............................................................... ........... ........ .................... 4,807.655 ......................59,903 ......... 12.460 ...................59,903 ..................... 67,721 ........................ 0 ......................787 ........................ 0 ..................4,676 .......................0 ................... 4,676 .......................0 .. 12/27/2023 .. ...... ......
55273F-83-7 .... MFS GLOBAL EQUITY SERIES INITIAL CLASS ............. ........... ........ ..................251,286.323 ..................5,395,117 ......... 21.470 ...............5,395,117 ..................5,979,489 ........................ 0 .................240,305 ........................ 0 ............... 372,209 .......................0 .................372,209 .......................0 .. 12/14/2023 .. ...... ......
55273F-10-0 ... MFS GROWTH SERIES INITIAL CLASS ...................... ........... ........ ..................139,206.696 ..................8,392,772 ......... 60.290 ...............8,392,772 ................. 8,780,851 ........................ 0 .................539,748 ........................ 0 .............1,523,494 .......................0 .............. 1,523,494 .......................0 .. 11/30/2023 .. ...... ......
86664T-53-2 ... MFS MID CAP VALUE PORTFOLIO - INITIAL CLASS ...... ........... ........ ...............1,007,737.012 ..................9,906,055 ...........9.830 ...............9,906,055 ..................9,645,948 ........................ 0 .................429,144 ........................ 0 ............... 263,390 .......................0 .................263,390 .......................0 .. 12/14/2023 .. ...... ......

86664T-44-1 ...
MFS NEW DISCOVERY VALUE PORTFOLIO - INITIAL CLASS 

............................................................... ........... ........ ..................211,744.713 ................. 1,691,840 ...........7.990 ...............1,691,840 ................. 1,757,961 ........................ 0 .................135,687 ........................ 0 ............... (66,120).......................0 .................(66,120) .......................0 .. 11/29/2023 .. ...... ......
55274F-35-6 .... MFS RESEARCH INTERNATIONAL ............................. ........... ........ ................... 12,316.342 .................... 207,900 ......... 16.880 ................. 207,900 .................... 219,986 ........................ 0 ................... 2,050 ........................ 0 ................ 21,379 .......................0 .................. 21,379 .......................0 .. 12/11/2023 .. ...... ......
55273F-87-8 ... MFS TOTAL RETURN BOND SERIES INITIAL CLASS ........ ........... ........ ..................435,910.128 ..................5,100,149 ......... 11.700 ...............5,100,149 ..................5,824,998 ........................ 0 .................151,782 ........................ 0 ............... 190,333 .......................0 .................190,333 .......................0 .. 12/05/2023 .. ...... ......
55273F-60-5 .... MFS UTILITIES SERIES INITIAL CLASS .................. ........... ........ ......................... 1.088 ...........................35 ......... 32.250 ........................35 ...........................33 ........................ 0 ........................ 3 ........................ 0 ......................(4).......................0 ....................... (4) .......................0 .. 08/22/2023 .. ...... ......

55274F-46-3 ....
MFS VIT II INTERNATIONAL GROWTH PORT INITIAL CLASS 

............................................................... ........... ........ ................... 31,324.784 .................... 459,535 ......... 14.670 ..................459,535 .................... 458,626 ........................ 0 ................... 6,803 ........................ 0 ................ 28,302 .......................0 .................. 28,302 .......................0 .. 12/27/2023 .. ...... ......

55274F-45-5 ....
MFS VIT II INTERNATIONAL INTRINSIC VALUE PORT INIT 

............................................................... ........... ........ ...................87,678.641 ..................2,577,752 ......... 29.400 ...............2,577,752 ..................2,707,394 ........................ 0 .................191,947 ........................ 0 ............... 180,202 .......................0 .................180,202 .......................0 .. 12/28/2023 .. ...... ......
55273F-65-4 .... MFS VIT VALUE SERIES INITIAL CLASS .................. ........... ........ ..................782,652.685 ................ 16,647,023 ......... 21.270 ............. 16,647,023 ................ 16,976,422 ........................ 0 .............. 1,263,013 ........................ 0 .............. (329,399).......................0 ................(329,399) .......................0 .. 11/29/2023 .. ...... ......

61691F-88-8 ...
MS EMERGING MARKETS DEBT PORTFOLIO CLASS I SHARES 

............................................................... ........... ........ .................... 7,959.548 ..................... 43,778 ...........5.500 ...................43,778 ..................... 50,403 ........................ 0 ................... 3,023 ........................ 0 ..................1,330 .......................0 ................... 1,330 .......................0 .. 12/28/2023 .. ...... ......
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61691F-10-2 ...
MS EMERGING MARKETS EQUITY PORTFOLIO CLASS I SHARE 

............................................................... ........... ........ ......................... 0.729 ............................9 ......... 12.900 ......................... 9 ...........................12 ........................ 0 ........................ 0 ........................ 0 .......................1 .......................0 ........................ 1 .......................0 .. 07/06/2023 .. ...... ......
61691F-82-1 ... MS U.S. REAL ESTATE PORTFOLIO CLASS I SHARES ..... ........... ........ ...................88,371.417 ..................1,284,920 ......... 14.540 ...............1,284,920 ..................1,419,410 ........................ 0 .................. 25,814 ........................ 0 ............... 118,723 .......................0 .................118,723 .......................0 .. 10/09/2023 .. ...... ......

638686-86-5 ...
NATIONWIDE NVIT INTERNATIONAL INDEX FUND CLASS II 

............................................................... ........... ........ ..................365,521.150 ..................3,856,248 ......... 10.550 ...............3,856,248 ..................3,512,529 ........................ 0 ..................83,271 ........................ 0 ............... 382,313 .......................0 .................382,313 .......................0 .. 12/11/2023 .. ...... ......
693394-65-2 .... PIMCO ALL ASSET PORTFOLIO ADMINISTRATIVE CLASS ... ........... ........ ................... 75,944.498 .................... 687,298 ...........9.050 ................. 687,298 .................... 788,433 ........................ 0 ..................18,183 ........................ 0 ................ 30,645 .......................0 .................. 30,645 .......................0 .. 12/28/2023 .. ...... ......
693394-64-5 .... PIMCO ALL ASSET PORTFOLIO INSTITUTIONAL CLASS .... ........... ........ ......................... 0.983 ............................9 ...........9.200 ......................... 9 ...........................10 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/28/2023 .. ...... ......

693394-59-5 ....
PIMCO COMMODITY REAL RETURN STRATEGY PORTFOLIO ADM 

............................................................... ........... ........ ..................258,307.678 ..................1,381,946 ...........5.350 ...............1,381,946 ................. 1,728,056 ........................ 0 .................189,819 ........................ 0 ..............(282,695).......................0 ............... (282,695) .......................0 .. 12/26/2023 .. ...... ......

693394-32-2 ....
PIMCO DYNAMIC BOND PORTFOLIO ADMINISTRATIVE CLASS 

............................................................... ........... ........ ..................513,483.004 ..................4,457,032 .......... 8.680 ...............4,457,032 ..................5,027,138 ........................ 0 .................146,645 ........................ 0 ............... 128,363 .......................0 .................128,363 .......................0 .. 12/29/2023 .. ...... ......

693394-60-3 ....
PIMCO GLOBAL BOND OPPORTUNITIES PORTFOLIO (UNHEDGE 

............................................................... ........... ........ ......................... 0.929 ............................9 ...........9.620 ......................... 9 ...........................10 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/29/2023 .. ...... ......
693394-72-8 .... PIMCO HIGH YIELD PORTFOLIO INSTITUTIONAL CLASS ... ........... ........ ................... 21,349.094 .................... 153,287 .......... 7.180 ................. 153,287 .................... 146,865 ........................ 0 ................... 6,135 ........................ 0 ..................6,427 .......................0 ................... 6,427 .......................0 .. 12/29/2023 .. ...... ......

693394-69-4 ....
PIMCO INTERNATIONAL BOND PORTFOLIO (U.S. DOLLAR-HE 

............................................................... ........... ........ .................... 2,567.536 ......................25,239 ...........9.830 ...................25,239 ......................27,929 ........................ 0 ................... 1,296 ........................ 0 .................... 825 .......................0 ......................825 .......................0 .. 12/29/2023 .. ...... ......

693394-71-0 ....
PIMCO LONG-TERM U.S. GOVERNMENT PORTFOLIO INSTITUT 

............................................................... ........... ........ ............... 2,603,866.575 ................ 20,700,739 ...........7.950 ............. 20,700,739 ................ 20,289,242 ........................ 0 .................210,516 ........................ 0 ............... 411,497 .......................0 .................411,497 .......................0 .. 12/29/2023 .. ...... ......
693394-75-1 .... PIMCO LOW DURATION PORTFOLIO INSTITUTIONAL CLASS ........... ........ ................... 33,992.942 .................... 326,332 .......... 9.600 ................. 326,332 .................... 348,766 ........................ 0 ..................11,849 ........................ 0 ..................4,070 .......................0 ................... 4,070 .......................0 .. 12/29/2023 .. ...... ......
693394-81-9 .... PIMCO REAL RETURN PORTFOLIO ADMINISTRATIVE CLASS ........... ........ ..................483,479.062 ..................5,593,853 ......... 11.570 ...............5,593,853 ..................6,258,450 ........................ 0 .................158,433 ........................ 0 ................ 20,265 .......................0 .................. 20,265 .......................0 .. 12/29/2023 .. ...... ......
693394-74-4 .... PIMCO REAL RETURN PORTFOLIO INSTITUTIONAL CLASS .. ........... ........ ..................204,336.049 ..................2,364,168 ......... 11.570 ...............2,364,168 ..................2,712,084 ........................ 0 ..................70,066 ........................ 0 ................ 14,264 .......................0 .................. 14,264 .......................0 .. 12/29/2023 .. ...... ......
693394-76-9 .... PIMCO SHORT-TERM PORTFOLIO INSTITUTIONAL CLASS ... ........... ........ ..................380,739.044 ..................3,894,960 ......... 10.230 ...............3,894,960 ................. 3,827,767 ........................ 0 .................165,946 ........................ 0 ................ 45,906 .......................0 .................. 45,906 .......................0 .. 12/29/2023 .. ...... ......
693394-78-5 .... PIMCO TOTAL RETURN PORTFOLIO INSTITUTIONAL CLASS ........... ........ ............... 4,863,690.210 ................ 44,648,676 .......... 9.180 ............. 44,648,676 ................ 49,419,927 ........................ 0 .............. 1,498,557 ........................ 0 ............... 819,125 .......................0 .................819,125 .......................0 .. 12/29/2023 .. ...... ......
74437G-74-8 ... PSF TOTAL RETURN BOND FUND CLASS I .................. ........... ........ ..................907,104.304 ................ 12,980,663 ......... 14.310 ............. 12,980,663 ................ 13,360,712 ........................ 0 ........................ 0 ........................ 0 ............... 778,206 .......................0 .................778,206 .......................0 .. 12/13/2023 .. ...... ......

78080T-30-3 ...
ROYCE CAPITAL FUND-MICRO-CAP PORTFOLIO INVESTMENT 

............................................................... ........... ........ ..................480,876.388 ..................4,409,636 .......... 9.170 ...............4,409,636 ................. 4,757,880 ........................ 0 ........................ 0 ........................ 0 ............... 696,295 .......................0 .................696,295 .......................0 .. 12/05/2023 .. ...... ......

78080T-10-5 ...
ROYCE CAPITAL FUND-SMALL-CAP PORTFOLIO INVESTMENT 

............................................................... ........... ........ ...................47,974.810 .................... 460,078 ...........9.590 ................. 460,078 .................... 433,255 ........................ 0 .................. 40,154 ........................ 0 ................ 54,566 .......................0 .................. 54,566 .......................0 .. 12/14/2023 .. ...... ......
783555-30-3 .... RYDEX NASDAQ-100? FUND .................................. ........... ........ ................... 43,522.841 ..................3,086,205 ......... 70.910 ...............3,086,205 ................. 1,747,782 ........................ 0 ........................ 0 ........................ 0 ............ 1,071,968 .......................0 ..............1,071,968 .......................0 .. 07/20/2022 .. ...... ......
77954T-50-6 ... T. ROWE PRICE BLUE CHIP GROWTH PORTFOLIO ........... ........... ........ ..................459,210.228 ................ 21,210,920 ......... 46.190 ............. 21,210,920 ................ 17,161,910 ........................ 0 ........................ 0 ........................ 0 .............5,543,871 .......................0 .............. 5,543,871 .......................0 .. 12/13/2023 .. ...... ......

77954T-10-0 ...
T. ROWE PRICE EQUITY INCOME PORTFOLIO SERVICE CLAS 

............................................................... ........... ........ ..................410,718.053 ................ 11,401,533 ......... 27.760 ............. 11,401,533 ................ 11,328,409 ........................ 0 .................675,321 ........................ 0 ............... 275,854 .......................0 .................275,854 .......................0 .. 12/20/2023 .. ...... ......
77954T-60-5 ... T. ROWE PRICE HEALTH SCIENCES PORTFOLIO ............ ........... ........ ................... 40,622.125 ..................2,246,810 ......... 55.310 ...............2,246,810 ..................2,292,905 ........................ 0 ..................78,072 ........................ 0 ............... (15,259).......................0 .................(15,259) .......................0 .. 12/20/2023 .. ...... ......
77955H-10-5 .... T. ROWE PRICE INTERNATIONAL STOCK PORTFOLIO ....... ........... ........ ............... 2,568,835.568 ................ 38,558,222 ......... 15.010 ..............38,558,222 ................ 38,501,020 ........................ 0 .................366,057 ........................ 0 .............4,855,674 .......................0 .............. 4,855,674 .......................0 .. 12/20/2023 .. ...... ......
77954R-10-4 .... T. ROWE PRICE LIMITED-TERM BOND PORTFOLIO ......... ........... ........ ............... 4,313,535.138 ................ 20,101,074 .......... 4.660 ............. 20,101,074 ................ 20,626,152 ........................ 0 .................554,670 ........................ 0 ............... 276,445 .......................0 .................276,445 .......................0 .. 12/29/2023 .. ...... ......
77954T-40-7 ... T. ROWE PRICE MID-CAP GROWTH PORTFOLIO ............. ........... ........ ............... 1,243,508.497 ................ 36,198,532 ......... 29.110 ..............36,198,532 ................ 38,009,970 ........................ 0 .............. 2,165,324 ........................ 0 .............3,451,911 .......................0 .............. 3,451,911 .......................0 .. 12/28/2023 .. ...... ......
77954T-30-8 ... T. ROWE PRICE MODERATE ALLOCATION PORTFOLIO ....... ........... ........ ................... 51,835.836 ..................1,037,753 ......... 20.020 ...............1,037,753 ..................1,034,983 ........................ 0 .................. 24,233 ........................ 0 ............... 106,327 .......................0 .................106,327 .......................0 .. 12/21/2023 .. ...... ......
355150-79-8 .... TEMPLETON FOREIGN VIP FUND CLASS 1 SHARES ......... ........... ........ ......................... 0.686 ...........................10 ......... 14.570 ........................10 ...........................10 ........................ 0 ........................ 0 ........................ 0 .......................1 .......................0 ........................ 1 .......................0 .. 06/15/2023 .. ...... ......
355150-70-7 ... TEMPLETON GLOBAL BOND VIP FUND CLASS 1 SHARES .... ........... ........ ..................100,444.113 ..................1,363,027 ......... 13.570 ...............1,363,027 ..................1,442,837 ........................ 0 ........................ 0 ........................ 0 ................ 39,466 .......................0 .................. 39,466 .......................0 .. 12/13/2023 .. ...... ......
884117-10-2 ... THIRD AVENUE VALUE PORTFOLIO .......................... ........... ........ ...................32,170.609 .................... 748,610 ......... 23.270 ................. 748,610 .................... 469,357 ........................ 0 ..................61,479 ........................ 0 ................ 67,444 .......................0 .................. 67,444 .......................0 .. 08/23/2023 .. ...... ......

89360C-57-1 ...
TRANSAMERICA AEGON HIGH YIELD BOND VP - INITIAL CL 

............................................................... ........... ........ ..................358,838.204 ..................2,454,453 .......... 6.840 ............... 2,454,453 ..................2,546,804 ........................ 0 ................ 101,718 ........................ 0 ............... 100,203 .......................0 .................100,203 .......................0 .. 12/13/2023 .. ...... ......

89360D-10-8 ...
TRANSAMERICA JANUS MID-CAP GROWTH VP INITIAL CLASS 

............................................................... ........... ........ ......................... 0.087 ............................3 ......... 30.530 ......................... 3 ............................3 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 08/29/2023 .. ...... ......

89360C-30-8 ...
TRANSAMERICA JPMORGAN ASSET ALLOCATION - CONSERVAT 

............................................................... ........... ........ ......................... 0.500 ............................4 .......... 8.620 ......................... 4 ............................5 ........................ 0 ........................ 0 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 08/29/2023 .. ...... ......
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89360C-70-4 ...
TRANSAMERICA JPMORGAN ASSET ALLOCATION - MODERATE 

............................................................... ........... ........ ......................... 0.852 ............................9 ......... 10.080 ......................... 9 ...........................10 ........................ 0 ........................ 1 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 08/29/2023 .. ...... ......

89360C-88-6 ...
TRANSAMERICA JPMORGAN ASSET ALLOCATION - MODERATE 

............................................................... ........... ........ ......................... 0.922 ............................9 ......... 10.250 ......................... 9 ...........................10 ........................ 0 ........................ 0 ........................ 0 .......................1 .......................0 ........................ 1 .......................0 .. 08/29/2023 .. ...... ......

89360C-64-7 ...
TRANSAMERICA JPMORGAN MID CAP VALUE VP INITIAL CLA 

............................................................... ........... ........ ................... 14,038.948 .................... 203,284 ......... 14.480 ................. 203,284 .................... 200,223 ........................ 0 ..................18,963 ........................ 0 ..................3,061 .......................0 ................... 3,061 .......................0 .. 12/28/2023 .. ...... ......

89360C-44-9 ....
TRANSAMERICA T. ROWE PRICE SMALL CAP VP INITIAL CL 

............................................................... ........... ........ ............... 2,258,062.267 ................ 25,719,329 ......... 11.390 ..............25,719,329 ................ 29,884,480 ........................ 0 .................917,808 ........................ 0 .............3,333,540 .......................0 .............. 3,333,540 .......................0 .. 12/11/2023 .. ...... ......
921082-60-8 ... VANECK VIP EMERGING MARKET FUND ...................... ........... ........ ...................10,770.001 ......................99,192 ...........9.210 ...................99,192 .................... 119,746 ........................ 0 ................... 3,071 ........................ 0 ..................4,979 .......................0 ................... 4,979 .......................0 .. 11/30/2023 .. ...... ......
921082-30-1 ... VANECK VIP GLOBAL RESOURCES FUND - INITIAL CLASS ........... ........ .................... 2,994.514 ..................... 79,624 ......... 26.590 ...................79,624 ......................79,442 ........................ 0 ................... 2,003 ........................ 0 ................ (4,906).......................0 ..................(4,906) .......................0 .. 12/28/2023 .. ...... ......
921925-40-0 .... VANGUARD BALANCED PORTFOLIO ........................... ........... ........ ...............2,110,070.762 ................ 49,143,548 ......... 23.290 ..............49,143,548 ................ 48,864,872 ........................ 0 .............. 2,340,619 ........................ 0 ............ 3,420,761 .......................0 .............. 3,420,761 .......................0 .. 12/22/2023 .. ...... ......
921925-82-2 .... VANGUARD CAPITAL GROWTH PORTFOLIO .................... ........... ........ ............... 1,070,802.494 ................ 49,663,820 ......... 46.380 ............. 49,663,820 ................ 32,206,022 ........................ 0 .............. 2,607,399 ........................ 0 ............ 8,120,337 .......................0 .............. 8,120,337 .......................0 .. 12/27/2023 .. ...... ......
921925-79-8 .... VANGUARD CONSERVATIVE ALLOCATION PORTFOLIO ........ ........... ........ ................... 44,000.142 ..................1,075,363 ......... 24.440 ...............1,075,363 ..................1,027,389 ........................ 0 .................. 29,752 ........................ 0 ................ 74,255 .......................0 .................. 74,255 .......................0 .. 11/07/2023 .. ...... ......
921925-87-1 .... VANGUARD DIVERSIFIED VALUE PORTFOLIO ................ ........... ........ ..................502,414.457 ..................7,852,738 ......... 15.630 ...............7,852,738 ................. 6,201,680 ........................ 0 .................468,093 ........................ 0 ............... 844,901 .......................0 .................844,901 .......................0 .. 11/09/2023 .. ...... ......
921925-60-8 .... VANGUARD EQUITY INCOME PORTFOLIO ..................... ........... ........ ............... 2,299,692.884 ................ 54,985,657 ......... 23.910 ..............54,985,657 ................ 54,439,745 ........................ 0 .............. 3,409,785 ........................ 0 ............... 760,041 .......................0 .................760,041 .......................0 .. 12/22/2023 .. ...... ......
921925-30-1 .... VANGUARD EQUITY INDEX PORTFOLIO ...................... ........... ........ ............... 7,780,585.411 ............... 473,759,846 ......... 60.890 ............ 473,759,846 ............... 336,455,829 ........................ 0 .............18,230,955 ........................ 0 ........... 78,101,994 .......................0 .............78,101,994 .......................0 .. 12/22/2023 .. ...... ......
921925-77-2 .... VANGUARD GLOBAL BOND INDEX ............................ ........... ........ ............... 1,586,374.484 ................ 29,506,565 ......... 18.600 ..............29,506,565 ................ 33,085,069 ........................ 0 .................521,450 ........................ 0 ............ 1,140,287 .......................0 .............. 1,140,287 .......................0 .. 12/28/2023 .. ...... ......
921925-50-9 .... VANGUARD GROWTH PORTFOLIO .............................. ........... ........ ...................57,968.500 ..................1,468,922 ......... 25.340 ...............1,468,922 ..................1,439,626 ........................ 0 ................... 2,711 ........................ 0 ............... 389,690 .......................0 .................389,690 .......................0 .. 12/21/2023 .. ...... ......
921925-80-6 .... VANGUARD HIGH YIELD BOND PORTFOLIO .................. ........... ........ ............... 1,754,007.105 ................ 12,927,032 .......... 7.370 ..............12,927,032 ................ 12,992,817 ........................ 0 .................452,885 ........................ 0 ............... 745,110 .......................0 .................745,110 .......................0 .. 12/14/2023 .. ...... ......
921925-70-7 .... VANGUARD INTERNATIONAL PORTFOLIO ..................... ........... ........ ............... 2,316,201.373 ................ 56,909,068 ......... 24.570 ............. 56,909,068 ................ 61,992,279 ........................ 0 .............. 2,488,723 ........................ 0 .............4,501,384 .......................0 .............. 4,501,384 .......................0 .. 12/27/2023 .. ...... ......
921925-85-5 .... VANGUARD MID-CAP INDEX PORTFOLIO ..................... ........... ........ ............... 1,940,857.804 ................ 46,444,727 ......... 23.930 ..............46,444,727 ................ 41,019,984 ........................ 0 .............. 1,242,695 ........................ 0 .............4,942,340 .......................0 .............. 4,942,340 .......................0 .. 12/28/2023 .. ...... ......
921925-10-3 .... VANGUARD MONEY MARKET PORTFOLIO ...................... ........... ........ .................... 1,288.490 .......................1,288 .......... 1.000 ....................1,288 .......................1,288 ........................ 0 ................... 2,558 ........................ 0 .......................0 .......................0 ........................ 0 .......................0 .. 12/29/2023 .. ...... ......
921925-84-8 .... VANGUARD REAL ESTATE INDEX PORTFOLIO ................ ........... ........ ............... 2,179,580.043 ................ 25,980,594 ......... 11.920 ..............25,980,594 ................ 27,904,385 ........................ 0 .............. 1,582,502 ........................ 0 ............ 1,158,508 .......................0 .............. 1,158,508 .......................0 .. 12/22/2023 .. ...... ......
921925-86-3 .... VANGUARD SHORT-TERM INVESTMENT-GRADE PORTFOLIO ... ........... ........ ..................469,364.418 ..................4,839,147 ......... 10.310 ...............4,839,147 ..................4,938,371 ........................ 0 .................. 83,903 ........................ 0 ............... 179,536 .......................0 .................179,536 .......................0 .. 12/28/2023 .. ...... ......

921925-88-9 ....
VANGUARD SMALL COMPANY GROWTH PORTFOLIO SERVICE CL 

............................................................... ........... ........ ............... 2,601,025.003 ................ 45,804,050 ......... 17.610 ............. 45,804,050 ................ 49,237,706 ........................ 0 .................158,561 ........................ 0 ............ 7,066,003 .......................0 ..............7,066,003 .......................0 .. 12/28/2023 .. ...... ......
921925-20-2 .... VANGUARD TOTAL BOND MARKET INDEX PORTFOLIO ........ ........... ........ ............... 2,857,760.821 ................ 30,377,998 ......... 10.630 ............. 30,377,998 ................ 33,000,228 ........................ 0 .................598,211 ........................ 0 ............... 875,678 .......................0 .................875,678 .......................0 .. 12/28/2023 .. ...... ......
921925-76-4 .... VANGUARD TOTAL INTERNATIONAL STOCK MARKET INDEX . ........... ........ ............... 6,908,875.548 ...............145,708,185 ......... 21.090 ............ 145,708,185 ............... 149,241,861 ........................ 0 .............. 5,224,260 ........................ 0 ........... 13,254,002 .......................0 .............13,254,002 .......................0 .. 12/28/2023 .. ...... ......
921925-81-4 .... VANGUARD TOTAL STOCK MARKET INDEX PORTFOLIO ....... ........... ........ ............... 5,681,933.204 ............... 280,971,597 ......... 49.450 ............ 280,971,597 ............... 242,591,667 ........................ 0 .............16,458,104 ........................ 0 ........... 39,763,861 .......................0 .............39,763,861 .......................0 .. 11/03/2023 .. ...... ......
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated) 
Other 2,230,377,946 XXX 2,230,377,946 2,021,679,700 0 83,947,215 0 258,777,648 0 258,777,648 0 XXX XXX

5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 90,277,920,649 XXX 90,277,920,649 88,242,064,869 283,688 3,185,794,364 0 9,201,781,455 0 9,201,781,455 420,738 XXX XXX

008892-84-6 ... INVESCO VI HIGH YIELD I ................................ ........... ........ ................... 57,813.326 .................... 271,145 ...........4.690 ................. 271,145 .................... 300,257 ........................ 0 .................. 13,441 ........................ 0 ................ 10,414 .......................0 ..................10,414 .......................0 .. 12/20/2023 .. ...... ......
00769G-77-4 ... THE ADVISORS INNER CIRCLE FUND - LOOMIS ............ ........... ........ ..................631,002.639 ..................6,076,555 ...........9.630 ...............6,076,555 ..................6,907,242 ........................ 0 .................702,912 ........................ 0 ............... 141,175 .......................0 .................141,175 .......................0 .. 12/28/2023 .. ...... ......
015544-30-7 .... ALGER PORT:GRO&INC I-2 .................................. ........... ........ ................... 95,316.837 ..................2,612,635 ......... 27.410 ...............2,612,635 ..................1,902,252 ........................ 0 .................106,484 ........................ 0 ............... 385,641 .......................0 .................385,641 .......................0 .. 12/15/2023 .. ...... ......
466990-42-1 .... JPMORGAN EXTENDED DURATION FUN ........................ ........... ........ ..................399,113.757 ................. 8,708,662 ......... 21.820 ...............8,708,662 ................. 8,800,486 ........................ 0 ........................ 0 ........................ 0 ............... 568,026 .......................0 .................568,026 .......................0 .. 12/29/2023 .. ...... ......
018792-10-1 ... AB VAR:VPS REL VAL A .................................... ........... ........ ..................117,079.745 ..................3,453,852 ......... 29.500 ...............3,453,852 ..................3,288,583 ........................ 0 .................298,998 ........................ 0 ................ 70,866 .......................0 ..................70,866 .......................0 .. 12/27/2023 .. ...... ......
018792-40-8 ... AB VAR:VPS LG CAP GRO A ................................ ........... ........ ................... 81,089.933 ................. 6,041,200 ......... 74.500 ...............6,041,200 ..................4,842,709 ........................ 0 .................350,306 ........................ 0 .............1,193,629 .......................0 .............. 1,193,629 .......................0 .. 12/20/2023 .. ...... ......
111110-AG-7 ... AXA PREMIER VIP TRUST MM AGRESSIVE EQUIT .......... ........... ........ ................... 21,394.484 ..................1,429,443 ......... 66.814 ...............1,429,443 ................. 1,311,476 ........................ 0 ..................33,771 ........................ 0 ............... 359,528 .......................0 .................359,528 .......................0 .. 12/21/2023 .. ...... ......
111110-BA-9 ... AXA PREMIER VIP TRUST MODERATE ALLOCATIO .......... ........... ........ ...................62,755.110 .................... 750,794 ......... 11.964 ................. 750,794 .................... 861,409 ........................ 0 .................. 29,313 ........................ 0 ................ 52,541 .......................0 .................. 52,541 .......................0 .. 12/21/2023 .. ...... ......
111110-CS-9 ... STATE STREET TRANSEQUITY ............................... ........... ........ ..................140,629.037 ..................5,041,551 ......... 35.850 ...............5,041,551 ..................3,324,172 ........................ 0 .................125,985 ........................ 0 ............ 1,365,218 .......................0 .............. 1,365,218 .......................0 .. 12/15/2023 .. ...... ......
261976-70-8 ... BNY MELLON VARIABLE INVESTMENT FUND - OP .......... ........... ........ ................... 52,955.423 ..................2,220,420 ......... 41.930 ...............2,220,420 ..................2,283,218 ........................ 0 ..................51,651 ........................ 0 ............... 136,289 .......................0 .................136,289 .......................0 .. 12/22/2023 .. ...... ......
261976-80-7 ... BNY MELLON VRBLE INV FND - APPRECIATION ............ ........... ........ ................... 63,251.172 ..................2,215,065 ......... 35.020 ...............2,215,065 ..................2,352,198 ........................ 0 .................180,885 ........................ 0 ............... 200,299 .......................0 .................200,299 .......................0 .. 12/29/2023 .. ...... ......
444440-AG-6 .... AXA PREMIER VIP TRUST MULTIMAN AGGRESSIV .......... ........... ........ .................... 1,107.490 ..................... 74,004 ......... 66.822 ...................74,004 ..................... 75,144 ........................ 0 ................... 1,748 ........................ 0 ................ 18,692 .......................0 ..................18,692 .......................0 .. 12/14/2023 .. ...... ......
444440-BA-8 .... AXA PREMIER VIP TRUST MODERATE ALLOCATIO .......... ........... ........ .................... 4,895.551 ..................... 58,570 ......... 11.964 ...................58,570 ..................... 67,007 ........................ 0 ................... 2,287 ........................ 0 ..................3,969 .......................0 ................... 3,969 .......................0 .. 12/21/2023 .. ...... ......
444440-CS-8 .... STATE STREET TRANSAMERICA COMMON STOCK ............. ........... ........ ................... 24,254.003 .................... 869,506 ......... 35.850 ................. 869,506 .................... 545,704 ........................ 0 .................. 21,922 ........................ 0 ............... 234,959 .......................0 .................234,959 .......................0 .. 12/21/2023 .. ...... ......
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471021-30-3 ... JANUS ASPEN:GL RES INST ................................ ........... ........ ................... 57,733.840 ..................3,527,538 ......... 61.100 ...............3,527,538 ..................2,571,095 ........................ 0 .................116,804 ........................ 0 ............... 619,801 .......................0 .................619,801 .......................0 .. 12/20/2023 .. ...... ......
471021-40-2 ... JANUS ASPEN:BAL INST .................................... ........... ........ ..................116,146.545 ..................5,259,116 ......... 45.280 ...............5,259,116 ..................3,879,691 ........................ 0 ..................99,887 ........................ 0 ............... 570,635 .......................0 .................570,635 .......................0 .. 12/15/2023 .. ...... ......
55273F-10-0 ... MFS VAR INSUR:GROWTH I .................................. ........... ........ ................... 34,307.750 ..................2,068,414 ......... 60.290 ...............2,068,414 ..................1,821,358 ........................ 0 .................141,499 ........................ 0 ............... 398,572 .......................0 .................398,572 .......................0 .. 12/28/2023 .. ...... ......
55273F-30-8 .... MFS VAR INSUR:RESEARCH I ............................... ........... ........ ................... 28,834.604 .................... 921,842 ......... 31.970 ................. 921,842 .................... 819,482 ........................ 0 ..................48,560 ........................ 0 ............... 117,529 .......................0 .................117,529 .......................0 .. 12/15/2023 .. ...... ......
55273F-40-7 .... MFS VAR INSUR:INV TR I .................................. ........... ........ ................... 29,585.633 ................. 1,064,787 ......... 35.990 ...............1,064,787 .................... 887,032 ........................ 0 ..................61,366 ........................ 0 ...............107,671 .......................0 ................ 107,671 .......................0 .. 12/15/2023 .. ...... ......
61745J-10-0 ... MSVIF:EMERG MKTS EQTY I ................................ ........... ........ ...................30,468.711 .................... 393,046 ......... 12.900 ................. 393,046 .................... 425,717 ........................ 0 .................. 12,094 ........................ 0 ................ 29,111 .......................0 ..................29,111 .......................0 .. 12/22/2023 .. ...... ......
61745J-70-4 ... MORGAN STANLEY VARIABLE INSURANCE FUND, ............ ........... ........ ...................68,623.171 .................... 588,106 .......... 8.570 ................. 588,106 .................... 652,905 ........................ 0 ................... 8,794 ........................ 0 ................ 62,117 .......................0 ..................62,117 .......................0 .. 12/18/2023 .. ...... ......
893947-20-0 .... TRANSAMERICA FUNDS - TRANSAMERICA GOVERN ........... ........... ........ ..................312,116.297 ................ 11,189,328 ......... 35.850 ............. 11,189,328 ..................9,558,278 ........................ 0 .................279,203 ........................ 0 ............ 3,017,853 .......................0 .............. 3,017,853 .......................0 .. 12/15/2023 .. ...... ......
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned 
by the SVO 64,835,580 XXX 64,835,580 57,477,416 0 2,687,908 0 9,664,536 0 9,664,536 0 XXX XXX

5409999999. Total - Common Stocks - Mutual Funds 64,835,580 XXX 64,835,580 57,477,416 0 2,687,908 0 9,664,536 0 9,664,536 0 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

922908-76-9 .... VANGUARD TSM IDX ETF .................................... ........... ........ ..................326,906.000 ................ 77,548,641 ........ 237.220 ............. 77,548,641 ................ 30,553,152 ........................ 0 .............. 1,115,665 ........................ 0 ........... 15,047,483 .......................0 .............15,047,483 .......................0 .. 08/11/2022 .. ...... ......
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 77,548,641 XXX 77,548,641 30,553,152 0 1,115,665 0 15,047,483 0 15,047,483 0 XXX XXX

92202E-10-2 .... VANGUARD TARGET RETIREMENT INC ....................... ........... ........ .................... 4,026.000 ..................... 52,381 ......... 13.010 ...................52,381 ..................... 49,698 ........................ 0 ................... 2,214 ........................ 0 ................ 18,755 .......................0 ..................18,755 .......................0 .. 07/18/2022 .. ...... ......
92202E-80-5 .... VANGUARD TARGET RETIREMENT 202 ....................... ........... ........ ...................26,264.000 .................... 705,711 ......... 26.870 ................. 705,711 .................... 800,600 ........................ 0 .................. 41,259 ........................ 0 ............... 209,113 .......................0 .................209,113 .......................0 .. 08/24/2021 .. ...... ......
92202E-40-9 .... VANGUARD TARGET RETIREMENT 202 ....................... ........... ........ .................... 3,646.000 ..................... 67,010 ......... 18.380 .................. 67,010 ..................... 61,047 ........................ 0 ................... 2,555 ........................ 0 ............... 122,537 .......................0 .................122,537 .......................0 .. 12/28/2022 .. ...... ......
92202E-88-8 ... VANGUARD TARGET RETIREMENT 203 ....................... ........... ........ ................... 12,232.000 .................... 433,868 ......... 35.470 ................. 433,868 .................... 384,494 ........................ 0 ..................10,970 ........................ 0 ............... 112,044 .......................0 .................112,044 .......................0 .. 11/02/2022 .. ...... ......
92202E-50-8 .... VANGUARD TARGET RETIREMENT 203 ....................... ........... ........ .......................230.000 .......................5,087 ......... 22.120 ....................5,087 .......................4,779 ........................ 0 ......................123 ........................ 0 ..................1,620 .......................0 ................... 1,620 .......................0 .. 06/08/2022 .. ...... ......
92202E-87-0 ... VANGUARD TARGET RETIREMENT 204 ....................... ........... ........ ........................ 30.000 .......................1,169 ......... 39.300 ....................1,169 .......................1,040 ........................ 0 ....................... 27 ........................ 0 .................... 154 .......................0 ......................154 .......................0 .. 12/27/2022 .. ...... ......
72201P-61-3 ... PIMCO FDS SHORT TERM FLTG NAV ......................... ........... ........ ..................441,113.000 ..................4,417,302 ......... 10.014 ...............4,417,302 ..................4,417,234 .................. 25,578 .................114,945 ........................ 0 ......................69 .......................0 ....................... 69 .......................0 .. 12/19/2023 .. ...... ......
72201W-31-1 ... PIMCO FDS .................................................. ........... ........ ..............27,798,770.000 ............... 249,632,960 .......... 8.980 ............ 249,632,960 ............... 247,735,083 ........................ 0 ..............7,657,817 ........................ 0 ............ 1,899,377 .......................0 .............. 1,899,377 .......................0 .. 06/29/2023 .. ...... ......
72201W-32-9 .... PIMCO FDS .................................................. ........... ........ ..............13,180,701.000 ............... 124,689,435 ...........9.460 ............ 124,689,435 ............... 124,089,739 ........................ 0 .............. 4,088,115 ........................ 0 ............... 600,254 .......................0 .................600,254 .......................0 .. 06/29/2023 .. ...... ......
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 380,004,923 XXX 380,004,923 377,543,714 25,578 11,918,025 0 2,963,923 0 2,963,923 0 XXX XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 380,004,923 XXX 380,004,923 377,543,714 25,578 11,918,025 0 2,963,923 0 2,963,923 0 XXX XXX
5989999999 - Total Common Stocks 90,800,309,794 XXX 90,800,309,794 88,707,639,152 309,266 3,201,515,962 0 9,229,457,397 0 9,229,457,397 420,738 XXX XXX
5999999999 - Total Preferred and Common Stocks 91,000,861,967 XXX 91,000,861,967 88,941,248,986 1,510,263 3,210,046,461 0 9,238,208,536 0 9,238,208,536 420,738 XXX XXX

1.

Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A 1A ...$ ..........................0  1B ..$ ..........................0  1C ..$ ..........................0  1D ..$ ..........................0  1E ..$ ..........................0  1F .. $ ..........................0  1G ..$ ..........................0 
1B 2A ...$ ..........................0  2B ..$ ..........................0  2C ..$ ..........................0 
1C 3A ...$ ..........................0  3B ..$ ..........................0  3C ..$ ..........................0 
1D 4A ...$ ..........................0  4B ..$ ..........................0  4C ..$ ..........................0 
1E 5A ...$ ..........................0  5B ..$ ..........................0  5C ..$ ..........................0 
1F 6 .....$ ..........................0   
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1
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38383L-6X-3 ......... GNR 2022-218 EZ - CMO/RMBS ............................................................................................... ................. ....12/01/2023 ... EMM ............................................................................................................................ ...................................  .......................... 527,884 .......................... 528,204 .............................2,267 
912810-FG-8 ......... UNITED STATES TREASURY .................................................................................................... ................. ....06/29/2023 ... DEUTSCHE BANK SECURITIES, INC. ......................................................................................... ...................................  ........................... 87,539 ........................... 83,000 .............................1,625 
912828-2A-7 ......... US TREASURY N/B ............................................................................................................. ................. ....01/31/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ....................... 2,675,510 ....................... 2,895,000 ........................... 20,060 
21H030-61-7 ......... G2JUMB-3N-JAN-2023 - RMBS ................................................................................................. ................. ....12/14/2023 ... EMM ............................................................................................................................ ...................................  .....................(11,558,516) .....................(13,000,000) ..................................0 
912810-QU-5 ......... UNITED STATES TREASURY .................................................................................................... ................. ....03/31/2023 ... DEUTSCHE BANK SECURITIES, INC. ......................................................................................... ...................................  ........................... 55,441 ........................... 61,000 ............................... 248 
912828-4V-9 ......... US TREASURY N/B ............................................................................................................. ................. ....09/29/2023 ... BMO CAPITAL MARKETS CORP BONDS ......................................................................................... ...................................  ....................... 2,042,419 ....................... 2,211,000 .............................8,291 
38384E-JU-0 ......... GNR 2023-134 BA - CMO/RMBS ............................................................................................... ................. ....09/14/2023 ... EMM ............................................................................................................................ ...................................  ..........................498,711 ..........................500,000 .............................2,333 
912810-QX-9 ......... UNITED STATES TREASURY .................................................................................................... ................. ....07/31/2023 ... Barclays Bank ............................................................................................................... ...................................  ..........................163,116 ..........................202,000 .............................2,563 
912828-Z9-4 ......... US TREASURY N/B ............................................................................................................. ................. ....02/28/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ....................... 8,468,692 ....................... 9,826,000 ........................... 39,591 
21H030-62-5 ......... G2JUMB-3N-FEB-2023 - RMBS ................................................................................................ ................. ....12/11/2023 ... EMM ............................................................................................................................ ...................................  ...................... (4,217,758) ......................(4,600,000) ..................................0 
912810-RD-2 ......... UNITED STATES TREASURY .................................................................................................... ................. ....09/07/2023 ... BARCLAYS CAPITAL INC FIXED INC ......................................................................................... ...................................  ........................... 88,973 ..........................100,000 ............................ 1,182 

912828-ZQ-6 ......... US TREASURY N/B ............................................................................................................. ................. ....05/10/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ....................... 4,927,038 ....................... 6,099,000 ........................... 11,341 
912803-EA-7 ......... UNITED STATES TREASURY .................................................................................................... ................. ....09/29/2023 ... EMM ............................................................................................................................ ...................................  .......................... 483,588 ....................... 1,250,000 ..................................0 
912810-SN-9 ......... UNITED STATES TREASURY .................................................................................................... ................. ....07/31/2023 ... Aegon ......................................................................................................................... ...................................  .......................... 360,297 ..........................657,000 .............................1,989 
912828-ZT-0 ......... US TREASURY N/B ............................................................................................................. ................. ....01/31/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ....................... 1,486,382 ....................... 1,623,000 ............................... 702 
21H032-61-3 ......... G2JUMB-3.5N-JAN-2024 - MBS ............................................................................................... ................. ....12/14/2023 ... EMM ............................................................................................................................ ...................................  ....................... 2,941,484 ....................... 3,400,000 ..................................0 
912810-TJ-7 ......... UNITED STATES TREASURY .................................................................................................... ................. ....01/09/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 208,829 .......................... 239,200 .............................2,885 
91282C-EP-2 ......... US TREASURY N/B ............................................................................................................. ................. ....03/31/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ....................... 1,651,919 ....................... 1,736,000 ........................... 19,164 
912803-GU-1 ......... UNITED STATES TREASURY .................................................................................................... ................. ....10/31/2023 ... CITIGROUP GLOBAL MARKETS INC. .......................................................................................... ...................................  ....................... 1,209,472 ....................... 4,975,000 ..................................0 
912810-TL-2 ......... UNITED STATES TREASURY .................................................................................................... ................. ....03/31/2023 ... Various ...................................................................................................................... ...................................  .......................... 301,942 ..........................287,000 .............................3,400 
91282C-FC-0 ......... US TREASURY N/B ............................................................................................................. ................. ....08/31/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ....................... 2,180,034 ....................... 2,380,000 .............................5,433 
21H032-61-3 ......... G2JUMB-3.5N-JAN-2023 - RMBS .............................................................................................. ................. ....12/22/2023 ... EMM ............................................................................................................................ ...................................  ...................... (6,697,633) ......................(7,400,000) ..................................0 
912810-TM-0 ......... UNITED STATES TREASURY .................................................................................................... ................. ....02/07/2023 ... Various ...................................................................................................................... ...................................  ....................... 9,786,634 ....................... 9,505,000 ........................... 75,731 
91282C-GM-7 ......... US TREASURY N/B ............................................................................................................. ................. ....02/14/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  .......................... 603,399 .......................... 623,200 .............................3,985 
912810-TU-2 ......... UNITED STATES TREASURY .................................................................................................... ................. ....10/31/2023 ... GOLDMAN SACHS & CO ........................................................................................................ ...................................  .......................... 763,572 ..........................850,000 ............................ 7,781 

912810-TN-8 ......... UNITED STATES TREASURY .................................................................................................... ................. ....07/13/2023 ... Various ...................................................................................................................... ...................................  .......................... 663,341 ..........................695,700 .............................3,984 
91282C-HC-8 ......... US TREASURY N/B ............................................................................................................. ................. ....07/13/2023 ... BNY MELLON/NOMURA INT'L PLC REPO ...................................................................................... ...................................  ....................... 1,192,994 ....................... 1,307,000 ........................... 13,110 
21H032-62-1 ......... G2JUMB-3.5N-FEB-2022 - RMBS .............................................................................................. ................. ....02/01/2023 ... EMM ............................................................................................................................ ...................................  ....................... 2,631,129 ....................... 2,850,000 ..................................0 
912810-TQ-1 ......... UNITED STATES TREASURY .................................................................................................... ................. ....05/16/2023 ... Various ...................................................................................................................... ...................................  ....................... 2,049,375 ....................... 2,076,000 ........................... 18,970 
91282C-HF-1 ......... US TREASURY N/B ............................................................................................................. ................. ....06/29/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................2,249,450 ....................... 2,277,000 ............................ 6,577 

21H040-61-6 ......... G2JUMB-4N-JAN-2021 - MBS .................................................................................................. ................. ....01/01/2023 ... EMM ............................................................................................................................ ...................................  ...................... 20,262,852 ......................21,000,000 ..................................0 
912810-TR-9 ......... UNITED STATES TREASURY .................................................................................................... ................. ....07/24/2023 ... Various ...................................................................................................................... ...................................  ....................... 4,431,704 ....................... 4,621,000 ........................... 17,165 
91282C-HT-1 ......... US TREASURY N/B ............................................................................................................. ................. ....11/08/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 495,982 .......................... 522,000 .............................4,782 
21H040-61-6 ......... G2JUMB-4N-JAN-2023 - RMBS ................................................................................................. ................. ....12/12/2023 ... EMM ............................................................................................................................ ...................................  ...................... 10,983,935 ......................11,500,000 ........................... (7,333)
912810-TS-7 ......... UNITED STATES TREASURY .................................................................................................... ................. ....06/05/2023 ... Market Axess ................................................................................................................ ...................................  ....................... 1,785,868 ....................... 1,825,000 .............................4,228 
91282C-JJ-1 ......... US TREASURY N/B ............................................................................................................. ................. ....11/20/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 900,194 ..........................880,100 .............................2,502 
21H040-62-4 ......... G2JUMB-4N-FEB-2022 - MBS .................................................................................................. ................. ....12/26/2023 ... EMM ............................................................................................................................ ...................................  ...................... (2,479,242) ......................(2,600,000) ..................................0 
912810-TT-5 ......... UNITED STATES TREASURY .................................................................................................... ................. ....11/15/2023 ... Various ...................................................................................................................... ...................................  ....................... 2,411,163 ....................... 2,611,000 ........................... 14,816 
83162C-S7-9 ......... SMALL BUSINESS ADMINISTRATION ........................................................................................... ................. ....03/16/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ....................... 4,328,530 ....................... 4,328,530 ..................................0 
21H040-62-4 ......... G2JUMB-4N-FEB-2023 - MBS .................................................................................................. ................. ....12/26/2023 ... EMM ............................................................................................................................ ...................................  .........................(667,488) ........................ (700,000) ..................................0 
912810-TV-0 ......... UNITED STATES TREASURY .................................................................................................... ................. ....12/28/2023 ... Various ...................................................................................................................... ...................................  .......................... 364,935 .......................... 339,000 ............................ 1,163 

831641-FW-0 ......... SMALL BUSINESS ADMINISTRATION ........................................................................................... ................. ....09/14/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ....................... 8,690,000 ....................... 8,690,000 ..................................0 
21H042-61-2 ......... G2JUMB-4.5N-JAN-2022 - MBS ............................................................................................... ................. ....01/18/2023 ... EMM ............................................................................................................................ ...................................  ...................... (4,004,845) ...................... (4,090,000) ..................................0 
912810-TW-8 ......... UNITED STATES TREASURY .................................................................................................... ................. ....12/18/2023 ... Various ...................................................................................................................... ...................................  ........................4,215,229 ....................... 3,961,000 ........................... 17,268 
91282C-HJ-3 ......... US TREASURY N/B ............................................................................................................. ................. ....07/03/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ........................5,923,285 ....................... 6,030,000 .............................5,506 
21H042-61-2 ......... G2JUMB-4.5N-JAN-2023 - RMBS .............................................................................................. ................. ....12/14/2023 ... EMM ............................................................................................................................ ...................................  ...................... 16,344,352 ......................17,000,000 ..........................(16,500)
912828-4N-7 ......... UNITED STATES TREASURY .................................................................................................... ................. ....06/29/2023 ... Various ...................................................................................................................... ...................................  .......................... 545,477 ..........................570,000 .............................4,683 
91282C-HR-5 ......... US TREASURY N/B ............................................................................................................. ................. ....07/31/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ....................... 3,022,564 ....................... 3,035,000 ............................... 660 
21H042-62-0 ......... G2JUMB-4.5N-FEB-2023 - MBS ............................................................................................... ................. ....12/26/2023 ... EMM ............................................................................................................................ ...................................  ....................... 2,895,273 ....................... 2,960,000 ..................................0 
912828-4V-9 ......... UNITED STATES TREASURY .................................................................................................... ................. ....10/25/2023 ... JP Morgan .................................................................................................................... ...................................  .......................... 385,630 ..........................421,000 .............................2,196 
91282C-HW-4 ......... US TREASURY N/B ............................................................................................................. ................. ....08/31/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  ....................... 2,945,906 ....................... 2,960,000 ............................ 1,677 

21H050-61-5 ......... G2JUMB-5N-JAN-2024 - MBS .................................................................................................. ................. ....11/27/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,930,625 ....................... 2,000,000 ..................................0 
912828-5M-8 ......... UNITED STATES TREASURY .................................................................................................... ................. ....11/15/2023 ... Aegon ......................................................................................................................... ...................................  .......................... 312,195 .......................... 325,000 .............................1,437 
91282C-HZ-7 ......... US TREASURY N/B ............................................................................................................. ................. ....10/04/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  ....................... 8,639,656 ....................... 8,700,000 ........................... 10,994 
21H050-61-5 ......... G2JUMB-5N-JAN-2023 - RMBS ................................................................................................. ................. ....12/14/2023 ... EMM ............................................................................................................................ ...................................  ...................... 19,675,608 ......................20,000,000 ........................... (7,639)
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912828-M5-6 ......... UNITED STATES TREASURY .................................................................................................... ................. ....09/18/2023 ... DEUTSCHE BANK SECURITIES, INC. ......................................................................................... ...................................  .......................... 534,673 ..........................566,000 .............................4,395 
91282C-JG-7 ......... US TREASURY N/B ............................................................................................................. ................. ....10/31/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ....................... 2,775,987 ....................... 2,775,000 ............................... 372 
21H052-61-1 ......... G2JUMB-5.5N-JAN-2024 - MBS ............................................................................................... ................. ....12/14/2023 ... EMM ............................................................................................................................ ...................................  ...................... 13,093,945 ......................13,000,000 ..................................0 
912828-P4-6 ......... UNITED STATES TREASURY .................................................................................................... ................. ....10/10/2023 ... HSBC SECURITIES ............................................................................................................ ...................................  ..........................217,401 .......................... 234,000 ............................... 589 
91282C-JM-4 ......... US TREASURY N/B ............................................................................................................. ................. ....12/28/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ....................... 2,684,206 ....................... 2,600,000 ........................... 10,567 
21H060-61-4 ......... G2JUMB-6N-JAN-2023 - MBS .................................................................................................. ................. ....12/13/2023 ... EMM ............................................................................................................................ ...................................  ...................... 11,897,334 ......................11,750,000 ..................................0 
912828-YB-0 ......... UNITED STATES TREASURY .................................................................................................... ................. ....02/10/2023 ... CITIBANK ..................................................................................................................... ...................................  .......................... 224,191 ..........................256,000 .............................2,057 
91282C-JN-2 ......... US TREASURY N/B ............................................................................................................. ................. ....12/01/2023 ... BNKOFMONT,CHBRNCH/CM ...................................................................................................... ...................................  ...................... 10,065,652 ......................10,005,000 .............................4,784 
21H062-61-0 ......... G2JUMB-6.5N-JAN-2023 - MBS ............................................................................................... ................. ....12/14/2023 ... EMM ............................................................................................................................ ...................................  ....................... 3,064,688 ....................... 3,000,000 ..................................0 
912828-Z9-4 ......... UNITED STATES TREASURY .................................................................................................... ................. ....08/31/2023 ... DEUTSCHE BANK SECURITIES, INC. ......................................................................................... ...................................  .......................... 249,707 ..........................290,000 ............................... 364 
38380L-LM-3 ......... GOVERNMENT NATIONAL MORTGAGE A .......................................................................................... ................. ....01/01/2023 ... ADDITIONAL PRINCIPAL ...................................................................................................... ...................................  ........................... 15,219 ........................... 15,219 ..................................0 
36179N-DT-2 ......... G2 MA1014 - RMBS ............................................................................................................ ................. ....08/18/2023 ... EMM ............................................................................................................................ ...................................  ........................... 12,654 ........................... 13,087 ................................ 33 

912828-ZQ-6 ......... UNITED STATES TREASURY .................................................................................................... ................. ....08/31/2023 ... Various ...................................................................................................................... ...................................  .......................... 829,154 ....................... 1,018,000 .............................2,599 
91282C-FV-8 ......... US TREASURY N/B ............................................................................................................. ................. ....01/13/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  ....................... 3,996,417 ....................... 3,790,000 ........................... 31,659 
36179N-JC-3 ......... G2 MA1159 - RMBS ............................................................................................................ ................. ....08/18/2023 ... EMM ............................................................................................................................ ...................................  ............................ 8,408 ............................ 8,696 ................................ 22 

91282C-AE-1 ......... UNITED STATES TREASURY .................................................................................................... ................. ....09/29/2023 ... Various ...................................................................................................................... ...................................  .......................... 393,127 ..........................510,000 ............................... 558 
91282C-GC-9 ......... US TREASURY N/B ............................................................................................................. ................. ....01/06/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................4,949,341 ....................... 4,895,000 .............................6,979 
36179V-KL-3 ......... G2 MA6599 - RMBS ............................................................................................................ ................. ....01/31/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,259,526 ....................... 1,358,437 .............................2,264 
91282C-AJ-0 ......... UNITED STATES TREASURY .................................................................................................... ................. ....09/29/2023 ... CITIBANK ..................................................................................................................... ...................................  .......................... 695,328 ..........................762,000 ............................... 167 
91282C-GP-0 ......... US TREASURY N/B ............................................................................................................. ................. ....03/02/2023 ... BNP PARIBAS SECURITIES BOND ............................................................................................. ...................................  ....................... 3,004,469 ....................... 2,990,000 .............................4,355 
36179W-JR-0 ......... G2 MA7472 - RMBS ............................................................................................................ ................. ....01/19/2023 ... EMM ............................................................................................................................ ...................................  ....................... 7,250,717 ....................... 8,050,761 ........................... 11,182 
91282C-DK-4 ......... UNITED STATES TREASURY .................................................................................................... ................. ....05/04/2023 ... Goldman Sachs ............................................................................................................... ...................................  .......................... 170,452 ..........................184,000 ............................... 986 
91282C-GT-2 ......... US TREASURY N/B ............................................................................................................. ................. ....04/11/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ....................... 1,381,315 ....................... 1,375,000 .............................3,643 
36179W-NE-4 ......... G2 MA7589 - RMBS ............................................................................................................ ................. ....01/12/2023 ... EMM ............................................................................................................................ ...................................  .......................... 446,580 .......................... 497,236 ............................... 691 
91282C-FG-1 ......... UNITED STATES TREASURY .................................................................................................... ................. ....02/10/2023 ... CITIBANK ..................................................................................................................... ...................................  ..........................128,079 ..........................131,000 .............................1,952 
91282C-HC-8 ......... US TREASURY N/B ............................................................................................................. ................. ....05/31/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ....................... 4,136,593 ....................... 4,285,000 ........................... 16,156 
36179W-QB-7 ......... G2 MA7650 - RMBS ............................................................................................................ ................. ....01/31/2023 ... EMM ............................................................................................................................ ...................................  ..........................120,600 ..........................130,798 ............................... 218 
91282C-FU-0 ......... UNITED STATES TREASURY .................................................................................................... ................. ....01/03/2023 ... BARCLAYS CAPITAL INC FIXED INC ......................................................................................... ...................................  .......................... 151,025 ..........................150,000 ............................ 1,111 

91282C-HE-4 ......... US TREASURY N/B ............................................................................................................. ................. ....06/01/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ....................... 7,651,332 ....................... 7,750,000 ........................... 14,143 
36179W-XM-5 ......... G2 MA7884 - RMBS ............................................................................................................ ................. ....04/17/2023 ... EMM ............................................................................................................................ ...................................  .......................... 815,199 .......................... 849,996 .............................1,794 
91282C-GM-7 ......... UNITED STATES TREASURY .................................................................................................... ................. ....09/07/2023 ... BARCLAYS CAPITAL INC FIXED INC ......................................................................................... ...................................  .......................... 234,590 ..........................250,000 ............................... 571 
91282C-HM-6 ......... US TREASURY N/B ............................................................................................................. ................. ....07/27/2023 ... BNP PARIBAS SECURITIES BOND ............................................................................................. ...................................  ....................... 1,441,839 ....................... 1,445,000 .............................2,827 
36179X-5G-7 ......... G2 MA8947 - RMBS ............................................................................................................ ................. ....06/27/2023 ... EMM ............................................................................................................................ ...................................  ..........................814,301 ..........................825,000 .............................3,323 
91282C-HC-8 ......... UNITED STATES TREASURY .................................................................................................... ................. ....08/09/2023 ... Various ...................................................................................................................... ...................................  ..........................110,989 ..........................117,000 ............................... 944 
91282C-HN-4 ......... US TREASURY N/B ............................................................................................................. ................. ....08/16/2023 ... BNP PARIBAS SECURITIES BOND ............................................................................................. ...................................  ....................... 2,150,888 ....................... 2,160,000 .............................4,740 
36179X-S9-8 ......... G2 MA8644 - RMBS ............................................................................................................ ................. ....02/21/2023 ... EMM ............................................................................................................................ ...................................  ....................... 3,217,651 ....................... 3,491,597 ............................ 6,789 

91282C-HE-4 ......... UNITED STATES TREASURY .................................................................................................... ................. ....06/29/2023 ... Various ...................................................................................................................... ...................................  ..........................728,197 ..........................734,000 ............................... 360 
91282C-HQ-7 ......... US TREASURY N/B ............................................................................................................. ................. ....08/10/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ....................... 2,159,489 ....................... 2,170,000 .............................3,405 
36179Y-MH-4 ......... G2 MA9360 - RMBS ............................................................................................................ ................. ....11/01/2023 ... EMM ............................................................................................................................ ...................................  .......................... 967,340 ....................... 1,059,894 .............................2,517 
91282C-HK-0 ......... UNITED STATES TREASURY .................................................................................................... ................. ....07/13/2023 ... HSBC SECURITIES ............................................................................................................ ...................................  .......................... 211,594 ..........................211,000 ............................... 390 
91282C-HT-1 ......... US TREASURY N/B ............................................................................................................. ................. ....09/29/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ..........................717,876 ..........................760,000 .............................3,921 
3617F5-7F-1 ......... G2 CN6294 - RMBS ............................................................................................................ ................. ....09/25/2023 ... EMM ............................................................................................................................ ...................................  ........................... 74,117 ........................... 87,973 ............................... 191 
91282C-HL-8 ......... UNITED STATES TREASURY .................................................................................................... ................. ....07/13/2023 ... Goldman Sachs ............................................................................................................... ...................................  .......................... 297,024 ..........................297,000 ............................... 635 
91282C-HX-2 ......... US TREASURY N/B ............................................................................................................. ................. ....08/29/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ....................... 1,446,919 ....................... 1,440,000 ..................................0 
3617F5-Q2-9 ......... G2 CN5873 - RMBS ............................................................................................................ ................. ....09/25/2023 ... EMM ............................................................................................................................ ...................................  .......................... 108,333 .......................... 128,585 ............................... 279 
91282C-HQ-7 ......... UNITED STATES TREASURY .................................................................................................... ................. ....09/29/2023 ... Various ...................................................................................................................... ...................................  ..........................701,263 ..........................704,000 ............................ 1,713 

91282C-JA-0 ......... US TREASURY N/B ............................................................................................................. ................. ....10/13/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ....................... 1,311,832 ....................... 1,315,000 .............................3,200 
3617F6-K8-0 ......... G2 CN6619 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  ..........................105,367 ..........................118,208 ............................... 256 
91282C-HT-1 ......... UNITED STATES TREASURY .................................................................................................... ................. ....11/15/2023 ... Various ...................................................................................................................... ...................................  .......................... 744,802 ..........................789,000 ............................ 6,196 

91282C-JE-2 ......... US TREASURY N/B ............................................................................................................. ................. ....11/21/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ..........................796,708 ..........................795,000 .............................2,621 
3617F6-MR-6 ......... G2 CN6668 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  .......................... 132,038 ..........................148,130 ............................... 321 
91282C-HX-2 ......... UNITED STATES TREASURY .................................................................................................... ................. ....11/02/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,218,730 ....................... 1,224,000 ............................ 3,718 

91282C-JF-9 ......... US TREASURY N/B ............................................................................................................. ................. ....11/21/2023 ... HSBC SECURITIES INC. ...................................................................................................... ...................................  ....................... 1,005,085 ..........................985,000 ............................ 3,166 

3617F7-GS-9 ......... GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ............................................................................. ................. ....09/25/2023 ... EMM ............................................................................................................................ ...................................  ..........................111,009 ..........................131,762 ............................... 285 
91282C-JJ-1 ......... UNITED STATES TREASURY .................................................................................................... ................. ....12/28/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,485,378 ....................... 1,461,000 ............................ 2,887 
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91282C-JJ-1 ......... US TREASURY N/B ............................................................................................................. ................. ....12/04/2023 ... BANK OF MONTREAL ........................................................................................................... ...................................  ....................... 3,716,406 ....................... 3,625,000 ........................... 10,635 
3617F8-RG-1 ......... G2 CN8587 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  ........................... 56,290 ........................... 63,151 ............................... 137 
91282C-JL-6 ......... UNITED STATES TREASURY .................................................................................................... ................. ....12/20/2023 ... BNP PARIBAS ................................................................................................................. ...................................  ....................... 1,989,392 ....................... 1,970,000 .............................5,510 
91282C-JL-6 ......... US TREASURY N/B ............................................................................................................. ................. ....12/13/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  ..........................670,039 ..........................665,000 .............................1,240 
3617FE-2A-8 ......... G2 CO3469 - RMBS ............................................................................................................ ................. ....09/25/2023 ... EMM ............................................................................................................................ ...................................  ..........................116,147 ..........................137,860 ............................... 299 
91282C-JN-2 ......... UNITED STATES TREASURY .................................................................................................... ................. ....11/30/2023 ... BANK OF MONTREAL ........................................................................................................... ...................................  .......................... 372,479 ..........................371,000 ................................ 44 

91282C-JN-2 ......... US TREASURY N/B ............................................................................................................. ................. ....12/12/2023 ... BNP PARIBAS SECURITIES BOND ............................................................................................. ...................................  ....................... 9,908,228 ....................... 9,770,000 ........................... 14,901 
3617FU-TX-3 ......... G2 CP5066 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  ..........................101,420 ..........................113,780 ............................... 247 
21H060-61-4 ......... GNMA II TBA 30 YR 6 ........................................................................................................ ................. ....12/06/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ....................... 1,083,375 ....................... 1,070,000 .............................3,745 
3617FU-WU-5 ......... G2 CP5159 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  ..........................166,857 ..........................187,192 ............................... 406 
21H062-61-0 ......... GNMA II TBA 30 YR 6.5 ..................................................................................................... ................. ....12/06/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ....................... 1,368,946 ....................... 1,340,000 ............................ 5,081 

3617YM-4D-1 ......... G2 CM2620 - RMBS ............................................................................................................ ................. ....08/16/2023 ... EMM ............................................................................................................................ ...................................  ..........................281,156 .......................... 323,531 ............................... 539 
36179S-B8-9 ......... GNMA II POOL MA3663 ........................................................................................................ ................. ....10/31/2023 ... SANTANDER US CAPITAL MARKETS LLC ...................................................................................... ...................................  ........................... 47,658 ........................... 54,770 ............................... 101 
3617YM-XG-2 ......... G2 CM2479 - RMBS ............................................................................................................ ................. ....08/16/2023 ... EMM ............................................................................................................................ ...................................  .......................... 242,177 ..........................278,677 ............................... 464 
36179T-Z6-5 ......... GNMA II POOL MA5265 ........................................................................................................ ................. ....08/14/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 496,380 .......................... 516,227 ............................ 1,287 

3617YQ-G9-8 ......... G2 CM4724 - RMBS ............................................................................................................ ................. ....08/16/2023 ... EMM ............................................................................................................................ ...................................  .......................... 142,443 .......................... 163,912 ............................... 273 
36179W-5D-6 ......... GNMA II POOL MA8044 ........................................................................................................ ................. ....02/03/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 475,262 .......................... 499,701 ............................... 972 
3617YU-RY-2 ......... G2 CM8603 - RMBS ............................................................................................................ ................. ....08/16/2023 ... EMM ............................................................................................................................ ...................................  ..........................203,600 .......................... 234,286 ............................... 390 
36179W-JR-0 ......... GNMA II POOL MA7472 ........................................................................................................ ................. ....01/31/2023 ... NOMURA SECURITIES/FIXED INCOME ......................................................................................... ...................................  .......................... 276,392 .......................... 315,972 ............................... 428 
3617YY-7K-6 ......... G2 CN1798 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  ........................... 49,018 ........................... 54,992 ............................... 119 
36179W-R3-4 ......... GNMA II POOL MA7706 ........................................................................................................ ................. ....11/29/2023 ... SANTANDER US CAPITAL MARKETS LLC ...................................................................................... ...................................  ..........................135,817 .......................... 156,055 ............................... 247 
3617YY-GH-3 ......... G2 CN1100 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  ..........................166,930 ..........................187,274 ............................... 406 
36179W-TX-6 ......... GNMA II POOL MA7766 ........................................................................................................ ................. ....05/30/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 266,359 .......................... 321,262 ............................... 352 
3617YY-HG-4 ......... G2 CN1131 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  .......................... 152,690 ..........................171,298 ............................... 371 
36202F-MA-1 ......... GNMA II POOL 004853 ........................................................................................................ ................. ....12/27/2022 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..............................(737) ..............................(751) ................................ (2)

3618A0-DY-7 ......... G2 CP9119 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  .......................... 129,893 .......................... 145,724 ............................... 316 
912796-CX-5 ......... TREASURY BILL ................................................................................................................ ................. ....05/01/2023 ... BNKOFMONT,CHBRNCH/CM ...................................................................................................... ...................................  ....................... 1,537,310 ....................... 1,610,000 ..................................0 
3618A7-VH-9 ......... G2 CQ5116 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  ........................... 52,175 ........................... 58,533 ............................... 127 
912796-ZY-8 ......... TREASURY BILL ................................................................................................................ ................. ....05/25/2023 ... NOMURA SECURITIES/FIXED INCOME ......................................................................................... ...................................  ....................... 6,682,252 ....................... 6,830,000 ..................................0 
3618AC-KU-1 ......... G2 CQ9307 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  ..........................107,481 ..........................120,580 ............................... 261 
912797-GL-5 ......... TREASURY BILL ................................................................................................................ ................. ....09/07/2023 ... BNKOFMONT,CHBRNCH/CM ...................................................................................................... ...................................  ....................... 1,849,318 ....................... 1,950,000 ..................................0 
3618AH-UY-1 ......... G2 CR3299 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  .......................... 124,647 .......................... 139,838 ............................... 303 
912797-GX-9 ......... TREASURY BILL ................................................................................................................ ................. ....12/15/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ....................... 1,639,009 ....................... 1,660,000 ..................................0 
3618AM-WK-8 ......... G2 CR6950 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  ........................... 43,820 ........................... 49,160 ............................... 107 
91282C-GW-5 ......... TSY INFL IX N/B ............................................................................................................. ................. ....08/14/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ....................... 4,013,089 ....................... 4,154,328 ........................... 17,045 
3618AN-YV-0 ......... G2 CR7924 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  ........................... 54,217 ........................... 60,825 ............................... 132 
91282C-HC-8 ......... US TREASURY N/B ............................................................................................................. ................. ....06/12/2023 ... CITADEL SEC/INTERNAL ...................................................................................................... ...................................  ....................... 2,071,847 ....................... 2,150,000 .............................8,733 
3618AW-SF-2 ......... G2 CS4118 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  .......................... 181,333 .......................... 203,433 ............................... 441 
91282C-HP-9 ......... TSY INFL IX N/B ............................................................................................................. ................. ....10/04/2023 ... INFLATION INDEX ADJUSTMENT .............................................................................................. ...................................  ....................... 2,196,044 ....................... 2,279,385 .............................2,528 
3618B3-TT-4 ......... G2 CS9562 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  ..........................181,985 .......................... 204,163 ............................... 442 
91282C-JL-6 ......... US TREASURY N/B ............................................................................................................. ................. ....12/14/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 796,974 ..........................790,000 ............................ 1,578 

36202F-HX-7 ......... G2 004746 - RMBS ............................................................................................................ ................. ....08/18/2023 ... EMM ............................................................................................................................ ...................................  ........................... 34,612 ........................... 35,797 ................................ 90 

91282C-JR-3 ......... US TREASURY N/B ............................................................................................................. ................. ....12/29/2023 ... NOMURA SECURITIES/FIXED INCOME ......................................................................................... ...................................  ....................... 1,333,195 ....................... 1,340,000 ............................... 276 
36202F-JQ-0 ......... G2 004771 - RMBS ............................................................................................................ ................. ....08/18/2023 ... EMM ............................................................................................................................ ...................................  ........................... 24,997 ........................... 25,853 ................................ 65 

83162C-S7-9 ......... SMALL BUSINESS ADMINISTRATION ........................................................................................... ................. ....03/16/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ..........................716,879 .......................... 723,072 ............................... 858 
36202F-KN-5 ......... G2 004801 - RMBS ............................................................................................................ ................. ....08/18/2023 ... EMM ............................................................................................................................ ...................................  .......................... 104,358 .......................... 107,933 ............................... 270 
831641-FW-0 ......... SMALL BUSINESS ADMINISTRATION ........................................................................................... ................. ....09/14/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ....................... 1,320,000 ....................... 1,320,000 ..................................0 
36202F-LP-9 ......... G2 004834 - RMBS ............................................................................................................ ................. ....08/18/2023 ... Various ...................................................................................................................... ...................................  ........................... 28,317 ........................... 29,287 ................................ 73 

91282C-HM-6 ......... US TREASURY N/B ............................................................................................................. ................. ....08/02/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ....................... 1,911,492 ....................... 1,915,000 .............................4,449 
36202F-P7-5 ......... G2 004946 - RMBS ............................................................................................................ ................. ....08/18/2023 ... EMM ............................................................................................................................ ...................................  ........................... 32,680 ........................... 33,800 ................................ 85 

91282C-HN-4 ......... US TREASURY N/B ............................................................................................................. ................. ....08/02/2023 ... CITADEL SEC/INTERNAL ...................................................................................................... ...................................  .......................... 416,263 ..........................420,000 ............................... 163 
36202F-PG-5 ......... G2 004923 - RMBS ............................................................................................................ ................. ....08/18/2023 ... EMM ............................................................................................................................ ...................................  .......................... 134,140 ..........................138,736 ............................... 347 
91282C-HQ-7 ......... US TREASURY N/B ............................................................................................................. ................. ....08/02/2023 ... BNKOFMONT,CHBRNCH/CM ...................................................................................................... ...................................  ....................... 1,377,342 ....................... 1,385,000 ............................... 466 
36202F-Q7-4 ......... G2 004978 - RMBS ............................................................................................................ ................. ....08/18/2023 ... EMM ............................................................................................................................ ...................................  ..........................170,571 ..........................176,414 ............................... 441 
91282C-HR-5 ......... US TREASURY N/B ............................................................................................................. ................. ....08/02/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 158,153 ..........................160,000 ................................ 52 
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36202F-SE-7 ......... G2 005017 - RMBS ............................................................................................................ ................. ....08/18/2023 ... EMM ............................................................................................................................ ...................................  ........................... 26,507 ........................... 27,415 ................................ 69 

91282C-JF-9 ......... US TREASURY N/B ............................................................................................................. ................. ....10/31/2023 ... HSBC SECURITIES, INC. ..................................................................................................... ...................................  ....................... 1,724,900 ....................... 1,710,000 ............................ 1,196 

36202F-UF-1 ......... G2 005082 - RMBS ............................................................................................................ ................. ....08/18/2023 ... EMM ............................................................................................................................ ...................................  .......................... 207,033 .......................... 214,126 ............................... 535 
91282C-JN-2 ......... US TREASURY N/B ............................................................................................................. ................. ....11/30/2023 ... NOMURA SECURITIES/FIXED INCOME ......................................................................................... ...................................  ....................... 1,294,412 ....................... 1,275,000 ............................ 1,981 

36202F-VG-8 ......... G2 005115 - RMBS ............................................................................................................ ................. ....08/18/2023 ... EMM ............................................................................................................................ ...................................  ........................... 59,259 ........................... 61,289 ............................... 153 
91282C-JQ-5 ......... US TREASURY N/B ............................................................................................................. ................. ....12/29/2023 ... BNP PARIBAS SECURITIES CORP./FIXED INCOM ............................................................................ ...................................  ..........................366,836 ..........................370,000 ................................ 76 
36202F-XC-5 ......... G2 005175 - RMBS ............................................................................................................ ................. ....08/18/2023 ... EMM ............................................................................................................................ ...................................  .............................5,900 ............................ 6,102 ................................ 15 

91282C-JR-3 ......... US TREASURY N/B ............................................................................................................. ................. ....12/28/2023 ... BNP PARIBAS SECURITIES CORP./FIXED INCOM ............................................................................ ...................................  .......................... 423,673 .......................... 425,000 ................................ 88 
3622AB-D3-3 ......... G2 785622 - RMBS ............................................................................................................ ................. ....05/16/2023 ... EMM ............................................................................................................................ ...................................  .......................... 425,553 .......................... 490,728 ............................... 579 
912828-4V-9 ......... US TREASURY N/B ............................................................................................................. ................. ....06/15/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  .......................... 643,129 ..........................689,000 .............................4,122 
3622AB-GK-2 ......... G2 785702 - RMBS ............................................................................................................ ................. ....05/16/2023 ... EMM ............................................................................................................................ ...................................  .......................... 829,685 .......................... 950,928 .............................1,123 
912828-K7-4 ......... US TREASURY N/B ............................................................................................................. ................. ....07/31/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................211,690 .......................... 224,000 ............................ 2,067 

3622AB-GZ-9 ......... G2 785716 - RMBS ............................................................................................................ ................. ....07/19/2023 ... EMM ............................................................................................................................ ...................................  .......................... 885,855 .......................... 991,253 .............................1,652 
912828-XB-1 ......... US TREASURY N/B ............................................................................................................. ................. ....05/10/2023 ... BMO CAPITAL MARKETS CORP BONDS ......................................................................................... ...................................  .......................... 258,548 ..........................268,000 .............................2,785 
3622AB-HF-2 ......... G2 785730 - RMBS ............................................................................................................ ................. ....07/19/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,774,693 ....................... 1,985,844 .............................3,310 
912828-Z9-4 ......... US TREASURY N/B ............................................................................................................. ................. ....04/28/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 981,223 ....................... 1,138,000 .............................5,235 
3622AB-J8-6 ......... G2 785787 - RMBS ............................................................................................................ ................. ....05/16/2023 ... EMM ............................................................................................................................ ...................................  .......................... 865,655 .......................... 991,445 ............................ 1,170 

912828-ZQ-6 ......... US TREASURY N/B ............................................................................................................. ................. ....05/10/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 904,535 ....................... 1,122,000 ............................ 1,978 

3622AB-J9-4 ......... G2 785788 - RMBS ............................................................................................................ ................. ....05/16/2023 ... EMM ............................................................................................................................ ...................................  .......................... 295,375 .......................... 339,146 ............................... 400 
912828-ZT-0 ......... US TREASURY N/B ............................................................................................................. ................. ....01/31/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 190,491 ..........................208,000 ................................ 90 

3622AB-JH-6 ......... G2 785764 - RMBS ............................................................................................................ ................. ....05/16/2023 ... EMM ............................................................................................................................ ...................................  .......................... 518,469 .......................... 595,300 ............................... 703 
91282C-EP-2 ......... US TREASURY N/B ............................................................................................................. ................. ....03/31/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 249,310 ..........................262,000 .............................2,892 
3622AB-KB-7 ......... G2 785790 - RMBS ............................................................................................................ ................. ....05/16/2023 ... EMM ............................................................................................................................ ...................................  .......................... 573,506 ..........................661,340 ............................... 781 
91282C-FC-0 ......... US TREASURY N/B ............................................................................................................. ................. ....01/31/2023 ... BNY MELLON/NOMURA INT'L PLC REPO ...................................................................................... ...................................  .......................... 624,505 ..........................673,000 ............................... 886 
3622AB-W6-5 ......... G2 786169 - RMBS ............................................................................................................ ................. ....12/01/2023 ... Direct ........................................................................................................................ ...................................  ..........................141,810 ..........................141,810 ..................................0 
91282C-FF-3 ......... US TREASURY N/B ............................................................................................................. ................. ....01/31/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ........................... 67,573 ........................... 72,000 ............................... 915 
3622AB-ZB-1 ......... G2 786238 - RMBS ............................................................................................................ ................. ....01/06/2023 ... Various ...................................................................................................................... ...................................  .......................... 895,339 .......................... 993,441 ............................ 1,821 

91282C-GM-7 ......... US TREASURY N/B ............................................................................................................. ................. ....02/28/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  .......................... 363,842 ..........................371,700 .............................2,278 
36241L-6M-3 ......... G2 783576 - RMBS ............................................................................................................ ................. ....08/18/2023 ... EMM ............................................................................................................................ ...................................  ........................... 53,023 ........................... 54,840 ............................... 137 
91282C-HF-1 ......... US TREASURY N/B ............................................................................................................. ................. ....06/29/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................289,710 ..........................300,000 .............................2,511 
36241L-7B-6 ......... G2 783590 - RMBS ............................................................................................................ ................. ....08/18/2023 ... EMM ............................................................................................................................ ...................................  ........................... 22,041 ........................... 22,797 ................................ 57 

91282C-HT-1 ......... US TREASURY N/B ............................................................................................................. ................. ....11/08/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 29,427 ........................... 31,000 ............................... 284 
36241L-UT-1 ......... G2 783294 - RMBS ............................................................................................................ ................. ....08/18/2023 ... EMM ............................................................................................................................ ...................................  ........................... 30,519 ........................... 31,564 ................................ 79 

91282C-JJ-1 ......... US TREASURY N/B ............................................................................................................. ................. ....11/20/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 281,327 .......................... 274,300 ............................... 948 
38380U-XM-0 ......... GNR 2018-011 PC - CMO/RMBS ............................................................................................... ................. ....04/04/2023 ... EMM ............................................................................................................................ ...................................  ..........................371,077 .......................... 401,903 ............................... 278 
912828-2A-7 ......... US TREASURY N/B ............................................................................................................. ................. ....05/10/2023 ... BNY MELLON/NOMURA INT'L PLC REPO ...................................................................................... ...................................  ....................... 1,884,366 ....................... 2,053,000 ........................... 12,901 
38382B-X3-2 ......... GNR 2020-004 H - CMO/RMBS ................................................................................................ ................. ....04/17/2023 ... EMM ............................................................................................................................ ...................................  .......................... 439,480 .......................... 502,622 ............................... 663 
912828-3W-8 ......... US TREASURY N/B ............................................................................................................. ................. ....02/09/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 143,740 ..........................151,000 .............................2,020 
38382C-WL-1 ......... GNR 2020-015 HC - CMO/RMBS ............................................................................................... ................. ....04/17/2023 ... EMM ............................................................................................................................ ...................................  .......................... 426,206 .......................... 502,388 ............................... 530 
912828-4V-9 ......... US TREASURY N/B ............................................................................................................. ................. ....06/15/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  ....................... 4,238,712 ....................... 4,512,000 ........................... 58,470 
38382T-D3-5 ......... GNR 2021-098 FM - CMO/RMBS ............................................................................................... ................. ....04/21/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,221,393 ....................... 1,456,463 .............................2,529 
912828-K7-4 ......... US TREASURY N/B ............................................................................................................. ................. ....08/02/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ....................... 2,006,502 ....................... 2,126,000 ........................... 19,851 
38382V-ER-6 ......... GNR 2021-097 FA - CMO/RMBS ............................................................................................... ................. ....04/28/2023 ... EMM ............................................................................................................................ ...................................  ....................... 3,420,248 ....................... 3,955,206 .............................1,992 
912828-Z9-4 ......... US TREASURY N/B ............................................................................................................. ................. ....04/28/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ....................... 1,235,749 ....................... 1,439,000 ............................ 6,578 

38382W-CY-1 ......... GNR 2021-122 FA - CMO/RMBS ............................................................................................... ................. ....04/21/2023 ... EMM ............................................................................................................................ ...................................  ....................... 3,314,513 ....................... 3,851,986 .............................1,926 
912828-ZQ-6 ......... US TREASURY N/B ............................................................................................................. ................. ....05/10/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ....................... 4,338,198 ....................... 5,469,000 ............................ 8,218 

38382Y-M4-2 ......... GNR 2023-H02 JF - CMO/RMBS ............................................................................................... ................. ....09/20/2023 ... BMO Capital Markets Corp. ............................................................................................... ...................................  ....................... 1,234,248 ....................... 1,234,248 ............................ 1,767 

912828-ZT-0 ......... US TREASURY N/B ............................................................................................................. ................. ....06/15/2023 ... JP MORGAN CHASE BANK/HSBCSI ............................................................................................. ...................................  ..........................163,566 ..........................178,000 ................................ 24 

38382Y-R2-1 ......... GNR 2023-H03 FA - CMO/RMBS ............................................................................................... ................. ....11/20/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,327,761 ....................... 1,328,375 .............................1,563 
91282C-CJ-8 ......... US TREASURY N/B ............................................................................................................. ................. ....05/10/2023 ... JP MORGAN CHASE BANK/HSBCSI ............................................................................................. ...................................  ..........................419,878 ..........................456,000 .............................1,444 
38383P-GV-7 ......... GNR 2022-050 YB - CMO/RMBS ............................................................................................... ................. ....04/04/2023 ... EMM ............................................................................................................................ ...................................  .......................... 413,989 .......................... 445,000 ............................... 389 
91282C-DN-8 ......... US TREASURY N/B ............................................................................................................. ................. ....05/26/2023 ... BNY MELLON/NOMURA INT'L PLC REPO ...................................................................................... ...................................  .......................... 190,338 ..........................202,000 ............................... 921 
912810-SX-7 ......... UNITED STATES TREASURY .................................................................................................... ................. ....01/01/2023 ... BANK OF NEW YORK ........................................................................................................... ...................................  .....................(11,114,995) .....................(13,697,000) ..........................(85,005)
91282C-EP-2 ......... US TREASURY N/B ............................................................................................................. ................. ....03/31/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 369,208 ..........................388,000 .............................4,283 
912810-TN-8 ......... UNITED STATES TREASURY .................................................................................................... ................. ....12/28/2023 ... EMM ............................................................................................................................ ...................................  ....................... 9,809,893 ......................10,750,000 ..........................102,616 
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91282C-FC-0 ......... US TREASURY N/B ............................................................................................................. ................. ....01/31/2023 ... BNY MELLON/NOMURA INT'L PLC REPO ...................................................................................... ...................................  ..........................580,807 ..........................629,000 ............................ 1,060 

912810-TR-9 ......... UNITED STATES TREASURY .................................................................................................... ................. ....10/10/2023 ... Various ...................................................................................................................... ...................................  .......................... 259,343 ..........................287,000 .............................2,592 
91282C-FF-3 ......... US TREASURY N/B ............................................................................................................. ................. ....01/31/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ........................... 55,373 ........................... 59,000 ............................... 750 
912810-TW-8 ......... UNITED STATES TREASURY .................................................................................................... ................. ....11/30/2023 ... Morgan Stanley .............................................................................................................. ...................................  ........................... 70,389 ........................... 70,000 ............................... 146 
91282C-GM-7 ......... US TREASURY N/B ............................................................................................................. ................. ....02/14/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  .......................... 258,785 ..........................265,700 ............................ 2,116 

912828-4N-7 ......... UNITED STATES TREASURY .................................................................................................... ................. ....04/28/2023 ... Goldman Sachs ............................................................................................................... ...................................  .......................... 181,245 ..........................187,000 .............................2,480 
91282C-HC-8 ......... US TREASURY N/B ............................................................................................................. ................. ....07/13/2023 ... BNY MELLON/NOMURA INT'L PLC REPO ...................................................................................... ...................................  .......................... 287,225 ..........................305,800 .............................2,343 
91282C-BJ-9 ......... UNITED STATES TREASURY .................................................................................................... ................. ....01/05/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,515,563 ....................... 1,770,000 .............................5,916 
91282C-HF-1 ......... US TREASURY N/B ............................................................................................................. ................. ....06/29/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................168,580 ..........................171,000 ............................... 517 
91282C-FV-8 ......... UNITED STATES TREASURY .................................................................................................... ................. ....01/13/2023 ... EMM ............................................................................................................................ ...................................  ....................... 2,317,360 ....................... 2,200,000 ........................... 15,737 
91282C-HT-1 ......... US TREASURY N/B ............................................................................................................. ................. ....11/08/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 124,470 ..........................131,000 ............................ 1,200 

91282C-GG-0 ......... UNITED STATES TREASURY .................................................................................................... ................. ....02/15/2023 ... EMM ............................................................................................................................ ...................................  ....................... 4,459,570 ....................... 4,500,000 .............................8,204 
91282C-JJ-1 ......... US TREASURY N/B ............................................................................................................. ................. ....11/20/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 388,332 .......................... 374,900 .............................1,547 
91282C-GM-7 ......... UNITED STATES TREASURY .................................................................................................... ................. ....09/22/2023 ... EMM ............................................................................................................................ ...................................  ...................... 28,326,972 ...................... 29,305,000 ..........................192,001 
38381T-C3-7 ......... GOVERNMENT NATIONAL MORTGAGE A .......................................................................................... ................. ....10/20/2023 ... ADDITIONAL PRINCIPAL ...................................................................................................... ...................................  ............................... 539 ............................... 539 ..................................0 
91282C-GT-2 ......... UNITED STATES TREASURY .................................................................................................... ................. ....05/31/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,760,578 ....................... 1,775,000 ........................... 11,076 
83162C-S7-9 ......... SMALL BUSINESS ADMINISTRATION ........................................................................................... ................. ....03/16/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 584,401 .......................... 584,401 ..................................0 
91282C-HC-8 ......... UNITED STATES TREASURY .................................................................................................... ................. ....06/30/2023 ... EMM ............................................................................................................................ ...................................  ....................... 3,146,885 ....................... 3,250,000 ........................... 10,588 
831641-FW-0 ......... SMALL BUSINESS ADMINISTRATION ........................................................................................... ................. ....09/14/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ....................... 1,190,000 ....................... 1,190,000 ..................................0 
91282C-HR-5 ......... UNITED STATES TREASURY .................................................................................................... ................. ....10/31/2023 ... EMM ............................................................................................................................ ...................................  ....................... 3,067,442 ....................... 3,175,000 ........................... 18,424 
91282C-GT-2 ......... US TREASURY N/B ............................................................................................................. ................. ....03/31/2023 ... HSBC SECURITIES, INC. ..................................................................................................... ...................................  ..........................740,108 ..........................740,000 .............................1,099 
91282C-HS-3 ......... UNITED STATES TREASURY .................................................................................................... ................. ....09/22/2023 ... EMM ............................................................................................................................ ...................................  ...................... 12,987,885 ......................13,000,000 ..........................111,285 
91282C-HA-2 ......... US TREASURY N/B ............................................................................................................. ................. ....04/27/2023 ... NOMURA SECURITIES/FIXED INCOME ......................................................................................... ...................................  ..........................868,185 ..........................870,000 ................................ 83 

91282C-HW-4 ......... UNITED STATES TREASURY .................................................................................................... ................. ....09/26/2023 ... EMM ............................................................................................................................ ...................................  ....................... 2,432,617 ....................... 2,500,000 .............................7,649 
91282C-HE-4 ......... US TREASURY N/B ............................................................................................................. ................. ....05/31/2023 ... BNP PARIBAS SECURITIES CORP./FIXED INCOM ............................................................................ ...................................  ....................... 1,700,909 ....................... 1,715,000 ............................... 764 
91282C-HX-2 ......... UNITED STATES TREASURY .................................................................................................... ................. ....09/29/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,535,148 ....................... 1,540,000 .............................2,798 
91282C-HK-0 ......... US TREASURY N/B ............................................................................................................. ................. ....06/30/2023 ... HSBC SECURITIES, INC. ..................................................................................................... ...................................  ....................... 2,454,811 ....................... 2,464,997 .............................2,152 
91282C-JF-9 ......... UNITED STATES TREASURY .................................................................................................... ................. ....11/02/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,010,703 ....................... 1,000,000 ............................... 402 
91282C-HW-4 ......... US TREASURY N/B ............................................................................................................. ................. ....08/31/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  .......................... 909,420 .......................... 935,000 .............................2,225 
91282C-JJ-1 ......... UNITED STATES TREASURY .................................................................................................... ................. ....12/11/2023 ... CITIBANK ..................................................................................................................... ...................................  .......................... 156,240 ..........................153,000 ............................... 530 
91282C-JA-0 ......... US TREASURY N/B ............................................................................................................. ................. ....10/11/2023 ... BNP PARIBAS SECURITIES CORP./FIXED INCOM ............................................................................ ...................................  ....................... 1,637,081 ....................... 1,650,000 .............................4,247 
91282C-JM-4 ......... UNITED STATES TREASURY .................................................................................................... ................. ....12/04/2023 ... EMM ............................................................................................................................ ...................................  ..........................501,836 ..........................500,000 ............................... 299 
91282C-JC-6 ......... US TREASURY N/B ............................................................................................................. ................. ....10/17/2023 ... BNP PARIBAS SECURITIES CORP./FIXED INCOM ............................................................................ ...................................  ..........................976,072 ..........................985,000 ............................... 811 
91282C-JF-9 ......... US TREASURY N/B ............................................................................................................. ................. ....10/27/2023 ... BNKOFMONT,CHBRNCH/CM ...................................................................................................... ...................................  ..........................827,986 ..........................825,000 ................................ 55 

91282C-JK-8 ......... US TREASURY N/B ............................................................................................................. ................. ....11/08/2023 ... SCOTIAMCLEOD (U.S.A.) INC. .............................................................................................. ...................................  ....................... 1,637,219 ....................... 1,640,000 ..................................0 
91282C-JM-4 ......... US TREASURY N/B ............................................................................................................. ................. ....12/28/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 428,197 ..........................415,000 .............................1,439 
91282C-JN-2 ......... US TREASURY N/B ............................................................................................................. ................. ....11/30/2023 ... NOMURA SECURITIES/FIXED INCOME ......................................................................................... ...................................  .......................... 834,322 ..........................825,000 ............................... 992 
91282C-JP-7 ......... US TREASURY N/B ............................................................................................................. ................. ....12/29/2023 ... BNP PARIBAS SECURITIES CORP./FIXED INCOM ............................................................................ ...................................  .......................... 418,843 ..........................415,000 ............................... 893 
0109999999. Subtotal - Bonds - U.S. Governments 421,761,299 438,101,256 1,178,843 

P4R07X-U5-3 ......... MEXICO (UNITED MEXICAN STATES) (GOVERNME ............................................................................. B............... ....11/28/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,214,967 ........................... 13,880 ........................... 33,138 
00258H-AA-9 ......... ABAY LEASING 2014 LLC ..................................................................................................... ................. ....05/31/2023 ... SHARE ADJUSTMENT ........................................................................................................... ...................................  ..................................0 ............................... 106 ..................................0 
P8T60M-ZC-0 ......... BRAZIL, FEDERATIVE REPUBLIC OF (GOVERNME ............................................................................. B............... ....11/28/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,462,862 .............................1,426 ................................ 60 
S69124-WF-8 ......... SOUTH AFRICA, REPUBLIC OF (GOVERNMENT) ................................................................................ B............... ....11/28/2023 ... Various ...................................................................................................................... ...................................  .......................... 299,267 .......................... 357,665 ............................ 6,470 

Y6S86Z-A5-8 ......... INDONESIA, REPUBLIC OF (GOVERNMENT) .................................................................................... B............... ....11/28/2023 ... CITIBANK JAKARTA ........................................................................................................... ...................................  .......................... 456,207 .......................... 451,192 .............................3,999 
Y6S86Z-WH-8 ......... INDONESIA, REPUBLIC OF (GOVERNMENT) .................................................................................... B............... ....04/26/2023 ... Various ...................................................................................................................... ...................................  .......................... 534,595 .......................... 531,155 ............................ 6,740 

0309999999. Subtotal - Bonds - All Other Governments 3,967,899 1,355,425 50,406 

641462-KE-5 ......... NEVADA ST ..................................................................................................................... ................. ....05/22/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,086,480 ....................... 1,500,000 ............................ 1,917 

13063D-MB-1 ......... CALIFORNIA ST ................................................................................................................ ................. ....06/22/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 457,505 ..........................500,000 ............................ 3,601 

452151-LF-8 ......... ILLINOIS ST .................................................................................................................. ................. ....09/20/2023 ... EMM ............................................................................................................................ ...................................  .......................... 312,575 .......................... 325,000 ............................ 5,111 

419792-M4-5 ......... HAWAII ST ..................................................................................................................... ................. ....12/07/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................979,707 ..........................950,000 ..................................0 
54627R-AR-1 ......... LOUISIANA ST LOCAL GOVT ENVRNM .......................................................................................... ................. ....06/07/2023 ... BNY/SUNTRUST CAPITAL MARKETS ........................................................................................... ...................................  ....................... 1,972,727 ....................... 1,976,180 ........................... 19,524 
57582R-L3-8 ......... MASSACHUSETTS ST ............................................................................................................ ................. ....11/22/2023 ... PERSHING LLC ................................................................................................................ ...................................  ....................... 1,063,225 ....................... 1,250,000 .............................1,237 
576004-HG-3 ......... MASSACHUSETTS ST SPL OBLG REVE .......................................................................................... ................. ....08/02/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ..........................909,777 .......................... 941,730 .............................2,043 
658207-3D-5 ......... NORTH CAROLINA ST HSG FIN AGY ........................................................................................... ................. ....11/09/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ....................... 1,833,012 ....................... 1,800,000 ..................................0 
678908-4C-5 ......... OKLAHOMA ST DEV FIN AUTH .................................................................................................. ................. ....06/01/2023 ... CITIGROUP GLOBAL MARKETS INC ........................................................................................... ...................................  .......................... 923,922 .......................... 972,109 ........................... 10,798 
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70914P-MJ-8 ......... PENNSYLVANIA ST ............................................................................................................. ................. ....06/12/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ....................... 1,537,080 ....................... 1,500,000 ........................... 27,023 
83756C-7X-7 ......... SOUTH DAKOTA ST HSG DEV AUTH ............................................................................................. ................. ....11/16/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ....................... 1,505,000 ....................... 1,505,000 ..................................0 
880461-2F-4 ......... TENNESSEE HSG DEV AGY RSDL FIN .......................................................................................... ................. ....07/26/2023 ... PERSHING LLC ................................................................................................................ ...................................  ..........................940,710 ....................... 1,000,000 .............................2,625 
88258M-AA-3 ......... TEXAS NATURAL GAS SECURITIZTN ........................................................................................... ................. ....03/10/2023 ... JEFFERIESLLC ................................................................................................................ ...................................  ....................... 1,603,775 ....................... 1,590,000 .............................5,102 
88275F-ZU-6 ......... TEXAS ST DEPT OF HSG   CMNTY A .......................................................................................... ................. ....12/07/2023 ... JEFFERIESLLC ................................................................................................................ ...................................  .......................... 996,646 ..........................970,000 ..................................0 
93978T-4L-0 ......... WASHINGTON ST HSG FIN COMMISSI .......................................................................................... ................. ....04/27/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ....................... 1,276,600 ....................... 1,250,000 ..................................0 
419792-M5-2 ......... HAWAII ST ..................................................................................................................... ................. ....12/07/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................700,000 ..........................700,000 ..................................0 
880591-EX-6 ......... TENN VALLEY AUTHORITY ..................................................................................................... ................. ....04/06/2023 ... NOMURA SECURITIES/FIXED INCOME ......................................................................................... ...................................  ..........................627,657 ..........................750,000 ............................... 781 
13063D-MB-1 ......... CALIFORNIA ST ................................................................................................................ ................. ....06/22/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 68,626 ........................... 75,000 ............................... 540 
54627R-AL-4 ......... LOUISIANA ST LOCAL GOVT ENVRNM .......................................................................................... ................. ....07/20/2023 ... PERSHING LLC ................................................................................................................ ...................................  .......................... 153,220 .......................... 158,854 ............................ 2,760 

54627R-AR-1 ......... LOUISIANA ST LOCAL GOVT ENVRNM .......................................................................................... ................. ....06/08/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 230,990 .......................... 230,862 .............................2,379 
57582R-L3-8 ......... MASSACHUSETTS ST ............................................................................................................ ................. ....11/22/2023 ... PERSHING LLC ................................................................................................................ ...................................  .......................... 148,852 ..........................175,000 ............................... 173 
576004-HG-3 ......... MASSACHUSETTS ST SPL OBLG REVE .......................................................................................... ................. ....08/02/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 134,647 .......................... 139,376 ............................... 302 
658207-3D-5 ......... NORTH CAROLINA ST HSG FIN AGY ........................................................................................... ................. ....11/09/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  .......................... 290,227 ..........................285,000 ..................................0 
678908-4C-5 ......... OKLAHOMA ST DEV FIN AUTH .................................................................................................. ................. ....06/01/2023 ... CITIGROUP GLOBAL MARKETS INC ........................................................................................... ...................................  ..........................184,021 .......................... 194,422 .............................2,489 
70914P-MJ-8 ......... PENNSYLVANIA ST ............................................................................................................. ................. ....06/12/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  .......................... 179,326 ..........................175,000 .............................3,153 
83756C-7X-7 ......... SOUTH DAKOTA ST HSG DEV AUTH ............................................................................................. ................. ....11/16/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ..........................240,000 ..........................240,000 ..................................0 
880461-2F-4 ......... TENNESSEE HSG DEV AGY RSDL FIN .......................................................................................... ................. ....07/26/2023 ... PERSHING LLC ................................................................................................................ ...................................  .......................... 164,624 ..........................175,000 ............................... 459 
88258M-AA-3 ......... TEXAS NATURAL GAS SECURITIZTN ........................................................................................... ................. ....03/10/2023 ... JEFFERIESLLC ................................................................................................................ ...................................  ..........................202,066 ..........................200,000 ............................... 765 
88275F-ZU-6 ......... TEXAS ST DEPT OF HSG   CMNTY A .......................................................................................... ................. ....12/07/2023 ... JEFFERIESLLC ................................................................................................................ ...................................  ..........................174,670 ..........................170,000 ..................................0 
882830-AW-2 ......... TEXAS ST TRANSPRTN COMMISSION ........................................................................................... ................. ....08/10/2023 ... FIRST HORIZON BANK ........................................................................................................ ...................................  ........................... 97,904 ..........................115,000 ............................... 588 
93978T-4L-0 ......... WASHINGTON ST HSG FIN COMMISSI .......................................................................................... ................. ....04/27/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ..........................137,873 ..........................135,000 ..................................0 
13063D-MB-1 ......... CALIFORNIA ST ................................................................................................................ ................. ....06/22/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 91,501 ..........................100,000 ............................... 720 
54627R-AR-1 ......... LOUISIANA ST LOCAL GOVT ENVRNM .......................................................................................... ................. ....06/07/2023 ... BNY/SUNTRUST CAPITAL MARKETS ........................................................................................... ...................................  .......................... 271,941 .......................... 272,417 .............................2,691 
57582R-L3-8 ......... MASSACHUSETTS ST ............................................................................................................ ................. ....11/22/2023 ... PERSHING LLC ................................................................................................................ ...................................  ..........................191,381 .......................... 225,000 ............................... 223 
576004-HG-3 ......... MASSACHUSETTS ST SPL OBLG REVE .......................................................................................... ................. ....08/02/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 123,730 ..........................128,075 ............................... 278 
649791-PU-8 ......... NEW YORK ST .................................................................................................................. ................. ....12/05/2023 ... STIFEL NICOLAUS + CO INC ................................................................................................. ...................................  ..........................181,326 ..........................200,000 ............................ 1,587 

658207-3D-5 ......... NORTH CAROLINA ST HSG FIN AGY ........................................................................................... ................. ....11/09/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  .......................... 280,044 ..........................275,000 ..................................0 
678908-4C-5 ......... OKLAHOMA ST DEV FIN AUTH .................................................................................................. ................. ....06/01/2023 ... CITIGROUP GLOBAL MARKETS INC ........................................................................................... ...................................  ..........................180,457 ..........................197,211 ............................ 2,077 

70914P-MJ-8 ......... PENNSYLVANIA ST ............................................................................................................. ................. ....06/12/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  .......................... 204,944 ..........................200,000 .............................3,602 
83756C-7X-7 ......... SOUTH DAKOTA ST HSG DEV AUTH ............................................................................................. ................. ....11/16/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ..........................240,000 ..........................240,000 ..................................0 
880461-2F-4 ......... TENNESSEE HSG DEV AGY RSDL FIN .......................................................................................... ................. ....07/26/2023 ... PERSHING LLC ................................................................................................................ ...................................  ..........................112,885 ..........................120,000 ............................... 315 
88258M-AA-3 ......... TEXAS NATURAL GAS SECURITIZTN ........................................................................................... ................. ....03/10/2023 ... JEFFERIESLLC ................................................................................................................ ...................................  .......................... 201,515 ..........................200,000 ............................... 561 
88275F-ZU-6 ......... TEXAS ST DEPT OF HSG   CMNTY A .......................................................................................... ................. ....12/07/2023 ... JEFFERIESLLC ................................................................................................................ ...................................  ..........................174,670 ..........................170,000 ..................................0 
93978T-4L-0 ......... WASHINGTON ST HSG FIN COMMISSI .......................................................................................... ................. ....04/27/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ..........................173,618 ..........................170,000 ..................................0 
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 23,561,456 24,446,236 105,423 

60412A-UP-6 ......... MINNESOTA ST ................................................................................................................. ................. ....05/22/2023 ... ACADEMY SECURITIES, INC. ................................................................................................. ...................................  ....................... 1,045,140 ....................... 1,500,000 ............................ 8,828 

052430-FC-4 ......... AUSTIN TX INDEP SCH DIST .................................................................................................. ................. ....05/04/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ....................... 1,302,888 ....................... 1,250,000 ........................... 17,315 
717813-ZN-2 ......... PHILADELPHIA PA ............................................................................................................. ................. ....01/10/2023 ... EMM ............................................................................................................................ ...................................  .......................... 164,496 ..........................200,000 .............................1,591 
802385-RU-0 ......... SANTA MONICA CA CMNTY CLG DIST .......................................................................................... ................. ....01/17/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 589,127 ..........................700,000 .............................5,312 
54438C-YM-8 ......... LOS ANGELES CA CMNTY CLG DIST ........................................................................................... ................. ....08/29/2023 ... DAVIDSON D.A. + COMPANY INC. ........................................................................................... ...................................  ........................... 90,645 ..........................105,000 ............................... 141 
052430-FC-4 ......... AUSTIN TX INDEP SCH DIST .................................................................................................. ................. ....05/04/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  .......................... 182,404 ..........................175,000 .............................2,424 
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions 3,374,700 3,930,000 35,611 

3130AW-Q2-9 ......... FEDERAL HOME LOAN BANKS ................................................................................................... ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,497,000 ....................... 1,500,000 ..................................0 
01F020-41-4 ......... FNCI-2N-JAN-2023 - RMBS ................................................................................................... ................. ....12/05/2023 ... Various ...................................................................................................................... ...................................  .........................(506,585) .........................(542,000) ..............................(429)
3137HB-3G-7 ......... FHLMC MULTIFAMILY STRUCTURED P .......................................................................................... ................. ....11/28/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ....................... 1,136,725 ....................... 1,140,000 ............................... 923 
01F020-41-4 ......... FNCI-2N-JAN-2024 - MBS .................................................................................................... ................. ....12/12/2023 ... EMM ............................................................................................................................ ...................................  ....................... 5,268,398 ....................... 6,000,000 ..................................0 
01F020-61-2 ......... FNCL-2N-JAN-2023 - RMBS ................................................................................................... ................. ....12/06/2023 ... Various ...................................................................................................................... ...................................  .......................... 856,514 ....................... 1,083,000 ..............................(101)
3140HX-KK-5 ......... FNMA POOL BL5697 ............................................................................................................ ................. ....12/11/2023 ... DUNCAN WILLIAMS INC ....................................................................................................... ...................................  ....................... 1,479,704 ....................... 1,480,000 .............................3,257 
3130AW-S4-3 ......... FEDERAL HOME LOAN BANKS ................................................................................................... ................. ....07/28/2023 ... EMM ............................................................................................................................ ...................................  ..........................250,000 ..........................250,000 ..................................0 
01F022-41-0 ......... FNCI-2.5N-JAN-2023 - RMBS ................................................................................................. ................. ....12/05/2023 ... Various ...................................................................................................................... ...................................  .........................(218,582) .........................(221,000) ..............................(193)
3140LJ-2T-2 ......... FNMA POOL BS7985 ............................................................................................................ ................. ....07/27/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ....................... 2,636,829 ....................... 2,660,000 ..................................0 
01F020-61-2 ......... FNCL-2N-JAN-2023 - RMBS ................................................................................................... ................. ....12/07/2023 ... EMM ............................................................................................................................ ...................................  ...................... 49,252,676 ......................60,700,000 ..................................0 
01F022-61-8 ......... FNCL-2.5N-JAN-2022 - ABS/MBS ............................................................................................. ................. ....12/06/2023 ... Various ...................................................................................................................... ...................................  ....................... 3,369,576 ....................... 4,079,000 .............................4,249 
3140LJ-5H-5 ......... FNMA POOL BS8047 ............................................................................................................ ................. ....02/28/2023 ... DUNCAN WILLIAMS INC ....................................................................................................... ...................................  ....................... 3,737,497 ....................... 3,683,397 ........................... 13,434 
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3130AW-WK-2 ......... FEDERAL HOME LOAN BANKS ................................................................................................... ................. ....08/15/2023 ... EMM ............................................................................................................................ ...................................  .......................... 249,750 ..........................250,000 ..................................0 
01F030-41-3 ......... FNCI-3N-JAN-2022 - MBS .................................................................................................... ................. ....12/05/2023 ... Morgan Stanley .............................................................................................................. ...................................  .......................... (31,556) ..........................(26,000) ..................................6 
3140LL-MG-3 ......... FNMA POOL BS9358 ............................................................................................................ ................. ....07/24/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ....................... 2,357,473 ....................... 2,356,000 .............................9,561 
01F022-61-8 ......... FNCL-2.5N-JAN-2022 - ABS/MBS ............................................................................................. ................. ....12/13/2023 ... EMM ............................................................................................................................ ...................................  ...................... 13,178,828 ......................16,500,000 .............................3,056 
01F030-61-1 ......... FNCL-3N-JAN-2022 - ABS/MBS ............................................................................................... ................. ....12/06/2023 ... Various ...................................................................................................................... ...................................  ........................3,025,295 ....................... 3,520,000 .............................4,400 
01F030-61-1 ......... FNMA TBA 30 YR 3 ............................................................................................................ ................. ....12/06/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................180,756 ..........................210,000 ............................... 263 
3130AX-3A-4 ......... FEDERAL HOME LOAN BANKS ................................................................................................... ................. ....08/29/2023 ... EMM ............................................................................................................................ ...................................  ..........................250,000 ..........................250,000 ..................................0 
01F032-41-9 ......... FNCI-3.5N-JAN-2022 - MBS .................................................................................................. ................. ....12/28/2023 ... Various ...................................................................................................................... ...................................  ........................... 72,412 ........................... 83,000 ............................... 191 
01F052-61-5 ......... FNMA TBA 30 YR 5.5 ......................................................................................................... ................. ....01/03/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  ....................... 1,653,231 ....................... 1,650,000 .............................3,042 
01F022-62-6 ......... FNCL-2.5N-FEB-2023 - RMBS ................................................................................................ ................. ....12/11/2023 ... EMM ............................................................................................................................ ...................................  .........................(983,813) ......................(1,200,000) ..................................0 
01F032-61-7 ......... FNCL-3.5N-JAN-2022 - RMBS ................................................................................................. ................. ....12/06/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ....................... 2,328,196 ....................... 2,606,000 ............................ 3,800 

3132AC-SX-9 ......... FED HM LN PC POOL ZT0534 .................................................................................................. ................. ....04/28/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 504,596 .......................... 532,116 ............................... 517 
3132D6-EB-2 ......... FH SB8230 - RMBS ............................................................................................................ ................. ....04/19/2023 ... BANK OF NEW YORK (BDMBS) ................................................................................................ ...................................  .......................... 495,539 .......................... 494,612 ............................ 1,030 

01F040-61-0 ......... FNCL-4N-JAN-2022 - ABS/MBS ............................................................................................... ................. ....12/06/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,540,750 ....................... 1,666,000 ............................ 2,777 

3132DW-ES-8 ......... FED HM LN PC POOL SD8245 .................................................................................................. ................. ....12/21/2023 ... CANTOR FITZGERALD + CO ................................................................................................... ...................................  ..........................197,268 .......................... 203,468 ............................... 382 
01F022-62-6 ......... FNCL-2.5N-FEB-2022 - RMBS ................................................................................................ ................. ....12/11/2023 ... EMM ............................................................................................................................ ...................................  .......................... 818,594 ....................... 1,000,000 ..................................0 
01F042-61-6 ......... FNCL-4.5N-JAN-2023 - RMBS ................................................................................................. ................. ....12/06/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,407,257 ....................... 1,476,000 ............................... 724 
3133KL-2H-9 ......... FED HM LN PC POOL RA5276 .................................................................................................. ................. ....06/13/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  .......................... 243,950 .......................... 290,723 ............................... 353 
3132DW-E7-4 ......... FH SD8258 - RMBS ............................................................................................................ ................. ....03/27/2023 ... BK OF NYC/BCMBS ............................................................................................................ ...................................  .......................... 954,241 .......................... 958,585 .............................1,598 
01F052-61-5 ......... FNCL-5.5N-JAN-2024 - MBS .................................................................................................. ................. ....12/28/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ....................... 1,618,546 ....................... 1,627,000 .............................3,729 
3133KQ-K4-7 ......... FED HM LN PC POOL RA8415 .................................................................................................. ................. ....06/09/2023 ... BONY/TORONTO DOMINION SECURITIES INC ................................................................................. ...................................  .......................... 955,738 .......................... 956,979 .............................1,754 
01F030-41-3 ......... FNCI-3N-JAN-2023 - RMBS ................................................................................................... ................. ....12/12/2023 ... EMM ............................................................................................................................ ...................................  ...................... (2,044,109) ...................... (2,200,000) ..................................0 
01F060-61-8 ......... FNCL-6N-JAN-2023 - MBS .................................................................................................... ................. ....12/06/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 635,832 ..........................630,000 .............................1,575 
3133KQ-TC-0 ......... FED HM LN PC POOL RA8647 .................................................................................................. ................. ....05/04/2023 ... NOMURA SECURITIES/FIXED INCOME ......................................................................................... ...................................  ....................... 1,033,731 ....................... 1,049,807 .............................1,312 
3132DW-HG-1 ......... FH SD8331 - RMBS ............................................................................................................ ................. ....05/24/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,486,180 ....................... 1,489,672 .............................2,731 
3137FC-JK-1 ......... FHMS K-070 A2 - CMBS ....................................................................................................... ................. ....11/08/2023 ... Barclays Bank ............................................................................................................... ...................................  .......................... 429,017 ..........................458,000 ............................... 504 
3137HA-ST-4 ......... FHLMC MULTIFAMILY STRUCTURED P .......................................................................................... ................. ....10/25/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................580,870 ..........................600,000 .............................2,425 
01F030-41-3 ......... FNCI-3N-JAN-2022 - MBS .................................................................................................... ................. ....12/12/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,573,187 ....................... 1,600,000 ..................................0 
3140QR-W6-6 ......... FN CB6068 - RMBS ............................................................................................................ ................. ....05/24/2023 ... CITIBANK ..................................................................................................................... ...................................  .......................... 424,682 .......................... 432,659 ............................... 721 
3140F4-7L-4 ......... FNMA POOL BC8998 ............................................................................................................ ................. ....07/28/2023 ... INTL FCSTONE FINANCIAL INC./BD RATES ................................................................................. ...................................  .......................... 414,612 .......................... 465,557 ............................... 504 
3132XG-WY-8 ......... FH WN2462 - CMBS/RMBS ...................................................................................................... ................. ....10/17/2023 ... EMM ............................................................................................................................ ...................................  ..........................216,270 ..........................250,000 ............................... 513 
3140XK-P3-8 ......... FN FS4041 - RMBS ............................................................................................................ ................. ....05/31/2023 ... CITIBANK ..................................................................................................................... ...................................  .......................... 449,452 .......................... 449,101 ............................... 823 
3140J6-GR-2 ......... FNMA POOL BM2007 ............................................................................................................ ................. ....01/13/2023 ... BNP PARIBAS SECURITIES CORP./FIXED INCOM ............................................................................ ...................................  .......................... 546,032 .......................... 555,846 ............................... 741 
01F030-61-1 ......... FNCL-3N-JAN-2023 - MBS .................................................................................................... ................. ....11/30/2023 ... EMM ............................................................................................................................ ...................................  ...................... 11,379,551 ...................... 13,500,000 ..................................0 
3140XK-S7-6 ......... FN FS4141 - RMBS ............................................................................................................ ................. ....05/08/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 434,755 .......................... 445,118 ............................... 556 
3140KE-BP-2 ......... FNMA POOL BP6345 ............................................................................................................ ................. ....06/28/2023 ... BONY/TORONTO DOMINION SECURITIES INC ................................................................................. ...................................  ........................... 48,570 ........................... 54,315 ................................ 54 

3132YB-XA-9 ......... FH WE6073 - CMBS/RMBS ..................................................................................................... ................. ....05/16/2023 ... EMM ............................................................................................................................ ...................................  ..........................919,688 ....................... 1,000,000 .............................1,925 
3140XK-TV-2 ......... FN FS4163 - RMBS ............................................................................................................ ................. ....05/24/2023 ... Bank of America ............................................................................................................ ...................................  ..........................361,517 .......................... 368,542 ............................... 614 
3140KE-LG-1 ......... FNMA POOL BP6626 ............................................................................................................ ................. ....06/27/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 275,501 .......................... 337,933 ............................... 225 
01F030-61-1 ......... FNCL-3N-JAN-2022 - ABS/MBS ............................................................................................... ................. ....12/29/2023 ... EMM ............................................................................................................................ ...................................  ........................3,982,995 ....................... 4,900,000 ........................... 10,083 
3140XK-UQ-1 ......... FN FS4190 - RMBS ............................................................................................................ ................. ....05/24/2023 ... CITIBANK ..................................................................................................................... ...................................  .......................... 430,447 .......................... 438,602 ............................... 731 
3140MM-ZB-7 ......... FNMA POOL BV7937 ............................................................................................................ ................. ....11/13/2023 ... INTL FCSTONE FINANCIAL INC./BD RATES ................................................................................. ...................................  ..........................148,987 .......................... 165,397 ............................... 265 
3133EM-TM-4 ......... FEDERAL FARM CREDIT BANKS FUNDING CORP ................................................................................ ................. ....03/16/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,435,000 ....................... 2,000,000 ............................... 287 
3140QN-B5-0 ......... FNMA POOL CB2759 ............................................................................................................ ................. ....05/03/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 32,495 ........................... 35,856 ................................ 30 

01F030-62-9 ......... FNCL-3N-FEB-2022 - RMBS ................................................................................................... ................. ....01/30/2023 ... EMM ............................................................................................................................ ...................................  ....................... 2,918,695 ....................... 3,300,000 ..................................0 
3140QN-EM-0 ......... FNMA POOL CB2839 ............................................................................................................ ................. ....09/25/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 673,545 .......................... 865,948 ............................... 529 
3133EP-EJ-0 ......... FEDERAL FARM CREDIT BANKS FUNDING CORP ................................................................................ ................. ....03/23/2023 ... EMM ............................................................................................................................ ...................................  ....................... 2,250,000 ....................... 2,250,000 ..................................0 
3140QQ-KG-9 ......... FNMA POOL CB4794 ............................................................................................................ ................. ....02/02/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ....................... 1,374,087 ....................... 1,379,421 .............................2,069 
01F030-62-9 ......... FNCL-3N-FEB-2022 - RMBS ................................................................................................... ................. ....12/08/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,122,123 ..........................779,686 ..................................0 
3140XD-GD-2 ......... FNMA POOL FM9195 ............................................................................................................ ................. ....09/06/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ....................... 1,167,735 ....................... 1,390,412 ............................ 1,163 

3133EP-WZ-4 ......... FEDERAL FARM CREDIT BANKS FUNDING CORP ................................................................................ ................. ....10/04/2023 ... EMM ............................................................................................................................ ...................................  .......................... 247,950 ..........................250,000 ............................... 358 
3140XK-HQ-6 ......... FNMA POOL FS3838 ............................................................................................................ ................. ....09/12/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 590,526 .......................... 629,580 ............................... 909 
01F030-63-7 ......... FNCL-3N-MAR-2023 - RMBS ................................................................................................... ................. ....12/27/2023 ... EMM ............................................................................................................................ ...................................  .....................(13,176,625) .....................(14,800,000) ..................................0 
3140XL-PR-3 ......... FNMA POOL FS4931 ............................................................................................................ ................. ....08/15/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 659,537 ..........................661,397 .............................1,433 
3133KQ-FT-8 ......... FH RA8278 - RMBS ............................................................................................................ ................. ....04/10/2023 ... BANK OF NYC/NSIMBS ........................................................................................................ ...................................  .......................... 974,704 ..........................978,066 ............................ 1,630 
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31418C-S4-7 ......... FNMA POOL MA3238 ............................................................................................................ ................. ....05/09/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 334,798 .......................... 369,026 ............................... 376 
01F032-41-9 ......... FNCI-3.5N-JAN-2022 - MBS .................................................................................................. ................. ....01/01/2023 ... EMM ............................................................................................................................ ...................................  .......................... 483,516 ..........................500,000 ..................................0 
31418D-3X-8 ......... FNMA POOL MA4413 ............................................................................................................ ................. ....03/10/2023 ... NOMURA SECURITIES/FIXED INCOME ......................................................................................... ...................................  .......................... 973,015 ....................... 1,215,756 ............................... 836 
3136AU-HZ-7 ......... FNR 2016-79 AZ - CMO/RMBS ................................................................................................ ................. ....12/01/2023 ... Direct ........................................................................................................................ ...................................  .............................9,147 .............................9,147 ..................................0 
31418D-4X-7 ......... FNMA POOL MA4437 ............................................................................................................ ................. ....03/10/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  ..........................638,773 ..........................801,479 ............................... 534 
01F032-41-9 ......... FNCI-3.5N-JAN-2023 - RMBS ................................................................................................. ................. ....12/05/2023 ... EMM ............................................................................................................................ ...................................  ...................... (1,802,928) ......................(1,900,000) ........................... (3,111)
31418D-6B-3 ......... FNMA POOL MA4465 ............................................................................................................ ................. ....03/07/2023 ... CANTOR FITZGERALD + CO ................................................................................................... ...................................  .......................... 408,823 .......................... 507,559 ............................... 338 
3136BA-B4-5 ......... FNR 2020-49 CZ - CMO/RMBS ................................................................................................. ................. ....12/01/2023 ... Direct ........................................................................................................................ ...................................  ........................... 19,521 ........................... 19,521 ..................................0 
31418E-BS-8 ......... FNMA POOL MA4548 ............................................................................................................ ................. ....06/12/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 922,614 ....................... 1,103,401 ............................... 920 
01F032-61-7 ......... FNCL-3.5N-JAN-2022 - RMBS ................................................................................................. ................. ....11/29/2023 ... EMM ............................................................................................................................ ...................................  ...................... (2,774,629) ......................(3,000,000) .............................4,278 
31418E-J7-6 ......... FNMA POOL MA4785 ............................................................................................................ ................. ....06/21/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 157,135 .......................... 159,705 ............................... 266 
3136BP-L8-2 ......... FNR 2023-12 LZ - CMO/RMBS ................................................................................................ ................. ....12/01/2023 ... BREAN CAPITAL, LLC ........................................................................................................ ...................................  .......................... 503,637 ..........................519,066 ................................ 70 
31418E-JF-8 ......... FNMA POOL MA4761 ............................................................................................................ ................. ....06/22/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  .......................... 133,532 ..........................135,781 ............................... 226 
01F032-62-5 ......... FNCL-3.5N-FEB-2022 - RMBS ................................................................................................ ................. ....12/15/2023 ... EMM ............................................................................................................................ ...................................  .....................(36,365,249) .....................(40,800,000) ..................................0 
31418E-LY-4 ......... FNMA POOL MA4842 ............................................................................................................ ................. ....01/03/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  ....................... 1,118,482 ....................... 1,113,437 ............................ 1,871 

3136BP-MA-6 ......... FNR 2022-75 AZ - CMO/RMBS ................................................................................................ ................. ....12/01/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,312,619 ....................... 1,326,562 ............................... 392 
31418E-S6-8 ......... FNMA POOL MA5040 ............................................................................................................ ................. ....06/05/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ....................... 1,087,833 ....................... 1,075,399 .............................2,151 
01F032-62-5 ......... FNCL-3.5N-FEB-2023 - MBS .................................................................................................. ................. ....12/15/2023 ... EMM ............................................................................................................................ ...................................  .....................(18,287,867) .....................(20,200,000) ..................................0 
3137HB-3G-7 ......... FHLMC MULTIFAMILY STRUCTURED P .......................................................................................... ................. ....11/28/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 179,483 ..........................180,000 ............................... 146 
3136BP-NP-2 ......... FNR 2022-87 BZ - CMO/RMBS ................................................................................................ ................. ....12/01/2023 ... BANK OF NYC/NSIMBS ........................................................................................................ ...................................  ....................... 1,316,169 ....................... 1,326,562 .............................5,640 
3140HX-KK-5 ......... FNMA POOL BL5697 ............................................................................................................ ................. ....12/11/2023 ... DUNCAN WILLIAMS INC ....................................................................................................... ...................................  .......................... 399,920 ..........................400,000 ............................... 880 
01F040-41-2 ......... FNCI-4N-JAN-2023 - RMBS ................................................................................................... ................. ....12/07/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,939,024 ....................... 2,000,000 ........................... (3,556)
3140LJ-2T-2 ......... FNMA POOL BS7985 ............................................................................................................ ................. ....07/27/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................307,300 ..........................310,000 ..................................0 
3136BQ-EH-8 ......... FNR 2023-37 - CMO/RMBS .................................................................................................... ................. ....12/01/2023 ... BK OF NYC/NCMMBS ........................................................................................................... ...................................  .......................... 255,342 .......................... 255,782 ............................ 1,146 

3140LJ-2W-5 ......... FNMA POOL BS7988 ............................................................................................................ ................. ....08/08/2023 ... BNP PARIBAS SECURITIES CORP./FIXED INCOM ............................................................................ ...................................  ..........................877,250 ..........................880,000 ............................ 1,151 

01F040-42-0 ......... FNCI-4N-FEB-2023 - MBS .................................................................................................... ................. ....12/26/2023 ... EMM ............................................................................................................................ ...................................  .......................... 293,426 ..........................300,000 ..................................0 
3140LL-5Y-3 ......... FNMA POOL BS9862 ............................................................................................................ ................. ....10/10/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 170,525 ..........................170,000 ................................ 76 
3136BQ-RA-9 ......... FNR 2023-054 GA - CMO/RMBS ............................................................................................... ................. ....10/12/2023 ... EMM ............................................................................................................................ ...................................  .......................... 250,156 ..........................250,000 .............................1,354 
3140LL-RC-7 ......... FNMA POOL BS9482 ............................................................................................................ ................. ....08/17/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................316,050 ..........................320,000 .............................1,193 
01F040-61-0 ......... FNCL-4N-JAN-2022 - ABS/MBS ............................................................................................... ................. ....11/10/2023 ... EMM ............................................................................................................................ ...................................  ...................... (7,757,574) ...................... (7,787,335) ..................................0 
3140LL-TV-3 ......... FNMA POOL BS9563 ............................................................................................................ ................. ....08/25/2023 ... DBTC AMERICA/PNC BANK, N.A.-SECS.CO .................................................................................. ...................................  .......................... 276,694 .......................... 274,549 ............................ 1,141 

3137BG-K2-4 ......... FHMS K-043 A2 - CMBS ....................................................................................................... ................. ....05/19/2023 ... EMM ............................................................................................................................ ...................................  .......................... 485,664 ..........................500,000 ............................... 978 
3140LL-XA-4 ......... FNMA POOL BS9672 ............................................................................................................ ................. ....09/05/2023 ... DUNCAN WILLIAMS INC ....................................................................................................... ...................................  .......................... 594,375 ..........................600,000 ............................ 1,476 

01F040-62-8 ......... FNCL-4N-FEB-2023 - MBS .................................................................................................... ................. ....12/18/2023 ... EMM ............................................................................................................................ ...................................  ...................... (2,638,886) ...................... (2,812,000) ..................................0 
3140LL-Z8-7 ......... FNMA POOL BS9766 ............................................................................................................ ................. ....10/10/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 251,279 ..........................250,000 ............................... 859 
3137FE-UA-6 ......... FHMS K-730 A2 - CMBS ....................................................................................................... ................. ....06/15/2023 ... Merril Lynch Pierce Fenner Smith ...................................................................................... ...................................  .......................... 233,878 .......................... 239,453 ............................... 478 
3140QS-HH-7 ......... FNMA POOL CB6531 ............................................................................................................ ................. ....10/11/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 430,413 .......................... 442,495 ............................ 1,517 

01F040-62-8 ......... FNCL-4N-FEB-2022 - MBS .................................................................................................... ................. ....12/27/2023 ... EMM ............................................................................................................................ ...................................  ...................... 14,136,523 ......................15,000,000 ..................................0 
3137HA-ST-4 ......... FHLMC MULTIFAMILY STRUCTURED P .......................................................................................... ................. ....10/25/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................561,508 ..........................580,000 .............................2,344 
3137HA-2T-2 ......... FHR 5308 KZ - CMO/RMBS .................................................................................................... ................. ....12/01/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,033,354 ....................... 1,037,260 .............................4,125 
3137HB-3G-7 ......... FHLMC MULTIFAMILY STRUCTURED P .......................................................................................... ................. ....11/28/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 179,483 ..........................180,000 ............................... 146 
01F040-63-6 ......... FNCL-4N-MAR-2022 - RMBS ................................................................................................... ................. ....01/13/2023 ... EMM ............................................................................................................................ ...................................  .....................(12,179,391) .....................(12,850,000) ..................................0 
3140HU-E6-9 ......... FNMA POOL BL2856 ............................................................................................................ ................. ....11/21/2023 ... FIRST HORIZON BANK ........................................................................................................ ...................................  .......................... 392,895 ..........................416,278 ............................... 836 
3137HA-MK-9 ......... FRETE ML-17 A - CMBS ....................................................................................................... ................. ....09/12/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,383,531 ....................... 1,750,000 .............................2,907 
3140HX-KK-5 ......... FNMA POOL BL5697 ............................................................................................................ ................. ....12/11/2023 ... DUNCAN WILLIAMS INC ....................................................................................................... ...................................  .......................... 389,922 ..........................390,000 ............................... 858 
01F042-41-8 ......... FNCI-4.5N-JAN-2020 - MBS .................................................................................................. ................. ....01/01/2023 ... EMM ............................................................................................................................ ...................................  ...................... (2,988,516) ......................(3,000,000) ..................................0 
3140LJ-2T-2 ......... FNMA POOL BS7985 ............................................................................................................ ................. ....07/27/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 346,951 ..........................350,000 ..................................0 
3137HA-RC-2 ......... FHR 5348 HZ - CMO/RMBS .................................................................................................... ................. ....12/01/2023 ... EMM ............................................................................................................................ ...................................  .......................... 973,630 ....................... 1,015,075 ............................ 4,667 

3140LJ-5H-5 ......... FNMA POOL BS8047 ............................................................................................................ ................. ....02/28/2023 ... DUNCAN WILLIAMS INC ....................................................................................................... ...................................  .......................... 519,517 .......................... 511,997 ............................ 1,867 

01F042-42-6 ......... FNCI-4.5N-FEB-2023 - MBS .................................................................................................. ................. ....12/26/2023 ... EMM ............................................................................................................................ ...................................  ....................... 3,469,102 ....................... 3,500,000 ..................................0 
3140LJ-YN-0 ......... FNMA POOL BS7916 ............................................................................................................ ................. ....11/15/2023 ... NOMURA SECURITIES/FIXED INCOME ......................................................................................... ...................................  .......................... 333,771 ..........................350,000 ............................... 743 
3138LH-7K-4 ......... FN AN5397 - CMBS/RMBS ...................................................................................................... ................. ....03/16/2023 ... EMM ............................................................................................................................ ...................................  ..........................780,968 .......................... 992,000 .............................1,923 
3140NU-CW-7 ......... FNMA POOL BZ0084 ............................................................................................................ ................. ....12/06/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 426,152 ..........................420,000 ............................ 1,603 

01F042-61-6 ......... FNCL-4.5N-JAN-2023 - RMBS ................................................................................................. ................. ....12/14/2023 ... EMM ............................................................................................................................ ...................................  ...................... (5,679,023) ......................(6,000,000) ..................................0 
3140NU-CX-5 ......... FNMA POOL BZ0085 ............................................................................................................ ................. ....11/14/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................110,309 ..........................110,000 ............................... 222 
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3140LG-VC-3 ......... FN BS6010 - CMBS/RMBS ..................................................................................................... ................. ....06/08/2023 ... BAIRD, ROBERT W., & COMPANY IN ......................................................................................... ...................................  ........................... 90,333 ........................... 99,130 ............................... 140 
902VHK-II-1 ......... GFWD609 ........................................................................................................................ ................. ....12/22/2023 ... DUNCAN WILLIAMS INC ....................................................................................................... ...................................  .......................... 415,013 ..........................420,000 ............................ 1,148 

01F042-62-4 ......... FNCL-4.5N-FEB-2023 - RMBS ................................................................................................ ................. ....12/27/2023 ... EMM ............................................................................................................................ ...................................  ..................... (23,155,322) .....................(23,750,000) ..................................0 
3140LJ-JX-5 ......... FN BS7477 - CMBS/RMBS ...................................................................................................... ................. ....04/11/2023 ... EMM ............................................................................................................................ ...................................  ........................1,252,539 ....................... 1,250,000 .............................2,140 
01F050-61-9 ......... FNCL-5N-JAN-2023 - RMBS ................................................................................................... ................. ....12/07/2023 ... EMM ............................................................................................................................ ...................................  ...................... (6,854,688) ......................(7,000,000) ..................................0 
3140LK-G5-6 ......... FN BS8319 - CMBS/RMBS ...................................................................................................... ................. ....03/24/2023 ... EMM ............................................................................................................................ ...................................  .......................... 501,563 ..........................500,000 ............................ 1,871 

01F050-62-7 ......... FNCL-5N-FEB-2024 - MBS .................................................................................................... ................. ....12/22/2023 ... EMM ............................................................................................................................ ...................................  .........................(889,770) .........................(900,000) ..................................0 
3140LK-ZM-8 ......... FEDERAL NATIONAL MORTGAGE ASSOCIATION - .............................................................................. ................. ....05/31/2023 ... EMM ............................................................................................................................ ...................................  .......................... 203,125 ..........................200,000 ............................... 768 
01F050-62-7 ......... FNCL-5N-FEB-2023 - RMBS ................................................................................................... ................. ....12/26/2023 ... EMM ............................................................................................................................ ...................................  ..........................690,758 ..........................700,000 ..................................0 
3140LL-E7-2 ......... FN BS9157 - CMBS/RMBS ...................................................................................................... ................. ....10/19/2023 ... EMM ............................................................................................................................ ...................................  .......................... 233,384 .......................... 243,000 ............................... 767 
01F052-61-5 ......... FNCL-5.5N-JAN-2023 - RMBS ................................................................................................. ................. ....12/04/2023 ... EMM ............................................................................................................................ ...................................  ...................... (5,446,071) ...................... (5,300,000) ..................................0 
3140QQ-CK-9 ......... FN CB4573 - RMBS ............................................................................................................ ................. ....04/11/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,425,600 ....................... 1,427,831 .............................1,983 
01F052-62-3 ......... FNCL-5.5N-FEB-2023 - RMBS ................................................................................................ ................. ....01/01/2023 ... Various ...................................................................................................................... ...................................  .......................... 303,656 ..........................300,000 ..................................0 
3140QS-AW-1 ......... FN CB6320 - RMBS ............................................................................................................ ................. ....07/07/2023 ... EMM ............................................................................................................................ ...................................  .......................... 483,294 .......................... 489,644 ............................... 898 
01F060-61-8 ......... FNCL-6N-JAN-2023 - MBS .................................................................................................... ................. ....11/10/2023 ... EMM ............................................................................................................................ ...................................  .........................(593,273) ........................ (600,000) ..................................0 
31418E-S5-0 ......... FN MA5039 - RMBS ............................................................................................................ ................. ....04/28/2023 ... EMM ............................................................................................................................ ...................................  .......................... 755,625 ..........................750,000 ............................ 1,146 

01F060-61-8 ......... FNCL-6N-JAN-2023 - MBS .................................................................................................... ................. ....12/07/2023 ... EMM ............................................................................................................................ ...................................  .....................(10,087,500) .....................(10,000,000) ..................................0 
35563P-JJ-9 ......... SCRT 2019-1 MZ - CMO/RMBS ................................................................................................ ................. ....12/01/2023 ... Direct ........................................................................................................................ ...................................  ........................... 60,999 ........................... 60,999 ..................................0 
01F060-62-6 ......... FNCL-6N-FEB-2023 - RMBS ................................................................................................... ................. ....12/15/2023 ... EMM ............................................................................................................................ ...................................  .......................... 405,328 ..........................400,000 ..................................0 
35563P-MP-1 ......... SCRT 2019-4 MZ - CMO/RMBS ................................................................................................ ................. ....12/01/2023 ... Direct ........................................................................................................................ ...................................  ........................... 16,722 ........................... 16,722 ..................................0 
01F062-61-4 ......... FNCL-6.5N-JAN-2023 - MBS .................................................................................................. ................. ....12/06/2023 ... EMM ............................................................................................................................ ...................................  .....................(16,443,281) .....................(16,000,000) ..................................0 
63610E-AB-5 ......... ATIONAL FINANCE AUTHORITY MULTIFAMILY MO ............................................................................. ................. ....12/08/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,000,000 ....................... 1,000,000 .............................2,244 
01F062-62-2 ......... FNCL-6.5N-FEB-2024 - MBS .................................................................................................. ................. ....12/11/2023 ... EMM ............................................................................................................................ ...................................  .......................... 203,469 ..........................200,000 ..................................0 
725304-YB-9 ......... PITTSBURGH PA WTR & SWR AUTH WTR & SWR S ............................................................................. ................. ....06/08/2023 ... EMM ............................................................................................................................ ...................................  .......................... 492,445 ..........................500,000 ..................................0 
160131-EE-4 ......... CHARLESTON EDL EXCELLENCE FING CORP S C ............................................................................... ................. ....01/13/2023 ... EMM ............................................................................................................................ ...................................  ..........................682,000 ..........................800,000 .............................1,952 
76221R-7B-3 ......... RHODE ISLAND HSG & MTG FIN CORP ......................................................................................... ................. ....07/20/2023 ... EMM ............................................................................................................................ ...................................  ..........................250,000 ..........................250,000 ..................................0 
21H022-61-4 ......... G2JUMB-2.5N-JAN-2023 - RMBS .............................................................................................. ................. ....12/14/2023 ... EMM ............................................................................................................................ ...................................  ....................... 5,322,004 ....................... 6,700,000 ..................................0 
87638Q-RG-6 ......... TARRANT CNTY TEX CULTURAL ED FACS FIN CO ............................................................................. ................. ....08/17/2023 ... EMM ............................................................................................................................ ...................................  .......................... 744,830 ....................... 1,000,000 ........................... 13,941 
23542J-QV-0 ......... DALLAS TEX WTRWKS & SWR SYS REV ......................................................................................... ................. ....01/10/2023 ... EMM ............................................................................................................................ ...................................  .......................... 199,935 ..........................250,000 .............................1,354 
88046K-FR-2 ......... TENNESSEE HOUSING DEVELOPMENT AGENCY .................................................................................. ................. ....06/28/2023 ... EMM ............................................................................................................................ ...................................  ..........................250,000 ..........................250,000 ..................................0 
3130AW-MN-7 ......... FEDERAL HOME LOAN BANKS ................................................................................................... ................. ....08/18/2023 ... EMM ............................................................................................................................ ...................................  ....................... 4,985,350 ....................... 5,000,000 ........................... 24,306 
3130AW-TQ-3 ......... FEDERAL HOME LOAN BANKS ................................................................................................... ................. ....09/25/2023 ... EMM ............................................................................................................................ ...................................  ...................... 10,156,005 ...................... 10,250,000 ........................... 68,219 
3130AW-TS-9 ......... FEDERAL HOME LOAN BANKS ................................................................................................... ................. ....09/25/2023 ... EMM ............................................................................................................................ ...................................  ....................... 9,778,200 ......................10,000,000 ........................... 65,000 
3132AE-RT-5 ......... FH ZT2298 - RMBS ............................................................................................................ ................. ....07/26/2023 ... Various ...................................................................................................................... ...................................  .......................... 904,733 ..........................980,076 .............................1,239 
3132D5-6B-3 ......... FH SB8066 - RMBS ............................................................................................................ ................. ....03/08/2023 ... EMM ............................................................................................................................ ...................................  ..........................198,186 .......................... 230,031 ............................... 144 
3132D5-6D-9 ......... FH SB8068 - RMBS ............................................................................................................ ................. ....03/08/2023 ... EMM ............................................................................................................................ ...................................  ....................... 2,018,897 ........................2,343,297 .............................1,465 
3132D5-6J-6 ......... FH SB8073 - RMBS ............................................................................................................ ................. ....03/08/2023 ... EMM ............................................................................................................................ ...................................  .......................... 924,431 ....................... 1,072,970 ............................... 671 
3132D6-BV-1 ......... FH SB8152 - RMBS ............................................................................................................ ................. ....08/09/2023 ... EMM ............................................................................................................................ ...................................  ..........................171,586 ..........................200,000 ............................... 142 
3132D6-C3-2 ......... FH SB8190 - RMBS ............................................................................................................ ................. ....10/26/2023 ... EMM ............................................................................................................................ ...................................  .......................... 543,708 .......................... 575,972 ............................ 2,160 

3132DN-S6-1 ......... FH SD1441 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  .......................... 248,472 ..........................260,863 ............................... 348 
3132DP-JH-2 ......... FH SD2064 - RMBS ............................................................................................................ ................. ....08/31/2023 ... EMM ............................................................................................................................ ...................................  .......................... 103,265 ..........................108,736 ............................... 177 
3132DP-PP-7 ......... FH SD2230 - RMBS ............................................................................................................ ................. ....11/09/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,142,275 ....................... 1,501,990 ............................ 1,001 

3132DQ-6Y-7 ......... FH SD3587 - RMBS ............................................................................................................ ................. ....09/06/2023 ... EMM ............................................................................................................................ ...................................  .......................... 476,929 .......................... 495,008 ............................... 894 
3132DQ-J7-2 ......... FH SD2986 - RMBS ............................................................................................................ ................. ....06/01/2023 ... EMM ............................................................................................................................ ...................................  ..........................461,128 .......................... 501,482 ............................... 585 
3132DQ-QT-6 ......... FH SD3166 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  ..........................350,788 .......................... 380,323 ............................... 961 
3132DV-MC-6 ......... FH SD7555 - RMBS ............................................................................................................ ................. ....01/01/2023 ... EMM ............................................................................................................................ ...................................  ..........................(18,404) ..........................(20,387) ............................... (19)
3132DW-A6-0 ......... FH SD8129 - RMBS ............................................................................................................ ................. ....01/11/2023 ... EMM ............................................................................................................................ ...................................  ....................... 6,969,172 ....................... 7,954,507 ............................ 6,661 

3132DW-BP-7 ......... FH SD8146 - RMBS ............................................................................................................ ................. ....01/11/2023 ... EMM ............................................................................................................................ ...................................  ......................17,567,608 ...................... 20,909,929 ........................... 13,940 
3132DW-ES-8 ......... FH SD8245 - RMBS ............................................................................................................ ................. ....03/17/2023 ... EMM ............................................................................................................................ ...................................  ...................... 13,941,737 ...................... 14,199,660 ........................... 33,724 
3132DW-F3-2 ......... FH SD8286 - RMBS ............................................................................................................ ................. ....04/10/2023 ... EMM ............................................................................................................................ ...................................  ........................2,974,299 ....................... 3,109,997 .............................4,147 
3132E0-AX-0 ......... FH SD3622 - RMBS ............................................................................................................ ................. ....11/30/2023 ... EMM ............................................................................................................................ ...................................  .......................... 283,505 .......................... 278,373 ............................... 603 
3132E0-NK-4 ......... FH SD3994 - RMBS ............................................................................................................ ................. ....10/26/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,569,689 ....................... 1,649,998 .............................7,562 
3132E0-PT-3 ......... FH SD4034 - RMBS ............................................................................................................ ................. ....11/30/2023 ... EMM ............................................................................................................................ ...................................  .......................... 432,389 .......................... 423,976 ............................... 919 
3132E0-SQ-6 ......... FH SD4127 - RMBS ............................................................................................................ ................. ....11/30/2023 ... EMM ............................................................................................................................ ...................................  .......................... 379,038 .......................... 371,834 ............................... 806 
3132XG-MZ-6 ......... FH WN2175 - CMBS/RMBS ...................................................................................................... ................. ....08/11/2023 ... EMM ............................................................................................................................ ...................................  ........................... 95,332 ..........................110,675 ............................... 131 
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3132XG-UJ-3 ......... FH WN2384 - CMBS/RMBS ...................................................................................................... ................. ....08/01/2023 ... EMM ............................................................................................................................ ...................................  ........................... 39,793 ........................... 41,183 ................................ 10 
3133AX-L8-3 ......... FH QD1251 - RMBS ............................................................................................................ ................. ....09/26/2023 ... EMM ............................................................................................................................ ...................................  ....................... 8,631,708 ...................... 11,187,309 ........................... 16,781 
3133B7-4X-3 ......... FH QD9838 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  ........................... 60,965 ........................... 66,009 ................................ 77 
3133B7-UJ-5 ......... FH QD9585 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  ........................... 96,498 ..........................104,481 ............................... 122 
3133B9-Y2-4 ......... FH QE0729 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  ........................... 11,459 ........................... 12,031 ................................ 16 
3133B9-ZH-0 ......... FH QE0744 - RMBS ............................................................................................................ ................. ....06/01/2023 ... EMM ............................................................................................................................ ...................................  .......................... 391,724 .......................... 425,714 ............................... 497 
3133BA-RH-6 ......... FH QE1388 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  ........................... 12,538 ........................... 13,575 ................................ 16 
3133BD-BR-5 ......... FH QE3648 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  ........................... 89,751 ........................... 94,226 ............................... 126 
3133BE-3L-5 ......... FH QE5303 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  .......................... 192,584 ..........................208,516 ............................... 243 
3133BF-TA-8 ......... FH QE5945 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  ........................... 29,690 ........................... 32,146 ................................ 38 

3133BF-WM-8 ......... FH QE6052 - RMBS ............................................................................................................ ................. ....08/31/2023 ... EMM ............................................................................................................................ ...................................  ........................... 87,480 ........................... 92,115 ............................... 150 
3133BF-WQ-9 ......... FH QE6055 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  ........................... 25,993 ........................... 28,143 ................................ 33 

3133BG-4K-1 ......... FH QE7126 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  .......................... 343,350 .......................... 371,755 ............................... 434 
3133BG-M3-9 ......... FH QE6678 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  ........................... 10,761 ........................... 11,297 ................................ 15 

3133BH-3J-3 ......... FH QE8001 - RMBS ............................................................................................................ ................. ....11/20/2023 ... EMM ............................................................................................................................ ...................................  ....................... 2,283,986 ....................... 2,464,387 .............................3,697 
3133BJ-7D-8 ......... FH QE8992 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  ..........................157,467 .......................... 165,320 ............................... 220 
3133BJ-FS-6 ......... FH QE8277 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  ........................... 49,717 ........................... 53,830 ................................ 63 

3133BK-3N-7 ......... FH QE9805 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  ........................... 67,250 ........................... 70,604 ................................ 94 

3133BK-L6-4 ......... FH QE9349 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  ..........................261,411 .......................... 274,447 ............................... 366 
3133BK-MT-3 ......... FH QE9370 - RMBS ............................................................................................................ ................. ....03/23/2023 ... EMM ............................................................................................................................ ...................................  .............................7,309 ............................ 7,847 ..................................9 
3133BN-A6-0 ......... FH QF0929 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  ........................... 20,930 ........................... 21,974 ................................ 29 

3133BN-AW-3 ......... FEDERAL HOME LOAN MORTGAGE CORPORATION - ............................................................................. ................. ....09/29/2023 ... EMM ............................................................................................................................ ...................................  ....................... 4,441,012 ....................... 4,690,952 ............................ 7,167 

3133BN-ZU-0 ......... FH QF1655 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  ........................... 15,103 ........................... 15,856 ................................ 21 

3133BS-NZ-1 ......... FH QF4908 - RMBS ............................................................................................................ ................. ....05/11/2023 ... Various ...................................................................................................................... ...................................  .......................... 975,907 .......................... 992,028 ............................ 1,488 

3133BU-LB-1 ......... FH QF6622 - RMBS ............................................................................................................ ................. ....05/11/2023 ... Various ...................................................................................................................... ...................................  .......................... 391,693 .......................... 392,398 ............................... 654 
3133BW-GC-1 ......... FH QF8295 - RMBS ............................................................................................................ ................. ....05/11/2023 ... EMM ............................................................................................................................ ...................................  .......................... 497,798 ..........................506,021 ............................... 759 
3133BW-WF-6 ......... FH QF8746 - RMBS ............................................................................................................ ................. ....03/21/2023 ... EMM ............................................................................................................................ ...................................  ........................2,522,546 ....................... 2,496,797 ............................ 8,011 

3133BX-L2-5 ......... FH QF9345 - RMBS ............................................................................................................ ................. ....05/11/2023 ... Various ...................................................................................................................... ...................................  .......................... 205,226 .......................... 205,595 ............................... 343 
3133C2-ME-5 ......... FH QG2157 - RMBS ............................................................................................................ ................. ....05/11/2023 ... Various ...................................................................................................................... ...................................  .......................... 407,852 ..........................408,586 ............................... 681 
3133C2-NX-2 ......... FH QG2206 - RMBS ............................................................................................................ ................. ....11/30/2023 ... EMM ............................................................................................................................ ...................................  .......................... 115,540 .......................... 113,448 ............................... 246 
3133C2-UE-6 ......... FH QG2381 - RMBS ............................................................................................................ ................. ....11/30/2023 ... EMM ............................................................................................................................ ...................................  .......................... 289,636 .......................... 284,523 ............................... 616 
3133C4-VF-8 ......... FH QG4214 - RMBS ............................................................................................................ ................. ....07/19/2023 ... EMM ............................................................................................................................ ...................................  ..........................171,853 .......................... 174,526 ............................... 315 
3133C5-FY-2 ......... FH QG4683 - RMBS ............................................................................................................ ................. ....06/01/2023 ... EMM ............................................................................................................................ ...................................  ........................... 95,907 ........................... 95,877 ................................ 13 

3133C5-FZ-9 ......... FH QG4684 - RMBS ............................................................................................................ ................. ....06/01/2023 ... EMM ............................................................................................................................ ...................................  .......................... 395,867 ..........................397,108 ................................ 55 

3133CD-QC-1 ......... FH QH1351 - RMBS ............................................................................................................ ................. ....11/30/2023 ... EMM ............................................................................................................................ ...................................  .......................... 192,663 ..........................189,002 ............................... 410 
3133CD-UV-4 ......... FH QH1496 - RMBS ............................................................................................................ ................. ....10/10/2023 ... EMM ............................................................................................................................ ...................................  .......................... 259,849 .......................... 270,303 ............................... 454 
3133EL-W9-1 ......... FEDERAL FARM CREDIT BANKS FUNDING CORP ................................................................................ ................. ....06/02/2023 ... EMM ............................................................................................................................ ...................................  ....................... 7,257,640 ....................... 8,500,000 ........................... 25,311 
3133EN-Q3-7 ......... FEDERAL FARM CREDIT BANKS FUNDING CORP ................................................................................ ................. ....06/02/2023 ... EMM ............................................................................................................................ ...................................  ....................... 8,048,446 ....................... 8,001,000 ........................... 60,508 
3133EP-WD-3 ......... FEDERAL FARM CREDIT BANKS FUNDING CORP ................................................................................ ................. ....09/15/2023 ... EMM ............................................................................................................................ ...................................  .......................... 299,460 ..........................300,000 ..................................0 
3133KL-PT-8 ......... FH RA4934 - RMBS ............................................................................................................ ................. ....07/26/2023 ... EMM ............................................................................................................................ ...................................  ....................... 2,564,351 ....................... 2,918,051 ............................ 3,161 

3133KM-K4-6 ......... FH RA5715 - RMBS ............................................................................................................ ................. ....01/09/2023 ... EMM ............................................................................................................................ ...................................  ....................... 4,199,388 ....................... 5,011,507 .............................3,063 
3133KN-7M-9 ......... FH RA7200 - RMBS ............................................................................................................ ................. ....01/01/2023 ... CitiGroup .................................................................................................................... ...................................  .......................... (25,208) .......................... (29,684) ................................ (6)
3133KN-L6-8 ......... FH RA6649 - RMBS ............................................................................................................ ................. ....11/27/2023 ... BANK OF NYC/NSIMBS ........................................................................................................ ...................................  ...................... 12,044,478 ...................... 15,664,430 ........................... 10,443 
3133KP-QK-7 ......... FH RA7658 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  ..........................200,112 ..........................216,667 ............................... 253 
3133KP-YZ-5 ......... FH RA7928 - RMBS ............................................................................................................ ................. ....03/21/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,315,822 ........................1,349,993 ............................ 3,881 

3133KQ-K7-0 ......... FH RA8418 - RMBS ............................................................................................................ ................. ....01/06/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,030,774 .......................... 995,466 .............................1,825 
3133KQ-LC-8 ......... FH RA8423 - RMBS ............................................................................................................ ................. ....01/06/2023 ... EMM ............................................................................................................................ ...................................  ....................... 4,127,241 ....................... 4,012,966 .............................7,357 
3133KR-BZ-6 ......... FH RA9056 - RMBS ............................................................................................................ ................. ....12/20/2023 ... EMM ............................................................................................................................ ...................................  .......................... 642,889 .......................... 649,998 .............................2,257 
3133KY-ZG-7 ......... FH RB5243 - RMBS ............................................................................................................ ................. ....05/19/2023 ... EMM ............................................................................................................................ ...................................  .......................... 400,394 ..........................411,981 .............................1,133 
3136BK-XA-5 ......... FNR 2021-96 AH - CMO/RMBS ................................................................................................ ................. ....06/01/2023 ... BANK OF NEW YORK (BDMBS) ................................................................................................ ...................................  ....................... 2,208,637 ....................... 2,477,873 ............................... 860 
3137AQ-RN-0 ......... FHR 4047 CX - CMO/RMBS .................................................................................................... ................. ....01/11/2023 ... EMM ............................................................................................................................ ...................................  .......................... 421,313 ..........................450,000 ............................... 700 
3137F4-CZ-3 ......... FHMS K-BX1 A2 - CMBS ....................................................................................................... ................. ....03/30/2023 ... EMM ............................................................................................................................ ...................................  ..........................769,875 ..........................800,000 ............................... 130 
3137FE-UA-6 ......... FHMS K-730 A2 - CMBS ....................................................................................................... ................. ....03/28/2023 ... Various ...................................................................................................................... ...................................  ....................... 8,005,610 ....................... 8,169,641 ........................... 24,441 
3137FG-R3-1 ......... FHMS K-078 A2 - CMBS ....................................................................................................... ................. ....07/31/2023 ... EMM ............................................................................................................................ ...................................  .......................... 361,582 ..........................375,000 ................................ 80 
3137FJ-F5-3 ......... FHMS K-L03 ALN - CMBS ..................................................................................................... ................. ....10/02/2023 ... EMM ............................................................................................................................ ...................................  ....................... 2,507,680 ....................... 2,600,000 ............................... 749 
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3137FK-ZZ-2 ......... FHMS K-088 A2 - CMBS ....................................................................................................... ................. ....07/31/2023 ... EMM ............................................................................................................................ ...................................  ..........................428,871 ..........................450,000 ................................ 92 

3137H0-VA-3 ......... FHR 5115 CD - CMO/RMBS .................................................................................................... ................. ....09/18/2023 ... EMM ............................................................................................................................ ...................................  ........................... 73,698 ........................... 90,116 ................................ 48 

3137H4-UB-4 ......... FHR 5181 TA - CMO/RMBS .................................................................................................... ................. ....06/01/2023 ... BANK OF NEW YORK (BDMBS) ................................................................................................ ...................................  ....................... 1,816,949 ....................... 2,048,005 ............................... 711 
3137H5-PG-6 ......... FHR 5195 CA - CMO/RMBS .................................................................................................... ................. ....06/01/2023 ... BANK OF NEW YORK (BDMBS) ................................................................................................ ...................................  ....................... 1,426,989 ....................... 1,595,037 ............................... 554 
3137H7-UV-3 ......... FHR 5228 JL - CMO/RMBS .................................................................................................... ................. ....01/09/2023 ... EMM ............................................................................................................................ ...................................  .......................... 426,238 ..........................520,000 ............................... 397 
3137H8-U9-0 ......... FH-K148-A2 - CMBS ........................................................................................................... ................. ....01/13/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,157,063 ....................... 1,200,000 ............................ 2,100 

3137H9-M8-9 ......... FHMS K-152 A2 - CMBS ....................................................................................................... ................. ....05/03/2023 ... EMM ............................................................................................................................ ...................................  ..........................878,801 ..........................900,000 ............................... 662 
3137H9-PB-9 ......... FHMS K-153 A2 - CMBS ....................................................................................................... ................. ....07/13/2023 ... EMM ............................................................................................................................ ...................................  .......................... 357,979 ..........................375,000 ............................... 676 
3137H9-PP-8 ......... FHMS K-F150 AS - CMBS ..................................................................................................... ................. ....02/02/2023 ... EMM ............................................................................................................................ ...................................  ..........................500,000 ..........................500,000 ..................................0 
3137H9-QW-2 ......... FHMS K-F151 AS - CMBS ..................................................................................................... ................. ....02/14/2023 ... EMM ............................................................................................................................ ...................................  ..........................700,000 ..........................700,000 ..................................0 
3137H9-Y9-4 ......... FHMS KF153 AS - CMBS ....................................................................................................... ................. ....04/04/2023 ... EMM ............................................................................................................................ ...................................  ..........................500,000 ..........................500,000 ..................................0 
3137HA-2B-1 ......... FHMS 23K156 A2 - CMBS ...................................................................................................... ................. ....04/25/2023 ... EMM ............................................................................................................................ ...................................  .......................... 512,584 ..........................500,000 ............................... 185 
3137HA-MP-8 ......... FHMS K-J47 A2 - CMBS ....................................................................................................... ................. ....09/19/2023 ... CHASE SECURITIES ........................................................................................................... ...................................  ....................... 1,199,999 ....................... 1,200,000 ............................ 4,887 

3137HA-SK-3 ......... FHMS K-160 A2 - CMBS ....................................................................................................... ................. ....10/18/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,185,257 ....................... 1,300,000 .............................4,063 
3138LH-W9-1 ......... FN AN5171 - CMBS/RMBS ...................................................................................................... ................. ....09/21/2023 ... EMM ............................................................................................................................ ...................................  .......................... 465,898 ..........................500,000 ............................ 1,097 

3138LM-SA-2 ......... FN AN8612 - CMBS/RMBS ...................................................................................................... ................. ....09/21/2023 ... EMM ............................................................................................................................ ...................................  .......................... 275,977 ..........................300,000 ............................... 658 
3138LM-VK-6 ......... FN AN8717 - CMBS/RMBS ..................................................................................................... ................. ....09/21/2023 ... EMM ............................................................................................................................ ...................................  ........................... 91,258 ..........................100,000 ............................... 201 
3138LN-GZ-8 ......... FN AN9215 - CMBS/RMBS ...................................................................................................... ................. ....09/21/2023 ... EMM ............................................................................................................................ ...................................  ........................... 92,414 ..........................100,000 ............................... 229 
3140A0-AQ-2 ......... FN DA0014 - RMBS ............................................................................................................ ................. ....10/10/2023 ... EMM ............................................................................................................................ ...................................  .......................... 220,931 .......................... 229,819 ............................... 386 
3140EW-3W-3 ......... FN BC2612 - RMBS ............................................................................................................ ................. ....03/20/2023 ... BK OF NYC/BCMBS ............................................................................................................ ...................................  ........................... 24,895 ........................... 27,143 ................................ 48 

3140F3-C3-0 ......... FN BC7289 - RMBS ............................................................................................................ ................. ....03/20/2023 ... BK OF NYC/BCMBS ............................................................................................................ ...................................  ........................... 19,976 ........................... 21,779 ................................ 38 

3140F5-A4-5 ......... FN BC9026 - RMBS ............................................................................................................ ................. ....03/20/2023 ... BK OF NYC/BCMBS ............................................................................................................ ...................................  .......................... 207,273 .......................... 225,987 ............................... 395 
3140FG-5N-5 ......... FN BD8952 - RMBS ............................................................................................................ ................. ....03/20/2023 ... BK OF NYC/BCMBS ............................................................................................................ ...................................  ........................... 68,009 ........................... 74,150 ............................... 130 
3140FG-6S-3 ......... FN BD8980 - RMBS ............................................................................................................ ................. ....03/20/2023 ... BK OF NYC/BCMBS ............................................................................................................ ...................................  ........................... 73,807 ........................... 80,471 ............................... 141 
3140FK-S3-5 ......... FN BE0537 - RMBS ............................................................................................................ ................. ....03/20/2023 ... BK OF NYC/BCMBS ............................................................................................................ ...................................  ........................... 81,578 ........................... 88,944 ............................... 156 
3140J9-Q4-6 ......... FN BM4974 - RMBS ............................................................................................................ ................. ....07/18/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,383,099 ....................... 1,487,204 ............................ 1,880 

3140JA-F6-0 ......... FN BM5588 - RMBS ............................................................................................................ ................. ....04/04/2023 ... EMM ............................................................................................................................ ...................................  ....................... 2,858,249 ....................... 2,978,555 .............................3,475 
3140JB-7B-6 ......... FN BM7189 - CMBS/RMBS ..................................................................................................... ................. ....09/06/2023 ... EMM ............................................................................................................................ ...................................  ....................... 2,375,290 ....................... 2,485,385 ............................ 1,411 

3140KY-CF-9 ......... FN BR0969 - RMBS ............................................................................................................ ................. ....03/15/2023 ... EMM ............................................................................................................................ ...................................  ....................... 5,331,654 ....................... 5,896,421 .............................6,224 
3140L5-BW-5 ......... FN BR6352 - RMBS ............................................................................................................ ................. ....01/01/2023 ... EMM ............................................................................................................................ ...................................  ..............................(175) ..............................(201) ..................................0 
3140LJ-7J-9 ......... FN BS8096 - CMBS/RMBS ...................................................................................................... ................. ....04/13/2023 ... EMM ............................................................................................................................ ...................................  .......................... 192,825 ..........................188,000 ............................... 393 
3140LJ-7K-6 ......... FN BS8097 - CMBS/RMBS ...................................................................................................... ................. ....04/13/2023 ... EMM ............................................................................................................................ ...................................  ..........................127,182 ..........................124,000 ............................... 259 
3140LJ-F4-3 ......... FN BS7386 - CMBS/RMBS ...................................................................................................... ................. ....08/01/2023 ... EMM ............................................................................................................................ ...................................  ........................... 44,217 ........................... 44,933 ................................ 12 

3140LK-CN-1 ......... FN BS8176 - CMBS/RMBS ..................................................................................................... ................. ....03/15/2023 ... EMM ............................................................................................................................ ...................................  .......................... 331,352 .......................... 332,000 ............................... 809 
3140LK-D9-1 ......... FN BS8227 - CMBS/RMBS ...................................................................................................... ................. ....03/15/2023 ... BK OF NYC/NCMMBS ........................................................................................................... ...................................  ..........................678,794 ..........................670,000 .............................2,392 
3140LK-DG-5 ......... FN BS8202 - CMBS/RMBS ...................................................................................................... ................. ....03/15/2023 ... EMM ............................................................................................................................ ...................................  ..........................308,588 ..........................312,000 ............................... 969 
3140LK-DW-0 ......... FN BS8216 - CMBS/RMBS ...................................................................................................... ................. ....03/17/2023 ... EMM ............................................................................................................................ ...................................  .......................... 503,750 ..........................500,000 ............................ 1,621 

3140LK-S4-6 ......... FN BS8638 - CMBS/RMBS ...................................................................................................... ................. ....05/01/2023 ... BREAN CAPITAL, LLC ........................................................................................................ ...................................  ....................... 1,020,625 ....................... 1,000,000 .............................2,491 
3140LK-SV-6 ......... FN BS8631 - CMBS/RMBS ...................................................................................................... ................. ....05/02/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,025,625 ....................... 1,000,000 ............................ 3,617 

3140LK-V7-5 ......... FN BS8737 - CMBS/RMBS ...................................................................................................... ................. ....05/22/2023 ... EMM ............................................................................................................................ ...................................  ..........................196,000 ..........................200,000 ............................... 696 
3140LK-WD-1 ......... FN BS8743 - CMBS/RMBS ...................................................................................................... ................. ....08/01/2023 ... EMM ............................................................................................................................ ...................................  .......................... 724,145 ..........................739,867 ............................... 289 
3140LW-WH-6 ......... FN BT7847 - RMBS ............................................................................................................ ................. ....03/22/2023 ... BANK OF NYC/NSIMBS ........................................................................................................ ...................................  ........................... 75,701 ........................... 79,476 ............................... 106 
3140LW-WJ-2 ......... FN BT7848 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  .......................... 461,309 .......................... 499,471 ............................... 583 
3140LX-J6-3 ......... FN BT8384 - RMBS ............................................................................................................ ................. ....03/22/2023 ... BANK OF NYC/NSIMBS ........................................................................................................ ...................................  ........................... 63,971 ........................... 67,161 ................................ 90 

3140MA-5B-6 ......... FN BU8941 - RMBS ............................................................................................................ ................. ....03/22/2023 ... BANK OF NYC/NSIMBS ........................................................................................................ ...................................  ........................... 11,846 ........................... 12,437 ................................ 17 
3140MM-4D-7 ......... FN BV8019 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  ........................... 22,461 ........................... 23,581 ................................ 31 

3140MM-BZ-0 ......... FN BV7255 - RMBS ............................................................................................................ ................. ....03/22/2023 ... BANK OF NYC/NSIMBS ........................................................................................................ ...................................  ........................... 37,180 ........................... 40,256 ................................ 47 

3140MM-VG-0 ......... FN BV7814 - RMBS ............................................................................................................ ................. ....03/22/2023 ... BANK OF NYC/NSIMBS ........................................................................................................ ...................................  .......................... 235,353 .......................... 254,823 ............................... 297 
3140MS-EZ-4 ......... FN BW1051 - RMBS ............................................................................................................ ................. ....03/22/2023 ... BANK OF NYC/NSIMBS ........................................................................................................ ...................................  ........................... 82,035 ........................... 86,126 ............................... 115 
3140MS-TT-2 ......... FN BW1461 - RMBS ............................................................................................................ ................. ....03/22/2023 ... EMM ............................................................................................................................ ...................................  ........................... 53,036 ........................... 55,681 ................................ 74 

3140MS-VJ-1 ......... FN BW1516 - RMBS ............................................................................................................ ................. ....03/22/2023 ... BANK OF NYC/NSIMBS ........................................................................................................ ...................................  ........................... 21,844 ........................... 22,933 ................................ 31 

3140MX-CR-3 ......... FN BW5479 - RMBS ............................................................................................................ ................. ....03/22/2023 ... BANK OF NYC/NSIMBS ........................................................................................................ ...................................  ........................... 48,035 ........................... 50,430 ................................ 67 
3140N0-D9-3 ......... FN BW7327 - RMBS ............................................................................................................ ................. ....08/31/2023 ... EMM ............................................................................................................................ ...................................  ........................... 63,769 ........................... 67,147 ............................... 109 
3140N0-DH-5 ......... FN BW7303 - RMBS ............................................................................................................ ................. ....03/22/2023 ... BANK OF NYC/NSIMBS ........................................................................................................ ...................................  .......................... 246,985 .......................... 259,302 ............................... 346 
3140N0-EE-1 ......... FN BW7332 - RMBS ............................................................................................................ ................. ....03/23/2023 ... EMM ............................................................................................................................ ...................................  ........................... 32,088 ........................... 34,451 ................................ 40 
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3140NG-FU-9 ......... FN BY0178 - RMBS ............................................................................................................ ................. ....07/19/2023 ... EMM ............................................................................................................................ ...................................  .......................... 324,594 .......................... 329,642 ............................... 595 
3140Q7-DH-7 ......... FN CA0103 - RMBS ............................................................................................................ ................. ....07/18/2023 ... Various ...................................................................................................................... ...................................  .......................... 939,058 ....................... 1,009,401 ............................ 1,276 

3140QD-TZ-7 ......... FN CA5967 - RMBS ............................................................................................................ ................. ....01/05/2023 ... BANK OF NEW YORK (BDMBS) ................................................................................................ ...................................  ....................... 2,586,828 ....................... 2,981,934 .............................2,278 
3140QF-A4-1 ......... FN CA7226 - RMBS ............................................................................................................ ................. ....01/04/2023 ... BANK OF NYC/NSIMBS ........................................................................................................ ...................................  ....................... 1,738,139 ....................... 1,988,841 .............................1,519 
3140QF-SL-4 ......... FN CA7722 - RMBS ............................................................................................................ ................. ....01/04/2023 ... BANK OF NYC/NSIMBS ........................................................................................................ ...................................  ....................... 6,061,521 ....................... 6,940,777 .............................5,302 
3140QG-NM-5 ......... FN CA8495 - RMBS ............................................................................................................ ................. ....01/09/2023 ... BANK OF NEW YORK (PIERPONTMBS) ......................................................................................... ...................................  ....................... 1,694,278 ....................... 2,016,997 .............................1,233 
3140QM-AF-1 ......... FN CB1805 - RMBS ............................................................................................................ ................. ....01/01/2023 ... EMM ............................................................................................................................ ...................................  ........................... (1,981) ........................... (2,274) ................................ (2)

3140QM-HX-5 ......... FN CB2045 - RMBS ............................................................................................................ ................. ....01/01/2023 ... EMM ............................................................................................................................ ...................................  ........................... (1,021) ........................... (1,173) ................................ (1)
3140QN-GX-4 ......... FN CB2913 - RMBS ............................................................................................................ ................. ....05/12/2023 ... EMM ............................................................................................................................ ...................................  .......................... 467,359 .......................... 500,225 ............................... 729 
3140QP-H9-1 ......... FN CB3855 - RMBS ............................................................................................................ ................. ....01/31/2023 ... EMM ............................................................................................................................ ...................................  .......................... 851,213 .......................... 864,262 ............................... 192 
3140QP-KR-7 ......... FN CB3903 - RMBS ............................................................................................................ ................. ....03/22/2023 ... BANK OF NYC/NSIMBS ........................................................................................................ ...................................  .......................... 502,393 .......................... 543,955 ............................... 635 
3140QP-SU-2 ......... FN CB4130 - RMBS ............................................................................................................ ................. ....10/18/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,780,991 ....................... 1,987,678 .............................2,982 
3140QQ-B9-5 ......... FN CB4563 - RMBS ............................................................................................................ ................. ....12/20/2023 ... EMM ............................................................................................................................ ...................................  .......................... 643,372 .......................... 649,999 .............................2,257 
3140QQ-J6-3 ......... FN CB4784 - RMBS ............................................................................................................ ................. ....10/26/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,293,902 ....................... 1,399,996 .............................5,833 
3140QQ-LH-6 ......... FN CB4827 - RMBS ............................................................................................................ ................. ....01/09/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,275,716 ....................... 1,296,994 ............................ 1,783 

3140QQ-WD-3 ......... FN CB5143 - RMBS ............................................................................................................ ................. ....01/04/2023 ... EMM ............................................................................................................................ ...................................  .......................... 495,356 .......................... 474,415 ............................... 870 
3140QR-5Z-2 ......... FN CB6263 - RMBS ............................................................................................................ ................. ....05/25/2023 ... EMM ............................................................................................................................ ...................................  ....................... 2,053,605 ....................... 2,002,827 .............................4,003 
3140QR-V2-6 ......... FN CB6032 - RMBS ............................................................................................................ ................. ....07/13/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,530,713 ........................1,524,994 .............................3,961 
3140QR-XE-8 ......... FN CB6076 - RMBS ............................................................................................................ ................. ....04/04/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,027,047 ....................... 1,000,739 .............................1,835 
3140QR-XS-7 ......... FN CB6088 - RMBS ............................................................................................................ ................. ....04/04/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,047,429 ....................... 1,000,977 .............................2,002 
3140QR-XU-2 ......... FN CB6090 - RMBS ............................................................................................................ ................. ....04/04/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,041,242 ....................... 1,003,456 ............................ 2,007 

3140QT-EY-1 ......... FN CB7350 - RMBS ............................................................................................................ ................. ....11/30/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,945,199 ....................... 1,908,227 .............................4,134 
3140QT-PM-5 ......... FN CB7627 - RMBS ............................................................................................................ ................. ....12/05/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,022,862 .......................... 999,285 .............................2,165 
3140X5-V8-3 ......... FN FM2438 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  ........................... 50,543 ........................... 54,706 ............................... 138 
3140X8-HZ-3 ......... FN FM4747 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  ..........................306,609 .......................... 331,862 ............................... 839 
3140X8-UE-5 ......... FN FM5080 - RMBS ............................................................................................................ ................. ....03/08/2023 ... EMM ............................................................................................................................ ...................................  .......................... 998,444 ....................... 1,158,876 ............................... 724 
3140X9-XY-6 ......... FN FM6094 - RMBS ............................................................................................................ ................. ....03/08/2023 ... EMM ............................................................................................................................ ...................................  .......................... 551,371 .......................... 639,967 ............................... 400 
3140XA-DR-0 ......... FN FM6411 - RMBS ............................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  .......................... 293,989 .......................... 318,203 ............................... 804 
3140XC-XH-6 ......... FN FM8779 - RMBS ............................................................................................................ ................. ....01/01/2023 ... EMM ............................................................................................................................ ...................................  ..............................(490) ..............................(563) ..................................0 
3140XD-RN-8 ......... FN FM9492 - RMBS ............................................................................................................ ................. ....01/01/2023 ... EMM ............................................................................................................................ ...................................  ..............................(754) ..............................(866) ................................ (1)
3140XF-2T-7 ......... FN FS0785 - RMBS ............................................................................................................ ................. ....09/29/2023 ... EMM ............................................................................................................................ ...................................  ....................... 2,518,715 ....................... 2,904,464 .............................2,743 
3140XG-7C-7 ......... FN FS1790 - RMBS ............................................................................................................ ................. ....12/29/2023 ... EMM ............................................................................................................................ ...................................  .......................... 431,002 .......................... 454,996 ............................ 1,416 

3140XG-KB-4 ......... FN FS1189 - RMBS ............................................................................................................ ................. ....03/22/2023 ... BANK OF NYC/NSIMBS ........................................................................................................ ...................................  ........................... 61,203 ........................... 66,266 ................................ 77 
3140XH-AU-1 ......... FN FS1818 - RMBS ............................................................................................................ ................. ....03/22/2023 ... BANK OF NYC/NSIMBS ........................................................................................................ ...................................  .......................... 394,784 .......................... 414,471 ............................... 553 
3140XH-XJ-1 ......... FN FS2480 - RMBS ............................................................................................................ ................. ....01/09/2023 ... EMM ............................................................................................................................ ...................................  ..........................938,088 ....................... 1,037,996 ............................... 952 
3140XJ-4D-2 ......... FN FS3519 - RMBS ............................................................................................................ ................. ....08/31/2023 ... EMM ............................................................................................................................ ...................................  .......................... 555,700 .......................... 585,140 ............................... 951 
3140XJ-4R-1 ......... FN FS3531 - RMBS ............................................................................................................ ................. ....01/03/2023 ... EMM ............................................................................................................................ ...................................  ....................... 7,479,304 ....................... 8,955,575 .............................5,473 
3140XJ-AD-5 ......... FN FS2703 - RMBS ............................................................................................................ ................. ....09/28/2023 ... EMM ............................................................................................................................ ...................................  ....................... 5,956,843 ....................... 6,879,068 ........................... 18,726 
3140XJ-LE-1 ......... FN FS3024 - RMBS ............................................................................................................ ................. ....02/15/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,000,968 ....................... 1,053,997 .............................2,342 
3140XJ-NH-2 ......... FN FS3091 - RMBS ............................................................................................................ ................. ....09/25/2023 ... EMM ............................................................................................................................ ...................................  ....................... 9,923,978 ...................... 12,287,378 ........................... 22,186 
3140XK-4X-5 ......... FN FS4437 - RMBS ............................................................................................................ ................. ....08/31/2023 ... EMM ............................................................................................................................ ...................................  .......................... 169,052 ..........................178,008 ............................... 289 
3140XK-J7-6 ......... FN FS3885 - RMBS ............................................................................................................ ................. ....07/26/2023 ... EMM ............................................................................................................................ ...................................  .......................... 439,325 .......................... 499,410 ............................... 541 
3140XL-SA-7 ......... FEDERAL NATIONAL MORTGAGE ASSOCIATION - .............................................................................. ................. ....09/29/2023 ... EMM ............................................................................................................................ ...................................  ....................... 3,952,567 ....................... 4,407,044 .............................5,386 
3140XM-BJ-4 ......... FN FS5440 - RMBS ............................................................................................................ ................. ....11/07/2023 ... EMM ............................................................................................................................ ...................................  ....................... 3,895,750 ....................... 3,909,187 .............................5,212 
3140XM-HP-4 ......... FN FS5637 - RMBS ............................................................................................................ ................. ....11/30/2023 ... EMM ............................................................................................................................ ...................................  ..........................160,825 ..........................157,865 ............................... 342 
3140XM-KD-7 ......... FN FS5691 - RMBS ............................................................................................................ ................. ....09/14/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,290,265 ....................... 1,449,991 .............................2,537 
3140XM-L4-6 ......... FN FS5746 - RMBS ............................................................................................................ ................. ....11/30/2023 ... EMM ............................................................................................................................ ...................................  .......................... 966,495 .......................... 949,143 .............................2,056 
3140XM-L6-1 ......... FN FS5748 - RMBS ............................................................................................................ ................. ....11/30/2023 ... EMM ............................................................................................................................ ...................................  .......................... 333,027 .......................... 327,299 ............................... 709 
3140XM-T9-7 ......... FN FS5975 - RMBS ............................................................................................................ ................. ....11/30/2023 ... EMM ............................................................................................................................ ...................................  ..........................461,208 .......................... 452,234 ............................... 980 
3140XM-XU-5 ......... FN FS6090 - RMBS ............................................................................................................ ................. ....11/30/2023 ... EMM ............................................................................................................................ ...................................  ..........................777,042 .......................... 762,273 .............................1,652 
31418D-5J-7 ......... FN MA4448 - RMBS ............................................................................................................ ................. ....03/09/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,792,365 ....................... 2,013,186 ............................... 755 
31418D-PR-7 ......... FN MA4031 - RMBS ............................................................................................................ ................. ....03/21/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,330,379 ....................... 1,349,996 ............................ 3,881 

31418D-R4-6 ......... FN MA4106 - RMBS ............................................................................................................ ................. ....03/08/2023 ... EMM ............................................................................................................................ ...................................  ..........................838,218 .......................... 972,905 ............................... 608 
31418D-RW-4 ......... FN MA4100 - RMBS ............................................................................................................ ................. ....11/09/2023 ... EMM ............................................................................................................................ ...................................  .......................... 299,603 .......................... 393,951 ............................... 263 
31418D-SH-6 ......... FN MA4119 - RMBS ............................................................................................................ ................. ....11/09/2023 ... EMM ............................................................................................................................ ...................................  ........................... 74,218 ........................... 97,590 ................................ 65 
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31418D-SL-7 ......... FN MA4122 - RMBS ............................................................................................................ ................. ....03/08/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,362,953 ....................... 1,581,955 ............................... 989 
31418D-VC-3 ......... FN MA4210 - RMBS ............................................................................................................ ................. ....01/01/2023 ... EMM ............................................................................................................................ ...................................  .......................... (21,326) .......................... (24,553) ............................... (19)
31418D-ZV-7 ......... FN MA4355 - RMBS ............................................................................................................ ................. ....01/09/2023 ... EMM ............................................................................................................................ ...................................  ....................... 3,352,507 ....................... 3,991,915 .............................2,440 
31418E-JL-5 ......... FN MA4766 - RMBS ............................................................................................................ ................. ....05/19/2023 ... EMM ............................................................................................................................ ...................................  ..........................107,204 ..........................110,306 ............................... 303 
31418E-KU-3 ......... FN MA4806 - RMBS ............................................................................................................ ................. ....03/07/2023 ... EMM ............................................................................................................................ ...................................  .......................... 976,485 ....................... 1,000,000 ............................ 1,667 

31418E-LD-0 ......... FN MA4823 - RMBS ............................................................................................................ ................. ....10/26/2023 ... EMM ............................................................................................................................ ...................................  .......................... 299,862 ..........................317,210 ............................ 1,190 

31418E-SB-7 ......... FN MA5013 - RMBS ............................................................................................................ ................. ....10/26/2023 ... EMM ............................................................................................................................ ...................................  ..........................610,047 ..........................646,086 .............................2,423 
31418E-TR-1 ......... FN MA5059 - RMBS ............................................................................................................ ................. ....05/24/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,363,658 ....................... 1,402,914 .............................3,215 
31418E-UX-6 ......... FN MA5097 - RMBS ............................................................................................................ ................. ....06/05/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,094,833 ....................... 1,127,079 ............................... 750 
3142GQ-AJ-1 ......... FH RJ0008 - RMBS ............................................................................................................ ................. ....11/30/2023 ... EMM ............................................................................................................................ ...................................  ..........................765,085 .......................... 750,543 ............................ 1,626 

59335K-FL-6 ......... MIAMI-DADE CNTY FLA SEAPORT REV ......................................................................................... ................. ....12/01/2023 ... EMM ............................................................................................................................ ...................................  ..........................100,000 ..........................100,000 ..................................0 
70917T-LM-1 ......... PENNSYLVANIA ST HIGHER EDL FACS AUTH REV ............................................................................. ................. ....11/07/2023 ... Various ...................................................................................................................... ...................................  .......................... 190,052 ..........................190,000 ............................... 656 
0909999999. Subtotal - Bonds - U.S. Special Revenues 304,525,703 348,552,339 788,217 

00138C-AU-2 ......... COREBRIDGE GLOBAL FUNDING ................................................................................................ ................. ....06/28/2023 ... EMM ............................................................................................................................ ...................................  .......................... 249,750 ..........................250,000 ..................................0 
007973-AD-2 ......... ADVANCED ENERGY INDUSTRIES INC .......................................................................................... ................. ....09/08/2023 ... SIEBERT BRANDFORD SHANK .................................................................................................. ...................................  ....................... 1,425,000 ....................... 1,425,000 ..................................0 
00135T-AD-6 ......... AIB GROUP PLC ................................................................................................................ C............... ....09/06/2023 ... MORGAN STANLEY&CO. LLC/INTERNATIONAL PLC ............................................................................ ...................................  ..........................200,000 ..........................200,000 ..................................0 
031162-DP-2 ......... AMGEN INC ..................................................................................................................... ................. ....02/15/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................219,616 ..........................220,000 ..................................0 
02343U-AJ-4 ......... AMCOR FINANCE (USA) INC ................................................................................................... ................. ....05/17/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,732,885 ....................... 1,750,000 ..................................0 
009066-AB-7 ......... AIRBNB INC .................................................................................................................... ................. ....10/25/2023 ... Various ...................................................................................................................... ...................................  ...................... 18,087,964 ...................... 20,950,000 ..................................0 
00287Y-AY-5 ......... ABBVIE INC .................................................................................................................... ................. ....01/19/2023 ... Barclays Bank ............................................................................................................... ...................................  ........................... 51,042 ........................... 53,000 ............................... 325 
045054-AQ-6 ......... ASHTEAD CAPITAL INC ........................................................................................................ ................. ....01/24/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................400,066 ..........................401,000 ..................................0 
03465J-AB-6 ......... AOMT 216 A2 - CMO/RMBS .................................................................................................... ................. ....04/19/2023 ... CHASE SECURITIES ........................................................................................................... ...................................  .......................... 144,480 ..........................181,470 ............................... 161 
00971T-AM-3 ......... AKAMAI TECHNOLOGIES INC ................................................................................................... ................. ....08/16/2023 ... Various ...................................................................................................................... ...................................  ...................... 11,873,458 ......................11,875,000 ..................................0 
00774M-AW-5 ......... AERCAP IRELAND CAPITAL DAC ............................................................................................... C............... ....04/28/2023 ... Various ...................................................................................................................... ...................................  ..........................258,666 ..........................300,000 .............................1,575 
054989-AB-4 ......... BAT CAPITAL CORP ............................................................................................................ ................. ....09/25/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 592,622 ..........................607,000 .............................6,258 
01627A-AD-0 ......... ADC 231 A2 - ABS ............................................................................................................ ................. ....08/10/2023 ... EMM ............................................................................................................................ ...................................  .......................... 424,975 .......................... 435,000 ..................................0 
018802-AB-4 ......... ALLIANT ENERGY CORP ........................................................................................................ ................. ....12/05/2023 ... Various ...................................................................................................................... ...................................  ...................... 20,378,317 ...................... 20,368,000 .......................... 211,949 
00774M-AX-3 ......... AERCAP IRELAND CAPITAL DAC ............................................................................................... C............... ....09/27/2023 ... Barclays Bank PLC ......................................................................................................... ...................................  .......................... 119,229 ..........................150,000 ............................... 811 
06051G-HZ-5 ......... BANK OF AMERICA CORP ....................................................................................................... ................. ....01/31/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 76,720 ........................... 90,000 .............................1,055 
05377R-GY-4 ......... AESOP 234 A - ABS ........................................................................................................... ................. ....03/30/2023 ... EMM ............................................................................................................................ ...................................  ..........................749,681 ..........................750,000 ..................................0 
02043Q-AB-3 ......... ALNYLAM PHARMACEUTICALS INC .............................................................................................. ................. ....10/18/2023 ... Various ...................................................................................................................... ...................................  .......................... 630,497 ..........................700,000 ............................... 606 
00774M-AY-1 ......... AERCAP IRELAND CAPITAL DAC ............................................................................................... C............... ....12/18/2023 ... Various ...................................................................................................................... ...................................  .......................... 378,842 ..........................460,000 .............................3,604 
06051G-LH-0 ......... BANK OF AMERICA CORP ....................................................................................................... ................. ....05/09/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 244,860 ..........................248,000 ............................... 583 
01627A-AE-8 ......... ADC 2023-2A A2 - ABS ....................................................................................................... ................. ....11/15/2023 ... EMM ............................................................................................................................ ...................................  .......................... 216,099 ..........................220,000 ..................................0 
021369-AC-7 ......... ALTAIR ENGINEERING INC .................................................................................................... ................. ....11/08/2023 ... Various ...................................................................................................................... ...................................  ....................... 7,618,730 ....................... 7,210,000 ........................... 33,819 
00774M-BE-4 ......... AERCAP IRELAND CAPITAL DAC ............................................................................................... C............... ....09/18/2023 ... JP MORGAN (SEC) CLEARING CORP .......................................................................................... ...................................  .......................... 273,270 ..........................275,000 ..................................0 
110122-DZ-8 ......... BRISTOL MYERS SQUIBB CO ................................................................................................... ................. ....10/30/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 299,304 ..........................300,000 ..................................0 
05377R-HH-0 ......... AESOP 236 B - RMBS ......................................................................................................... ................. ....05/24/2023 ... EMM ............................................................................................................................ ...................................  .......................... 249,945 ..........................250,000 ..................................0 
02376R-AF-9 ......... AMERICAN AIRLINES GROUP INC .............................................................................................. ................. ....05/02/2023 ... MERRILL LYNCH & CO ........................................................................................................ ...................................  ..........................917,277 ..........................825,000 ........................... 18,322 
00792F-AA-6 ......... AFFRM 23B A - ABS ........................................................................................................... ................. ....09/12/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 179,979 ..........................180,000 ..................................0 
123919-AA-0 ......... BXG RECEIVABLES NOTE TRUST ............................................................................................... ................. ....06/07/2023 ... PERSHING LLC ................................................................................................................ ...................................  .......................... 555,902 .......................... 557,794 ..................................0 
01F012-61-9 ......... FNCL-1.5N-JAN-2023 - RMBS ................................................................................................. ................. ....12/05/2023 ... EMM ............................................................................................................................ ...................................  ..........................(72,578) ..................................0 ..................................0 
03040W-BB-0 ......... AMERICAN WATER CAPITAL CORP .............................................................................................. ................. ....12/06/2023 ... Various ...................................................................................................................... ...................................  ...................... 10,267,928 ...................... 10,350,000 ..........................100,080 
00834K-AA-5 ......... AFFRM 23X1 A - ABS ......................................................................................................... ................. ....11/13/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 129,999 ..........................130,000 ..................................0 
12592B-AQ-7 ......... CNH INDUSTRIAL CAP LLC .................................................................................................... ................. ....04/04/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  .......................... 401,347 ..........................406,000 ..................................0 
06428C-AA-2 ......... BANK OF AMERICA NA ......................................................................................................... ................. ....08/14/2023 ... EMM ............................................................................................................................ ...................................  ..........................250,000 ..........................250,000 ..................................0 
03209R-AA-1 ......... AMPHASTAR PHARMACEUTICALS INC ........................................................................................... ................. ....10/13/2023 ... Various ...................................................................................................................... ...................................  ........................5,433,354 ....................... 5,475,000 .............................6,222 
00928Q-AX-9 ......... AIRCASTLE LTD ................................................................................................................ ................. ....07/20/2023 ... Various ...................................................................................................................... ...................................  .......................... 544,233 .......................... 545,000 ................................ 81 
126650-DX-5 ......... CVS HEALTH CORP ............................................................................................................. ................. ....05/30/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 185,335 ..........................186,000 ..................................0 
01F020-62-0 ......... FNCL-2N-FEB-2023 - RMBS ................................................................................................... ................. ....01/01/2023 ... EMM ............................................................................................................................ ...................................  ..........................(82,184) ........................ (100,000) ..................................0 
03236M-AJ-0 ......... AMYRIS INC .................................................................................................................... ................. ....04/13/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,010,500 ....................... 3,575,000 ........................... 13,759 
02529Y-AE-3 ......... ACAR 232 C - ABS ............................................................................................................ ................. ....04/21/2023 ... Citigroup Global Markets, Inc. ......................................................................................... ...................................  .......................... 349,987 ..........................350,000 ..................................0 
14448C-AY-0 ......... CARRIER GLOBAL CORP ........................................................................................................ ................. ....11/15/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 257,595 ..........................258,000 ..................................0 
066940-AC-1 ......... BARC 23NQM1 A2 - CMO/RMBS ................................................................................................. ................. ....04/27/2023 ... EMM ............................................................................................................................ ...................................  .......................... 249,997 ..........................250,000 .............................1,483 
038923-AZ-1 ......... ARBOR REALTY TRUST INC .................................................................................................... ................. ....10/25/2023 ... Various ...................................................................................................................... ...................................  ........................7,435,299 ....................... 7,560,000 .......................... 146,273 
02530C-AG-3 ......... ACAR 234 D - ABS ............................................................................................................ ................. ....10/31/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 199,960 ..........................200,000 ..................................0 
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15089Q-AY-0 ......... CELANESE US HOLDINGS LLC .................................................................................................. ................. ....08/10/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 351,972 .......................... 352,000 ..................................0 
02343U-AJ-4 ......... AMCOR FINANCE (USA) INC ................................................................................................... ................. ....05/17/2023 ... EMM ............................................................................................................................ ...................................  .......................... 237,653 ..........................240,000 ..................................0 
09239B-AD-1 ......... BLACKLINE INC ................................................................................................................ ................. ....10/23/2023 ... Goldman Sachs & Co. ....................................................................................................... ...................................  .............................4,282 ............................ 5,000 ..................................0 
02530E-AG-9 ......... ACAR 233 D - ABS ............................................................................................................ ................. ....08/01/2023 ... BMO Capital Markets Corp ................................................................................................. ...................................  .......................... 109,983 ..........................110,000 ..................................0 
161571-HT-4 ......... CHASE ISSUANCE TRUST ....................................................................................................... ................. ....09/07/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 559,845 ..........................560,000 ..................................0 
114259-AX-2 ......... BROOKLYN UNION GAS CO ...................................................................................................... ................. ....09/12/2023 ... EMM ............................................................................................................................ ...................................  ..........................200,000 ..........................200,000 ..................................0 
093712-AJ-6 ......... BLOOM ENERGY CORP ........................................................................................................... ................. ....10/25/2023 ... Various ...................................................................................................................... ...................................  ....................... 4,652,541 ....................... 4,650,000 ............................... 335 
02582J-JV-3 ......... AMXCA 2022-3 A - ABS ....................................................................................................... ................. ....11/15/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 233,119 ..........................240,000 ................................ 50 

17327C-AR-4 ......... CITIGROUP INC ................................................................................................................ ................. ....05/22/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................486,000 ..........................486,000 ..................................0 
025816-DH-9 ......... AMERICAN EXPRESS CO ........................................................................................................ ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  .......................... 394,942 .......................... 395,000 ................................ 58 

10316T-AB-0 ......... BOX INC ........................................................................................................................ ................. ....09/06/2023 ... Various ...................................................................................................................... ...................................  ....................... 2,020,646 ....................... 1,582,000 ..................................0 
03027X-CF-5 ......... AMERICAN TOWER CORP ........................................................................................................ ................. ....09/12/2023 ... RBC DOMINION SEC. INC ..................................................................................................... ...................................  .......................... 996,490 ....................... 1,000,000 ..................................0 
20030N-EE-7 ......... COMCAST CORP ................................................................................................................. ................. ....05/01/2023 ... PERSHING LLC ................................................................................................................ ...................................  ..........................613,104 ..........................615,000 ..................................0 
12510H-AT-7 ......... CAUTO 231 A2 - ABS ......................................................................................................... ................. ....09/14/2023 ... EMM ............................................................................................................................ ...................................  .......................... 241,549 ..........................250,000 ............................... 181 
125896-BW-9 ......... CMS ENERGY CORP ............................................................................................................. ................. ....12/06/2023 ... Various ...................................................................................................................... ...................................  ...................... 27,701,990 ...................... 28,736,000 .......................... 172,497 
031162-DA-5 ......... AMGEN INC ..................................................................................................................... ................. ....10/25/2023 ... CITIBANK ..................................................................................................................... ...................................  ........................... 62,459 ..........................101,000 ............................... 566 
21871X-AB-5 ......... COREBRIDGE FINANCIAL INC .................................................................................................. ................. ....03/31/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  ..........................760,313 ..........................761,000 .............................3,847 
031162-DQ-0 ......... AMGEN INC ..................................................................................................................... ................. ....02/16/2023 ... EMM ............................................................................................................................ ...................................  .......................... 411,563 ..........................410,000 ..................................0 
12685J-AE-5 ......... CABLE ONE INC ................................................................................................................ ................. ....11/13/2023 ... Various ...................................................................................................................... ...................................  .......................... 403,352 ..........................500,000 ..................................0 
031162-DS-6 ......... AMGEN INC ..................................................................................................................... ................. ....02/15/2023 ... CITIBANK ..................................................................................................................... ...................................  .......................... 103,419 ..........................104,000 ..................................0 
251526-CT-4 ......... DEUTSCHE BANK NY ............................................................................................................ ................. ....02/06/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  .......................... 493,892 .......................... 493,000 ..................................0 
22822R-BD-1 ......... CROCAS 2015-2 C25 - RMBS .................................................................................................. ................. ....03/28/2023 ... EMM ............................................................................................................................ ...................................  .......................... 239,150 ..........................250,000 ............................... 382 
12685J-AG-0 ......... CABLE ONE INC ................................................................................................................ ................. ....11/21/2023 ... JP MORGAN SECURITIES INC. ............................................................................................... ...................................  .......................... 643,125 ..........................875,000 ............................ 1,887 

034863-BD-1 ......... ANGLO AMERICAN CAPITAL PLC ............................................................................................... C............... ....04/27/2023 ... GOLDMAN SACHS & CO ........................................................................................................ ...................................  ..........................726,175 ..........................730,000 ..................................0 
25746U-DB-2 ......... DOMINION ENERGY INC ........................................................................................................ ................. ....01/31/2023 ... PERSHING LLC ................................................................................................................ ...................................  .......................... 356,273 ..........................367,000 .............................5,228 
031162-DS-6 ......... AMGEN INC ..................................................................................................................... ................. ....02/15/2023 ... CITIBANK ..................................................................................................................... ...................................  ........................... 55,687 ........................... 56,000 ..................................0 
15189T-BC-0 ......... CENTERPOINT ENERGY INC .................................................................................................... ................. ....12/06/2023 ... Various ...................................................................................................................... ...................................  ...................... 23,949,457 ...................... 24,250,000 .......................... 144,532 
03789X-AF-5 ......... DIN 231 A2 - RMBS ........................................................................................................... ................. ....03/29/2023 ... GUGGENHEIM CAPITAL MARKETS .............................................................................................. ...................................  ..........................520,000 ..........................520,000 ..................................0 
286181-AH-5 ......... ELEMENT FLEET MANAGEMENT ................................................................................................. ................. ....06/21/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................735,000 ..........................735,000 ..................................0 
25731V-AB-0 ......... DOMINION ENERGY SOUTH CAROLINA INC ..................................................................................... ................. ....10/04/2023 ... EMM ............................................................................................................................ ...................................  ..........................497,170 ..........................500,000 ..................................0 
15677J-AD-0 ......... CERIDIAN HCM HOLDING INC .................................................................................................. ................. ....10/20/2023 ... Various ...................................................................................................................... ...................................  ....................... 4,029,257 ....................... 4,525,000 .............................3,838 
03938L-BF-0 ......... ARCELORMITTAL SA ............................................................................................................ C............... ....05/01/2023 ... Various ...................................................................................................................... ...................................  .......................... 939,779 ..........................900,000 ........................... 24,853 
29273V-AU-4 ......... ENERGY TRANSFER LP ......................................................................................................... ................. ....10/10/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  .......................... 438,500 .......................... 439,000 ..................................0 
032654-AZ-8 ......... ANALOG DEVICES INC ......................................................................................................... ................. ....01/09/2023 ... EMM ............................................................................................................................ ...................................  ..........................507,788 ..........................530,000 .............................1,321 
163086-AD-3 ......... CHEFS' WAREHOUSE INC ....................................................................................................... ................. ....11/20/2023 ... Various ...................................................................................................................... ...................................  ....................... 7,205,532 ....................... 8,217,000 ........................... 77,659 
04273W-AC-5 ......... ARROW ELECTRONICS INC ...................................................................................................... ................. ....01/19/2023 ... Hilltop Securities ........................................................................................................ ...................................  ........................... 48,555 ........................... 58,000 ............................... 751 
29452E-AC-5 ......... EQUITABLE HOLDINGS INC .................................................................................................... ................. ....01/04/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................740,000 ..........................740,000 ..................................0 
25755T-AH-3 ......... DPABS 2017-1 A23 - ABS .................................................................................................... ................. ....07/06/2023 ... EMM ............................................................................................................................ ...................................  .......................... 216,722 .......................... 236,875 .............................2,032 
163092-AF-6 ......... CHEGG INC ..................................................................................................................... ................. ....05/02/2023 ... Jefferies .................................................................................................................... ...................................  ....................... 2,269,969 ....................... 3,150,000 ..................................0 
043436-AW-4 ......... ASBURY AUTOMOTIVE GROUP INC .............................................................................................. ................. ....10/06/2023 ... JP MORGAN (SEC) CLEARING CORP .......................................................................................... ...................................  ........................... 33,900 ........................... 40,000 ............................... 750 
30225V-AR-8 ......... EXTRA SPACE STORAGE LP .................................................................................................... ................. ....11/27/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 635,165 ..........................637,000 ..................................0 
04015G-AR-0 ......... ARES XXXIV BR2 - CDO ....................................................................................................... ................. ....02/06/2023 ... EMM ............................................................................................................................ ...................................  .......................... 415,225 .......................... 425,000 ............................ 1,660 

17243V-AB-8 ......... CINEMARK HOLDINGS INC ...................................................................................................... ................. ....05/02/2023 ... Various ...................................................................................................................... ...................................  ........................1,425,599 ....................... 1,050,000 .............................9,225 
045054-AQ-6 ......... ASHTEAD CAPITAL INC ........................................................................................................ ................. ....12/18/2023 ... Various ...................................................................................................................... ...................................  .......................... 795,854 ..........................800,000 ............................... 617 
302491-AX-3 ......... FMC CORP ...................................................................................................................... ................. ....05/15/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 270,959 ..........................271,000 ..................................0 
26442E-AK-6 ......... DUKE ENERGY OHIO INC ....................................................................................................... ................. ....03/20/2023 ... EMM ............................................................................................................................ ...................................  .......................... 998,830 ....................... 1,000,000 ..................................0 
194014-AA-4 ......... ENOVIS CORP ................................................................................................................... ................. ....10/20/2023 ... UBS Securities, LLC ....................................................................................................... ...................................  ....................... 2,750,000 ....................... 2,750,000 ..................................0 
045054-AR-4 ......... ASHTEAD CAPITAL INC ........................................................................................................ ................. ....08/25/2023 ... Various ...................................................................................................................... ...................................  .......................... 394,198 ..........................400,000 ............................ 1,058 

30303M-8N-5 ......... META PLATFORMS INC ......................................................................................................... ................. ....05/01/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................475,767 ..........................476,000 ..................................0 
040555-DG-6 ......... ARIZONA PUBLIC SERVICE CO ................................................................................................. ................. ....08/22/2023 ... Various ...................................................................................................................... ...................................  .......................... 369,961 ..........................379,000 ............................ 3,088 

22410J-AB-2 ......... CRACKER BARREL OLD COUNTRY STORE INC ................................................................................... ................. ....02/13/2023 ... Various ...................................................................................................................... ...................................  .......................... 623,436 ..........................700,000 ............................... 727 
05335J-AB-9 ......... XCAP 231 A2 - ABS ........................................................................................................... ................. ....12/01/2023 ... JP MORGAN SECURITIES INC. ............................................................................................... ...................................  ........................... 99,990 ..........................100,000 ..................................0 
3137FA-WS-3 ......... FHLMC MULTIFAMILY STRUCTURED P .......................................................................................... ................. ....05/30/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ....................... 1,314,174 ....................... 1,377,000 ............................... 122 
30161N-BL-4 ......... EXELON CORP ................................................................................................................... ................. ....04/18/2023 ... EMM ............................................................................................................................ ...................................  .......................... 510,415 ..........................500,000 .............................4,589 
252131-AL-1 ......... DEXCOM INC .................................................................................................................... ................. ....08/24/2023 ... Various ...................................................................................................................... ...................................  ...................... 32,319,986 ...................... 32,300,000 ........................... 19,120 
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05369A-AN-1 ......... AVIATION CAPITAL GROUP LLC ............................................................................................... ................. ....03/29/2023 ... DEUTSCHE BANK SECURITIES, INC. ......................................................................................... ...................................  ........................... 14,880 ........................... 15,000 ..................................0 
316773-DK-3 ......... FIFTH THIRD BANCORP ........................................................................................................ ................. ....07/24/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ..........................134,000 ..........................134,000 ..................................0 
045054-AQ-6 ......... ASHTEAD CAPITAL INC ........................................................................................................ ................. ....01/24/2023 ... JP Morgan .................................................................................................................... ...................................  .......................... 199,534 ..........................200,000 ..................................0 
26210C-AC-8 ......... DROPBOX INC ................................................................................................................... ................. ....09/27/2023 ... JP MORGAN SECURITIES INC. ............................................................................................... ...................................  ....................... 3,169,733 ....................... 3,350,000 ..................................0 
05369A-AP-6 ......... AVIATION CAPITAL GROUP LLC ............................................................................................... ................. ....10/02/2023 ... Merrill Lynch ............................................................................................................... ...................................  .......................... 505,527 ..........................510,000 ..................................0 
32113C-BY-5 ......... FIRST NATIONAL MASTER NOTE TRU .......................................................................................... ................. ....09/15/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 564,913 ..........................565,000 ..................................0 
36169D-AA-0 ......... GCAT 23NQM2 A1 - CMO/RMBS ................................................................................................ ................. ....04/26/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,228,914 ....................... 1,225,850 .............................5,366 
26441C-BX-2 ......... DUKE ENERGY CORP ............................................................................................................ ................. ....12/05/2023 ... Various ...................................................................................................................... ...................................  ...................... 50,915,267 ...................... 51,932,000 ..........................571,626 
05377R-HA-5 ......... AESOP 234 C - ABS ........................................................................................................... ................. ....03/30/2023 ... Citigroup Global Markets, Inc. ......................................................................................... ...................................  .......................... 209,973 ..........................210,000 ..................................0 
337738-BD-9 ......... FISERV INC .................................................................................................................... ................. ....02/27/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 411,522 ..........................412,000 ..................................0 
045054-AR-4 ......... ASHTEAD CAPITAL INC ........................................................................................................ ................. ....07/24/2023 ... EMM ............................................................................................................................ ...................................  .......................... 199,824 ..........................200,000 ..................................0 
29404K-AF-3 ......... ENVESTNET INC ................................................................................................................ ................. ....11/16/2023 ... Various ...................................................................................................................... ...................................  ...................... 10,762,134 ...................... 10,559,000 .......................... 115,793 
05377R-HL-1 ......... AESOP 237 A - RMBS ......................................................................................................... ................. ....09/12/2023 ... Bank of America ............................................................................................................ ...................................  .......................... 234,931 .......................... 235,000 ..................................0 
36267V-AH-6 ......... GE HEALTHCARE TECH INC .................................................................................................... ................. ....11/09/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  .......................... 240,995 ..........................241,000 .............................3,294 
410867-AG-0 ......... HANOVER INSURANCE GROUP INC .............................................................................................. ................. ....05/01/2023 ... EMM ............................................................................................................................ ...................................  .......................... 283,212 ..........................350,000 .............................1,420 
29415F-AC-8 ......... ENVISTA HOLDINGS CORP ...................................................................................................... ................. ....11/07/2023 ... Various ...................................................................................................................... ...................................  ....................... 3,102,220 ....................... 3,225,000 .............................3,648 
05377R-HP-2 ......... AESOP 2023-8 C - RMBS ...................................................................................................... ................. ....09/12/2023 ... Merrill Lynch ............................................................................................................... ...................................  ........................... 99,992 ..........................100,000 ..................................0 
378272-BG-2 ......... GLENCORE FUNDING LLC ....................................................................................................... ................. ....01/31/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  .......................... 110,223 ..........................132,000 .............................1,242 
049560-AZ-8 ......... ATMOS ENERGY CORP ........................................................................................................... ................. ....10/06/2023 ... EMM ............................................................................................................................ ...................................  .......................... 442,842 .......................... 445,000 ................................ 56 

29786A-AN-6 ......... ETSY INC ...................................................................................................................... ................. ....10/17/2023 ... Various ...................................................................................................................... ...................................  ....................... 7,324,142 ....................... 8,925,000 .............................5,464 
054989-AB-4 ......... BAT CAPITAL CORP ............................................................................................................ ................. ....09/28/2023 ... Goldman Sachs ............................................................................................................... ...................................  .......................... 204,054 ..........................209,000 .............................2,154 
37959G-AD-9 ......... GLOBAL ATLANTIC FIN CO .................................................................................................... ................. ....06/14/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ..........................731,048 ..........................734,000 ............................ 1,201 

422806-AB-5 ......... HEICO CORP .................................................................................................................... ................. ....07/19/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,245,400 ....................... 1,250,000 ..................................0 
30034W-AC-0 ......... EVERGY INC .................................................................................................................... ................. ....12/06/2023 ... Various ...................................................................................................................... ...................................  ...................... 33,037,201 ...................... 32,925,000 ............................... 900 
06051G-LH-0 ......... BANK OF AMERICA CORP ....................................................................................................... ................. ....08/23/2023 ... Various ...................................................................................................................... ...................................  .......................... 698,325 ..........................705,000 .............................3,201 
38013J-AB-9 ......... GM FINANCIAL SECURITIZED TERM ........................................................................................... ................. ....01/09/2023 ... PERSHING LLC ................................................................................................................ ...................................  ..........................370,090 ..........................370,119 ..................................0 
05335J-AG-8 ......... XCAP 231 A3 - ABS ........................................................................................................... ................. ....12/01/2023 ... EMM ............................................................................................................................ ...................................  .......................... 194,953 ..........................195,000 ..................................0 
30063P-AB-1 ......... EXACT SCIENCES CORP ........................................................................................................ ................. ....10/31/2023 ... Various ...................................................................................................................... ...................................  ....................... 6,584,722 ....................... 7,075,000 .............................5,732 
06051G-LU-1 ......... BANK OF AMERICA CORP ....................................................................................................... ................. ....09/12/2023 ... Merrill Lynch ............................................................................................................... ...................................  ..........................980,000 ..........................980,000 ..................................0 
38141G-WB-6 ......... GOLDMAN SACHS GROUP INC ................................................................................................... ................. ....01/31/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 69,640 ........................... 72,000 ................................ 46 

45138L-BJ-1 ......... IDAHO POWER CO ............................................................................................................... ................. ....09/06/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,486,140 ....................... 1,500,000 ..................................0 
30063P-AC-9 ......... EXACT SCIENCES CORP ........................................................................................................ ................. ....07/19/2023 ... Various ...................................................................................................................... ...................................  ...................... 10,040,388 ....................... 9,625,000 ........................... 13,599 
06738E-BP-9 ......... BARCLAYS PLC ................................................................................................................. C............... ....12/18/2023 ... CITADEL SECURITIES ........................................................................................................ ...................................  .......................... 169,424 ..........................200,000 .............................1,723 
422806-AB-5 ......... HEICO CORP .................................................................................................................... ................. ....07/19/2023 ... TRUIST SECURITIES, INC. .................................................................................................. ...................................  ..........................646,186 ..........................660,000 .............................2,405 
054989-AB-4 ......... BAT CAPITAL CORP ............................................................................................................ ................. ....09/28/2023 ... Goldman Sachs ............................................................................................................... ...................................  ........................... 87,869 ........................... 90,000 ............................... 928 
337932-AQ-0 ......... FIRSTENERGY CORP ............................................................................................................ ................. ....12/01/2023 ... Various ...................................................................................................................... ...................................  ...................... 15,666,102 ......................15,800,000 ........................... 78,253 
071734-AN-7 ......... BAUSCH HEALTH COMPANIES INC .............................................................................................. ................. ....11/01/2023 ... Barclays Bank PLC ......................................................................................................... ...................................  ........................... 74,150 ..........................135,000 .............................2,201 
431282-AQ-5 ......... HIGHWOODS REALTY LP ........................................................................................................ ................. ....04/18/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  .......................... 239,699 ..........................274,000 .............................1,099 
460690-BQ-2 ......... INTERPUBLIC GROUP OF COMPANIES INC ..................................................................................... ................. ....08/01/2023 ... EMM ............................................................................................................................ ...................................  ........................... 92,129 ..........................100,000 ............................ 1,830 

343412-AH-5 ......... FLUOR CORP .................................................................................................................... ................. ....08/17/2023 ... Various ...................................................................................................................... ...................................  ...................... 10,543,354 ...................... 10,475,000 ............................... 846 
08862G-AB-0 ......... BHG 23B B - ABS ............................................................................................................. ................. ....10/31/2023 ... GOLDMAN, SACHS & CO. ...................................................................................................... ...................................  ..........................184,707 ..........................185,000 ..................................0 
431282-AU-6 ......... HIGHWOODS REALTY LP ........................................................................................................ ................. ....11/14/2023 ... DBTC AMERICA/PNC BANK, N.A.-SECS.CO .................................................................................. ...................................  .......................... 183,530 ..........................186,000 ..................................0 
054989-AD-0 ......... BAT CAPITAL CORP ............................................................................................................ ................. ....09/22/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 29,655 ........................... 30,000 ............................... 319 
345370-CZ-1 ......... FORD MOTOR CO ................................................................................................................ ................. ....10/26/2023 ... Various ...................................................................................................................... ...................................  ...................... 44,299,218 ...................... 43,950,000 ..................................0 
097023-CX-1 ......... BOEING CO ..................................................................................................................... ................. ....08/28/2023 ... Barclays Bank ............................................................................................................... ...................................  ........................... 34,396 ........................... 36,000 ............................... 706 
456837-BH-5 ......... ING GROEP NV ................................................................................................................. ................. ....09/05/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ....................... 1,214,491 ....................... 1,212,000 ..................................0 
46654K-AJ-6 ......... JPMMT 2111 A5 - CMO/RMBS .................................................................................................. ................. ....10/18/2023 ... EMM ............................................................................................................................ ...................................  ..........................576,771 ....................... 1,000,000 ............................ 1,736 

36166W-AA-1 ......... GEO CORRECTIONS HOLDINGS INC ............................................................................................. ................. ....05/11/2023 ... BTIS .......................................................................................................................... ...................................  .......................... 597,378 ..........................475,000 .............................6,347 
097023-CY-9 ......... BOEING CO ..................................................................................................................... ................. ....12/04/2023 ... Various ...................................................................................................................... ...................................  .......................... 123,896 ..........................123,000 ............................ 1,100 

458140-CD-0 ......... INTEL CORP .................................................................................................................... ................. ....02/07/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................310,000 ..........................310,000 ..................................0 
05553R-AD-2 ......... BBCMS 23C19 ASB - CMBS .................................................................................................... ................. ....04/10/2023 ... EMM ............................................................................................................................ ...................................  .......................... 205,991 ..........................200,000 ............................... 823 
387328-AB-3 ......... GRANITE CONSTRUCTION INC .................................................................................................. ................. ....02/10/2023 ... Morgan Stanley & Co. LLC ................................................................................................. ...................................  ..........................679,081 ..........................500,000 .............................3,934 
10554T-AH-8 ......... BRASKEM NETHERLANDS FINANCE BV .......................................................................................... C............... ....09/07/2023 ... Citigroup Global Markets, Inc. ......................................................................................... ...................................  .......................... 197,374 ..........................200,000 ..................................0 
46647P-DR-4 ......... JPMORGAN CHASE + CO ........................................................................................................ ................. ....08/23/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ....................... 1,305,738 ....................... 1,324,000 ........................... 14,208 
46817M-AL-1 ......... JACKSON FINANCIAL INC ...................................................................................................... ................. ....04/04/2023 ... EMM ............................................................................................................................ ...................................  .......................... 206,350 ..........................250,000 ............................ 2,886 
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387328-AC-1 ......... GRANITE CONSTRUCTION INC .................................................................................................. ................. ....05/22/2023 ... Various ...................................................................................................................... ...................................  ...................... 10,884,595 ......................10,676,000 ............................ 1,867 

108056-AF-9 ......... BLAST 2023-1 D - ABS ....................................................................................................... ................. ....10/18/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 449,889 ..........................450,000 ..................................0 
49177J-AB-8 ......... KENVUE INC .................................................................................................................... ................. ....03/08/2023 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  .......................... 294,922 .......................... 295,000 .............................1,397 
05554F-AD-7 ......... BBCMS 2023-C22 A5 - CMBS .................................................................................................. ................. ....10/19/2023 ... EMM ............................................................................................................................ ...................................  .......................... 643,733 ..........................625,000 ............................... 945 
40416E-AD-5 ......... HCI GROUP INC ................................................................................................................ ................. ....05/03/2023 ... PIPR .......................................................................................................................... ...................................  .......................... 142,773 ..........................159,000 ............................ 1,201 

110122-EC-8 ......... BRISTOL-MYERS SQUIBB CO ................................................................................................... ................. ....10/30/2023 ... Morgan Stanley .............................................................................................................. ...................................  ..........................117,982 ..........................118,000 ..................................0 
501889-AF-6 ......... LKQ CORP ...................................................................................................................... ................. ....05/15/2023 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  .......................... 270,125 ..........................272,000 ............................ 7,367 

476681-AA-9 ......... JMIKE 191 A2 - ABS ......................................................................................................... ................. ....03/29/2023 ... FUJI SECURITIES INC. ...................................................................................................... ...................................  ........................... 91,988 ........................... 99,250 ............................... 562 
40416E-AF-0 ......... HCI GROUP INC ................................................................................................................ ................. ....10/17/2023 ... Various ...................................................................................................................... ...................................  .......................... 270,925 ..........................275,000 .............................4,948 
11135F-BF-7 ......... BROADCOM INC ................................................................................................................. ................. ....08/29/2023 ... Various ...................................................................................................................... ...................................  ..........................131,662 ..........................170,000 .............................1,034 
55400W-AA-7 ......... MVW OWNER TRUST ............................................................................................................. ................. ....11/07/2023 ... PERSHING LLC ................................................................................................................ ...................................  ....................... 1,761,866 ....................... 1,762,224 ..................................0 
05593F-AD-0 ......... BMO 2023-C7 A5 - CMBS ...................................................................................................... ................. ....11/30/2023 ... NESBITT BURNS SECS INC ................................................................................................... ...................................  ..........................617,997 ..........................600,000 .............................2,156 
40637H-AD-1 ......... HALOZYME THERAPEUTICS INC ................................................................................................ ................. ....05/22/2023 ... Various ...................................................................................................................... ...................................  ....................... 6,198,668 ....................... 7,500,000 .............................4,214 
11135F-BH-3 ......... BROADCOM INC ................................................................................................................. ................. ....07/21/2023 ... Various ...................................................................................................................... ...................................  .......................... 157,935 ..........................195,000 ............................ 2,111 

55903V-BC-6 ......... WARNERMEDIA HOLDINGS INC .................................................................................................. ................. ....03/09/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  ....................... 1,021,000 ....................... 1,021,000 .............................5,825 
62829D-2A-7 ......... MUTUAL OF OMAHA COMPANIES GLOBAL FUNDING ............................................................................. ................. ....07/19/2023 ... EMM ............................................................................................................................ ...................................  .......................... 499,934 ..........................500,000 ..................................0 
40637H-AE-9 ......... HALOZYME THERAPEUTICS INC ................................................................................................ ................. ....01/24/2023 ... Various ...................................................................................................................... ...................................  ....................... 7,848,789 ....................... 7,088,000 ........................... 29,923 

11135F-BK-6 ......... BROADCOM INC ................................................................................................................. ................. ....09/07/2023 ... Various ...................................................................................................................... ...................................  .......................... 259,921 ..........................315,000 .............................3,673 
58507L-BB-4 ......... MEDTRONIC GLOBAL HLDINGS .................................................................................................. ................. ....03/23/2023 ... MIZUHO SECURITIES USA/FIXED INCOME .................................................................................... ...................................  ..........................705,820 ..........................708,000 ..................................0 
06051G-GL-7 ......... BANK OF AMERICA CORP ....................................................................................................... ................. ....12/20/2023 ... EMM ............................................................................................................................ ...................................  .......................... 191,122 ..........................200,000 .............................1,194 
42703M-AE-3 ......... HERBALIFE LTD ................................................................................................................ ................. ....10/19/2023 ... Various ...................................................................................................................... ...................................  ....................... 7,016,714 ....................... 6,601,000 .......................... 121,444 
11135F-BL-4 ......... BROADCOM INC ................................................................................................................. ................. ....10/12/2023 ... Various ...................................................................................................................... ...................................  .......................... 372,636 ..........................465,000 .............................3,914 
608190-AM-6 ......... MOHAWK INDUSTRIES INC ...................................................................................................... ................. ....09/11/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 269,965 ..........................270,000 ..................................0 
655844-CS-5 ......... NORFOLK SOUTHERN CORP ...................................................................................................... ................. ....07/31/2023 ... EMM ............................................................................................................................ ...................................  ..........................497,080 ..........................500,000 ..................................0 
45867G-AC-5 ......... INTERDIGITAL INC ............................................................................................................ ................. ....05/04/2023 ... Various ...................................................................................................................... ...................................  ....................... 8,526,815 ....................... 7,633,000 ........................... 52,710 
11135F-BP-5 ......... BROADCOM INC ................................................................................................................. ................. ....10/25/2023 ... Various ...................................................................................................................... ...................................  .......................... 278,343 ..........................386,000 .............................4,937 
61747Y-EY-7 ......... MORGAN STANLEY ............................................................................................................... ................. ....07/19/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 456,595 ..........................427,000 .............................6,996 
06051G-HQ-5 ......... BANK OF AMERICA CORP ....................................................................................................... ................. ....01/18/2023 ... EMM ............................................................................................................................ ...................................  .......................... 498,545 .......................... 525,000 .............................9,447 
462222-AD-2 ......... IONIS PHARMACEUTICALS INC ................................................................................................. ................. ....10/20/2023 ... Various ...................................................................................................................... ...................................  ....................... 6,574,954 ....................... 6,975,000 ..................................0 
11135F-BT-7 ......... BROADCOM INC ................................................................................................................. ................. ....07/26/2023 ... Merrill Lynch ............................................................................................................... ...................................  .......................... 135,741 ..........................150,000 ............................ 1,781 

61747Y-FG-5 ......... MORGAN STANLEY ............................................................................................................... ................. ....07/19/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 423,603 ..........................426,000 ............................... 368 
67117V-AB-6 ......... OBX 23NQM6 A2 - RMBS ....................................................................................................... ................. ....07/21/2023 ... EMM ............................................................................................................................ ...................................  .......................... 999,989 ....................... 1,000,000 .............................4,965 
462222-AE-0 ......... IONIS PHARMACEUTICALS INC ................................................................................................. ................. ....10/17/2023 ... Various ...................................................................................................................... ...................................  ....................... 4,544,003 ....................... 4,525,000 .............................9,033 
12468R-AA-8 ......... CAFL 21RTL1 A1 - CMBS ..................................................................................................... ................. ....05/17/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 92,269 ..........................100,000 ............................... 112 
62848P-AA-8 ......... MVW OWNER TRUST ............................................................................................................. ................. ....04/04/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 453,037 .......................... 453,053 ..................................0 
06051G-LH-0 ......... BANK OF AMERICA CORP ....................................................................................................... ................. ....04/19/2023 ... Bank of America ............................................................................................................ ...................................  ..........................306,000 ..........................306,000 ..................................0 
46333X-AH-1 ......... IRONWOOD PHARMACEUTICALS INC ............................................................................................. ................. ....10/17/2023 ... Various ...................................................................................................................... ...................................  ....................... 4,776,115 ....................... 4,650,000 ........................... 20,419 
124762-AA-3 ......... CAFL 23RTL1 A1 - CMBS ..................................................................................................... ................. ....12/14/2023 ... GOLDMAN, SACHS & CO. ...................................................................................................... ...................................  .......................... 214,998 ..........................215,000 ..................................0 
65480C-AF-2 ......... NISSAN MOTOR ACCEPTANCE ................................................................................................... ................. ....09/12/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 535,626 ..........................536,000 ..................................0 
678858-BY-6 ......... OKLAHOMA GAS AND ELECTRIC CO ............................................................................................. ................. ....03/21/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,990,220 ....................... 2,000,000 ..................................0 
477839-AB-0 ......... JOHN BEAN TECHNOLOGIES CORP .............................................................................................. ................. ....10/24/2023 ... Various ...................................................................................................................... ...................................  ........................3,538,333 ....................... 3,829,000 .............................2,528 
12513G-BD-0 ......... CDW LLC ........................................................................................................................ ................. ....09/18/2023 ... Stifel, Nicolaus & Co., Inc. ........................................................................................... ...................................  ..........................114,706 ..........................125,000 .............................2,412 
67448G-AA-1 ......... ONSLOW BAY FINANCIAL LLC .................................................................................................. ................. ....05/18/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 437,911 .......................... 437,916 ............................ 1,785 

06211F-AV-0 ......... BANK5 2023-5YR4 A3 - CMBS ................................................................................................. ................. ....11/30/2023 ... EMM ............................................................................................................................ ...................................  .......................... 154,495 ..........................150,000 ............................... 488 
48123V-AD-4 ......... ZIFF DAVIS INC ............................................................................................................... ................. ....03/01/2023 ... Various ...................................................................................................................... ...................................  ...................... 13,120,081 ...................... 12,675,000 ........................... 61,740 
12513G-BF-5 ......... CDW LLC ........................................................................................................................ ................. ....09/14/2023 ... Stifel, Nicolaus & Co., Inc. ........................................................................................... ...................................  .......................... 151,993 ..........................175,000 ............................... 455 
69047Q-AC-6 ......... OVINTIV INC .................................................................................................................. ................. ....05/16/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  .......................... 394,364 .......................... 395,000 ..................................0 
682680-BL-6 ......... ONEOK INC ..................................................................................................................... ................. ....08/10/2023 ... EMM ............................................................................................................................ ...................................  .......................... 499,880 ..........................500,000 ..................................0 
49803X-AB-9 ......... KITE REALTY GROUP LP ....................................................................................................... ................. ....12/06/2023 ... Various ...................................................................................................................... ...................................  ....................... 4,287,868 ....................... 4,380,000 .............................7,930 
12513G-BH-1 ......... CDW LLC ........................................................................................................................ ................. ....11/07/2023 ... Stifel, Nicolaus & Co., Inc. ........................................................................................... ...................................  ........................... 47,764 ........................... 55,000 ............................... 791 
693475-BL-8 ......... PNC FINANCIAL SERVICES .................................................................................................... ................. ....01/19/2023 ... DBTC AMERICA/PNC BANK, N.A.-SECS.CO .................................................................................. ...................................  ..........................911,000 ..........................911,000 ..................................0 
06368L-WU-6 ......... BANK OF MONTREAL ............................................................................................................ ................. ....10/13/2023 ... EMM ............................................................................................................................ ...................................  .......................... 444,663 ..........................450,000 .............................1,572 
501812-AB-7 ......... LCI INDUSTRIES ............................................................................................................... ................. ....05/03/2023 ... Various ...................................................................................................................... ...................................  ....................... 7,142,133 ....................... 7,700,000 ........................... 27,622 
12513G-BJ-7 ......... CDW LLC ........................................................................................................................ ................. ....11/03/2023 ... Various ...................................................................................................................... ...................................  ..........................115,666 ..........................140,000 ............................ 1,731 

716973-AC-6 ......... PFIZER INVESTMENT ENTER ................................................................................................... ................. ....05/16/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 973,828 ..........................975,000 ..................................0 
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682680-BN-2 ......... ONEOK INC ..................................................................................................................... ................. ....08/10/2023 ... EMM ............................................................................................................................ ...................................  .......................... 497,535 ..........................500,000 ..................................0 
538034-AZ-2 ......... LIVE NATION ENTERTAINMENT INC ........................................................................................... ................. ....01/10/2023 ... JP MORGAN SECURITIES INC. ............................................................................................... ...................................  ....................... 9,475,658 ....................... 9,400,000 ..................................0 
12592B-AQ-7 ......... CNH INDUSTRIAL CAPITAL LLC ............................................................................................... ................. ....04/04/2023 ... DEUTSCHE BANK SECURITIES, INC. ......................................................................................... ...................................  .......................... 150,263 ..........................152,000 ..................................0 
756109-BS-2 ......... REALTY INCOME CORP .......................................................................................................... ................. ....04/05/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 626,331 ..........................633,000 ..................................0 
06428A-AC-2 ......... BAAT 231 A3 - ABS ........................................................................................................... ................. ....07/25/2023 ... EMM ............................................................................................................................ ...................................  .......................... 344,987 .......................... 345,000 ..................................0 
55024U-AF-6 ......... LUMENTUM HOLDINGS INC ...................................................................................................... ................. ....11/09/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,394,614 ....................... 2,000,000 ............................ 3,876 

126307-BB-2 ......... CSC HOLDINGS LLC ............................................................................................................ ................. ....04/18/2023 ... GOLDMAN, SACHS & CO. ...................................................................................................... ...................................  .......................... 142,500 ..........................200,000 .............................3,185 
760759-BC-3 ......... REPUBLIC SERVICES INC ...................................................................................................... ................. ....03/21/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 391,984 .......................... 394,000 ..................................0 
686514-AN-0 ......... ORLANDO HEALTH INC .......................................................................................................... ................. ....06/12/2023 ... EMM ............................................................................................................................ ...................................  ..........................188,115 ..........................250,000 ............................ 1,763 

55024U-AG-4 ......... LUMENTUM HOLDINGS INC ...................................................................................................... ................. ....11/29/2023 ... Various ...................................................................................................................... ...................................  ....................... 3,725,778 ....................... 3,950,000 ........................... 13,107 
126307-BF-3 ......... CSC HOLDINGS LLC ............................................................................................................ ................. ....08/21/2023 ... Various ...................................................................................................................... ...................................  ..........................275,188 ..........................405,000 ............................ 3,060 

775109-CG-4 ......... ROGERS COMMUNICATIONS IN .................................................................................................. ................. ....03/07/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  .......................... 635,958 ..........................636,000 .............................7,519 
06541D-BH-6 ......... BANK 2023-BNK46 A4 - CMBS ................................................................................................ ................. ....08/02/2023 ... EMM ............................................................................................................................ ...................................  .......................... 360,479 ..........................350,000 ............................... 498 
550424-AA-3 ......... LUMINAR TECHNOLOGIES INC .................................................................................................. ................. ....03/02/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  ..........................368,750 ..........................500,000 ............................ 1,406 

126307-BH-9 ......... CSC HOLDINGS LLC ............................................................................................................ ................. ....06/23/2023 ... JP MORGAN (SEC) CLEARING CORP .......................................................................................... ...................................  ..........................138,000 ..........................200,000 ............................ 1,050 

808513-CE-3 ......... CHARLES SCHWAB CORP ........................................................................................................ ................. ....05/17/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 830,325 ..........................829,000 ..................................0 
69120H-AA-0 ......... OWL ROCK CLO XI, LLC - CDO ............................................................................................... ................. ....04/26/2023 ... EMM ............................................................................................................................ ...................................  ..........................250,000 ..........................250,000 ..................................0 
553368-AA-9 ......... MP MATERIALS CORP ........................................................................................................... ................. ....11/28/2023 ... Various ...................................................................................................................... ...................................  ....................... 3,815,887 ....................... 4,479,000 .............................1,093 
12658Y-AA-3 ......... COLT 216 A1 - CMO/RMBS .................................................................................................... ................. ....03/30/2023 ... Citigroup Global Markets, Inc. ......................................................................................... ...................................  .......................... 534,510 .......................... 625,585 ................................ 66 
822582-BX-9 ......... SHELL INTERNATIONAL FIN ................................................................................................... ................. ....01/31/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  .......................... 291,025 ..........................309,000 .............................3,004 
06738E-BD-6 ......... BARCLAYS PLC ................................................................................................................. C............... ....01/31/2023 ... EMM ............................................................................................................................ ...................................  .......................... 342,738 ..........................350,000 .............................3,722 
57164Y-AE-7 ......... MARRIOTT VACATIONS WORLDWIDE CORP ...................................................................................... ................. ....11/22/2023 ... Various ...................................................................................................................... ...................................  ....................... 9,883,100 ...................... 11,375,000 .......................... 111,324 
126650-DX-5 ......... CVS HEALTH CORP ............................................................................................................. ................. ....05/30/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 186,332 ..........................187,000 ..................................0 
826943-AA-0 ......... SIERRA RECEIVABLES FUNDING CO ........................................................................................... ................. ....03/29/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  .......................... 463,395 .......................... 463,424 ..................................0 
69380C-AE-8 ......... PFP 2310 B - CMBS ........................................................................................................... C............... ....07/19/2023 ... EMM ............................................................................................................................ ...................................  .......................... 248,750 ..........................250,000 ..................................0 
596278-AB-7 ......... MIDDLEBY CORP ................................................................................................................ ................. ....05/02/2023 ... MIZU .......................................................................................................................... ...................................  ..........................765,897 ..........................625,000 .............................1,094 
12665U-AA-2 ......... CVS HEALTH CORP - ABS ...................................................................................................... ................. ....02/01/2023 ... FHN FINANCIAL SECURITIES CORP .......................................................................................... ...................................  ........................... 65,148 ........................... 71,592 ..................................0 
828807-DW-4 ......... SIMON PROPERTY GROUP LP ................................................................................................... ................. ....11/06/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 222,782 .......................... 225,000 ..................................0 
06742L-AX-1 ......... DROCK 2023-1 A - ABS ....................................................................................................... ................. ....04/18/2023 ... EMM ............................................................................................................................ ...................................  ....................... 2,014,800 ....................... 2,015,000 ..................................0 
607525-AC-6 ......... MODEL N INC ................................................................................................................... ................. ....03/09/2023 ... Goldman Sachs & Co. ....................................................................................................... ...................................  ....................... 4,850,000 ....................... 4,850,000 ..................................0 
12803R-AC-8 ......... CAIXABANK SA ................................................................................................................. C............... ....09/06/2023 ... Barclays Bank PLC ......................................................................................................... ...................................  ..........................290,000 ..........................290,000 ..................................0 
832696-AX-6 ......... JM SMUCKER CO ................................................................................................................ ................. ....10/11/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 633,588 ..........................634,000 ..................................0 
709599-BV-5 ......... PENSKE TRUCK LEASING CO LP ............................................................................................... ................. ....05/22/2023 ... EMM ............................................................................................................................ ...................................  ........................... 99,729 ..........................100,000 ..................................0 
62886H-BK-6 ......... NCL CORPORATION LTD ........................................................................................................ ................. ....10/25/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,234,891 ....................... 1,550,000 .............................4,981 
142921-AH-8 ......... CARMX 232 D - ABS ........................................................................................................... ................. ....04/19/2023 ... MUFG SECURITIES AMERICAS INC. .......................................................................................... ...................................  ........................... 39,999 ........................... 40,000 ..................................0 
89178B-AA-2 ......... TOWD POINT MORTGAGE TRUST ................................................................................................ ................. ....02/08/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 83,913 ........................... 89,448 ................................ 65 

06742L-BB-8 ......... DROCK 2023-2 A - ABS ....................................................................................................... ................. ....11/13/2023 ... EMM ............................................................................................................................ ...................................  ..........................650,000 ..........................650,000 ..................................0 
629377-CG-5 ......... NRG ENERGY INC ............................................................................................................... ................. ....11/29/2023 ... Various ...................................................................................................................... ...................................  ...................... 28,243,311 ...................... 26,875,000 ..........................178,330 
14318X-AG-0 ......... CARMX 2023-4 D - ABS ....................................................................................................... ................. ....10/12/2023 ... ACADEMY SECURITIES, INC. ................................................................................................. ...................................  ........................... 64,982 ........................... 65,000 ..................................0 
89181J-AA-0 ......... TOWD POINT MORTGAGE TRUST ................................................................................................ ................. ....01/24/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................806,133 .......................... 845,589 .............................2,642 
744573-AX-4 ......... PUBLIC SERVICE ENTERPRISE GROUP INC .................................................................................... ................. ....10/02/2023 ... EMM ............................................................................................................................ ...................................  .......................... 249,308 ..........................250,000 ..................................0 
64049M-AB-6 ......... NEOGENOMICS INC ............................................................................................................. ................. ....01/09/2023 ... Jefferies .................................................................................................................... ...................................  ....................... 2,329,112 ....................... 3,550,000 .............................4,339 
143658-BJ-0 ......... CARNIVAL CORP ................................................................................................................ ................. ....03/10/2023 ... Various ...................................................................................................................... ...................................  ..........................277,281 ..........................270,000 .............................3,334 
896239-AE-0 ......... TRIMBLE INC .................................................................................................................. ................. ....02/23/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 405,362 ..........................406,000 ..................................0 
07274E-AJ-2 ......... BAYER US FINANCE LLC ....................................................................................................... ................. ....11/16/2023 ... EMM ............................................................................................................................ ...................................  .......................... 199,846 ..........................200,000 ..................................0 
67059N-AH-1 ......... NUTANIX INC ................................................................................................................... ................. ....11/02/2023 ... Various ...................................................................................................................... ...................................  ...................... 16,082,615 ......................18,400,000 ........................... 16,182 
143658-BQ-4 ......... CARNIVAL CORP ................................................................................................................ ................. ....11/08/2023 ... Various ...................................................................................................................... ...................................  .......................... 225,750 ..........................260,000 .............................2,172 
89681L-AA-0 ......... TRITON CONTAINER/TAL INT .................................................................................................. ................. ....03/06/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................708,033 ..........................915,000 ........................... 14,291 
74460W-AH-0 ......... PUBLIC STORAGE ............................................................................................................... ................. ....07/24/2023 ... EMM ............................................................................................................................ ...................................  ..........................498,660 ..........................500,000 ..................................0 
679295-AF-2 ......... OKTA INC ...................................................................................................................... ................. ....11/02/2023 ... MERRILL LYNCH & CO ........................................................................................................ ...................................  ..........................278,688 .......................... 325,000 ............................... 477 
143658-BW-1 ......... CARNIVAL CORP ................................................................................................................ ................. ....08/01/2023 ... Barclays Bank PLC ......................................................................................................... ...................................  ........................... 90,000 ........................... 90,000 ..................................0 
89788M-AK-8 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....09/26/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 249,520 ..........................258,000 .............................6,582 
075887-BW-8 ......... BECTON DICKINSON AND CO ................................................................................................... ................. ....01/09/2023 ... EMM ............................................................................................................................ ...................................  .......................... 510,512 ..........................530,000 ............................ 1,907 

682189-AT-2 ......... ON SEMICONDUCTOR CORP ...................................................................................................... ................. ....08/17/2023 ... Various ...................................................................................................................... ...................................  ...................... 16,937,387 ...................... 15,850,000 ........................... 22,511 
14448C-AY-0 ......... CARRIER GLOBAL CORP ........................................................................................................ ................. ....11/15/2023 ... Various ...................................................................................................................... ...................................  ..........................172,728 ..........................173,000 ..................................0 
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89788M-AM-4 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....01/23/2023 ... TRUIST SECURITIES, INC. .................................................................................................. ...................................  ..........................475,000 ..........................475,000 ..................................0 
78520E-AE-6 ......... SDCP 231 A2 - ABS ........................................................................................................... ................. ....04/18/2023 ... EMM ............................................................................................................................ ...................................  .......................... 249,896 ..........................250,000 ..................................0 
686688-AA-0 ......... ORMAT TECHNOLOGIES INC .................................................................................................... ................. ....05/16/2023 ... Jefferies .................................................................................................................... ...................................  .......................... 373,952 .......................... 335,000 ............................ 2,861 

15089Q-AN-4 ......... CELANESE US HOLDINGS LLC .................................................................................................. ................. ....10/17/2023 ... TRUIST SECURITIES, INC. .................................................................................................. ...................................  ........................... 33,717 ........................... 35,000 ............................... 578 
89788M-AQ-5 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....10/25/2023 ... TRUIST SECURITIES, INC. .................................................................................................. ...................................  ..........................263,000 ..........................263,000 ..................................0 
08163T-AB-8 ......... BMARK 2023-V2 A2 - CMBS ................................................................................................... ................. ....05/09/2023 ... EMM ............................................................................................................................ ...................................  .......................... 338,350 .......................... 335,000 ............................ 1,197 

686688-AB-8 ......... ORMAT TECHNOLOGIES INC .................................................................................................... ................. ....07/07/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  ..........................187,632 ..........................175,000 .............................2,139 
15089Q-AX-2 ......... CELANESE US HOLDINGS LLC .................................................................................................. ................. ....10/25/2023 ... Various ...................................................................................................................... ...................................  ..........................201,631 ..........................210,000 .............................2,251 
91159H-JN-1 ......... US BANCORP .................................................................................................................... ................. ....06/07/2023 ... TRUIST SECURITIES, INC. .................................................................................................. ...................................  ..........................361,131 ..........................361,000 ..................................0 
832696-AX-6 ......... J M SMUCKER CO ............................................................................................................... ................. ....10/11/2023 ... EMM ............................................................................................................................ ...................................  .......................... 249,838 ..........................250,000 ..................................0 
69352P-AR-4 ......... PPL CAPITAL FUNDING INC ................................................................................................... ................. ....12/06/2023 ... Various ...................................................................................................................... ...................................  ...................... 52,068,977 ...................... 54,467,000 .......................... 392,822 
15089Q-AY-0 ......... CELANESE US HOLDINGS LLC .................................................................................................. ................. ....10/25/2023 ... Various ...................................................................................................................... ...................................  .......................... 896,909 ..........................928,000 ............................ 7,007 

918286-AA-3 ......... VSE VOI MORTGAGE LLC ....................................................................................................... ................. ....02/24/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 214,357 .......................... 222,438 ............................... 176 
09261B-AJ-9 ......... BLACKSTONE HOLDINGS FINANCE CO LLC ..................................................................................... ................. ....04/06/2023 ... EMM ............................................................................................................................ ...................................  .......................... 336,128 .......................... 325,000 ............................ 8,416 

69553P-AC-4 ......... PAGERDUTY INC ................................................................................................................ ................. ....10/11/2023 ... Various ...................................................................................................................... ...................................  ...................... 10,456,569 ...................... 10,350,000 ..................................0 
15135B-AT-8 ......... CENTENE CORP ................................................................................................................. ................. ....10/24/2023 ... Various ...................................................................................................................... ...................................  .......................... 359,520 ..........................400,000 .............................5,532 
92338C-AE-3 ......... VERALTO CORP ................................................................................................................. ................. ....09/11/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 405,759 ..........................407,000 ..................................0 
832696-AZ-1 ......... J M SMUCKER CO ............................................................................................................... ................. ....10/11/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,737,540 ....................... 1,750,000 ..................................0 
698884-AE-3 ......... PAR TECHNOLOGY CORP ........................................................................................................ ................. ....05/03/2023 ... ISIG .......................................................................................................................... ...................................  ....................... 1,228,936 ....................... 1,575,000 .............................4,003 
15135B-AV-3 ......... CENTENE CORP ................................................................................................................. ................. ....10/25/2023 ... Various ...................................................................................................................... ...................................  .......................... 177,335 ..........................209,000 ............................ 1,208 

92347B-AB-0 ......... VERIDIAN AUTO RECEIVABLES TRUS .......................................................................................... ................. ....05/23/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 398,590 .......................... 398,630 ..................................0 
09659W-2M-5 ......... BNP PARIBAS SA ............................................................................................................... C............... ....10/10/2023 ... EMM ............................................................................................................................ ...................................  .......................... 296,275 ..........................350,000 ............................... 222 
703343-AG-8 ......... PATRICK INDUSTRIES INC .................................................................................................... ................. ....11/16/2023 ... Various ...................................................................................................................... ...................................  ....................... 7,056,034 ....................... 7,222,000 ........................... 35,145 
15135B-AW-1 ......... CENTENE CORP ................................................................................................................. ................. ....10/30/2023 ... TRUIST SECURITIES, INC. .................................................................................................. ...................................  ........................... 63,467 ........................... 80,000 ................................ 85 

95000U-3F-8 ......... WELLS FARGO + COMPANY ...................................................................................................... ................. ....07/18/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ..........................962,018 ..........................962,000 ..................................0 
85236K-AH-5 ......... SIDC 232 A2 - ABS ........................................................................................................... ................. ....07/24/2023 ... EMM ............................................................................................................................ ...................................  .......................... 733,598 ..........................750,000 ..................................0 
70509V-AA-8 ......... PEBBLEBROOK HOTEL TRUST ................................................................................................... ................. ....10/24/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,842,787 ....................... 2,181,000 ........................... 13,424 
15135B-AX-9 ......... CENTENE CORP ................................................................................................................. ................. ....10/20/2023 ... UBS SECURITIES LLC/SECURITIES LENDING ................................................................................ ...................................  ........................... 18,762 ........................... 25,000 ................................ 92 

958667-AE-7 ......... WESTERN MIDSTREAM OPERAT .................................................................................................. ................. ....03/30/2023 ... BONY/TORONTO DOMINION SECURITIES INC ................................................................................. ...................................  .......................... 401,903 ..........................403,000 ..................................0 
097023-CX-1 ......... BOEING CO ..................................................................................................................... ................. ....08/28/2023 ... Barclays Bank ............................................................................................................... ...................................  ........................... 49,683 ........................... 52,000 ............................ 1,019 

71375U-AF-8 ......... PERFICIENT INC ............................................................................................................... ................. ....05/03/2023 ... Various ...................................................................................................................... ...................................  ........................... 69,467 ........................... 86,000 ................................ 49 

15135B-AY-7 ......... CENTENE CORP ................................................................................................................. ................. ....02/28/2023 ... JP MORGAN (SEC) CLEARING CORP .......................................................................................... ...................................  ........................... 21,039 ........................... 25,000 ................................ 80 
00138C-AV-0 ......... COREBRIDGE GLOB FUNDING ................................................................................................... ................. ....09/14/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................400,171 ..........................400,000 ..................................0 
88315L-AQ-1 ......... TMCL 212 A - ABS ............................................................................................................ C............... ....06/29/2023 ... EMM ............................................................................................................................ ...................................  ..........................177,023 ..........................206,667 ............................... 166 
737446-AS-3 ......... POST HOLDINGS INC ........................................................................................................... ................. ....08/04/2023 ... Various ...................................................................................................................... ...................................  ....................... 2,607,996 ....................... 2,600,000 ........................... 29,007 
16411Q-AG-6 ......... CHENIERE ENERGY PARTNERS LP .............................................................................................. ................. ....03/24/2023 ... Various ...................................................................................................................... ...................................  ..........................101,652 ..........................110,000 .............................2,434 
015271-AK-5 ......... ALEXANDRIA REAL ESTATE E ................................................................................................. ................. ....01/27/2023 ... BNY/SUNTRUST CAPITAL MARKETS ........................................................................................... ...................................  .......................... 303,295 ..........................315,000 ............................... 553 
09951L-AC-7 ......... BOOZ ALLEN HAMILTON INC ................................................................................................... ................. ....08/01/2023 ... EMM ............................................................................................................................ ...................................  ........................... 89,140 ........................... 90,000 ..................................0 
737446-AT-1 ......... POST HOLDINGS INC ........................................................................................................... ................. ....09/08/2023 ... Jefferies .................................................................................................................... ...................................  ....................... 1,701,624 ....................... 1,710,000 .............................3,206 
16411Q-AK-7 ......... CHENIERE ENERGY PARTNERS LP .............................................................................................. ................. ....12/05/2023 ... Various ...................................................................................................................... ...................................  .......................... 994,229 ....................... 1,130,000 .............................9,372 
023608-AP-7 ......... AMEREN CORP ................................................................................................................... ................. ....11/15/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 329,574 ..........................330,000 ..................................0 
89181X-AM-3 ......... TPMT 23CES1 A1A - RMBS .................................................................................................... ................. ....07/21/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,747,327 ....................... 1,750,000 .............................8,859 
753422-AG-9 ......... RAPID7 INC .................................................................................................................... ................. ....11/29/2023 ... Various ...................................................................................................................... ...................................  ....................... 7,119,312 ....................... 7,100,000 .............................9,351 
16411Q-AN-1 ......... CHENIERE ENERGY PARTNERS LP .............................................................................................. ................. ....11/13/2023 ... Various ...................................................................................................................... ...................................  .......................... 233,444 ..........................285,000 .............................2,478 
025816-DG-1 ......... AMERICAN EXPRESS CO ........................................................................................................ ................. ....07/25/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ..........................680,000 ..........................680,000 ..................................0 
110122-EC-8 ......... BRISTOL-MYERS SQUIBB CO ................................................................................................... ................. ....10/30/2023 ... Morgan Stanley .............................................................................................................. ...................................  ........................... 86,987 ........................... 87,000 ..................................0 
81180W-BK-6 ......... SEAGATE HDD CAYMAN ......................................................................................................... C............... ....09/08/2023 ... Morgan Stanley & Co. LLC ................................................................................................. ...................................  ....................... 8,675,000 ....................... 8,675,000 ..................................0 
17327C-AR-4 ......... CITIGROUP INC ................................................................................................................ ................. ....09/08/2023 ... Various ...................................................................................................................... ...................................  .......................... 300,639 ..........................301,000 ............................... 569 
025816-DL-0 ......... AMERICAN EXPRESS CO ........................................................................................................ ................. ....10/24/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ..........................140,000 ..........................140,000 ..................................0 
89417E-AS-8 ......... TRAVELERS COMPANIES INC ................................................................................................... ................. ....05/22/2023 ... EMM ............................................................................................................................ ...................................  .......................... 498,020 ..........................500,000 ..................................0 
816850-AF-8 ......... SEMTECH CORP ................................................................................................................. ................. ....10/24/2023 ... MANDATORY EXCHANGE NON CASH ............................................................................................. ...................................  ....................... 3,384,905 ....................... 3,225,000 ........................... 25,184 
17888H-AC-7 ......... CIVITAS RESOURCES INC ...................................................................................................... ................. ....10/10/2023 ... Merrill Lynch ............................................................................................................... ...................................  ........................... 25,000 ........................... 25,000 ..................................0 
02582J-JZ-4 ......... AMERICAN EXPRESS CREDIT ACCOUN .......................................................................................... ................. ....06/07/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ....................... 1,229,891 ....................... 1,230,000 ..................................0 
11135F-BP-5 ......... BROADCOM INC ................................................................................................................. ................. ....09/21/2023 ... Barclays Bank ............................................................................................................... ...................................  ..........................117,250 ..........................159,000 ............................ 1,801 

819047-AB-7 ......... SHAKE SHACK INC ............................................................................................................. ................. ....10/10/2023 ... MERRILL LYNCH & CO ........................................................................................................ ...................................  ....................... 2,920,760 ....................... 3,900,000 ..................................0 
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19425M-AD-0 ......... CASL 23B C - ABS ............................................................................................................ ................. ....10/18/2023 ... Merrill Lynch ............................................................................................................... ...................................  ........................... 98,358 ..........................100,000 ..................................0 
031162-DP-2 ......... AMGEN INC ..................................................................................................................... ................. ....02/15/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 359,374 ..........................360,000 ..................................0 
89680H-AE-2 ......... TCF 211 A - ABS ............................................................................................................. ................. ....04/17/2023 ... EMM ............................................................................................................................ ...................................  ..........................177,802 ..........................207,500 ............................... 311 
82509L-AA-5 ......... SHOPIFY INC ................................................................................................................... ................. ....08/04/2023 ... Various ...................................................................................................................... ...................................  ....................... 3,754,851 ....................... 4,200,000 .............................1,389 
203372-AX-5 ......... COMMSCOPE INC ................................................................................................................ ................. ....10/17/2023 ... Various ...................................................................................................................... ...................................  ........................... 90,431 ..........................125,000 ............................... 631 
05522R-DG-0 ......... BANK OF AMERICA CREDIT CARD TR .......................................................................................... ................. ....06/08/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 729,835 ..........................730,000 ..................................0 
12511Q-AB-5 ......... CCG 232 A2 - ABS ............................................................................................................ ................. ....11/07/2023 ... EMM ............................................................................................................................ ...................................  .......................... 394,992 .......................... 395,000 ..................................0 
83417M-AD-6 ......... SOLAREDGE TECHNOLOGIES INC ............................................................................................... C............... ....11/06/2023 ... Various ...................................................................................................................... ...................................  ....................... 4,632,400 ....................... 5,365,000 ..................................0 
20755A-AB-8 ......... CAS 2023-R02 M1 - CMO/RMBS ............................................................................................... ................. ....02/22/2023 ... Various ...................................................................................................................... ...................................  .......................... 220,825 ..........................220,000 ............................... 283 
05565E-CE-3 ......... BMW US CAPITAL LLC ......................................................................................................... ................. ....08/08/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 729,774 ..........................730,000 ..................................0 
90320W-AG-8 ......... UPMC ............................................................................................................................ ................. ....04/04/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,000,000 ....................... 1,000,000 ..................................0 
842587-DN-4 ......... SOUTHERN CO ................................................................................................................... ................. ....12/06/2023 ... Various ...................................................................................................................... ...................................  ...................... 24,352,327 ...................... 24,600,000 .......................... 231,033 
20755C-AA-6 ......... CAS 2023-R08 1M1 - CMO/RMBS .............................................................................................. ................. ....11/16/2023 ... MORGAN STANLEY ............................................................................................................. ...................................  ..........................100,000 ..........................100,000 ..................................0 
06051G-LV-9 ......... BANK OF AMERICA CORP ....................................................................................................... ................. ....09/12/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................580,000 ..........................580,000 ..................................0 
12592B-AQ-7 ......... CNH INDUSTRIAL CAPITAL LLC ............................................................................................... ................. ....04/04/2023 ... DEUTSCHE BANK SECURITIES, INC. ......................................................................................... ...................................  ........................... 32,623 ........................... 33,000 ..................................0 
84921R-AB-6 ......... SPOTIFY USA INC ............................................................................................................. ................. ....11/01/2023 ... Various ...................................................................................................................... ...................................  ....................... 5,682,848 ....................... 6,655,000 ..................................0 
212015-AS-0 ......... CONTINENTAL RESOURCES INC ................................................................................................. ................. ....10/17/2023 ... Various ...................................................................................................................... ...................................  ........................... 45,890 ........................... 50,000 ............................... 571 
06368L-C5-3 ......... BANK OF MONTREAL ............................................................................................................ ................. ....12/05/2023 ... BMO CAPITAL MARKETS CORP BONDS ......................................................................................... ...................................  ..........................340,000 ..........................340,000 ..................................0 
92539T-AB-9 ......... VERUS 234 A2 - CMO/RMBS ................................................................................................... ................. ....05/15/2023 ... EMM ............................................................................................................................ ...................................  .......................... 499,996 ..........................500,000 ............................ 1,869 

852234-AJ-2 ......... BLOCK INC ..................................................................................................................... ................. ....06/05/2023 ... SIEBERT BRANDFORD SHANK .................................................................................................. ...................................  .......................... 497,542 ..........................600,000 ..................................0 
212015-AT-8 ......... CONTINENTAL RESOURCES INC ................................................................................................. ................. ....09/12/2023 ... Various ...................................................................................................................... ...................................  .......................... 544,852 ..........................571,000 .............................6,473 
06406R-BA-4 ......... BANK OF NY MELLON CORP .................................................................................................... ................. ....04/13/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 109,490 ..........................120,000 ............................... 554 
12661P-AD-1 ......... CSL FINANCE PLC ............................................................................................................. C............... ....01/30/2023 ... Goldman Sachs ............................................................................................................... ...................................  ........................... 81,563 ........................... 85,000 ............................ 1,026 

852234-AK-9 ......... BLOCK INC ..................................................................................................................... ................. ....08/25/2023 ... JP MORGAN SECURITIES INC. ............................................................................................... ...................................  .......................... 512,251 ..........................675,000 ............................... 553 
212015-AV-3 ......... CONTINENTAL RESOURCES INC ................................................................................................. ................. ....10/10/2023 ... Various ...................................................................................................................... ...................................  .......................... 543,794 ..........................705,000 .............................6,635 
06406R-BQ-9 ......... BANK OF NY MELLON CORP .................................................................................................... ................. ....04/19/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ..........................420,000 ..........................420,000 ..................................0 
126650-DX-5 ......... CVS HEALTH CORP ............................................................................................................. ................. ....05/30/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 14,946 ........................... 15,000 ..................................0 
86333M-AA-6 ......... STRIDE INC .................................................................................................................... ................. ....10/31/2023 ... Various ...................................................................................................................... ...................................  ...................... 15,463,447 ...................... 14,629,000 ........................... 44,838 
224936-AE-4 ......... CAALT 233 C - ABS ........................................................................................................... ................. ....08/15/2023 ... FIRST UNION CAPITAL ....................................................................................................... ...................................  ........................... 99,986 ..........................100,000 ..................................0 
06417X-AN-1 ......... BANK OF NOVA SCOTIA ........................................................................................................ ................. ....01/24/2023 ... SCOTIAMCLEOD (U.S.A.) INC. .............................................................................................. ...................................  .......................... 229,798 ..........................230,000 ..................................0 
14041N-GA-3 ......... COMET 2022-2 A - ABS ....................................................................................................... ................. ....10/04/2023 ... EMM ............................................................................................................................ ...................................  .......................... 458,746 ..........................475,000 ............................... 967 
866082-AA-8 ......... SUMMIT HOTEL PROPERTIES INC .............................................................................................. ................. ....11/17/2023 ... Various ...................................................................................................................... ...................................  ..........................690,877 ..........................827,000 ............................ 2,000 

225401-AZ-1 ......... CREDIT SUISSE GROUP AG .................................................................................................... C............... ....01/19/2023 ... DEUTSCHE BANK SECURITIES, INC. ......................................................................................... ...................................  .......................... 237,935 ..........................250,000 .............................7,309 
072863-AE-3 ......... BAYLOR SCOTT + WHITE HOL .................................................................................................. ................. ....02/16/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ..........................690,668 ..........................750,000 .............................5,300 
14041N-GB-1 ......... COMET 2022-3 A - ABS ....................................................................................................... ................. ....04/10/2023 ... EMM ............................................................................................................................ ...................................  .......................... 809,375 ..........................800,000 .............................2,970 
87874R-AD-2 ......... TECHTARGET INC ............................................................................................................... ................. ....01/30/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,934,651 ....................... 2,175,000 ..................................0 
23311V-AK-3 ......... DCP MIDSTREAM OPERATING LP ............................................................................................... ................. ....12/18/2023 ... JANE STREET EXECUTION SERVICES LLC .................................................................................... ...................................  ..........................163,689 ..........................190,000 .............................2,144 
14448C-AT-1 ......... CARRIER GLOBAL CORP ........................................................................................................ ................. ....11/15/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 239,918 ..........................240,000 ..................................0 
14448C-AY-0 ......... CARRIER GLOBAL CORP ........................................................................................................ ................. ....11/15/2023 ... Bank of America ............................................................................................................ ...................................  ........................... 41,934 ........................... 42,000 ..................................0 
87918A-AF-2 ......... TELADOC HEALTH INC ......................................................................................................... ................. ....11/02/2023 ... Jefferies .................................................................................................................... ...................................  ..........................157,507 ..........................200,000 ............................ 1,076 

23345W-AD-7 ......... DTAOT 233 D - ABS ........................................................................................................... ................. ....07/11/2023 ... CITIGROUP GLOBAL MARKETS INC. .......................................................................................... ...................................  ..........................184,970 ..........................185,000 ..................................0 
15189X-BD-9 ......... CENTERPOINT ENER HOUSTON .................................................................................................. ................. ....09/13/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ..........................609,317 ..........................610,000 ..................................0 
15089Q-AY-0 ......... CELANESE US HOLDINGS LLC .................................................................................................. ................. ....08/10/2023 ... Bank of America ............................................................................................................ ...................................  ........................... 28,998 ........................... 29,000 ..................................0 
88162G-AA-1 ......... TETRA TECH INC ............................................................................................................... ................. ....11/16/2023 ... MERRILL LYNCH & CO ........................................................................................................ ...................................  ....................... 5,485,300 ....................... 5,400,000 ........................... 11,000 
23346C-AG-3 ......... DTAOT 232 D - ABS ........................................................................................................... ................. ....04/18/2023 ... DEUTSCHE BANK SECURITIES, INC. ......................................................................................... ...................................  .......................... 289,992 ..........................290,000 ..................................0 
17108J-AA-1 ......... CHRISTUS HEALTH ............................................................................................................. ................. ....05/02/2023 ... CITIGROUP GLOBAL MARKETS INC ........................................................................................... ...................................  .......................... 542,031 ..........................550,000 ............................ 8,157 

15189Y-AG-1 ......... CENTERPOINT ENERGY RESOURCES CORP ....................................................................................... ................. ....05/01/2023 ... EMM ............................................................................................................................ ...................................  .......................... 333,700 .......................... 325,000 .............................3,318 
88554D-AD-8 ......... 3D SYSTEMS CORP .............................................................................................................. ................. ....05/12/2023 ... MERRILL LYNCH & CO ........................................................................................................ ...................................  .......................... 596,025 ..........................825,000 ..................................0 
233853-AU-4 ......... DAIMLER TRUCK FINANCE NORTH AMERICA LLC .............................................................................. ................. ....08/02/2023 ... JP MORGAN (SEC) CLEARING CORP .......................................................................................... ...................................  .......................... 293,254 .......................... 295,000 ..................................0 
17325F-BB-3 ......... CITIBANK NA .................................................................................................................. ................. ....09/26/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................990,000 ..........................990,000 ..................................0 
161175-CJ-1 ......... CHARTER COMMUNICATIONS OPERATING LLC .................................................................................. ................. ....03/31/2023 ... EMM ............................................................................................................................ ...................................  .......................... 208,624 .......................... 235,000 ................................ 86 
896945-AD-4 ......... TRIPADVISOR INC ............................................................................................................. ................. ....11/13/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,666,405 ....................... 1,975,000 ............................ 1,868 

24023A-AC-4 ......... DC 23DC B - CMBS ............................................................................................................ ................. ....08/22/2023 ... Citigroup Global Markets, Inc. ......................................................................................... ...................................  ..........................215,000 ..........................215,000 ............................ 1,178 

17331K-AD-1 ......... CITIZENS AUTO RECEIVABLES TRUS .......................................................................................... ................. ....06/23/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ....................... 1,269,790 ....................... 1,270,000 ..................................0 
17327C-AR-4 ......... CITIGROUP INC ................................................................................................................ ................. ....05/22/2023 ... CITIBANK ..................................................................................................................... ...................................  ........................... 61,000 ........................... 61,000 ..................................0 
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90353T-AL-4 ......... UBER TECHNOLOGIES INC ...................................................................................................... ................. ....12/06/2023 ... Various ...................................................................................................................... ...................................  ...................... 28,942,378 ...................... 28,125,000 .............................3,528 
24023A-AE-0 ......... DC 23DC C - CMBS ............................................................................................................ ................. ....08/22/2023 ... Citigroup Global Markets, Inc. ......................................................................................... ...................................  ........................... 99,806 ..........................100,000 ............................... 594 
210518-DS-2 ......... CONSUMERS ENERGY CO ........................................................................................................ ................. ....01/03/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ..........................878,363 ..........................880,000 ..................................0 
19828T-AA-4 ......... COLUMBIA PIPELINES OPERATING COMPANY LLC ............................................................................. ................. ....08/02/2023 ... EMM ............................................................................................................................ ...................................  ........................... 44,999 ........................... 45,000 ..................................0 
92277G-AY-3 ......... VENTAS REALTY LP ............................................................................................................ ................. ....11/02/2023 ... Various ...................................................................................................................... ...................................  ...................... 23,984,654 ...................... 23,850,000 ........................... 62,232 
24381W-AA-6 ......... DRMT 2021-2 A1 - CMO/RMBS ................................................................................................ ................. ....10/26/2023 ... Citigroup Global Markets, Inc. ......................................................................................... ...................................  ........................... 99,102 .......................... 122,620 ................................ 89 

21071B-AB-1 ......... CONSUMERS 23 SECURE FUND .................................................................................................. ................. ....12/05/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ....................... 1,189,492 ....................... 1,190,000 ..................................0 
209111-FJ-7 ......... CONSOLIDATED EDISON COMPANY OF NEW YORK ............................................................................... ................. ....01/09/2023 ... EMM ............................................................................................................................ ...................................  ..........................511,187 ..........................550,000 ............................ 1,772 

928298-AQ-1 ......... VISHAY INTERTECHNOLOGY INC ............................................................................................... ................. ....11/03/2023 ... Various ...................................................................................................................... ...................................  ...................... 19,584,286 ...................... 19,650,000 .............................5,622 
251526-CU-1 ......... DEUTSCHE BANK AG (NEW YORK BRANCH) ..................................................................................... ................. ....11/15/2023 ... DEUTSCHE BANK SECURITIES, INC. ......................................................................................... ...................................  ..........................250,000 ..........................250,000 ..................................0 
225401-BC-1 ......... UBS GROUP AG ................................................................................................................. ................. ....09/18/2023 ... UBS SECURITIES LLC ........................................................................................................ ...................................  ..........................230,000 ..........................230,000 ..................................0 
21036P-BL-1 ......... CONSTELLATION BRANDS INC .................................................................................................. ................. ....03/31/2023 ... EMM ............................................................................................................................ ...................................  .......................... 517,928 .......................... 525,000 ........................... 10,044 
94419L-AF-8 ......... WAYFAIR INC .................................................................................................................. ................. ....10/13/2023 ... Various ...................................................................................................................... ...................................  ........................3,324,523 ....................... 4,190,000 ............................ 5,701 

25470M-AB-5 ......... DISH NETWORK CORP ........................................................................................................... ................. ....05/04/2023 ... Various ...................................................................................................................... ...................................  ........................... 71,542 ..........................145,000 ............................... 884 
22966R-AH-9 ......... CUBESMART LP ................................................................................................................. ................. ....09/20/2023 ... BNY/SUNTRUST CAPITAL MARKETS ........................................................................................... ...................................  .......................... 589,407 ..........................700,000 .............................4,244 
21H020-61-8 ......... G2JUMB-2N-JAN-2024 - MBS .................................................................................................. ................. ....12/06/2023 ... EMM ............................................................................................................................ ...................................  ....................... 3,390,117 ....................... 4,200,000 ..................................0 
958102-AS-4 ......... WESTERN DIGITAL CORP ....................................................................................................... ................. ....12/04/2023 ... JP MORGAN SECURITIES INC. ............................................................................................... ...................................  ...................... 11,223,452 ......................11,075,000 .............................2,063 
25470M-AF-6 ......... DISH NETWORK CORP ........................................................................................................... ................. ....05/10/2023 ... Various ...................................................................................................................... ...................................  .......................... 122,232 .......................... 245,000 ..................................0 
23346T-AA-9 ......... DTE ELECT SECUR FND II .................................................................................................... ................. ....10/18/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................834,707 ..........................835,000 ..................................0 
21H020-61-8 ......... G2JUMB-2N-JAN-2023 - RMBS ................................................................................................. ................. ....12/14/2023 ... EMM ............................................................................................................................ ...................................  ....................... 7,389,938 ....................... 9,100,000 ..................................0 
977852-AC-6 ......... WOLFSPEED INC ................................................................................................................ ................. ....11/14/2023 ... Various ...................................................................................................................... ...................................  ....................... 7,639,601 ......................10,650,000 ........................... 83,503 
25470X-BF-1 ......... DISH DBS CORP ................................................................................................................ ................. ....05/05/2023 ... Various ...................................................................................................................... ...................................  ..........................102,869 ..........................140,000 .............................2,841 
24702H-AE-3 ......... DELL EQUIPMENT FINANCE TRUST ............................................................................................. ................. ....03/14/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................1,599,935 ....................... 1,600,000 ..................................0 
224044-CG-0 ......... COX COMMUNICATIONS INC ..................................................................................................... ................. ....01/09/2023 ... EMM ............................................................................................................................ ...................................  ..........................511,175 ..........................540,000 .............................5,829 
977852-AD-4 ......... WOLFSPEED INC ................................................................................................................ ................. ....12/06/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,089,410 ....................... 1,775,000 ............................... 647 
26884L-AG-4 ......... EQT CORP ...................................................................................................................... ................. ....02/22/2023 ... Various ...................................................................................................................... ...................................  ..........................361,481 .......................... 345,000 ............................... 811 
24703G-AC-8 ......... DELL EQUIPMENT FINANCE TRUST ............................................................................................. ................. ....06/12/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 484,970 ..........................485,000 ..................................0 
22534P-AC-7 ......... CREDIT AGRICOLE SA ......................................................................................................... C............... ....04/13/2023 ... EMM ............................................................................................................................ ...................................  .......................... 536,062 .......................... 525,000 .............................7,344 
98139A-AC-9 ......... WORKIVA INC .................................................................................................................. ................. ....10/26/2023 ... Various ...................................................................................................................... ...................................  ...................... 20,372,249 ...................... 20,385,000 .............................2,591 
26884L-AL-3 ......... EQT CORP ...................................................................................................................... ................. ....02/06/2023 ... Barclays Bank PLC ......................................................................................................... ...................................  ..........................211,501 ..........................220,000 ............................... 703 
26442C-AY-0 ......... DUKE ENERGY CAROLINAS ...................................................................................................... ................. ....09/27/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  .......................... 592,592 ..........................700,000 .............................2,096 
24422E-VR-7 ......... JOHN DEERE CAPITAL CORP ................................................................................................... ................. ....03/21/2023 ... EMM ............................................................................................................................ ...................................  .......................... 447,130 ..........................500,000 ............................ 1,400 

98149G-AA-8 ......... WORLD KINECT CORPORATION .................................................................................................. ................. ....09/26/2023 ... Various ...................................................................................................................... ...................................  ...................... 10,862,996 ...................... 10,950,000 ........................... 27,156 
286181-AK-8 ......... ELEMENT FLEET MANAGEMENT CORP ........................................................................................... ................. ....11/28/2023 ... ROYAL BANK OF CANADA ...................................................................................................... ...................................  .......................... 264,820 ..........................263,000 ..................................0 
29250N-BW-4 ......... ENBRIDGE INC ................................................................................................................. ................. ....11/06/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 59,986 ........................... 60,000 ..................................0 
24422E-XB-0 ......... JOHN DEERE CAPITAL CORP ................................................................................................... ................. ....07/11/2023 ... CITIBANK ..................................................................................................................... ...................................  .......................... 199,702 ..........................200,000 ..................................0 
28622H-AC-5 ......... ELEVANCE HEALTH INC ........................................................................................................ ................. ....01/30/2023 ... Barclays Bank ............................................................................................................... ...................................  ..........................107,605 ..........................108,000 ..................................0 
29273V-AR-1 ......... ENERGY TRANSFER LP ......................................................................................................... ................. ....10/10/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  .......................... 759,552 ..........................760,000 ..................................0 
254683-CY-9 ......... DCENT 231 A1 - ABS ......................................................................................................... ................. ....04/04/2023 ... EMM ............................................................................................................................ ...................................  .......................... 799,954 ..........................800,000 ..................................0 
29336T-AD-2 ......... ENLINK MIDSTREAM LLC ....................................................................................................... ................. ....06/26/2023 ... Various ...................................................................................................................... ...................................  ..........................168,279 ..........................170,000 .............................2,657 
29375C-AB-5 ......... ENTERPRISE FLEET FINANCING LLC .......................................................................................... ................. ....02/22/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ....................... 1,188,072 ....................... 1,188,268 ..................................0 
278062-AG-9 ......... EATON CORP .................................................................................................................... ................. ....03/23/2023 ... EMM ............................................................................................................................ ...................................  .......................... 494,356 .......................... 525,000 ............................... 543 
29452E-AC-5 ......... EQUITABLE HOLDINGS INC .................................................................................................... ................. ....01/04/2023 ... JP Morgan .................................................................................................................... ...................................  ..........................281,000 ..........................281,000 ..................................0 
29375N-AB-1 ......... ENTERPRISE FLEET FINANCING LLC .......................................................................................... ................. ....05/23/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................649,888 ..........................650,000 ..................................0 
28622H-AC-5 ......... ELEVANCE HEALTH INC ........................................................................................................ ................. ....01/30/2023 ... Barclays Bank ............................................................................................................... ...................................  ........................... 23,912 ........................... 24,000 ..................................0 
29786A-AL-0 ......... ETSY INC ...................................................................................................................... ................. ....11/10/2023 ... Various ...................................................................................................................... ...................................  .......................... 115,922 ..........................145,000 ................................ 19 

294429-AW-5 ......... EQUIFAX INC .................................................................................................................. ................. ....05/05/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 498,515 ..........................500,000 ..................................0 
29273V-AT-7 ......... ENERGY TRANSFER LP ......................................................................................................... ................. ....10/10/2023 ... EMM ............................................................................................................................ ...................................  .......................... 304,649 ..........................305,000 ..................................0 
29786A-AN-6 ......... ETSY INC ...................................................................................................................... ................. ....11/08/2023 ... Various ...................................................................................................................... ...................................  .......................... 338,379 ..........................450,000 ............................... 351 
30161N-BJ-9 ......... EXELON CORP ................................................................................................................... ................. ....02/16/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 279,530 ..........................280,000 ..................................0 
29273V-AU-4 ......... ENERGY TRANSFER LP ......................................................................................................... ................. ....10/10/2023 ... MITSUBISHI UFJ SECURITIES (USA) INC. ................................................................................. ...................................  ........................... 44,949 ........................... 45,000 ..................................0 
30168B-AF-7 ......... EART 2023-1 D - ABS ........................................................................................................ ................. ....02/17/2023 ... JP MORGAN SECURITIES INC. ............................................................................................... ...................................  ........................... 74,991 ........................... 75,000 ..................................0 
302491-AW-5 ......... FMC CORP ...................................................................................................................... ................. ....05/15/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 409,936 ..........................410,000 ..................................0 
29452E-AC-5 ......... EQUITABLE HOLDINGS INC .................................................................................................... ................. ....01/04/2023 ... JP Morgan .................................................................................................................... ...................................  ........................... 61,000 ........................... 61,000 ..................................0 
30168C-AF-5 ......... EART 2023-2 D - ABS ........................................................................................................ ................. ....05/09/2023 ... DEUTSCHE SECURITIES ....................................................................................................... ...................................  .......................... 154,970 ..........................155,000 ..................................0 
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313747-AY-3 ......... FEDERAL REALTY OP LP ....................................................................................................... ................. ....09/15/2023 ... MARKETAXESS CORPORATION .................................................................................................. ...................................  ..........................366,000 ..........................400,000 ............................ 2,167 

30225V-AR-8 ......... EXTRA SPACE STORAGE LP .................................................................................................... ................. ....11/27/2023 ... JP Morgan .................................................................................................................... ...................................  .......................... 126,634 ..........................127,000 ..................................0 
30168D-AF-3 ......... EART 2023-5 D - ABS ........................................................................................................ ................. ....11/07/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 299,915 ..........................300,000 ..................................0 
31680E-AD-3 ......... FIFTH THIRD AUTO TRUST .................................................................................................... ................. ....08/15/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ....................... 1,284,920 ....................... 1,285,000 ..................................0 
302491-AX-3 ......... FMC CORP ...................................................................................................................... ................. ....05/15/2023 ... Bank of America ............................................................................................................ ...................................  ........................... 21,986 ........................... 22,000 ................................ 10 
301989-AF-6 ......... EART 2023-3 D - ABS ........................................................................................................ ................. ....06/23/2023 ... Citigroup Global Markets, Inc. ......................................................................................... ...................................  ........................... 74,997 ........................... 75,000 ..................................0 
337738-BD-9 ......... FISERV INC .................................................................................................................... ................. ....02/27/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................898,830 ..........................900,000 ..................................0 
30303M-8N-5 ......... META PLATFORMS INC ......................................................................................................... ................. ....05/01/2023 ... JP Morgan .................................................................................................................... ...................................  ........................... 40,980 ........................... 41,000 ..................................0 
30212P-AR-6 ......... EXPEDIA GROUP INC ........................................................................................................... ................. ....05/19/2023 ... Various ...................................................................................................................... ...................................  ........................... 38,817 ........................... 45,000 ............................... 265 
344928-AD-8 ......... FORD CREDIT AUTO OWNER TRUST ............................................................................................. ................. ....03/28/2023 ... BNP PARIBAS SECURITIES BOND ............................................................................................. ...................................  ....................... 2,224,768 ....................... 2,225,000 ..................................0 
316773-CV-0 ......... FIFTH THIRD BANCORP ........................................................................................................ ................. ....10/10/2023 ... EMM ............................................................................................................................ ...................................  .......................... 407,034 ..........................450,000 .............................1,383 
30225V-AR-8 ......... EXTRA SPACE STORAGE LP .................................................................................................... ................. ....11/27/2023 ... Various ...................................................................................................................... ...................................  .......................... 574,341 ..........................576,000 ..................................0 
34535Q-AA-3 ......... FORD CREDIT AUTO OWNER TRUST/F .......................................................................................... ................. ....02/09/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ....................... 1,959,938 ....................... 1,960,000 ..................................0 
316773-DK-3 ......... FIFTH THIRD BANCORP ........................................................................................................ ................. ....07/24/2023 ... Various ...................................................................................................................... ...................................  ........................... 57,000 ........................... 57,000 ..................................0 
30227F-AE-0 ......... ESA 21ESH B - CMBS ......................................................................................................... ................. ....04/04/2023 ... PERFORMANCE TRUST .......................................................................................................... ...................................  .......................... 194,366 ..........................200,119 ............................... 742 
36267V-AF-0 ......... GE HEALTHCARE TECH INC .................................................................................................... ................. ....11/09/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  ..........................797,103 ..........................800,000 .............................3,013 
337738-BD-9 ......... FISERV INC .................................................................................................................... ................. ....02/27/2023 ... Various ...................................................................................................................... ...................................  ........................... 33,962 ........................... 34,000 ..................................0 
302491-AX-3 ......... FMC CORP ...................................................................................................................... ................. ....05/15/2023 ... Bank of America ............................................................................................................ ...................................  ........................... 99,985 ..........................100,000 ..................................0 
38145G-AM-2 ......... GOLDMAN SACHS GROUP INC ................................................................................................... ................. ....08/07/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ..........................430,000 ..........................430,000 ..................................0 
344928-AB-2 ......... FORDO 23A A2A - ABS ........................................................................................................ ................. ....03/28/2023 ... EMM ............................................................................................................................ ...................................  .......................... 124,996 ..........................125,000 ..................................0 
30303M-8M-7 ......... META PLATFORMS INC ......................................................................................................... ................. ....05/01/2023 ... Various ...................................................................................................................... ...................................  ..........................164,657 ..........................165,000 ..................................0 
40139L-BH-5 ......... GUARDIAN LIFE GLOB FUND ................................................................................................... ................. ....09/27/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................415,000 ..........................415,000 ..................................0 
34534L-AD-9 ......... FORDO 2022-B - ABS .......................................................................................................... ................. ....04/05/2023 ... EMM ............................................................................................................................ ...................................  ..........................788,656 ..........................800,000 ............................ 2,078 

316773-DK-3 ......... FIFTH THIRD BANCORP ........................................................................................................ ................. ....07/24/2023 ... ROYAL BANK OF CANADA ...................................................................................................... ...................................  ........................... 48,000 ........................... 48,000 ..................................0 
402740-AD-6 ......... GULFSTREAM NATURAL GAS .................................................................................................... ................. ....03/29/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  .......................... 332,085 ..........................340,000 ............................... 695 
34535C-AA-4 ......... FORDR 23REV2 A - ABS ....................................................................................................... ................. ....08/01/2023 ... EMM ............................................................................................................................ ...................................  .......................... 534,824 .......................... 535,000 ..................................0 
337738-BD-9 ......... FISERV INC .................................................................................................................... ................. ....02/27/2023 ... Various ...................................................................................................................... ...................................  .......................... 156,824 ..........................157,000 ..................................0 
42824C-BL-2 ......... HP ENTERPRISE CO ............................................................................................................ ................. ....03/07/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 869,426 ..........................870,000 ..................................0 
350930-AA-1 ......... FOUNDRY JV HOLDCO LLC ...................................................................................................... ................. ....05/10/2023 ... BNP PARIBAS ................................................................................................................. ...................................  .......................... 197,526 ..........................200,000 ..................................0 
337738-BH-0 ......... FISERV INC .................................................................................................................... ................. ....08/14/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 793,376 ..........................800,000 ..................................0 
448980-AD-4 ......... HYUNDAI AUTO LEASE SECURITIZAT .......................................................................................... ................. ....05/16/2023 ... SG AMERICAS SECURITIES LLC .............................................................................................. ...................................  ....................... 1,389,968 ....................... 1,390,000 ..................................0 
362548-AB-5 ......... GMALT 2023-2 A2A - ABS .................................................................................................... ................. ....05/09/2023 ... EMM ............................................................................................................................ ...................................  ....................... 1,099,952 ....................... 1,100,000 ..................................0 
33843E-AL-5 ......... FCAT 232 D - ABS ............................................................................................................ ................. ....04/27/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 294,998 .......................... 295,000 ..................................0 
46647P-DW-3 ......... JPMORGAN CHASE + CO ........................................................................................................ ................. ....10/16/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................400,000 ..........................400,000 ..................................0 
36264F-AK-7 ......... HALEON US CAPITAL LLC ...................................................................................................... ................. ....03/23/2023 ... EMM ............................................................................................................................ ...................................  .......................... 522,522 ..........................550,000 ............................... 155 
33846B-AL-8 ......... FCAT 233 D - ABS ............................................................................................................ ................. ....08/08/2023 ... DEUTSCHE BANK SECURITIES, INC. ......................................................................................... ...................................  ........................... 39,986 ........................... 40,000 ..................................0 
47800C-AC-0 ......... JOHN DEERE OWNER TRUST ..................................................................................................... ................. ....02/22/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  ....................... 2,184,602 ....................... 2,185,000 ..................................0 
370334-CT-9 ......... GENERAL MILLS INC ........................................................................................................... ................. ....03/27/2023 ... EMM ............................................................................................................................ ...................................  ........................... 94,807 ........................... 95,000 ..................................0 
34417R-AC-0 ......... FOCUS 232 A2 - RMBS ........................................................................................................ ................. ....11/10/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ..........................250,000 ..........................250,000 ..................................0 
48125L-RU-8 ......... JP MORGAN CHASE BANK NA ................................................................................................... ................. ....12/05/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................610,000 ..........................610,000 ..................................0 
375558-BM-4 ......... GILEAD SCIENCES INC ........................................................................................................ ................. ....03/21/2023 ... EMM ............................................................................................................................ ...................................  .......................... 514,976 ..........................550,000 ............................... 992 
34529N-AH-3 ......... FORDL 2023-B D - ABS ....................................................................................................... ................. ....09/14/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 124,970 ..........................125,000 ..................................0 
49327M-3G-7 ......... KEY BANK NA .................................................................................................................. ................. ....01/23/2023 ... PERSHING LLC ................................................................................................................ ...................................  .......................... 309,743 ..........................310,000 ..................................0 
37959G-AD-9 ......... GLOBAL ATLANTIC (FIN) CO .................................................................................................. ................. ....08/17/2023 ... Various ...................................................................................................................... ...................................  ........................... 60,735 ........................... 61,000 ............................... 114 
345397-C4-3 ......... FORD MOTOR CREDIT COMPANY LLC ........................................................................................... ................. ....01/03/2023 ... DEUTSCHE BANK SECURITIES, INC. ......................................................................................... ...................................  .......................... 199,746 ..........................200,000 ..................................0 
49446R-AS-8 ......... KIMCO REALTY OP LLC ........................................................................................................ ................. ....12/15/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 239,843 ..........................250,000 .............................2,058 
38141G-YB-4 ......... GOLDMAN SACHS GROUP INC ................................................................................................... ................. ....01/18/2023 ... EMM ............................................................................................................................ ...................................  .......................... 335,820 ..........................400,000 .............................2,557 
35042R-AA-4 ......... FFIN 2023-2 A - ABS ........................................................................................................ ................. ....09/20/2023 ... GOLDMAN, SACHS & CO. ...................................................................................................... ...................................  .......................... 164,979 ..........................165,000 ..................................0 
502431-AP-4 ......... L3HARRIS TECH INC ........................................................................................................... ................. ....07/27/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 669,122 ..........................670,000 ..................................0 
404119-CL-1 ......... HCA INC ........................................................................................................................ ................. ....10/26/2023 ... Barclays Bank ............................................................................................................... ...................................  ..........................118,101 ..........................166,000 ............................... 960 
350930-AA-1 ......... FOUNDRY JV HOLDCO LLC ...................................................................................................... ................. ....05/10/2023 ... BNP PARIBAS ................................................................................................................. ...................................  .......................... 197,526 ..........................200,000 ..................................0 
526107-AG-2 ......... LENNOX INTERNATIONAL INC .................................................................................................. ................. ....09/07/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 399,584 ..........................400,000 ..................................0 
422806-AB-5 ......... HEICO CORP .................................................................................................................... ................. ....09/27/2023 ... Various ...................................................................................................................... ...................................  .......................... 102,338 ..........................106,000 ............................... 691 
35564K-T5-8 ......... STACR 2023-DNA2 M1A - CMO/RMBS .......................................................................................... ................. ....04/21/2023 ... Various ...................................................................................................................... ...................................  .......................... 150,154 ..........................150,000 ................................ 43 

55279H-AV-2 ......... MANUF + TRADERS TRUST CO .................................................................................................. ................. ....01/24/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................738,712 ..........................740,000 ..................................0 
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42824C-BL-2 ......... HEWLETT PACKARD ENTERPRISE CO ........................................................................................... ................. ....03/07/2023 ... JP Morgan .................................................................................................................... ...................................  ........................... 99,934 ..........................100,000 ..................................0 
35910E-AA-2 ......... FYBR 2023-1 A2 - ABS ....................................................................................................... ................. ....08/01/2023 ... GOLDMAN, SACHS & CO. ...................................................................................................... ...................................  ....................... 1,355,672 ....................... 1,410,000 ..................................0 
55903V-BA-0 ......... WARNERMEDIA HOLDINGS INC .................................................................................................. ................. ....03/09/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  ....................... 2,070,000 ....................... 2,070,000 ........................... 10,364 
431282-AU-6 ......... HIGHWOODS REALTY LP ........................................................................................................ ................. ....11/14/2023 ... PNC ............................................................................................................................ ...................................  ........................... 29,602 ........................... 30,000 ..................................0 
361448-BL-6 ......... GATX CORP ..................................................................................................................... ................. ....05/18/2023 ... Various ...................................................................................................................... ...................................  .......................... 689,298 ..........................690,000 ............................... 123 
58769J-AK-3 ......... MERCEDES BENZ FIN NA ....................................................................................................... ................. ....07/31/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 928,098 ..........................930,000 .............................3,236 
44148H-AA-1 ......... HWIRE 231 A2 - ABS ......................................................................................................... ................. ....05/16/2023 ... EMM ............................................................................................................................ ...................................  ..........................250,000 ..........................250,000 ..................................0 
361448-BM-4 ......... GATX CORP ..................................................................................................................... ................. ....09/06/2023 ... Merrill Lynch ............................................................................................................... ...................................  ........................... 39,870 ........................... 40,000 ..................................0 
591894-CE-8 ......... METROPOLITAN EDISON CO .................................................................................................... ................. ....03/28/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 309,569 ..........................310,000 ..................................0 
44644M-AJ-0 ......... HUNTINGTON NATIONAL BANK .................................................................................................. ................. ....01/09/2023 ... EMM ............................................................................................................................ ...................................  .......................... 503,063 ..........................490,000 ............................ 4,076 

361448-BN-2 ......... GATX CORP ..................................................................................................................... ................. ....10/31/2023 ... MORGAN STANLEY&CO. LLC/INTERNATIONAL PLC ............................................................................ ...................................  ..........................194,670 ..........................195,000 ..................................0 
59217G-FQ-7 ......... MET LIFE GLOB FUNDING I ................................................................................................... ................. ....09/05/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 389,376 ..........................390,000 ..................................0 
458140-AU-4 ......... INTEL CORP .................................................................................................................... ................. ....01/09/2023 ... EMM ............................................................................................................................ ...................................  .......................... 169,844 ..........................180,000 ............................... 676 
361841-AS-8 ......... GLP CAPITAL LP ............................................................................................................... ................. ....11/15/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 49,098 ........................... 50,000 ..................................0 
595620-AQ-8 ......... MIDAMERICAN ENERGY CO ...................................................................................................... ................. ....10/17/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 458,270 ..........................500,000 .............................7,233 
46124H-AH-9 ......... INTUIT INC .................................................................................................................... ................. ....09/12/2023 ... JP Morgan .................................................................................................................... ...................................  ........................... 14,876 ........................... 15,000 ..................................0 
36192R-AA-0 ......... GSMS 2012-BWTR A - CMBS ................................................................................................... ................. ....04/19/2023 ... Various ...................................................................................................................... ...................................  .......................... 125,375 ..........................200,000 ............................... 230 
62829D-2A-7 ......... MUTUAL OF OMAHA GLOBAL .................................................................................................... ................. ....07/19/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 369,758 ..........................370,000 ..................................0 
46647P-BP-0 ......... JPMORGAN CHASE & CO ........................................................................................................ ................. ....01/18/2023 ... EMM ............................................................................................................................ ...................................  ..........................696,968 ..........................800,000 .............................4,401 
36197V-AA-6 ......... GSMS 2013-PEMB A - CMBS ................................................................................................... ................. ....02/02/2023 ... PERFORMANCE TRUST .......................................................................................................... ...................................  ........................... 87,375 ..........................100,000 ................................ 49 

62829D-2B-5 ......... MUTUAL OF OMAHA GLOBAL .................................................................................................... ................. ....12/05/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................279,770 ..........................280,000 ..................................0 
46647P-DR-4 ......... JPMORGAN CHASE & CO ........................................................................................................ ................. ....12/13/2023 ... Various ...................................................................................................................... ...................................  .......................... 303,843 ..........................304,000 ................................ 79 

36267P-AJ-5 ......... GCAR 233 D - ABS ............................................................................................................ ................. ....08/08/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 79,988 ........................... 80,000 ..................................0 
64952W-FD-0 ......... NEW YORK LIFE GLOBAL FDG ................................................................................................. ................. ....06/06/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 599,448 ..........................600,000 ..................................0 
48241F-AC-8 ......... KBC GROEP NV ................................................................................................................. C............... ....09/12/2023 ... EMM ............................................................................................................................ ...................................  ..........................205,000 ..........................205,000 ..................................0 
36268N-AA-8 ......... GTCR W-2 MERGER SUB LLC ................................................................................................... ................. ....09/27/2023 ... JP MORGAN (SEC) CLEARING CORP .......................................................................................... ...................................  ..........................200,750 ..........................200,000 ..................................0 
64953B-BF-4 ......... NEW YORK LIFE GLOBAL FDG ................................................................................................. ................. ....09/12/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................169,968 ..........................170,000 ..................................0 
49177J-AG-7 ......... KENVUE INC .................................................................................................................... ................. ....03/08/2023 ... Goldman Sachs ............................................................................................................... ...................................  .......................... 135,659 ..........................136,000 ..................................0 
362929-AF-8 ......... GCAR 234 D - ABS ............................................................................................................ ................. ....11/08/2023 ... Citigroup Global Markets, Inc. ......................................................................................... ...................................  ........................... 99,992 ..........................100,000 ..................................0 
649840-CU-7 ......... NY STATE ELECTRIC + GAS ................................................................................................... ................. ....08/03/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  .......................... 868,225 ..........................870,000 ..................................0 
50077L-BC-9 ......... KRAFT HEINZ FOODS CO ....................................................................................................... ................. ....03/23/2023 ... EMM ............................................................................................................................ ...................................  .......................... 511,340 .......................... 525,000 .............................7,459 
366651-AE-7 ......... GARTNER INC ................................................................................................................... ................. ....10/30/2023 ... MORGAN STANLEY&CO. LLC/INTERNATIONAL PLC ............................................................................ ...................................  .............................8,325 ........................... 10,000 ................................ 31 

651639-AX-4 ......... NEWMONT CORP ................................................................................................................. ................. ....07/21/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  .......................... 652,200 ..........................750,000 ............................ 6,650 

501889-AC-3 ......... LKQ CORP ...................................................................................................................... ................. ....05/16/2023 ... EMM ............................................................................................................................ ...................................  .......................... 159,836 ..........................160,000 ..................................0 
366651-AG-2 ......... GARTNER INC ................................................................................................................... ................. ....10/31/2023 ... MORGAN STANLEY&CO. LLC/INTERNATIONAL PLC ............................................................................ ...................................  ........................... 50,925 ........................... 60,000 ............................... 825 
65473F-AD-9 ......... NISSAN AUTO LEASE TRUST ................................................................................................... ................. ....06/21/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 794,936 ..........................795,000 ..................................0 
501889-AE-9 ......... LKQ CORP ...................................................................................................................... ................. ....05/15/2023 ... Bank of America ............................................................................................................ ...................................  ........................... 22,836 ........................... 23,000 ..................................0 
37045X-DS-2 ......... GENERAL MOTORS FINANCIAL COMPANY INC .................................................................................. ................. ....02/14/2023 ... Various ...................................................................................................................... ...................................  ........................... 24,411 ........................... 30,000 ................................ 88 
65480W-AD-3 ......... NISSAN AUTO RECEIVABLES OWNER ........................................................................................... ................. ....04/18/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  ....................... 1,304,769 ....................... 1,305,000 ..................................0 
502431-AL-3 ......... L3HARRIS TECHNOLOGIES INC ................................................................................................. ................. ....01/09/2023 ... EMM ............................................................................................................................ ...................................  ..........................511,805 ..........................530,000 .............................1,474 
37045X-EB-8 ......... GENERAL MOTORS FINANCIAL COMPANY INC .................................................................................. ................. ....01/04/2023 ... DEUTSCHE BANK SECURITIES, INC. ......................................................................................... ...................................  .......................... 949,915 ..........................950,000 ..................................0 
67077M-BA-5 ......... NUTRIEN LTD ................................................................................................................... ................. ....03/23/2023 ... BMO CAPITAL MARKETS CORP BONDS ......................................................................................... ...................................  .......................... 359,400 ..........................360,000 ..................................0 
55037A-AB-4 ......... AKER BP ASA .................................................................................................................. C............... ....07/17/2023 ... EMM ............................................................................................................................ ...................................  .......................... 457,908 ..........................550,000 ............................... 189 
37045X-ED-4 ......... GENERAL MOTORS FINANCIAL COMPANY INC .................................................................................. ................. ....12/18/2023 ... Various ...................................................................................................................... ...................................  .......................... 236,401 .......................... 225,000 .............................5,141 
67080L-AA-3 ......... NUVEEN LLC .................................................................................................................... ................. ....09/26/2023 ... PERSHING LLC ................................................................................................................ ...................................  .......................... 602,953 ..........................650,000 ........................... 10,617 
55261F-AS-3 ......... M&T BANK CORP ................................................................................................................ ................. ....11/17/2023 ... EMM ............................................................................................................................ ...................................  ..........................386,360 ..........................385,000 ................................ 86 
37045X-EG-7 ......... GENERAL MOTORS FINANCIAL COMPANY INC .................................................................................. ................. ....04/03/2023 ... JP MORGAN (SEC) CLEARING CORP .......................................................................................... ...................................  ........................... 24,951 ........................... 25,000 ..................................0 
68389X-CM-5 ......... ORACLE CORP ................................................................................................................... ................. ....02/02/2023 ... HSBC SECURITIES, INC. ..................................................................................................... ...................................  ....................... 1,337,730 ....................... 1,340,000 ..................................0 
571903-BN-2 ......... MARRIOTT INTERNATIONAL INC ............................................................................................... ................. ....09/13/2023 ... EMM ............................................................................................................................ ...................................  .......................... 447,453 ..........................450,000 ..................................0 
375933-AA-6 ......... GITSIT MORTGAGE LOAN TRUST 2023-NPL1 - A ............................................................................. ................. ....06/08/2023 ... GOLDMAN, SACHS & CO. ...................................................................................................... ...................................  ..........................380,000 ..........................380,000 ..................................0 
686514-AE-0 ......... ORLANDO HEALTH OBL GRP .................................................................................................... ................. ....02/17/2023 ... CANTOR FITZGERALD + CO ................................................................................................... ...................................  .......................... 236,405 .......................... 255,000 .............................3,772 
581557-BU-8 ......... MCKESSON CORP ................................................................................................................ ................. ....12/06/2023 ... EMM ............................................................................................................................ ...................................  .......................... 455,721 .......................... 455,000 ........................... 11,127 
378272-AY-4 ......... GLENCORE FUNDING LLC ....................................................................................................... ................. ....08/14/2023 ... Merrill Lynch ............................................................................................................... ...................................  ..........................121,077 ..........................150,000 ............................ 1,711 

693475-BL-8 ......... PNC FINANCIAL SERVICES .................................................................................................... ................. ....01/19/2023 ... DBTC AMERICA/PNC BANK, N.A.-SECS.CO .................................................................................. ...................................  ....................... 1,043,177 ....................... 1,050,000 .............................4,821 
58933Y-BM-6 ......... MERCK & CO INC ............................................................................................................... ................. ....05/08/2023 ... BNP PARIBAS ................................................................................................................. ...................................  ........................... 71,711 ........................... 72,000 ..................................0 

 E
1
3
.2

1



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

SCHEDULE D - PART 3
Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year

1

CUSIP 
Identification

2

Description

3

Foreign

4

Date
Acquired

5

Name of Vendor

6

Number of Shares
of Stock

7

Actual Cost

8

Par Value

9
Paid for Accrued

Interest and
Dividends

378272-BL-1 ......... GLENCORE FUNDING LLC ....................................................................................................... ................. ....09/21/2023 ... Various ...................................................................................................................... ...................................  .......................... 490,794 ..........................500,000 .............................5,783 
693475-BQ-7 ......... PNC FINANCIAL SERVICES .................................................................................................... ................. ....06/07/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................460,000 ..........................460,000 ..................................0 
608190-AM-6 ......... MOHAWK INDUSTRIES INC ...................................................................................................... ................. ....09/11/2023 ... JP Morgan .................................................................................................................... ...................................  ........................... 21,997 ........................... 22,000 ..................................0 
378272-BN-7 ......... GLENCORE FUNDING LLC ....................................................................................................... ................. ....09/27/2023 ... Citigroup Global Markets, Inc. ......................................................................................... ...................................  ..........................881,212 ..........................885,000 ..................................0 
693475-BT-1 ......... PNC FINANCIAL SERVICES .................................................................................................... ................. ....10/17/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................220,080 ..........................220,000 ..................................0 
609935-AA-9 ......... MONONGAHELA POWER CO ....................................................................................................... ................. ....09/12/2023 ... EMM ............................................................................................................................ ...................................  ........................... 84,848 ........................... 85,000 ..................................0 
378272-BP-2 ......... GLENCORE FUNDING LLC ....................................................................................................... ................. ....09/27/2023 ... MUFG SECURITIES AMERICAS INC. .......................................................................................... ...................................  .......................... 840,353 ..........................845,000 ..................................0 
718547-AT-9 ......... PHILLIPS 66 CO ............................................................................................................... ................. ....03/27/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  .......................... 518,794 ..........................520,000 ..................................0 
617446-8X-0 ......... MORGAN STANLEY ............................................................................................................... ................. ....01/31/2023 ... EMM ............................................................................................................................ ...................................  .......................... 337,450 .......................... 425,000 .............................2,162 
378272-BQ-0 ......... GLENCORE FUNDING LLC ....................................................................................................... ................. ....10/20/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,597,535 ....................... 1,605,000 ............................... 173 
723787-AV-9 ......... PIONEER NATURAL RESOURCE .................................................................................................. ................. ....03/27/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................489,760 ..........................490,000 ..................................0 
61744Y-AK-4 ......... MORGAN STANLEY ............................................................................................................... ................. ....01/10/2023 ... EMM ............................................................................................................................ ...................................  .......................... 325,241 ..........................350,000 .............................5,935 
37940X-AD-4 ......... GLOBAL PAYMENTS INC ........................................................................................................ ................. ....03/27/2023 ... Various ...................................................................................................................... ...................................  .......................... 235,057 ..........................280,000 .............................2,924 
74368C-BQ-6 ......... PROTECTIVE LIFE GLOBAL .................................................................................................... ................. ....01/03/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................480,000 ..........................480,000 ..................................0 
61747Y-EY-7 ......... MORGAN STANLEY ............................................................................................................... ................. ....07/19/2023 ... Morgan Stanley .............................................................................................................. ...................................  ........................... 13,901 ........................... 13,000 ............................... 213 
37940X-AH-5 ......... GLOBAL PAYMENTS INC ........................................................................................................ ................. ....04/19/2023 ... Various ...................................................................................................................... ...................................  ..........................187,687 ..........................230,000 .............................2,593 
74977R-DH-4 ......... COOPERATIEVE RABOBANK UA .................................................................................................. ................. ....02/21/2023 ... HSBC SECURITIES, INC. ..................................................................................................... ...................................  .......................... 235,027 ..........................260,000 ............................... 571 
61747Y-FG-5 ......... MORGAN STANLEY ............................................................................................................... ................. ....08/11/2023 ... Morgan Stanley .............................................................................................................. ...................................  ........................... 13,932 ........................... 14,000 ................................ 11 
37959G-AD-9 ......... GLOBAL ATLANTIC (FIN) CO .................................................................................................. ................. ....09/13/2023 ... Various ...................................................................................................................... ...................................  .......................... 306,920 ..........................309,000 ............................... 631 
75513E-CT-6 ......... RTX CORP ...................................................................................................................... ................. ....11/06/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 479,568 ..........................480,000 ..................................0 
62954W-AC-9 ......... NTT FINANCE CORP ............................................................................................................ C............... ....01/09/2023 ... EMM ............................................................................................................................ ...................................  .......................... 268,398 ..........................300,000 ............................... 949 
379928-AJ-3 ......... GCAR 232 D - ABS ............................................................................................................ ................. ....05/09/2023 ... DEUTSCHE SECURITIES ....................................................................................................... ...................................  .......................... 114,969 ..........................115,000 ..................................0 
76169X-AC-8 ......... REXFORD INDUSTRIAL REALT .................................................................................................. ................. ....03/28/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................514,670 ..........................520,000 ..................................0 
64952W-DS-9 ......... NEW YORK LIFE GLOBAL FUNDING ............................................................................................ ................. ....01/09/2023 ... EMM ............................................................................................................................ ...................................  .......................... 514,579 ..........................650,000 .............................3,337 
38141G-YN-8 ......... GOLDMAN SACHS GROUP INC ................................................................................................... ................. ....08/11/2023 ... CITIBANK ..................................................................................................................... ...................................  .......................... 190,825 .......................... 239,000 ............................ 2,006 

775109-CG-4 ......... ROGERS COMMUNICATIONS IN .................................................................................................. ................. ....03/07/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  .......................... 659,956 ..........................660,000 ............................ 7,803 

64952W-EZ-2 ......... NEW YORK LIFE GLOBAL FUNDING ............................................................................................ ................. ....01/24/2023 ... EMM ............................................................................................................................ ...................................  .......................... 249,543 ..........................250,000 ..................................0 
404119-CL-1 ......... HCA INC ........................................................................................................................ ................. ....10/26/2023 ... Barclays Bank ............................................................................................................... ...................................  ........................... 95,334 ..........................134,000 ............................... 775 
78016F-ZT-4 ......... ROYAL BANK OF CANADA ....................................................................................................... ................. ....01/09/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 479,856 ..........................480,000 ..................................0 
67077M-BA-5 ......... NUTRIEN LTD ................................................................................................................... C............... ....03/23/2023 ... EMM ............................................................................................................................ ...................................  ........................... 69,874 ........................... 70,000 ..................................0 
422806-AB-5 ......... HEICO CORP .................................................................................................................... ................. ....09/27/2023 ... Various ...................................................................................................................... ...................................  .......................... 218,428 .......................... 223,000 ............................... 792 
78016F-ZW-7 ......... ROYAL BANK OF CANADA ....................................................................................................... ................. ....01/20/2023 ... BONY/TORONTO DOMINION SECURITIES INC ................................................................................. ...................................  .......................... 614,532 ..........................610,000 ............................... 996 
68389X-BU-8 ......... ORACLE CORP ................................................................................................................... ................. ....03/23/2023 ... EMM ............................................................................................................................ ...................................  .......................... 231,900 ..........................250,000 .............................3,422 
42806M-CA-5 ......... HERTZ 233 A - ABS ........................................................................................................... ................. ....08/16/2023 ... JP Morgan .................................................................................................................... ...................................  .......................... 204,952 ..........................205,000 ..................................0 
78016F-ZZ-0 ......... ROYAL BANK OF CANADA ....................................................................................................... ................. ....07/13/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ..........................169,981 ..........................170,000 ..................................0 
69047Q-AB-8 ......... OVINTIV INC .................................................................................................................. ................. ....05/16/2023 ... EMM ............................................................................................................................ ...................................  .......................... 134,964 ..........................135,000 ..................................0 
431282-AQ-5 ......... HIGHWOODS REALTY LP ........................................................................................................ ................. ....04/18/2023 ... Barclays Bank ............................................................................................................... ...................................  ........................... 89,263 ..........................102,000 ............................... 409 
78200J-AA-0 ......... RUSH OBLIGATED GROUP ....................................................................................................... ................. ....06/22/2023 ... MARKETAXESS CORPORATION .................................................................................................. ...................................  .......................... 417,447 ..........................450,000 ............................ 2,010 

69047Q-AC-6 ......... OVINTIV INC .................................................................................................................. ................. ....05/16/2023 ... Various ...................................................................................................................... ...................................  ........................... 60,905 ........................... 61,000 ..................................0 
431282-AU-6 ......... HIGHWOODS REALTY LP ........................................................................................................ ................. ....11/14/2023 ... PNC ............................................................................................................................ ...................................  ........................... 62,163 ........................... 63,000 ..................................0 
797440-CE-2 ......... SAN DIEGO G + E ............................................................................................................. ................. ....08/07/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................706,947 ..........................710,000 ..................................0 
693475-BS-3 ......... PNC FINANCIAL SERVICES GROUP INC ........................................................................................ ................. ....08/15/2023 ... PNC ............................................................................................................................ ...................................  ........................... 39,000 ........................... 39,000 ..................................0 
436440-AP-6 ......... HOLOGIC INC ................................................................................................................... ................. ....10/20/2023 ... Citigroup Global Markets, Inc. ......................................................................................... ...................................  ........................... 41,325 ........................... 50,000 ............................... 306 
808513-CD-5 ......... CHARLES SCHWAB CORP ........................................................................................................ ................. ....05/17/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................520,000 ..........................520,000 ..................................0 
693475-BU-8 ......... PNC FINANCIAL SERVICES GROUP INC ........................................................................................ ................. ....10/17/2023 ... EMM ............................................................................................................................ ...................................  ..........................155,000 ..........................155,000 ..................................0 
43734L-AA-4 ......... NATIONSTAR MORTGAGE HOLDINGS INC ........................................................................................ ................. ....11/03/2023 ... Various ...................................................................................................................... ...................................  ........................... 55,856 ........................... 60,000 ............................... 756 
808513-CG-8 ......... CHARLES SCHWAB CORP ........................................................................................................ ................. ....08/22/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 899,244 ..........................900,000 ..................................0 
716973-AF-9 ......... PFIZER INVESTMENT ENTERPRISES PTE LTD ................................................................................. C............... ....05/16/2023 ... Bank of America ............................................................................................................ ...................................  ........................... 97,020 ........................... 99,000 ..................................0 
44328U-AF-3 ......... HPEFS 2023-2 D - ABS ....................................................................................................... ................. ....09/19/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 99,988 ..........................100,000 ..................................0 
828807-CW-5 ......... SIMON PROPERTY GROUP LP ................................................................................................... ................. ....01/26/2023 ... US BANCORP INVESTMENTS INC .............................................................................................. ...................................  ..........................288,210 ..........................300,000 ............................... 413 
718172-DA-4 ......... PHILIP MORRIS INTERNATIONAL INC ......................................................................................... ................. ....02/13/2023 ... EMM ............................................................................................................................ ...................................  .......................... 168,593 ..........................170,000 ..................................0 
44332P-AH-4 ......... HUB INTERNATIONAL LTD ...................................................................................................... ................. ....06/08/2023 ... MORGAN STANLEY&CO. LLC/INTERNATIONAL PLC ............................................................................ ...................................  ..........................105,000 ..........................105,000 ..................................0 
857477-CF-8 ......... STATE STREET CORP ........................................................................................................... ................. ....11/16/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................840,000 ..........................840,000 ..................................0 
723787-AT-4 ......... PIONEER NATURAL RESOURCES CO ............................................................................................. ................. ....03/21/2023 ... EMM ............................................................................................................................ ...................................  ..........................514,677 ..........................575,000 .............................1,222 
451102-BQ-9 ......... ICAHN ENTERPRISES LP ....................................................................................................... ................. ....07/12/2023 ... Citigroup Global Markets, Inc. ......................................................................................... ...................................  .............................4,775 ............................ 5,000 ................................ 26 
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86562M-DG-2 ......... SUMITOMO MITSUI FINL GRP .................................................................................................. ................. ....09/05/2023 ... PERSHING LLC ................................................................................................................ ...................................  ..........................930,000 ..........................930,000 ..................................0 
732916-AD-3 ......... PORSCHE FINANCIAL AUTO SECURITIZATION TR ............................................................................. ................. ....11/01/2023 ... EMM ............................................................................................................................ ...................................  .......................... 144,991 ..........................145,000 ..................................0 
451102-BW-6 ......... ICAHN ENTERPRISES LP ....................................................................................................... ................. ....05/11/2023 ... GOLDMAN, SACHS & CO. ...................................................................................................... ...................................  .............................4,588 ............................ 5,000 ................................ 40 

87264A-BR-5 ......... T MOBILE USA INC ............................................................................................................ ................. ....04/20/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 223,733 ..........................240,000 .............................1,035 
74368C-BQ-6 ......... PROTECTIVE LIFE GLOBAL FUNDING .......................................................................................... ................. ....01/03/2023 ... EMM ............................................................................................................................ ...................................  ..........................450,000 ..........................450,000 ..................................0 
451102-BZ-9 ......... ICAHN ENTERPRISES LP ....................................................................................................... ................. ....05/24/2023 ... Various ...................................................................................................................... ...................................  .............................8,250 ........................... 10,000 ..................................9 
87264A-BU-8 ......... T MOBILE USA INC ............................................................................................................ ................. ....04/19/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 440,691 ..........................470,000 ............................... 232 
756109-BT-0 ......... REALTY INCOME CORP .......................................................................................................... ................. ....04/05/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 35,287 ........................... 36,000 ..................................0 
45174H-BE-6 ......... IHEARTCOMMUNICATIONS INC .................................................................................................. ................. ....05/31/2023 ... Barclays Bank PLC ......................................................................................................... ...................................  ........................... 38,862 ........................... 55,000 ............................... 813 
87264A-DA-0 ......... T MOBILE USA INC ............................................................................................................ ................. ....05/08/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 309,346 ..........................310,000 ..................................0 
760759-BC-3 ......... REPUBLIC SERVICES INC ...................................................................................................... ................. ....03/31/2023 ... Various ...................................................................................................................... ...................................  .......................... 615,694 ..........................608,000 ............................... 433 
456837-BH-5 ......... ING GROEP NV ................................................................................................................. C............... ....09/05/2023 ... Various ...................................................................................................................... ...................................  ..........................400,000 ..........................400,000 ..................................0 
89114T-ZD-7 ......... TORONTO DOMINION BANK ...................................................................................................... ................. ....02/09/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  ....................... 1,333,500 ....................... 1,500,000 .............................3,500 
771196-BV-3 ......... ROCHE HOLDINGS INC .......................................................................................................... ................. ....01/09/2023 ... EMM ............................................................................................................................ ...................................  .......................... 509,141 ..........................550,000 .............................4,278 
45687V-AB-2 ......... INGERSOLL RAND INC .......................................................................................................... ................. ....08/08/2023 ... JP MORGAN (SEC) CLEARING CORP .......................................................................................... ...................................  ........................... 69,464 ........................... 70,000 ..................................0 
891940-AC-2 ......... TOYOTA AUTO RECEIVABLES OWNER ........................................................................................... ................. ....01/24/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ....................... 2,884,999 ....................... 2,885,000 ..................................0 
806854-AK-1 ......... SCHLUMBERGER INVESTMENT SA ............................................................................................... C............... ....05/08/2023 ... EMM ............................................................................................................................ ...................................  .......................... 269,487 ..........................270,000 ..................................0 
46115H-CD-7 ......... INTESA SANPAOLO SPA ........................................................................................................ C............... ....12/18/2023 ... Various ...................................................................................................................... ...................................  .......................... 485,732 ..........................475,000 ............................... 880 
902613-AX-6 ......... UBS GROUP AG ................................................................................................................. ................. ....07/21/2020 ... MERGER ........................................................................................................................ ...................................  ..........................521,186 ..........................500,000 .............................3,958 
808513-CD-5 ......... CHARLES SCHWAB CORP ........................................................................................................ ................. ....05/17/2023 ... EMM ............................................................................................................................ ...................................  ..........................475,000 ..........................475,000 ..................................0 
46124H-AH-9 ......... INTUIT INC .................................................................................................................... ................. ....09/12/2023 ... JP Morgan .................................................................................................................... ...................................  ........................... 69,420 ........................... 70,000 ..................................0 
91159H-JP-6 ......... US BANCORP .................................................................................................................... ................. ....10/19/2023 ... US BANCORP INVESTMENTS INC .............................................................................................. ...................................  ..........................640,000 ..........................640,000 ..................................0 
808513-CE-3 ......... CHARLES SCHWAB CORP ........................................................................................................ ................. ....05/17/2023 ... Various ...................................................................................................................... ...................................  ........................... 68,107 ........................... 68,000 ..................................0 
466313-AK-9 ......... JABIL INC ..................................................................................................................... ................. ....12/18/2023 ... MORGAN STANLEY&CO. LLC/INTERNATIONAL PLC ............................................................................ ...................................  ........................... 99,029 ..........................115,000 .............................1,485 
92348K-BL-6 ......... VERIZON MASTER TRUST ....................................................................................................... ................. ....04/18/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ....................... 1,179,981 ....................... 1,180,000 ..................................0 
817941-AA-5 ......... NWML 232 A1 - CDO ........................................................................................................... C............... ....08/15/2023 ... EMM ............................................................................................................................ ...................................  ..........................350,000 ..........................350,000 ..................................0 
466365-AB-9 ......... JACK 2019-1 A2II - RMBS ................................................................................................... ................. ....12/01/2023 ... FIRST UNION CAPITAL ....................................................................................................... ...................................  ........................... 91,202 ........................... 97,250 ............................... 121 
928668-BV-3 ......... VOLKSWAGEN GROUP AMERICA .................................................................................................. ................. ....09/05/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 539,762 ..........................540,000 ..................................0 
828807-DW-4 ......... SIMON PROPERTY GROUP LP ................................................................................................... ................. ....11/06/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 92,083 ........................... 93,000 ..................................0 
46647P-DR-4 ......... JPMORGAN CHASE & CO ........................................................................................................ ................. ....12/13/2023 ... Various ...................................................................................................................... ...................................  ..........................462,770 ..........................465,000 .............................1,538 
92867W-AD-0 ......... VOLKSWAGEN AUTO LOAN ENHANCED ........................................................................................... ................. ....06/06/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ....................... 1,214,700 ....................... 1,215,000 ..................................0 
85236K-AH-5 ......... SIDC 232 A2 - ABS ........................................................................................................... ................. ....07/24/2023 ... EMM ............................................................................................................................ ...................................  .......................... 337,455 .......................... 345,000 ..................................0 
469814-AB-3 ......... JACOBS ENGINEERING GROUP INC ............................................................................................. ................. ....08/15/2023 ... Merrill Lynch ............................................................................................................... ...................................  .......................... 149,924 ..........................150,000 ..................................0 
929160-AT-6 ......... VULCAN MATERIALS CO ........................................................................................................ ................. ....12/20/2023 ... MARKETAXESS CORPORATION .................................................................................................. ...................................  .......................... 290,373 ..........................300,000 .............................2,633 
855244-AK-5 ......... STARBUCKS CORP ............................................................................................................... ................. ....03/21/2023 ... EMM ............................................................................................................................ ...................................  .......................... 326,638 ..........................350,000 .............................2,334 
47233W-BM-0 ......... JEFFERIES FINANCIAL GROUP INC ........................................................................................... ................. ....07/18/2023 ... JEFFERIES LLC ............................................................................................................... ...................................  ..........................561,819 ..........................565,000 ..................................0 
92939U-AK-2 ......... WEC ENERGY GROUP INC ....................................................................................................... ................. ....01/09/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 849,014 ..........................850,000 ..................................0 
871829-BQ-9 ......... SYSCO CORP .................................................................................................................... ................. ....07/17/2023 ... EMM ............................................................................................................................ ...................................  .......................... 450,566 ..........................550,000 ............................ 1,310 

482480-AJ-9 ......... KLA CORP ...................................................................................................................... ................. ....01/19/2023 ... JP Morgan .................................................................................................................... ...................................  ........................... 17,519 ........................... 22,000 ............................... 286 
962166-CC-6 ......... WEYERHAEUSER CO ............................................................................................................. ................. ....05/15/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ..........................817,310 ..........................820,000 ..................................0 
883556-DB-5 ......... THERMO FISHER SCIENTIFIC INC ............................................................................................. ................. ....11/28/2023 ... EMM ............................................................................................................................ ...................................  .......................... 234,638 .......................... 235,000 ..................................0 
49177J-AG-7 ......... KENVUE INC .................................................................................................................... ................. ....03/08/2023 ... Goldman Sachs ............................................................................................................... ...................................  .......................... 244,385 .......................... 245,000 ..................................0 
96328G-AS-6 ......... WHEELS FLEET LEASE FUNDING LLC .......................................................................................... ................. ....06/08/2023 ... BNP PARIBAS SECURITIES BOND ............................................................................................. ...................................  ....................... 1,339,940 ....................... 1,340,000 ..................................0 
89231W-AA-1 ......... TALNT 231 A - ABS ........................................................................................................... ................. ....07/18/2023 ... EMM ............................................................................................................................ ...................................  .......................... 349,909 ..........................350,000 ..................................0 
494550-BS-4 ......... KINDER MORGAN ENERGY PARTNERS LP ........................................................................................ ................. ....01/27/2023 ... Morgan Stanley .............................................................................................................. ...................................  ........................... 72,419 ........................... 73,000 .............................1,515 
969457-CH-1 ......... WILLIAMS COMPANIES INC .................................................................................................... ................. ....02/27/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  ..........................680,080 ..........................680,000 ............................ 6,162 

89239M-AB-3 ......... TLOT 23A A2 - ABS ........................................................................................................... ................. ....04/11/2023 ... EMM ............................................................................................................................ ...................................  .......................... 799,969 ..........................800,000 ..................................0 
50168B-AE-8 ......... LADAR 233 C - ABS ........................................................................................................... ................. ....08/16/2023 ... JP MORGAN SECURITIES INC. ............................................................................................... ...................................  .......................... 124,973 ..........................125,000 ..................................0 
98164J-AD-6 ......... WORLD OMNI AUTO RECEIVABLES TR .......................................................................................... ................. ....02/07/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  ....................... 1,669,717 ....................... 1,670,000 ..................................0 
896239-AE-0 ......... TRIMBLE INC .................................................................................................................. ................. ....02/23/2023 ... Bank of America ............................................................................................................ ...................................  ........................... 33,947 ........................... 34,000 ..................................0 
501889-AE-9 ......... LKQ CORP ...................................................................................................................... ................. ....05/15/2023 ... Bank of America ............................................................................................................ ...................................  ........................... 99,288 ..........................100,000 ..................................0 
981944-AD-3 ......... WORLD OMNI AUTOMOBILE LEASE SE .......................................................................................... ................. ....05/16/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  ....................... 1,174,956 ....................... 1,175,000 ..................................0 
89788M-AK-8 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....09/26/2023 ... ROYAL BANK OF CANADA ...................................................................................................... ...................................  ........................... 21,277 ........................... 22,000 ............................... 561 
50571A-AF-8 ......... LADAR 234 C - ABS ........................................................................................................... ................. ....11/08/2023 ... MIZUHO SECURITIES USA LLC ............................................................................................... ...................................  ........................... 54,992 ........................... 55,000 ..................................0 
00084D-BA-7 ......... ABN AMRO BANK NV ............................................................................................................ ................. ....09/11/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................400,000 ..........................400,000 ..................................0 
89788M-AM-4 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....01/23/2023 ... WLTN-TFCS - TRANSAMERICA FINANCIAL .................................................................................... ...................................  ........................... 62,000 ........................... 62,000 ..................................0 
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52532X-AF-2 ......... LEIDOS INC .................................................................................................................... ................. ....10/16/2023 ... Merrill Lynch ............................................................................................................... ...................................  ........................... 62,298 ........................... 70,000 .............................1,302 
00138C-AU-2 ......... COREBRIDGE GLOB FUNDING ................................................................................................... ................. ....06/28/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 529,470 ..........................530,000 ..................................0 
90352J-AC-7 ......... UBS GROUP AG ................................................................................................................. C............... ....01/10/2023 ... EMM ............................................................................................................................ ...................................  .......................... 261,404 ..........................275,000 .............................3,541 
52532X-AH-8 ......... LEIDOS INC .................................................................................................................... ................. ....08/17/2023 ... MORGAN STANLEY&CO. LLC/INTERNATIONAL PLC ............................................................................ ...................................  .......................... 124,898 ..........................160,000 ............................... 306 
00206R-MT-6 ......... AT+T INC ...................................................................................................................... ................. ....05/30/2023 ... BNP PARIBAS SECURITIES BOND ............................................................................................. ...................................  .......................... 129,554 ..........................130,000 ..................................0 
903731-AA-5 ......... UL SOLUTIONS INC ............................................................................................................ ................. ....10/05/2023 ... EMM ............................................................................................................................ ...................................  .......................... 189,744 ..........................190,000 ..................................0 
52532X-AJ-4 ......... LEIDOS INC .................................................................................................................... ................. ....10/11/2023 ... Various ...................................................................................................................... ...................................  .......................... 679,352 ..........................685,000 .............................2,642 
00928Q-AX-9 ......... AIRCASTLE LTD ................................................................................................................ ................. ....07/13/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ........................... 34,926 ........................... 35,000 ..................................0 
91159H-JN-1 ......... US BANCORP .................................................................................................................... ................. ....06/07/2023 ... Various ...................................................................................................................... ...................................  ........................... 65,045 ........................... 65,000 ..................................0 
531968-AA-3 ......... LIGHT AND WONDER INTERNATIONAL INC ..................................................................................... ................. ....08/09/2023 ... JP MORGAN (SEC) CLEARING CORP .......................................................................................... ...................................  ........................... 30,000 ........................... 30,000 ..................................0 
02005N-BU-3 ......... ALLY FINANCIAL INC ......................................................................................................... ................. ....12/11/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................125,000 ..........................125,000 ..................................0 
91324P-EX-6 ......... UNITEDHEALTH GROUP INC .................................................................................................... ................. ....03/23/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 35,735 ........................... 36,000 ..................................0 
536797-AF-0 ......... LITHIA MOTORS INC ........................................................................................................... ................. ....11/08/2023 ... GOLDMAN, SACHS & CO. ...................................................................................................... ...................................  ........................... 12,563 ........................... 15,000 ............................... 210 
02209S-BQ-5 ......... ALTRIA GROUP INC ............................................................................................................ ................. ....10/30/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  .......................... 424,145 .......................... 425,000 ..................................0 
92212K-AE-6 ......... VDC 231 A2 - ABS ............................................................................................................ ................. ....03/15/2023 ... EMM ............................................................................................................................ ...................................  ..........................315,000 ..........................315,000 ..................................0 
536797-AG-8 ......... LITHIA MOTORS INC ........................................................................................................... ................. ....10/16/2023 ... Various ...................................................................................................................... ...................................  .......................... 194,925 .......................... 225,000 ............................ 3,166 

023608-AQ-5 ......... AMEREN CORP ................................................................................................................... ................. ....12/18/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 374,153 ..........................375,000 ..................................0 
92338C-AE-3 ......... VERALTO CORP ................................................................................................................. ................. ....09/11/2023 ... CITIBANK ..................................................................................................................... ...................................  ........................... 74,771 ........................... 75,000 ..................................0 
55292R-AA-9 ......... MAPSL 211 A - ABS ........................................................................................................... ................. ....02/07/2023 ... Merrill Lynch ............................................................................................................... ...................................  ..........................178,209 .......................... 205,429 ............................... 345 
025537-AY-7 ......... AMERICAN ELECTRIC POWER ................................................................................................... ................. ....12/06/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 329,474 ..........................330,000 ..................................0 
95000U-2D-4 ......... WELLS FARGO & CO ............................................................................................................ ................. ....12/20/2023 ... EMM ............................................................................................................................ ...................................  .......................... 194,114 ..........................200,000 .............................3,412 
55354G-AQ-3 ......... MSCI INC ...................................................................................................................... ................. ....12/18/2023 ... MORGAN STANLEY&CO. LLC/INTERNATIONAL PLC ............................................................................ ...................................  ........................... 66,568 ........................... 80,000 ............................... 903 
02557T-AD-1 ......... AMERICAN ELECTRIC POWER ................................................................................................... ................. ....05/31/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 363,311 ..........................365,000 ..................................0 
95000U-3A-9 ......... WELLS FARGO & CO ............................................................................................................ ................. ....10/10/2023 ... EMM ............................................................................................................................ ...................................  .......................... 358,155 ..........................375,000 .............................3,856 
55400W-AA-7 ......... MVWOT 232 A - RMBS ......................................................................................................... ................. ....11/07/2023 ... PERSHING DIV OF DLJ SEC LNDING ......................................................................................... ...................................  .......................... 299,939 ..........................300,000 ..................................0 
025816-DN-6 ......... AMERICAN EXPRESS CO ........................................................................................................ ................. ....10/24/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ..........................130,000 ..........................130,000 ..................................0 
95000U-3F-8 ......... WELLS FARGO & CO ............................................................................................................ ................. ....07/18/2023 ... Various ...................................................................................................................... ...................................  ..........................384,000 ..........................384,000 ..................................0 
57109L-AB-9 ......... MFT 232 B - ABS ............................................................................................................. ................. ....04/24/2023 ... GOLDMAN SACHS & CO ........................................................................................................ ...................................  .......................... 129,990 ..........................130,000 ..................................0 
02665W-ER-8 ......... AMERICAN HONDA FINANCE .................................................................................................... ................. ....10/02/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 259,705 ..........................260,000 ..................................0 
95003C-AJ-9 ......... WFCM 2021-C59 A5 - CMBS ................................................................................................... ................. ....07/19/2023 ... EMM ............................................................................................................................ ...................................  .......................... 643,977 ..........................775,000 ............................ 1,131 

573874-AQ-7 ......... MARVELL TECHNOLOGY INC .................................................................................................... ................. ....12/18/2023 ... Various ...................................................................................................................... ...................................  .......................... 124,047 ..........................120,000 .............................1,292 
03076C-AN-6 ......... AMERIPRISE FINANCIAL INC .................................................................................................. ................. ....11/07/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 289,516 ..........................290,000 ..................................0 
958667-AE-7 ......... WESTERN MIDSTREAM OPERATING LP .......................................................................................... ................. ....12/01/2023 ... EMM ............................................................................................................................ ...................................  .......................... 456,255 ..........................450,000 .............................4,920 
576485-AF-3 ......... MATADOR RESOURCES CO ....................................................................................................... ................. ....04/03/2023 ... Merrill Lynch ............................................................................................................... ...................................  ........................... 24,740 ........................... 25,000 ..................................0 
04010L-BE-2 ......... ARES CAPITAL CORP ........................................................................................................... ................. ....11/14/2023 ... WELLS FARGO SECURITIES, LLC ............................................................................................. ...................................  .......................... 155,264 ..........................155,000 .............................3,134 
 ....................... REPO TERM LENDING ........................................................................................................... ................. ....10/01/2023 ... Various ...................................................................................................................... ...................................  .....................463,008,768 .....................463,008,768 ..................................0 
58403Y-AK-2 ......... MED 2021-MDLN B - CMBS .................................................................................................... ................. ....06/26/2023 ... DEUTSCHE BANK SECURITIES, INC. ......................................................................................... ...................................  .......................... 120,049 .......................... 124,403 ............................... 298 
04686J-AG-6 ......... ATHENE HOLDING LTD ......................................................................................................... ................. ....12/07/2023 ... WELLS FARGO SECURITIES, LLC ............................................................................................. ...................................  .......................... 255,252 ..........................260,000 ..................................0 
58403Y-AN-6 ......... MED 2021-MDLN C - CMBS .................................................................................................... ................. ....02/22/2023 ... Various ...................................................................................................................... ...................................  .......................... 244,243 .......................... 249,260 ............................... 913 
053332-BE-1 ......... AUTOZONE INC ................................................................................................................. ................. ....07/18/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 234,686 .......................... 235,000 ..................................0 
588926-AA-3 ......... MFF 231 A - ABS ............................................................................................................. ................. ....10/18/2023 ... BNP Paribas ................................................................................................................. ...................................  .......................... 124,985 ..........................125,000 ..................................0 
053332-BG-6 ......... AUTOZONE INC ................................................................................................................. ................. ....10/19/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................119,886 ..........................120,000 ..................................0 
58933Y-BM-6 ......... MERCK & CO INC ............................................................................................................... ................. ....05/08/2023 ... BNP PARIBAS ................................................................................................................. ...................................  .......................... 190,234 ..........................191,000 ..................................0 
05377R-GU-2 ......... AVIS BUDGET RENTAL CAR FUNDING .......................................................................................... ................. ....03/30/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 594,900 .......................... 595,000 ..................................0 
595112-BZ-5 ......... MICRON TECHNOLOGY INC ...................................................................................................... ................. ....02/06/2023 ... MORGAN STANLEY&CO. LLC/INTERNATIONAL PLC ............................................................................ ...................................  .......................... 694,534 ..........................695,000 ..................................0 
053807-AW-3 ......... AVNET INC ..................................................................................................................... ................. ....03/06/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 124,581 ..........................125,000 ..................................0 
595112-CB-7 ......... MICRON TECHNOLOGY INC ...................................................................................................... ................. ....04/05/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ....................... 1,661,734 ....................... 1,670,000 ..................................0 
054989-AA-6 ......... BAT CAPITAL CORP ............................................................................................................ ................. ....07/31/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................155,000 ..........................155,000 ..................................0 
60510M-AN-8 ......... MLANE 23A A - ABS ........................................................................................................... ................. ....05/16/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 103,990 ..........................104,000 ..................................0 
05581K-AG-6 ......... BNP PARIBAS ................................................................................................................... ................. ....11/28/2023 ... BNP PARIBAS SECURITIES BOND ............................................................................................. ...................................  .......................... 245,000 .......................... 245,000 ..................................0 
60510M-AT-5 ......... MLANE 23B A - ABS ........................................................................................................... ................. ....09/29/2023 ... JP MORGAN SECURITIES INC. ............................................................................................... ...................................  .......................... 179,974 ..........................180,000 ..................................0 
05964H-AZ-8 ......... BANCO SANTANDER SA .......................................................................................................... ................. ....10/30/2023 ... PIERPONT SECURITIES LLC .................................................................................................. ...................................  ..........................400,000 ..........................400,000 ..................................0 
608190-AM-6 ......... MOHAWK INDUSTRIES INC ...................................................................................................... ................. ....09/11/2023 ... JP Morgan .................................................................................................................... ...................................  ........................... 94,988 ........................... 95,000 ..................................0 
06051G-LH-0 ......... BANK OF AMERICA CORP ....................................................................................................... ................. ....04/19/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................135,000 ..........................135,000 ..................................0 
60855R-AJ-9 ......... MOLINA HEALTHCARE INC ...................................................................................................... ................. ....10/30/2023 ... UBS SECURITIES LLC/SECURITIES LENDING ................................................................................ ...................................  ........................... 39,938 ........................... 45,000 ............................... 744 
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06211E-AF-8 ......... BANK5 .......................................................................................................................... ................. ....09/19/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 272,946 ..........................265,000 .............................1,336 
60855R-AL-4 ......... MOLINA HEALTHCARE INC ...................................................................................................... ................. ....10/26/2023 ... Various ...................................................................................................................... ...................................  ........................... 23,725 ........................... 30,000 ............................... 491 
06368L-WU-6 ......... BANK OF MONTREAL ............................................................................................................ ................. ....09/18/2023 ... BMO CAPITAL MARKETS CORP ................................................................................................. ...................................  ..........................500,000 ..........................500,000 ..................................0 
61747Y-EF-8 ......... MORGAN STANLEY ............................................................................................................... ................. ....11/16/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 224,304 ..........................300,000 .............................1,325 
06406R-BQ-9 ......... BANK OF NY MELLON CORP .................................................................................................... ................. ....04/19/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 395,000 .......................... 395,000 ..................................0 
61747Y-ES-0 ......... MORGAN STANLEY ............................................................................................................... ................. ....11/09/2023 ... Various ...................................................................................................................... ...................................  ..........................859,786 ..........................970,000 .............................2,643 
07274E-AL-7 ......... BAYER US FINANCE LLC ....................................................................................................... ................. ....11/16/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 503,682 ..........................505,000 ..................................0 
61747Y-EY-7 ......... MORGAN STANLEY ............................................................................................................... ................. ....10/27/2023 ... Various ...................................................................................................................... ...................................  .......................... 693,074 ..........................690,000 .............................3,641 
07336D-AW-1 ......... BARCLAYS COMMERCIAL MORTGAGE S .......................................................................................... ................. ....06/21/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 144,191 ..........................140,000 ............................... 217 
61747Y-FB-6 ......... MORGAN STANLEY ............................................................................................................... ................. ....11/16/2023 ... Various ...................................................................................................................... ...................................  .......................... 365,136 ..........................370,000 .............................5,114 
08163T-AC-6 ......... BENCHMARK MORTGAGE TRUST .................................................................................................. ................. ....05/09/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 242,050 .......................... 235,000 ............................... 911 
61747Y-FG-5 ......... MORGAN STANLEY ............................................................................................................... ................. ....08/11/2023 ... Various ...................................................................................................................... ...................................  ..........................683,073 ..........................684,000 ............................... 148 
09261H-BB-2 ......... BLACKSTONE PRIVATE CRE .................................................................................................... ................. ....11/16/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 123,560 ..........................125,000 ..................................0 
62848P-AA-8 ......... MVWOT 231 A - RMBS ......................................................................................................... ................. ....04/04/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 109,996 ..........................110,000 ..................................0 
108056-AC-6 ......... BRIDGECREST LENDING AUTO SECUR .......................................................................................... ................. ....10/18/2023 ... WELLS FARGO SECURITIES, LLC ............................................................................................. ...................................  .......................... 584,925 ..........................585,000 ..................................0 
62886H-BN-0 ......... NCL CORPORATION LTD ........................................................................................................ ................. ....10/31/2023 ... Various ...................................................................................................................... ...................................  ..........................500,719 ..........................505,000 ............................... 331 
110122-DZ-8 ......... BRISTOL MYERS SQUIBB CO ................................................................................................... ................. ....10/30/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 249,416 ..........................250,000 ..................................0 
62917M-AA-1 ......... NLT 231 A1 - RMBS ........................................................................................................... ................. ....12/14/2023 ... NOMURA SECURITIES .......................................................................................................... ...................................  .......................... 244,546 ..........................275,000 .............................1,247 
12592B-AR-5 ......... CNH INDUSTRIAL CAP LLC .................................................................................................... ................. ....09/11/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 452,265 .......................... 455,000 ..................................0 
63942T-AC-9 ......... NAVSL 23B B - ABS ........................................................................................................... ................. ....10/11/2023 ... RBC DOMINION SEC. INC ..................................................................................................... ...................................  ..........................119,987 ..........................120,000 ..................................0 
12803R-AC-8 ......... CAIXABANK SA ................................................................................................................. ................. ....09/06/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ..........................200,000 ..........................200,000 ..................................0 
65480C-AF-2 ......... NISSAN MOTOR ACCEPTANCE COMPANY LLC .................................................................................... ................. ....09/12/2023 ... Various ...................................................................................................................... ...................................  ..........................190,867 ..........................191,000 ..................................0 
13607L-WW-9 ......... CANADIAN IMPERIAL BANK .................................................................................................... ................. ....09/26/2023 ... CIBC WORLD MARKETS CORP .................................................................................................. ...................................  ..........................190,000 ..........................190,000 ..................................0 
655663-AA-0 ......... NORDSON CORP .................................................................................................................. ................. ....09/07/2023 ... JP MORGAN (SEC) CLEARING CORP .......................................................................................... ...................................  ........................... 19,996 ........................... 20,000 ..................................0 
138616-AM-9 ......... CANTOR FITZGERALD LP ....................................................................................................... ................. ....12/05/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 134,738 ..........................135,000 ..................................0 
655663-AB-8 ......... NORDSON CORP .................................................................................................................. ................. ....09/07/2023 ... JP MORGAN (SEC) CLEARING CORP .......................................................................................... ...................................  ..........................114,672 ..........................115,000 ..................................0 
14040H-CZ-6 ......... CAPITAL ONE FINANCIAL CO .................................................................................................. ................. ....06/05/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................180,000 ..........................180,000 ..................................0 
665531-AH-2 ......... NORTHERN OIL AND GAS INC .................................................................................................. ................. ....02/28/2023 ... Various ...................................................................................................................... ...................................  ........................... 66,949 ........................... 60,000 ............................... 786 
14040H-DB-8 ......... CAPITAL ONE FINANCIAL CO .................................................................................................. ................. ....10/27/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................250,000 ..........................250,000 ..................................0 
67077M-BA-5 ......... NUTRIEN LTD ................................................................................................................... C............... ....03/23/2023 ... BANK OF MONTREAL ........................................................................................................... ...................................  ..........................108,804 ..........................109,000 ..................................0 
142921-AD-7 ......... CARMAX AUTO OWNER TRUST ................................................................................................... ................. ....04/19/2023 ... MITSUBISHI UFJ SECURITIES ............................................................................................... ...................................  .......................... 544,942 .......................... 545,000 ..................................0 
67114J-AA-8 ......... OBX 21NQM3 A1 - CMO/RMBS .................................................................................................. ................. ....03/30/2023 ... BARCLAYS CAPITAL INC FIXED INC ......................................................................................... ...................................  .......................... 124,054 .......................... 162,494 ................................ 10 
14319B-AC-6 ......... CARMAX AUTO OWNER TRUST ................................................................................................... ................. ....07/18/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 74,999 ........................... 75,000 ..................................0 
67448G-AA-1 ......... OBX 23NQM4 A1 - CMO/RMBS .................................................................................................. ................. ....05/18/2023 ... Bank of America ............................................................................................................ ...................................  ........................... 99,999 ..........................100,000 ............................... 408 
14913U-AB-6 ......... CATERPILLAR FINL SERVICE .................................................................................................. ................. ....08/07/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 434,952 .......................... 435,000 ..................................0 
682691-AA-8 ......... ONEMAIN FINANCE CORP ....................................................................................................... ................. ....10/25/2023 ... Various ...................................................................................................................... ...................................  ........................... 22,380 ........................... 30,000 ............................... 187 
165183-CU-6 ......... CHESAPEAKE FUNDING II LLC ................................................................................................ ................. ....04/19/2023 ... MITSUBISHI UFJ SECURITIES ............................................................................................... ...................................  ..........................191,773 ..........................191,778 ..................................0 
682691-AB-6 ......... ONEMAIN FINANCE CORP ....................................................................................................... ................. ....06/20/2023 ... Barclays Bank PLC ......................................................................................................... ...................................  ............................ 8,588 ........................... 10,000 ............................... 153 
17325F-BC-1 ......... CITIBANK NA .................................................................................................................. ................. ....11/27/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................725,000 ..........................725,000 ..................................0 
682691-AC-4 ......... ONEMAIN FINANCE CORP ....................................................................................................... ................. ....10/19/2023 ... JP MORGAN (SEC) CLEARING CORP .......................................................................................... ...................................  ............................ 7,888 ........................... 10,000 ................................ 34 

17327C-AR-4 ......... CITIGROUP INC ................................................................................................................ ................. ....05/22/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................220,000 ..........................220,000 ..................................0 
68389X-CK-9 ......... ORACLE CORP ................................................................................................................... ................. ....01/19/2023 ... Jane Street ................................................................................................................. ...................................  ........................... 19,809 ........................... 17,000 ............................... 241 
205887-CJ-9 ......... CONAGRA BRANDS INC .......................................................................................................... ................. ....07/17/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 524,239 .......................... 525,000 ..................................0 
69007T-AG-9 ......... OUTFRONT MEDIA CAPITAL LLC ............................................................................................... ................. ....11/07/2023 ... Merrill Lynch ............................................................................................................... ...................................  ........................... 15,000 ........................... 15,000 ..................................0 
22535W-AJ-6 ......... CREDIT AGRICOLE SA ......................................................................................................... ................. ....09/25/2023 ... CALYON SECURITIES (USA) INC. ........................................................................................... ...................................  ..........................380,000 ..........................380,000 ..................................0 
69047Q-AC-6 ......... OVINTIV INC .................................................................................................................. ................. ....05/16/2023 ... Various ...................................................................................................................... ...................................  ..........................142,778 ..........................143,000 ..................................0 
22537E-AA-3 ......... CREDIT ACCEPTANCE AUTO LOAN TR .......................................................................................... ................. ....05/17/2023 ... WELLS FARGO SECURITIES, LLC ............................................................................................. ...................................  ..........................169,987 ..........................170,000 ..................................0 
69121K-AF-1 ......... BLUE OWL CAPITAL CORP ...................................................................................................... ................. ....10/18/2023 ... Various ...................................................................................................................... ...................................  ........................... 25,600 ........................... 30,000 ............................... 207 
22822V-BE-0 ......... CROWN CASTLE INC ............................................................................................................ ................. ....12/04/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................174,711 ..........................175,000 ..................................0 
69121K-AG-9 ......... BLUE OWL CAPITAL CORP ...................................................................................................... ................. ....09/07/2023 ... Various ...................................................................................................................... ...................................  .......................... 204,359 ..........................250,000 ............................ 1,013 

232989-AC-7 ......... DLLMT LLC ..................................................................................................................... ................. ....05/17/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 294,953 .......................... 295,000 ..................................0 
693475-BS-3 ......... PNC FINANCIAL SERVICES GROUP INC ........................................................................................ ................. ....08/15/2023 ... PNC ............................................................................................................................ ...................................  ..........................173,000 ..........................173,000 ..................................0 
23345W-AA-3 ......... DT AUTO OWNER TRUST ........................................................................................................ ................. ....07/11/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 144,297 .......................... 144,301 ..................................0 
69352P-AR-4 ......... PPL CAPITAL FUNDING INC ................................................................................................... ................. ....07/10/2023 ... Various ...................................................................................................................... ...................................  .......................... 693,910 ..........................715,000 .............................5,199 
233868-AD-0 ......... DAIMLER TRUCKS RETAIL TRUST .............................................................................................. ................. ....09/20/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 209,994 ..........................210,000 ..................................0 
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695114-CR-7 ......... PACIFICORP .................................................................................................................... ................. ....01/19/2023 ... Morgan Stanley .............................................................................................................. ...................................  ........................... 43,443 ........................... 44,000 ............................... 493 
23636A-BE-0 ......... DANSKE BANK A/S ............................................................................................................. ................. ....09/19/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................365,000 ..........................365,000 ..................................0 
716973-AF-9 ......... PFIZER INVESTMENT ENTERPRISES PTE LTD ................................................................................. C............... ....05/16/2023 ... Bank of America ............................................................................................................ ...................................  ..........................157,780 ..........................161,000 ..................................0 
24023A-AA-8 ......... DC COMMERCIAL MORTGAGE TRUST ............................................................................................. ................. ....08/22/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................140,000 ..........................140,000 ............................... 712 
72650R-BN-1 ......... PLAINS ALL AMERICAN PIPELINE LP ......................................................................................... ................. ....12/18/2023 ... Merrill Lynch ............................................................................................................... ...................................  ........................... 63,945 ........................... 70,000 ............................... 702 
24702E-AC-4 ......... DELL EQUIPMENT FINANCE TRUST ............................................................................................. ................. ....10/10/2023 ... BONY MELLON/SOC GEN ....................................................................................................... ...................................  .......................... 304,979 ..........................305,000 ..................................0 
72703P-AD-5 ......... PLNT 221 A2I - ABS ......................................................................................................... ................. ....05/04/2023 ... BNP Paribas ................................................................................................................. ...................................  .......................... 409,277 .......................... 450,450 .............................2,562 
254709-AT-5 ......... DISCOVER FINANCIAL SVS .................................................................................................... ................. ....10/30/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................185,000 ..........................185,000 ..................................0 
74113G-AL-7 ......... PART 231 D - ABS ............................................................................................................ ................. ....05/02/2023 ... JP MORGAN SECURITIES INC. ............................................................................................... ...................................  .......................... 144,976 ..........................145,000 ..................................0 
263534-CQ-0 ......... EIDP INC ...................................................................................................................... ................. ....05/11/2023 ... SMBC NIKKO SECURITIES AMERICA, INC. .................................................................................. ...................................  .......................... 239,693 ..........................240,000 ..................................0 
74113V-AJ-9 ......... PART 232 D - ABS ............................................................................................................ ................. ....10/31/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 99,985 ..........................100,000 ..................................0 
286181-AK-8 ......... ELEMENT FLEET MANAGEMENT ................................................................................................. ................. ....11/27/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 455,000 .......................... 455,000 ..................................0 
74333A-AG-5 ......... PROG 2020-SFR3 D - RMBS ................................................................................................... ................. ....01/12/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 90,328 ..........................100,000 ................................ 84 

29250N-BR-5 ......... ENBRIDGE INC ................................................................................................................. ................. ....03/06/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 234,695 .......................... 235,000 ..................................0 
74334F-AG-3 ......... PROG 23SFR1 D - RMBS ....................................................................................................... ................. ....02/09/2023 ... RBC DOMINION SEC. INC ..................................................................................................... ...................................  ........................... 92,450 ..........................100,000 ..................................0 
29375N-AB-1 ......... ENTERPRISE FLEET FINANCING LLC .......................................................................................... ................. ....05/23/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 199,966 ..........................200,000 ..................................0 
747525-BJ-1 ......... QUALCOMM INC ................................................................................................................. ................. ....01/30/2023 ... Goldman Sachs ............................................................................................................... ...................................  ........................... 20,423 ........................... 26,000 ............................... 167 
294429-AW-5 ......... EQUIFAX INC .................................................................................................................. ................. ....05/05/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 154,488 ..........................155,000 ..................................0 
753272-AA-1 ......... RAND PARENT LLC ............................................................................................................. ................. ....11/17/2023 ... Various ...................................................................................................................... ...................................  ........................... 40,867 ........................... 45,000 ............................... 895 
30040W-AW-8 ......... EVERSOURCE ENERGY ........................................................................................................... ................. ....11/08/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................284,678 ..........................285,000 ..................................0 
75513E-CN-9 ......... RTX CORP ...................................................................................................................... ................. ....10/31/2023 ... BNP PARIBAS ................................................................................................................. ...................................  ........................... 64,112 ........................... 85,000 ............................... 257 
30168B-AC-4 ......... EXETER AUTOMOBILE RECEIVABLES ........................................................................................... ................. ....02/17/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 119,989 ..........................120,000 ..................................0 
75513E-CR-0 ......... RTX CORP ...................................................................................................................... ................. ....10/31/2023 ... Various ...................................................................................................................... ...................................  ..........................680,822 ..........................735,000 ............................ 6,697 

30168D-AC-0 ......... EXETER AUTOMOBILE RECEIVABLES ........................................................................................... ................. ....11/07/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ........................... 44,998 ........................... 45,000 ..................................0 
75513E-CW-9 ......... RTX CORP ...................................................................................................................... ................. ....11/06/2023 ... GOLDMAN, SACHS & CO. ...................................................................................................... ...................................  .......................... 439,173 ..........................440,000 ..................................0 
30190A-AC-8 ......... F+G ANNUITIES + LIFE INC .................................................................................................. ................. ....01/09/2023 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  ........................... 34,987 ........................... 35,000 ............................... 496 
756109-BT-0 ......... REALTY INCOME CORP .......................................................................................................... ................. ....04/05/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ..........................160,753 ..........................164,000 ..................................0 
301989-AC-3 ......... EXETER AUTOMOBILE RECEIVABLES ........................................................................................... ................. ....06/23/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................... 64,995 ........................... 65,000 ..................................0 
75806C-AA-9 ......... REDWOOD FUNDING TRUST 2023-1 - ABS ..................................................................................... ................. ....12/07/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 142,417 ..........................145,000 .............................1,299 
302491-AX-3 ......... FMC CORP ...................................................................................................................... ................. ....05/15/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 384,942 ..........................385,000 ..................................0 
780153-BG-6 ......... ROYAL CARIBBEAN CRUISES LTD .............................................................................................. ................. ....10/16/2023 ... Various ...................................................................................................................... ...................................  ........................... 36,260 ........................... 40,000 ............................... 107 
302635-AM-9 ......... FS KKR CAPITAL CORP ........................................................................................................ ................. ....11/13/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 109,247 ..........................110,000 ..................................0 
78392B-AE-7 ......... SK HYNIX INC ................................................................................................................. C............... ....01/10/2023 ... Citigroup Global Markets, Inc. ......................................................................................... ...................................  .......................... 199,022 ..........................200,000 ..................................0 
316773-DK-3 ......... FIFTH THIRD BANCORP ........................................................................................................ ................. ....07/24/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ..........................200,000 ..........................200,000 ..................................0 
78448T-AH-5 ......... SMBC AVIATION CAPITAL FINANCE DAC ...................................................................................... C............... ....04/26/2023 ... GOLDMAN, SACHS & CO. ...................................................................................................... ...................................  .......................... 319,459 ..........................320,000 ..................................0 
337955-AE-8 ......... FLAGSHIP CREDIT AUTO TRUST ............................................................................................... ................. ....01/31/2023 ... WELLS FARGO SECURITIES, LLC ............................................................................................. ...................................  .......................... 239,983 ..........................240,000 ..................................0 
808513-CE-3 ......... CHARLES SCHWAB CORP ........................................................................................................ ................. ....05/17/2023 ... Various ...................................................................................................................... ...................................  .......................... 303,457 ..........................303,000 ..................................0 
33843E-AE-1 ......... FLAGSHIP CREDIT AUTO TRUST ............................................................................................... ................. ....04/27/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 324,999 .......................... 325,000 ..................................0 
80874Y-BC-3 ......... LIGHT AND WONDER INTERNATIONAL INC ..................................................................................... ................. ....10/04/2023 ... Various ...................................................................................................................... ...................................  ........................... 59,563 ........................... 60,000 .............................1,263 
34535C-AA-4 ......... FORD CREDIT AUTO OWNER TRUST/F .......................................................................................... ................. ....08/01/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 429,859 ..........................430,000 ..................................0 
810064-AA-3 ......... SCOTT 23SFS A - CMBS ....................................................................................................... ................. ....02/24/2023 ... GOLDMAN, SACHS & CO. ...................................................................................................... ...................................  ..........................200,000 ..........................200,000 ............................... 525 
345397-D5-9 ......... FORD MOTOR CREDIT CO LLC .................................................................................................. ................. ....11/02/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 395,000 .......................... 395,000 ..................................0 
81728U-AB-0 ......... SENSATA TECHNOLOGIES INC .................................................................................................. ................. ....11/09/2023 ... GOLDMAN, SACHS & CO. ...................................................................................................... ...................................  .......................... 134,394 ..........................165,000 .............................1,049 
35137L-AN-5 ......... FOX CORP ...................................................................................................................... ................. ....10/05/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 332,319 .......................... 335,000 ..................................0 
82650B-AC-0 ......... SRFC 232 C - RMBS ........................................................................................................... ................. ....07/11/2023 ... DEUTSCHE SECURITIES ....................................................................................................... ...................................  ........................... 99,975 ..........................100,000 ..................................0 
361448-BN-2 ......... GATX CORP ..................................................................................................................... ................. ....10/31/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 159,730 ..........................160,000 ..................................0 
826943-AA-0 ......... SRFC 231 A - RMBS ........................................................................................................... ................. ....03/29/2023 ... Barclays Bank ............................................................................................................... ...................................  .......................... 199,987 ..........................200,000 ..................................0 
36169E-AC-4 ......... GECU AUTO RECEIVABLES TRUST .............................................................................................. ................. ....08/07/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 164,974 ..........................165,000 ..................................0 
826943-AC-6 ......... SRFC 231 C - RMBS ........................................................................................................... ................. ....03/29/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ........................... 99,984 ..........................100,000 ..................................0 
362548-AD-1 ......... GM FINANCIAL AUTOMOBILE LEASIN .......................................................................................... ................. ....05/09/2023 ... TORONTO DOMINION SECURTIES (USA) INC ................................................................................. ...................................  .......................... 124,987 ..........................125,000 ..................................0 
826944-AC-4 ......... SRFC 233 C - RMBS ........................................................................................................... ................. ....10/11/2023 ... SMBC Nikko ................................................................................................................... ...................................  .......................... 139,990 ..........................140,000 ..................................0 
36267V-AB-9 ......... GE HEALTHCARE TECH INC .................................................................................................... ................. ....11/09/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  .......................... 404,593 ..........................405,000 .............................1,499 
828807-DW-4 ......... SIMON PROPERTY GROUP LP ................................................................................................... ................. ....11/06/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 73,270 ........................... 74,000 ..................................0 
36270G-AA-9 ......... GS MORTGAGE SECURITIES TRUST ............................................................................................. ................. ....08/04/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 148,443 ..........................155,000 ............................... 423 
83207D-AC-2 ......... SMB 23C B - ABS ............................................................................................................. ................. ....08/08/2023 ... Barclays Bank PLC ......................................................................................................... ...................................  ........................... 99,981 ..........................100,000 ..................................0 
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37045X-EP-7 ......... GENERAL MOTORS FINL CO .................................................................................................... ................. ....12/04/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  ..........................514,186 ..........................515,000 ..................................0 
832696-AY-4 ......... J M SMUCKER CO ............................................................................................................... ................. ....10/11/2023 ... Bank of America ............................................................................................................ ...................................  ........................... 83,225 ........................... 84,000 ..................................0 
38145G-AM-2 ......... GOLDMAN SACHS GROUP INC ................................................................................................... ................. ....08/07/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ..........................720,000 ..........................720,000 ..................................0 
842587-DT-1 ......... SOUTHERN CO ................................................................................................................... ................. ....09/05/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 309,073 ..........................310,000 ..................................0 
404280-DZ-9 ......... HSBC HOLDINGS PLC ........................................................................................................... ................. ....08/07/2023 ... HSBC SECURITIES INC. ...................................................................................................... ...................................  ..........................350,000 ..........................350,000 ..................................0 
8426EP-AG-3 ......... SOUTHERN COMPANY GAS CAPITAL CORP ...................................................................................... ................. ....09/11/2023 ... Merrill Lynch ............................................................................................................... ...................................  .......................... 149,841 ..........................150,000 ..................................0 
40428H-VL-3 ......... HSBC USA INC ................................................................................................................. ................. ....03/09/2023 ... HSBC SECURITIES INC. ...................................................................................................... ...................................  .......................... 374,239 ..........................375,000 ..................................0 
844741-BG-2 ......... SOUTHWEST AIRLINES CO ...................................................................................................... ................. ....11/03/2023 ... Various ...................................................................................................................... ...................................  ..........................121,667 ..........................125,000 ............................... 527 
41284V-AC-6 ......... HARLEY DAVIDSON FINL SER .................................................................................................. ................. ....03/07/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 353,817 .......................... 355,000 ..................................0 
85172F-AR-0 ......... ONEMAIN FINANCE CORP ....................................................................................................... ................. ....10/25/2023 ... Various ...................................................................................................................... ...................................  ........................... 37,619 ........................... 45,000 ............................... 591 
41285Y-AC-9 ......... HARLEY DAVIDSON MOTORCYCLE TRU .......................................................................................... ................. ....09/20/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 109,975 ..........................110,000 ..................................0 
852060-AT-9 ......... SPRINT CAPITAL CORP ........................................................................................................ ................. ....06/26/2023 ... Various ...................................................................................................................... ...................................  .......................... 999,084 ..........................820,000 ........................... 12,792 
41285Y-AD-7 ......... HARLEY DAVIDSON MOTORCYCLE TRU .......................................................................................... ................. ....09/20/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 89,992 ........................... 90,000 ..................................0 
855170-AA-4 ......... STAR PARENT INC ............................................................................................................. ................. ....10/19/2023 ... GOLDMAN, SACHS & CO. ...................................................................................................... ...................................  ........................... 90,094 ........................... 90,000 ............................... 339 
431282-AU-6 ......... HIGHWOODS REALTY LP ........................................................................................................ ................. ....11/14/2023 ... PNC SECURITIES CORP ....................................................................................................... ...................................  .......................... 113,473 ..........................115,000 ..................................0 
86038A-AA-0 ......... STEWART INFORMATION SERVICES CORP ...................................................................................... ................. ....12/18/2023 ... JANE STREET EXECUTION SERVICES LLC .................................................................................... ...................................  .......................... 164,249 ..........................210,000 ............................... 735 
444859-BZ-4 ......... HUMANA INC .................................................................................................................... ................. ....11/02/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 274,533 ..........................275,000 ..................................0 
86744W-AC-3 ......... SNVA 22C C - ABS ............................................................................................................ ................. ....04/27/2023 ... PIPER SANDLER & CO. ....................................................................................................... ...................................  ........................... 82,271 ........................... 96,885 ............................... 129 
446150-BC-7 ......... HUNTINGTON BANCSHARES ...................................................................................................... ................. ....08/14/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 45,000 ........................... 45,000 ..................................0 
86745Y-AB-0 ......... SNVA 23B B - ABS ............................................................................................................ ................. ....08/18/2023 ... SMBC Nikko ................................................................................................................... ...................................  ........................... 93,330 ..........................100,000 ..................................0 
448579-AQ-5 ......... HYATT HOTELS CORP ........................................................................................................... ................. ....06/26/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 189,953 ..........................190,000 ..................................0 
86746A-AB-1 ......... SNVA 23A B - ABS ............................................................................................................ ................. ....05/09/2023 ... SMBC Nikko ................................................................................................................... ...................................  .......................... 217,794 ..........................230,000 ..................................0 
44891A-CM-7 ......... HYUNDAI CAPITAL AMERICA ................................................................................................... ................. ....09/18/2023 ... J P MORGAN CHASE/J P MORGAN INTL ...................................................................................... ...................................  .......................... 224,750 .......................... 225,000 ..................................0 
87264A-BW-4 ......... T-MOBILE USA INC ............................................................................................................ ................. ....01/19/2023 ... DEUTSCHE BANK SECURITIES, INC. ......................................................................................... ...................................  ........................... 74,800 ........................... 83,000 ............................... 791 
448980-AD-4 ......... HYUNDAI AUTO LEASE SECURITIZAT .......................................................................................... ................. ....05/16/2023 ... BONY MELLON/SOC GEN ....................................................................................................... ...................................  .......................... 169,996 ..........................170,000 ..................................0 
87264A-DC-6 ......... T-MOBILE USA INC ............................................................................................................ ................. ....09/11/2023 ... Citigroup Global Markets, Inc. ......................................................................................... ...................................  .......................... 244,645 .......................... 245,000 ..................................0 
46115H-CD-7 ......... INTESA SANPAOLO SPA ........................................................................................................ ................. ....11/20/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 199,802 ..........................200,000 ..................................0 
87612B-BQ-4 ......... TARGA RESOURCES PARTNERS LP .............................................................................................. ................. ....10/24/2023 ... Merrill Lynch ............................................................................................................... ...................................  ........................... 65,119 ........................... 70,000 ............................... 588 
46266T-AE-8 ......... IQVIA INC ..................................................................................................................... ................. ....11/14/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................164,766 ..........................165,000 ..................................0 
87612G-AC-5 ......... TARGA RESOURCES CORP ....................................................................................................... ................. ....01/04/2023 ... Various ...................................................................................................................... ...................................  .......................... 354,894 .......................... 355,000 ..................................0 
46647P-DR-4 ......... JPMORGAN CHASE + CO ........................................................................................................ ................. ....07/17/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................376,196 ..........................375,000 .............................2,954 
87612G-AF-8 ......... TARGA RESOURCES CORP ....................................................................................................... ................. ....12/18/2023 ... Various ...................................................................................................................... ...................................  ....................... 1,178,288 ....................... 1,155,000 .............................2,221 
46647P-DY-9 ......... JPMORGAN CHASE + CO ........................................................................................................ ................. ....10/16/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................230,000 ..........................230,000 ..................................0 
88163V-AD-1 ......... TEVA PHARMACEUTICAL FINANCE COMPANY LLC .............................................................................. ................. ....10/12/2023 ... UBS SECURITIES LLC/SECURITIES LENDING ................................................................................ ...................................  ........................... 51,450 ........................... 60,000 ............................... 769 
46849L-UY-5 ......... JACKSON NATL LIFE GLOBAL .................................................................................................. ................. ....04/04/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 529,078 ..........................530,000 ..................................0 
88167A-AF-8 ......... TEVA PHARMACEUTICAL FINANCE NETHERLANDS .............................................................................. C............... ....10/30/2023 ... Various ...................................................................................................................... ...................................  ..........................761,694 ....................... 1,165,000 .............................6,957 
47214B-AA-6 ......... JBS USA LUX SA/FOOD/LUX ................................................................................................... ................. ....09/05/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 294,609 .......................... 295,000 ..................................0 
88167A-AK-7 ......... TEVA PHARMACEUTICAL FINANCE NETHERLANDS .............................................................................. C............... ....07/17/2023 ... UBS SECURITIES LLC/SECURITIES LENDING ................................................................................ ...................................  ..........................198,500 ..........................200,000 .............................5,175 
47233W-BM-0 ......... JEFFERIES FIN GROUP INC ................................................................................................... ................. ....07/18/2023 ... JEFFERIESLLC ................................................................................................................ ...................................  .......................... 243,621 .......................... 245,000 ..................................0 
89181J-AA-0 ......... TPMT 231 A1 - CMO/RMBS .................................................................................................... ................. ....01/24/2023 ... Bank of America ............................................................................................................ ...................................  .......................... 214,501 .......................... 225,000 ............................... 703 
48125L-RU-8 ......... JP MORGAN CHASE BANK NA ................................................................................................... ................. ....12/05/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................735,000 ..........................735,000 ..................................0 
893647-BR-7 ......... TRANSDIGM INC ................................................................................................................ ................. ....02/23/2023 ... GOLDMAN, SACHS & CO. ...................................................................................................... ...................................  ........................... 39,600 ........................... 40,000 ............................... 113 
501889-AD-1 ......... LKQ CORP ...................................................................................................................... ................. ....05/15/2023 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  .......................... 229,417 ..........................230,000 .............................5,731 
89613G-AB-2 ......... TAH 2020-SFR1 B - RMBS .................................................................................................... ................. ....01/12/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 90,188 ..........................100,000 ................................ 91 

50571A-AC-5 ......... LAD AUTO RECEIVABLES TRUST ............................................................................................... ................. ....11/08/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  .......................... 594,982 .......................... 595,000 ..................................0 
896239-AE-0 ......... TRIMBLE INC .................................................................................................................. ................. ....02/23/2023 ... Various ...................................................................................................................... ...................................  .......................... 308,515 ..........................309,000 ..................................0 
551925-AB-6 ......... M+T EQUIPMENT NOTES ........................................................................................................ ................. ....08/08/2023 ... SMBC NIKKO SECURITIES AMERICA, INC. .................................................................................. ...................................  .......................... 189,992 ..........................190,000 ..................................0 
89681L-AA-0 ......... TRITON CONTAINER INTERNATIONAL LTD ..................................................................................... C............... ....03/06/2023 ... CITIBANK ..................................................................................................................... ...................................  ........................... 94,451 ..........................122,000 .............................1,905 
55608J-BQ-0 ......... MACQUARIE GROUP LTD ........................................................................................................ ................. ....11/29/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................420,000 ..........................420,000 ..................................0 
89788M-AK-8 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....09/26/2023 ... ROYAL BANK OF CANADA ...................................................................................................... ...................................  ..........................100,582 ..........................104,000 .............................2,653 
571903-BN-2 ......... MARRIOTT INTERNATIONAL .................................................................................................... ................. ....09/13/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 303,274 ..........................305,000 ..................................0 
89788M-AM-4 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....01/23/2023 ... WLTN-TFCS - TRANSAMERICA FINANCIAL .................................................................................... ...................................  ..........................283,000 ..........................283,000 ..................................0 
58403Y-AD-8 ......... MED TRUST ..................................................................................................................... ................. ....06/29/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  ..........................308,718 .......................... 318,472 ............................... 978 
89788M-AQ-5 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....10/25/2023 ... WLTN-TFCS - TRANSAMERICA FINANCIAL .................................................................................... ...................................  ........................... 82,000 ........................... 82,000 ..................................0 
58769J-AG-2 ......... MERCEDES BENZ FIN NA ....................................................................................................... ................. ....03/27/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 274,623 ..........................275,000 ..................................0 
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90353T-AK-6 ......... UBER TECHNOLOGIES INC ...................................................................................................... ................. ....10/30/2023 ... Various ...................................................................................................................... ...................................  ........................... 53,244 ........................... 60,000 ............................... 491 
58769J-AL-1 ......... MERCEDES BENZ FIN NA ....................................................................................................... ................. ....07/31/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 224,735 .......................... 225,000 ..................................0 
91159H-JN-1 ......... US BANCORP .................................................................................................................... ................. ....06/07/2023 ... Various ...................................................................................................................... ...................................  .......................... 231,152 ..........................231,000 ..................................0 
595112-BV-4 ......... MICRON TECHNOLOGY INC ...................................................................................................... ................. ....02/06/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 240,320 ..........................230,000 .............................4,269 
91324P-EX-6 ......... UNITEDHEALTH GROUP INC .................................................................................................... ................. ....03/23/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ..........................162,791 ..........................164,000 ..................................0 
61690U-7W-4 ......... MORGAN STANLEY BANK NA .................................................................................................... ................. ....10/30/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................350,000 ..........................350,000 ..................................0 
91332U-AB-7 ......... UNITY SOFTWARE INC ......................................................................................................... ................. ....03/30/2023 ... Various ...................................................................................................................... ...................................  ........................... 46,264 ........................... 60,000 ..................................0 
61747Y-FF-7 ......... MORGAN STANLEY ............................................................................................................... ................. ....07/19/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................510,000 ..........................510,000 ..................................0 
92328M-AB-9 ......... VENTURE GLOBAL CALCASIEU PASS LLC ...................................................................................... ................. ....11/21/2023 ... Various ...................................................................................................................... ...................................  ..........................181,975 .......................... 225,000 ............................ 1,697 

63253Q-AE-4 ......... NATIONAL AUSTRALIA BK/NY .................................................................................................. ................. ....06/06/2023 ... TORONTO DOMINION SECURTIES (USA) INC ................................................................................. ...................................  .......................... 434,256 .......................... 435,000 ..................................0 
92328M-AC-7 ......... VENTURE GLOBAL CALCASIEU PASS LLC ...................................................................................... ................. ....07/13/2023 ... Various ...................................................................................................................... ...................................  ..........................142,860 ..........................175,000 ............................ 1,185 

63307A-2X-2 ......... NATIONAL BANK OF CANADA ................................................................................................... ................. ....12/11/2023 ... NBCN CLEARING INC. ........................................................................................................ ...................................  .......................... 504,586 ..........................505,000 ..................................0 
92328M-AE-3 ......... VENTURE GLOBAL CALCASIEU PASS LLC ...................................................................................... ................. ....10/05/2023 ... Various ...................................................................................................................... ...................................  .......................... 125,825 ..........................130,000 .............................3,030 
63861V-AJ-6 ......... NATIONWIDE BLDG SOCIETY ................................................................................................... ................. ....10/11/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ..........................305,000 ..........................305,000 ..................................0 
92338C-AE-3 ......... VERALTO CORP ................................................................................................................. ................. ....10/24/2023 ... Various ...................................................................................................................... ...................................  .......................... 997,663 ....................... 1,010,000 ............................... 920 
63938P-BU-2 ......... NAVISTAR FINANCIAL DEALER NOTE .......................................................................................... ................. ....09/12/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 104,985 ..........................105,000 ..................................0 
92347B-AB-0 ......... VCU 231 A2 - ABS ............................................................................................................ ................. ....05/23/2023 ... Bank of America ............................................................................................................ ...................................  .......................... 199,980 ..........................200,000 ..................................0 
65339K-BS-8 ......... NEXTERA ENERGY CAPITAL .................................................................................................... ................. ....08/07/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 294,941 .......................... 295,000 ..................................0 
92538Q-AA-8 ......... VERUS 217 A1 - CMO/RMBS ................................................................................................... ................. ....02/22/2023 ... CITIGROUP GLOBAL MARKETS INC. .......................................................................................... ...................................  .......................... 332,630 ..........................388,111 ............................... 456 
65480C-AF-2 ......... NISSAN MOTOR ACCEPTANCE ................................................................................................... ................. ....09/12/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 134,865 ..........................135,000 ..................................0 
92539L-AA-8 ......... VERUS 2021-3 A1 - CMO/RMBS ............................................................................................... ................. ....10/26/2023 ... JP MORGAN (SEC) CLEARING CORP .......................................................................................... ...................................  .......................... 189,855 .......................... 238,063 ............................... 185 
655844-CR-7 ......... NORFOLK SOUTHERN CORP ...................................................................................................... ................. ....07/31/2023 ... WELLS FARGO SECURITIES, LLC ............................................................................................. ...................................  .......................... 239,490 ..........................240,000 ..................................0 
92564R-AL-9 ......... VICI PROPERTIES LP .......................................................................................................... ................. ....04/17/2023 ... Various ...................................................................................................................... ...................................  ..........................120,276 ..........................135,000 ............................... 930 
66815L-2M-0 ......... NORTHWESTERN MUTUAL GLBL .................................................................................................. ................. ....06/05/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................384,881 ..........................385,000 ..................................0 
92763M-AB-1 ......... VIPER ENERGY PARTNERS LP .................................................................................................. ................. ....10/12/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ..........................135,000 ..........................135,000 ..................................0 
69120V-AR-2 ......... BLUE OWL CREDIT INCOME .................................................................................................... ................. ....06/06/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 213,558 ..........................215,000 ..................................0 
92852L-AC-3 ......... VITERRA FINANCE BV ......................................................................................................... C............... ....01/30/2023 ... Goldman Sachs ............................................................................................................... ...................................  .......................... 384,696 ..........................400,000 .............................5,444 
69121D-AB-6 ......... BLUE OWL CAPITAL CORP II .................................................................................................. ................. ....11/13/2023 ... WELLS FARGO SECURITIES, LLC ............................................................................................. ...................................  .......................... 114,279 ..........................115,000 ..................................0 
928563-AL-9 ......... VMWARE INC .................................................................................................................... ................. ....08/23/2023 ... Various ...................................................................................................................... ...................................  .......................... 424,898 ..........................540,000 .............................2,740 
693475-BR-5 ......... PNC FINANCIAL SERVICES .................................................................................................... ................. ....06/07/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................515,000 ..........................515,000 ..................................0 
92873A-AA-6 ......... VOLT 2021-NPL3 A1 - RMBS .................................................................................................. ................. ....02/15/2023 ... CITIGROUP GLOBAL MARKETS INC. .......................................................................................... ...................................  ........................... 62,004 ........................... 66,851 ................................ 91 

709599-BT-0 ......... PENSKE TRUCK LEASING/PTL .................................................................................................. ................. ....03/27/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 114,431 ..........................115,000 ..................................0 
95000U-3F-8 ......... WELLS FARGO & CO ............................................................................................................ ................. ....07/18/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 225,000 .......................... 225,000 ..................................0 
718172-DA-4 ......... PHILIP MORRIS INTL INC .................................................................................................... ................. ....02/13/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................110,604 ..........................110,000 ............................... 733 
958667-AE-7 ......... WESTERN MIDSTREAM OPERATING LP .......................................................................................... ................. ....03/30/2023 ... Various ...................................................................................................................... ...................................  .......................... 209,429 ..........................210,000 ..................................0 
718172-DD-8 ......... PHILIP MORRIS INTL INC .................................................................................................... ................. ....09/05/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 251,941 .......................... 255,000 ..................................0 
958667-AF-4 ......... WESTERN MIDSTREAM OPERATING LP .......................................................................................... ................. ....09/27/2023 ... Barclays Bank PLC ......................................................................................................... ...................................  .......................... 259,444 ..........................260,000 ..................................0 
718547-AT-9 ......... PHILLIPS 66 CO ............................................................................................................... ................. ....03/27/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  .......................... 269,374 ..........................270,000 ..................................0 
959926-AG-1 ......... WLAKE 232 D - ABS ........................................................................................................... ................. ....03/08/2023 ... BMO Capital Markets Corp ................................................................................................. ...................................  .......................... 199,956 ..........................200,000 ..................................0 
723787-AV-9 ......... PIONEER NATURAL RESOURCE .................................................................................................. ................. ....03/27/2023 ... WELLS FARGO SECURITIES, LLC ............................................................................................. ...................................  .......................... 229,887 ..........................230,000 ..................................0 
96041A-AN-6 ......... WLAKE 234 D - ABS ........................................................................................................... ................. ....11/09/2023 ... SMBC Nikko ................................................................................................................... ...................................  .......................... 279,954 ..........................280,000 ..................................0 
74113G-AC-7 ......... PRESTIGE AUTO RECEIVABLES TRUS .......................................................................................... ................. ....05/02/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................175,796 ..........................175,802 ..................................0 
96041C-AN-2 ......... WLAKE 233 D - ABS ........................................................................................................... ................. ....08/09/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 194,984 ..........................195,000 ..................................0 
74368C-BS-2 ......... PROTECTIVE LIFE GLOBAL .................................................................................................... ................. ....04/10/2023 ... US BANCORP INVESTMENTS INC .............................................................................................. ...................................  ..........................520,000 ..........................520,000 ..................................0 
96042X-AG-0 ......... WLAKE 231 D - ABS ........................................................................................................... ................. ....01/10/2023 ... CHASE SECURITIES ........................................................................................................... ...................................  ........................... 90,000 ........................... 90,000 ..................................0 
74977R-DS-0 ......... COOPERATIEVE RABOBANK UA .................................................................................................. ................. ....02/21/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 255,000 .......................... 255,000 ..................................0 
97064Y-AA-2 ......... WESTF 2023-A A - ABS ....................................................................................................... ................. ....10/19/2023 ... Merrill Lynch ............................................................................................................... ...................................  ..........................478,767 ..........................485,000 ............................... 647 
75513E-CW-9 ......... RTX CORP ...................................................................................................................... ................. ....11/06/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 259,511 ..........................260,000 ..................................0 
G81043-AH-7 ......... SHIMAO GROUP HOLDINGS LTD ................................................................................................. D............... ....06/01/2023 ... Various ...................................................................................................................... ...................................  .......................... 199,852 ..........................200,000 .............................4,697 
760759-BH-2 ......... REPUBLIC SERVICES INC ...................................................................................................... ................. ....12/07/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 139,205 ..........................140,000 ..................................0 
M6746G-AC-0 ......... LEVIATHAN BOND LTD ......................................................................................................... D............... ....10/10/2023 ... Various ...................................................................................................................... ...................................  ........................... 41,288 ........................... 45,000 ............................... 823 
78355H-KX-6 ......... RYDER SYSTEM INC ............................................................................................................ ................. ....10/30/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  ..........................269,870 ..........................270,000 ..................................0 
M6746G-AD-8 ......... LEVIATHAN BOND LTD ......................................................................................................... D............... ....10/16/2023 ... Various ...................................................................................................................... ...................................  ........................... 42,800 ........................... 50,000 ............................... 977 
78398A-AD-5 ......... SFS AUTO RECEIVABLES SECURITIZ .......................................................................................... ................. ....06/22/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 194,980 ..........................195,000 ..................................0 
N8539T-AN-4 ......... TEVA PHARMACEUTICAL FINANCE NETHERLANDS .............................................................................. B............... ....03/01/2023 ... Citigroup Global Markets, Inc. ......................................................................................... ...................................  ..........................106,715 ..........................106,050 ..................................0 
80282K-BH-8 ......... SANTANDER HOLDINGS USA ..................................................................................................... ................. ....11/06/2023 ... PIERPONT SECURITIES LLC .................................................................................................. ...................................  ..........................210,000 ..........................210,000 ..................................0 
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N8539T-AP-9 ......... TEVA PHARMACEUTICAL FINANCE NETHERLANDS .............................................................................. B............... ....03/01/2023 ... Citigroup Global Markets, Inc. ......................................................................................... ...................................  ..........................106,715 ..........................106,050 ..................................0 
80285X-AC-9 ......... SANTANDER DRIVE AUTO RECEIVABL .......................................................................................... ................. ....07/18/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 144,984 ..........................145,000 ..................................0 
80287D-AC-1 ......... SANTANDER DRIVE AUTO RECEIVABL .......................................................................................... ................. ....11/14/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 204,999 ..........................205,000 ..................................0 
802927-AD-5 ......... SANTANDER DRIVE AUTO RECEIVABL .......................................................................................... ................. ....08/15/2023 ... BONY MELLON/SOC GEN ....................................................................................................... ...................................  ..........................174,966 ..........................175,000 ..................................0 
810064-AA-3 ......... SCOTT TRUST 2023 SFS ....................................................................................................... ................. ....02/24/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 235,000 .......................... 235,000 ............................... 617 
816851-BQ-1 ......... SEMPRA ......................................................................................................................... ................. ....06/20/2023 ... MITSUBISHI UFJ SECURITIES ............................................................................................... ...................................  ........................... 74,720 ........................... 75,000 ..................................0 
853254-CX-6 ......... STANDARD CHARTERED PLC ..................................................................................................... ................. ....10/31/2023 ... CITIBANK, N.A. ............................................................................................................. ...................................  .......................... 444,803 .......................... 445,000 ..................................0 
857477-CF-8 ......... STATE STREET CORP ........................................................................................................... ................. ....11/16/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................360,000 ..........................360,000 ..................................0 
86959L-AP-8 ......... SVENSKA HANDELSBANKEN AB .................................................................................................. ................. ....06/08/2023 ... BNP PARIBAS SECURITIES BOND ............................................................................................. ...................................  .......................... 278,739 ..........................280,000 ..................................0 
874054-AK-5 ......... TAKE TWO INTERACTIVE SOF .................................................................................................. ................. ....04/10/2023 ... WELLS FARGO SECURITIES, LLC ............................................................................................. ...................................  ..........................109,880 ..........................110,000 ..................................0 
876030-AE-7 ......... TAPESTRY INC ................................................................................................................. ................. ....11/15/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 578,329 ..........................580,000 ..................................0 
87612G-AE-1 ......... TARGA RESOURCES CORP ....................................................................................................... ................. ....11/06/2023 ... WELLS FARGO SECURITIES, LLC ............................................................................................. ...................................  .......................... 144,675 ..........................145,000 ..................................0 
883203-CD-1 ......... TEXTRON INC ................................................................................................................... ................. ....11/07/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................129,767 ..........................130,000 ..................................0 
883556-DA-7 ......... THERMO FISHER SCIENTIFIC .................................................................................................. ................. ....11/28/2023 ... US BANCORP INVESTMENTS INC .............................................................................................. ...................................  .......................... 229,476 ..........................230,000 ..................................0 
89115A-2U-5 ......... TORONTO DOMINION BANK ...................................................................................................... ................. ....07/10/2023 ... TORONTO DOMINION SECURTIES (USA) INC ................................................................................. ...................................  ..........................130,000 ..........................130,000 ..................................0 
89236T-KX-2 ......... TOYOTA MOTOR CREDIT CORP .................................................................................................. ................. ....08/09/2023 ... HSBC SECURITIES INC. ...................................................................................................... ...................................  ..........................109,861 ..........................110,000 ..................................0 
89236T-LB-9 ......... TOYOTA MOTOR CREDIT CORP .................................................................................................. ................. ....09/06/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 139,734 ..........................140,000 ..................................0 
89236T-LE-3 ......... TOYOTA MOTOR CREDIT CORP .................................................................................................. ................. ....11/15/2023 ... BNP PARIBAS SECURITIES BOND ............................................................................................. ...................................  ..........................184,501 ..........................185,000 ..................................0 
89788M-AM-4 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....01/23/2023 ... BNY/SUNTRUST CAPITAL MARKETS ........................................................................................... ...................................  ..........................285,000 ..........................285,000 ..................................0 
89788M-AQ-5 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....10/25/2023 ... BNY/SUNTRUST CAPITAL MARKETS ........................................................................................... ...................................  ..........................220,000 ..........................220,000 ..................................0 
902674-ZW-3 ......... UBS AG LONDON ................................................................................................................ ................. ....09/05/2023 ... UBS SECURITIES LLC ........................................................................................................ ...................................  .......................... 384,984 ..........................385,000 ..................................0 
92939U-AK-2 ......... WEC ENERGY GROUP INC ....................................................................................................... ................. ....04/04/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ..........................386,130 ..........................385,000 .............................4,318 
95000U-3E-1 ......... WELLS FARGO + COMPANY ...................................................................................................... ................. ....07/18/2023 ... WELLS FARGO SECURITIES, LLC ............................................................................................. ...................................  ..........................630,000 ..........................630,000 ..................................0 
96041A-AG-1 ......... WESTLAKE AUTOMOBILE RECEIVABLE .......................................................................................... ................. ....11/08/2023 ... SMBC NIKKO SECURITIES AMERICA, INC. .................................................................................. ...................................  .......................... 539,989 ..........................540,000 ..................................0 
96042X-AD-7 ......... WESTLAKE AUTOMOBILE RECEIVABLE .......................................................................................... ................. ....01/10/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 279,986 ..........................280,000 ..................................0 
96328G-AS-6 ......... WHEELS FLEET LEASE FUNDING LLC .......................................................................................... ................. ....06/08/2023 ... BNP PARIBAS SECURITIES BOND ............................................................................................. ...................................  .......................... 364,984 ..........................365,000 ..................................0 
963320-BA-3 ......... WHIRLPOOL CORP ............................................................................................................... ................. ....02/14/2023 ... SMBC NIKKO SECURITIES AMERICA, INC. .................................................................................. ...................................  ........................... 59,940 ........................... 60,000 ..................................0 
981944-AD-3 ......... WORLD OMNI AUTOMOBILE LEASE SE .......................................................................................... ................. ....05/16/2023 ... MITSUBISHI UFJ SECURITIES ............................................................................................... ...................................  .......................... 178,233 ..........................175,000 ..................................0 
023608-AP-7 ......... AMEREN CORP ................................................................................................................... ................. ....11/15/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  .......................... 399,484 ..........................400,000 ..................................0 
025816-DG-1 ......... AMERICAN EXPRESS CO ........................................................................................................ ................. ....07/25/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  ..........................650,000 ..........................650,000 ..................................0 
02665W-EM-9 ......... AMERICAN HONDA FINANCE .................................................................................................... ................. ....07/10/2023 ... BONY/TORONTO DOMINION SECURITIES INC ................................................................................. ...................................  .......................... 699,720 ..........................700,000 ............................... 498 
03027X-BY-5 ......... AMERICAN TOWER CORP ........................................................................................................ ................. ....02/28/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  .......................... 573,241 ..........................575,000 ..................................0 
055451-BE-7 ......... BHP BILLITON FIN USA LTD .................................................................................................. ................. ....09/05/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 545,364 ..........................550,000 ..................................0 
14040H-DC-6 ......... CAPITAL ONE FINANCIAL CO .................................................................................................. ................. ....10/27/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 225,000 .......................... 225,000 ..................................0 
17291N-AA-9 ......... CITIGROUP COMMERCIAL MORTGAGE ........................................................................................... ................. ....05/10/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 463,500 ..........................450,000 .............................1,729 
17325F-BB-3 ......... CITIBANK NA .................................................................................................................. ................. ....09/26/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................600,000 ..........................600,000 ..................................0 
21871X-AD-1 ......... COREBRIDGE FINANCIAL INC .................................................................................................. ................. ....03/31/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  .......................... 424,531 .......................... 425,000 .............................2,198 
225401-BE-7 ......... UBS GROUP AG ................................................................................................................. ................. ....09/18/2023 ... UBS SECURITIES LLC ........................................................................................................ ...................................  ..........................250,000 ..........................250,000 ..................................0 
24023A-AA-8 ......... DC COMMERCIAL MORTGAGE TRUST ............................................................................................. ................. ....08/22/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 299,999 ..........................300,000 .............................1,526 
26441C-BZ-7 ......... DUKE ENERGY CORP ............................................................................................................ ................. ....09/05/2023 ... MIZUHO SECURITIES USA/FIXED INCOME .................................................................................... ...................................  .......................... 499,615 ..........................500,000 ..................................0 
29278N-AG-8 ......... ENERGY TRANSFER LP ......................................................................................................... ................. ....12/21/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 451,301 ..........................450,000 .............................4,659 
30225V-AP-2 ......... EXTRA SPACE STORAGE LP .................................................................................................... ................. ....09/09/2020 ... EXCHANGE OFFER ............................................................................................................. ...................................  .......................... 599,681 ..........................600,000 ............................ 3,667 

30303M-8N-5 ......... META PLATFORMS INC ......................................................................................................... ................. ....05/01/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 599,706 ..........................600,000 ..................................0 
444859-BW-1 ......... HUMANA INC .................................................................................................................... ................. ....02/27/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 449,928 ..........................450,000 ..................................0 
44891A-CR-6 ......... HYUNDAI CAPITAL AMERICA ................................................................................................... ................. ....10/30/2023 ... SG AMERICAS SECURITIES LLC .............................................................................................. ...................................  .......................... 522,863 .......................... 525,000 ..................................0 
539439-AX-7 ......... LLOYDS BANKING GROUP PLC .................................................................................................. ................. ....02/27/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................500,000 ..........................500,000 ..................................0 
55903V-BC-6 ......... WARNERMEDIA HOLDINGS INC .................................................................................................. ................. ....03/09/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  ..........................275,000 ..........................275,000 .............................1,569 
639057-AJ-7 ......... NATWEST GROUP PLC ........................................................................................................... ................. ....02/27/2023 ... RBS SECURITIES INC. / EQUITY FINANCE ................................................................................. ...................................  ..........................550,000 ..........................550,000 ..................................0 
682680-BJ-1 ......... ONEOK INC ..................................................................................................................... ................. ....08/10/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 299,607 ..........................300,000 ..................................0 
716973-AC-6 ......... PFIZER INVESTMENT ENTER ................................................................................................... ................. ....05/16/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 499,400 ..........................500,000 ..................................0 
78016F-ZZ-0 ......... ROYAL BANK OF CANADA ....................................................................................................... ................. ....07/13/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 499,945 ..........................500,000 ..................................0 
828807-DW-4 ......... SIMON PROPERTY GROUP LP ................................................................................................... ................. ....11/06/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 445,563 ..........................450,000 ..................................0 
89115A-2U-5 ......... TORONTO DOMINION BANK ...................................................................................................... ................. ....07/10/2023 ... BONY/TORONTO DOMINION SECURITIES INC ................................................................................. ...................................  ..........................550,000 ..........................550,000 ..................................0 
928668-BX-9 ......... VOLKSWAGEN GROUP AMERICA .................................................................................................. ................. ....09/05/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 499,255 ..........................500,000 ..................................0 
958667-AF-4 ......... WESTERN MIDSTREAM OPERAT .................................................................................................. ................. ....09/27/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  .......................... 299,533 ..........................300,000 ..................................0 
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969457-CH-1 ......... WILLIAMS COMPANIES INC .................................................................................................... ................. ....02/27/2023 ... MIZUHO SECURITIES USA/FIXED INCOME .................................................................................... ...................................  .......................... 504,595 ..........................497,606 ..................................0 
00138C-AV-0 ......... COREBRIDGE GLOB FUNDING ................................................................................................... ................. ....09/14/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 60,012 ........................... 60,000 ..................................0 
00206R-ML-3 ......... AT+T INC ...................................................................................................................... ................. ....08/03/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  .......................... 135,972 ..........................150,000 ............................... 935 
015271-AK-5 ......... ALEXANDRIA REAL ESTATE E ................................................................................................. ................. ....08/11/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ........................... 93,529 ..........................100,000 ............................... 329 
025816-CS-6 ......... AMERICAN EXPRESS CO ........................................................................................................ ................. ....08/07/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ........................... 82,256 ........................... 90,000 ............................... 988 
025816-DG-1 ......... AMERICAN EXPRESS CO ........................................................................................................ ................. ....07/25/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ........................... 80,000 ........................... 80,000 ..................................0 
025816-DL-0 ......... AMERICAN EXPRESS CO ........................................................................................................ ................. ....10/24/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ........................... 10,000 ........................... 10,000 ..................................0 
02582J-JZ-4 ......... AMERICAN EXPRESS CREDIT ACCOUN .......................................................................................... ................. ....06/07/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 144,987 ..........................145,000 ..................................0 
02582J-KD-1 ......... AMERICAN EXPRESS CREDIT ACCOUN .......................................................................................... ................. ....09/12/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 149,993 ..........................150,000 ..................................0 
031162-DP-2 ......... AMGEN INC ..................................................................................................................... ................. ....02/15/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 49,913 ........................... 50,000 ..................................0 
032095-AM-3 ......... AMPHENOL CORP ................................................................................................................ ................. ....03/27/2023 ... BNP PARIBAS SECURITIES BOND ............................................................................................. ...................................  ........................... 29,897 ........................... 30,000 ..................................0 
04352E-AA-3 ......... ASCENSION HEALTH ............................................................................................................ ................. ....08/15/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ..........................173,106 ..........................202,000 .............................1,313 
05565E-CE-3 ......... BMW US CAPITAL LLC ......................................................................................................... ................. ....08/08/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................109,966 ..........................110,000 ..................................0 
05606D-AS-7 ......... BX TRUST ...................................................................................................................... ................. ....08/11/2023 ... SG AMERICAS SECURITIES LLC .............................................................................................. ...................................  ..........................177,209 ..........................177,154 ..................................0 
05610F-AA-5 ......... BX TRUST ...................................................................................................................... ................. ....09/06/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 239,181 .......................... 245,000 .............................1,029 
06051G-JK-6 ......... BANK OF AMERICA CORP ....................................................................................................... ................. ....08/03/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................... 72,433 ........................... 80,000 ............................... 274 
06051G-LV-9 ......... BANK OF AMERICA CORP ....................................................................................................... ................. ....09/12/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 60,000 ........................... 60,000 ..................................0 
06368F-AJ-8 ......... BANK OF MONTREAL ............................................................................................................ ................. ....08/03/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................... 63,845 ........................... 70,000 ............................... 768 
06368L-GV-2 ......... BANK OF MONTREAL ............................................................................................................ ................. ....01/05/2023 ... BNKOFMONT,CHBRNCH/CM ...................................................................................................... ...................................  ........................... 49,998 ........................... 50,000 ..................................0 
06406R-BL-0 ......... BANK OF NY MELLON CORP .................................................................................................... ................. ....08/04/2023 ... PERSHING LLC ................................................................................................................ ...................................  ........................... 92,005 ........................... 90,000 .............................1,494 
06406R-BQ-9 ......... BANK OF NY MELLON CORP .................................................................................................... ................. ....04/19/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ........................... 30,000 ........................... 30,000 ..................................0 
06417X-AN-1 ......... BANK OF NOVA SCOTIA ........................................................................................................ ................. ....01/24/2023 ... SCOTIAMCLEOD (U.S.A.) INC. .............................................................................................. ...................................  ........................... 29,974 ........................... 30,000 ..................................0 
06428A-AC-2 ......... BANK OF AMERICA AUTO TRUST ............................................................................................... ................. ....07/25/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 219,992 ..........................220,000 ..................................0 
072863-AE-3 ......... BAYLOR SCOTT + WHITE HOL .................................................................................................. ................. ....02/16/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 92,089 ..........................100,000 ............................... 707 
097023-DG-7 ......... BOEING CO ..................................................................................................................... ................. ....01/13/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 184,204 ..........................200,000 ............................... 233 
12482H-AA-2 ......... CAMB COMMERCIAL MORTGAGE TRUST .......................................................................................... ................. ....08/08/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 274,270 ..........................275,000 ............................... 810 
12594K-AB-8 ......... CNH INDUSTRIAL NV ........................................................................................................... ................. ....08/03/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  ........................... 94,281 ..........................100,000 ............................... 877 
126650-DF-4 ......... CVS HEALTH CORP ............................................................................................................. ................. ....08/03/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ........................... 84,348 ........................... 90,000 .............................1,290 
126650-DM-9 ......... CVS HEALTH CORP ............................................................................................................. ................. ....08/03/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ........................... 85,790 ..........................100,000 ............................... 599 
136385-AX-9 ......... CANADIAN NATL RESOURCES ................................................................................................... ................. ....08/03/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ........................... 84,994 ........................... 90,000 ............................... 635 
14318D-AC-3 ......... CARMAX AUTO OWNER TRUST ................................................................................................... ................. ....01/19/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 249,979 ..........................250,000 ..................................0 
14318X-AC-9 ......... CARMAX AUTO OWNER TRUST ................................................................................................... ................. ....10/12/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 209,959 ..........................210,000 ..................................0 
14448C-AT-1 ......... CARRIER GLOBAL CORP ........................................................................................................ ................. ....11/15/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 19,993 ........................... 20,000 ..................................0 
15189X-BD-9 ......... CENTERPOINT ENER HOUSTON .................................................................................................. ................. ....09/13/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ........................... 89,899 ........................... 90,000 ..................................0 
17108J-AA-1 ......... CHRISTUS HEALTH ............................................................................................................. ................. ....05/02/2023 ... CITIGROUP GLOBAL MARKETS INC ........................................................................................... ...................................  ........................... 73,913 ........................... 75,000 ............................ 1,112 

17295F-AD-6 ......... CITIZENS AUTO RECEIVABLES TRUS .......................................................................................... ................. ....09/06/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 219,988 ..........................220,000 ..................................0 
172967-LP-4 ......... CITIGROUP INC ................................................................................................................ ................. ....08/03/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ........................... 83,582 ........................... 90,000 ............................... 119 
17331K-AD-1 ......... CITIZENS AUTO RECEIVABLES TRUS .......................................................................................... ................. ....06/23/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 144,976 ..........................145,000 ..................................0 
210518-DS-2 ......... CONSUMERS ENERGY CO ........................................................................................................ ................. ....01/03/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 89,833 ........................... 90,000 ..................................0 
21071B-AB-1 ......... CONSUMERS 23 SECURE FUND .................................................................................................. ................. ....12/05/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 184,921 ..........................185,000 ..................................0 
22966R-AC-0 ......... CUBESMART LP ................................................................................................................. ................. ....08/11/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ........................... 86,271 ........................... 90,000 ............................... 900 
23312L-AR-9 ......... DEUTSCHE BANK COMMERCIAL MORTG .......................................................................................... ................. ....01/20/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 159,124 ..........................167,417 ............................... 322 
233258-AC-6 ......... DLLAD LLC ..................................................................................................................... ................. ....01/25/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 304,926 ..........................305,000 ..................................0 
23346T-AA-9 ......... DTE ELECT SECUR FND II .................................................................................................... ................. ....10/18/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 124,956 ..........................125,000 ..................................0 
24702H-AE-3 ......... DELL EQUIPMENT FINANCE TRUST ............................................................................................. ................. ....03/14/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 199,992 ..........................200,000 ..................................0 
26442C-AY-0 ......... DUKE ENERGY CAROLINAS ...................................................................................................... ................. ....09/27/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  ........................... 84,656 ..........................100,000 ............................... 299 
26442U-AG-9 ......... DUKE ENERGY PROGRESS LLC .................................................................................................. ................. ....08/04/2023 ... JEFFERIESLLC ................................................................................................................ ...................................  .......................... 189,320 ..........................200,000 .............................3,227 
26884A-BG-7 ......... ERP OPERATING LP ............................................................................................................ ................. ....08/08/2023 ... PERSHING LLC ................................................................................................................ ...................................  ..........................176,679 ..........................190,000 ............................... 154 
29250N-AL-9 ......... ENBRIDGE INC ................................................................................................................. ................. ....08/03/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ........................... 57,953 ........................... 60,000 ............................... 468 
29250N-BW-4 ......... ENBRIDGE INC ................................................................................................................. ................. ....11/06/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .............................9,998 ........................... 10,000 ..................................0 
29273V-AR-1 ......... ENERGY TRANSFER LP ......................................................................................................... ................. ....10/10/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  .......................... 119,929 ..........................120,000 ..................................0 
29364D-AV-2 ......... ENTERGY ARKANSAS LLC ....................................................................................................... ................. ....04/20/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  ........................... 67,985 ........................... 70,000 ............................ 1,112 

29375C-AB-5 ......... ENTERPRISE FLEET FINANCING LLC .......................................................................................... ................. ....02/22/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 132,553 .......................... 132,575 ..................................0 
29375N-AB-1 ......... ENTERPRISE FLEET FINANCING LLC .......................................................................................... ................. ....05/23/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 74,987 ........................... 75,000 ..................................0 
29379V-BT-9 ......... ENTERPRISE PRODUCTS OPER .................................................................................................. ................. ....08/04/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 86,377 ........................... 90,000 ............................ 1,162 
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294429-AW-5 ......... EQUIFAX INC .................................................................................................................. ................. ....05/05/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 29,911 ........................... 30,000 ..................................0 
30161N-BJ-9 ......... EXELON CORP ................................................................................................................... ................. ....02/16/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 199,664 ..........................200,000 ..................................0 
313747-AY-3 ......... FEDERAL REALTY OP LP ....................................................................................................... ................. ....08/03/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ........................... 91,518 ..........................100,000 ............................... 199 
31620M-BW-5 ......... FIDELITY NATL INFO SERV ................................................................................................... ................. ....08/03/2023 ... PERSHING LLC ................................................................................................................ ...................................  ........................... 58,721 ........................... 60,000 ............................... 172 
316773-DE-7 ......... FIFTH THIRD BANCORP ........................................................................................................ ................. ....08/11/2023 ... MARKETAXESS CORPORATION .................................................................................................. ...................................  ........................... 93,416 ..........................100,000 .............................1,239 
31680E-AD-3 ......... FIFTH THIRD AUTO TRUST .................................................................................................... ................. ....08/15/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 234,985 .......................... 235,000 ..................................0 
337738-BD-9 ......... FISERV INC .................................................................................................................... ................. ....02/27/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 99,870 ..........................100,000 ..................................0 
345287-AD-8 ......... FORD CREDIT AUTO LEASE TRUST ............................................................................................. ................. ....01/18/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 424,995 .......................... 425,000 ..................................0 
34535Q-AA-3 ......... FORD CREDIT AUTO OWNER TRUST/F .......................................................................................... ................. ....02/09/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 339,989 ..........................340,000 ..................................0 
36270G-AA-9 ......... GS MORTGAGE SECURITIES TRUST ............................................................................................. ................. ....09/06/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 229,097 ..........................240,000 ............................... 208 
37045X-DW-3 ......... GENERAL MOTORS FINL CO .................................................................................................... ................. ....08/03/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ........................... 58,691 ........................... 60,000 ............................... 983 
379929-AD-4 ......... GM FINANCIAL AUTOMOBILE LEASIN .......................................................................................... ................. ....08/08/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 224,973 .......................... 225,000 ..................................0 
379930-AD-2 ......... GM FINANCIAL SECURITIZED TERM ........................................................................................... ................. ....10/03/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  .......................... 139,971 ..........................140,000 ..................................0 
38141G-YM-0 ......... GOLDMAN SACHS GROUP INC ................................................................................................... ................. ....08/03/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................... 97,724 ..........................110,000 ............................... 631 
38145G-AM-2 ......... GOLDMAN SACHS GROUP INC ................................................................................................... ................. ....08/07/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ........................... 40,000 ........................... 40,000 ..................................0 
40139L-BH-5 ......... GUARDIAN LIFE GLOB FUND ................................................................................................... ................. ....09/27/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 60,000 ........................... 60,000 ..................................0 
42824C-BL-2 ......... HP ENTERPRISE CO ............................................................................................................ ................. ....03/07/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 69,954 ........................... 70,000 ..................................0 
43815Q-AC-1 ......... HONDA AUTO RECEIVABLES OWNER T .......................................................................................... ................. ....08/15/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 214,956 ..........................215,000 ..................................0 
448980-AD-4 ......... HYUNDAI AUTO LEASE SECURITIZAT .......................................................................................... ................. ....05/16/2023 ... SG AMERICAS SECURITIES LLC .............................................................................................. ...................................  .......................... 154,996 ..........................155,000 ..................................0 
44933V-AD-3 ......... HYUNDAI AUTO LEASE SECURITIZAT .......................................................................................... ................. ....01/24/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 369,948 ..........................370,000 ..................................0 
44935V-AD-1 ......... HYUNDAI AUTO LEASE SECURITIZAT .......................................................................................... ................. ....09/12/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 224,978 .......................... 225,000 ..................................0 
461070-AP-9 ......... INTERSTATE POWER + LIGHT .................................................................................................. ................. ....09/25/2023 ... MARKETAXESS CORPORATION .................................................................................................. ...................................  ........................... 93,797 ..........................100,000 ................................ 11 
46590L-AS-1 ......... JPMDB COMMERCIAL MORTGAGE SECU .......................................................................................... ................. ....02/01/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 136,991 .......................... 145,132 ................................ 23 

46647P-CW-4 ......... JPMORGAN CHASE + CO ........................................................................................................ ................. ....08/03/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 155,812 ..........................170,000 .............................2,268 
46647P-DW-3 ......... JPMORGAN CHASE + CO ........................................................................................................ ................. ....10/16/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 30,000 ........................... 30,000 ..................................0 
47800C-AC-0 ......... JOHN DEERE OWNER TRUST ..................................................................................................... ................. ....02/22/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  .......................... 249,954 ..........................250,000 ..................................0 
49326E-EK-5 ......... KEYCORP ........................................................................................................................ ................. ....08/03/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ........................... 77,938 ........................... 90,000 ............................... 681 
49446R-AS-8 ......... KIMCO REALTY OP LLC ........................................................................................................ ................. ....08/10/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ........................... 84,585 ........................... 90,000 .............................1,264 
502431-AP-4 ......... L3HARRIS TECH INC ........................................................................................................... ................. ....07/27/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 79,895 ........................... 80,000 ..................................0 
526107-AE-7 ......... LENNOX INTERNATIONAL INC .................................................................................................. ................. ....08/03/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ..........................110,418 ..........................120,000 ................................ 27 

55279H-AV-2 ......... MANUF + TRADERS TRUST CO .................................................................................................. ................. ....08/07/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 240,958 ..........................250,000 ............................... 388 
55903V-AZ-6 ......... WARNERMEDIA HOLDINGS INC .................................................................................................. ................. ....09/14/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  .......................... 155,233 ..........................160,000 ............................... 776 
574599-BN-5 ......... MASCO CORP .................................................................................................................... ................. ....08/03/2023 ... PERSHING LLC ................................................................................................................ ...................................  ........................... 93,254 ..........................100,000 ............................... 797 
579780-AR-8 ......... MCCORMICK + CO ............................................................................................................... ................. ....08/03/2023 ... PERSHING LLC ................................................................................................................ ...................................  ........................... 89,542 ..........................100,000 ............................... 430 
58769F-AC-9 ......... MERCEDES BENZ AUTO RECEIVABLES .......................................................................................... ................. ....10/19/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 244,979 .......................... 245,000 ..................................0 
58769J-AK-3 ......... MERCEDES BENZ FIN NA ....................................................................................................... ................. ....08/31/2023 ... INTL FCSTONE FINANCIAL INC./BD RATES ................................................................................. ...................................  .......................... 149,649 ..........................150,000 ............................... 693 
58770A-AC-7 ......... MERCEDES BENZ AUTO RECEIVABLES .......................................................................................... ................. ....01/18/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  .......................... 374,955 ..........................375,000 ..................................0 
591894-CE-8 ......... METROPOLITAN EDISON CO .................................................................................................... ................. ....03/28/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ........................... 39,944 ........................... 40,000 ..................................0 
595620-AQ-8 ......... MIDAMERICAN ENERGY CO ...................................................................................................... ................. ....08/04/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................168,302 ..........................180,000 .............................1,504 
60920L-AR-5 ......... MONDELEZ INTL HLDINGS NE .................................................................................................. ................. ....08/03/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................176,318 ..........................200,000 ............................... 924 
61747Y-EK-7 ......... MORGAN STANLEY ............................................................................................................... ................. ....08/03/2023 ... MARKETAXESS CORPORATION .................................................................................................. ...................................  ........................... 90,076 ..........................100,000 ............................... 110 
61766E-BD-6 ......... MORGAN STANLEY BAML TRUST ................................................................................................ ................. ....01/20/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 162,434 ..........................170,745 ............................... 334 
62829D-2A-7 ......... MUTUAL OF OMAHA GLOBAL .................................................................................................... ................. ....07/19/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 49,972 ........................... 50,000 ..................................0 
62829D-2B-5 ......... MUTUAL OF OMAHA GLOBAL .................................................................................................... ................. ....12/05/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 39,967 ........................... 40,000 ..................................0 
62954H-BE-7 ......... NXP BV/NXP FDG/NXP USA .................................................................................................... ................. ....08/03/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  ........................... 96,372 ..........................100,000 ............................... 807 
64952W-DW-0 ......... NEW YORK LIFE GLOBAL FDG ................................................................................................. ................. ....08/11/2023 ... CALYON SECURITIES (USA) INC. ........................................................................................... ...................................  ........................... 89,735 ..........................100,000 ................................ 71 
64952W-EY-5 ......... NEW YORK LIFE GLOBAL FDG ................................................................................................. ................. ....01/04/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 79,954 ........................... 80,000 ..................................0 
64952W-FD-0 ......... NEW YORK LIFE GLOBAL FDG ................................................................................................. ................. ....06/06/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 79,926 ........................... 80,000 ..................................0 
64953B-BF-4 ......... NEW YORK LIFE GLOBAL FDG ................................................................................................. ................. ....09/12/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .............................9,998 ........................... 10,000 ..................................0 
649840-CU-7 ......... NY STATE ELECTRIC + GAS ................................................................................................... ................. ....08/03/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  .......................... 149,694 ..........................150,000 ..................................0 
651639-AX-4 ......... NEWMONT CORP ................................................................................................................. ................. ....07/21/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ........................... 78,264 ........................... 90,000 ............................... 798 
65473F-AD-9 ......... NISSAN AUTO LEASE TRUST ................................................................................................... ................. ....06/21/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................... 89,993 ........................... 90,000 ..................................0 
65480V-AD-5 ......... NISSAN AUTO LEASE TRUST ................................................................................................... ................. ....01/18/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 399,972 ..........................400,000 ..................................0 
655844-CE-6 ......... NORFOLK SOUTHERN CORP ...................................................................................................... ................. ....11/20/2023 ... CANTOR FITZGERALD + CO ................................................................................................... ...................................  ........................... 42,600 ........................... 50,000 ................................ 74 

66815L-2A-6 ......... NORTHWESTERN MUTUAL GLBL .................................................................................................. ................. ....03/09/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 132,620 ..........................150,000 ............................... 197 
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67077M-BA-5 ......... NUTRIEN LTD ................................................................................................................... ................. ....03/23/2023 ... CANTOR FITZGERALD + CO ................................................................................................... ...................................  ........................... 39,932 ........................... 40,000 ..................................0 
67080L-AA-3 ......... NUVEEN LLC .................................................................................................................... ................. ....09/26/2023 ... PERSHING LLC ................................................................................................................ ...................................  ........................... 92,762 ..........................100,000 .............................1,633 
68389X-BU-8 ......... ORACLE CORP ................................................................................................................... ................. ....08/03/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 91,738 ..........................100,000 ............................... 980 
68389X-CM-5 ......... ORACLE CORP ................................................................................................................... ................. ....02/02/2023 ... HSBC SECURITIES, INC. ..................................................................................................... ...................................  ........................... 79,863 ........................... 80,000 ..................................0 
693475-BK-0 ......... PNC FINANCIAL SERVICES .................................................................................................... ................. ....08/11/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................178,051 ..........................180,000 .............................1,954 
693475-BL-8 ......... PNC FINANCIAL SERVICES .................................................................................................... ................. ....01/19/2023 ... DBTC AMERICA/PNC BANK, N.A.-SECS.CO .................................................................................. ...................................  ........................... 79,402 ........................... 80,000 ............................... 423 
693475-BQ-7 ......... PNC FINANCIAL SERVICES .................................................................................................... ................. ....06/07/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 80,000 ........................... 80,000 ..................................0 
693506-BU-0 ......... PPG INDUSTRIES INC .......................................................................................................... ................. ....08/03/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 179,982 ..........................200,000 ............................... 947 
718547-AT-9 ......... PHILLIPS 66 CO ............................................................................................................... ................. ....03/27/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  ........................... 59,861 ........................... 60,000 ..................................0 
723787-AV-9 ......... PIONEER NATURAL RESOURCE .................................................................................................. ................. ....03/27/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 49,976 ........................... 50,000 ..................................0 
74456Q-BR-6 ......... PUBLIC SERVICE ELECTRIC ................................................................................................... ................. ....01/12/2023 ... MARKETAXESS CORPORATION .................................................................................................. ...................................  .......................... 139,152 ..........................150,000 .............................1,144 
74456Q-BX-3 ......... PUBLIC SERVICE ELECTRIC ................................................................................................... ................. ....08/10/2023 ... PERSHING LLC ................................................................................................................ ...................................  ..........................179,181 ..........................190,000 .............................3,140 
75513E-CT-6 ......... RTX CORP ...................................................................................................................... ................. ....11/06/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................... 79,928 ........................... 80,000 ..................................0 
76169X-AC-8 ......... REXFORD INDUSTRIAL REALT .................................................................................................. ................. ....03/28/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 59,385 ........................... 60,000 ..................................0 
78016E-ZD-2 ......... ROYAL BANK OF CANADA ....................................................................................................... ................. ....08/03/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................... 65,860 ........................... 70,000 ............................... 656 
78016F-ZZ-0 ......... ROYAL BANK OF CANADA ....................................................................................................... ................. ....07/13/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ........................... 29,997 ........................... 30,000 ..................................0 
78355H-KS-7 ......... RYDER SYSTEM INC ............................................................................................................ ................. ....08/03/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ........................... 89,909 ..........................100,000 ............................... 758 
785592-AV-8 ......... SABINE PASS LIQUEFACTION .................................................................................................. ................. ....08/03/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ..........................100,391 ..........................100,000 ............................... 604 
797440-CE-2 ......... SAN DIEGO G + E ............................................................................................................. ................. ....08/07/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 159,312 ..........................160,000 ..................................0 
808513-CD-5 ......... CHARLES SCHWAB CORP ........................................................................................................ ................. ....05/17/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 60,000 ........................... 60,000 ..................................0 
808513-CG-8 ......... CHARLES SCHWAB CORP ........................................................................................................ ................. ....08/22/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 129,891 ..........................130,000 ..................................0 
817826-AC-4 ......... 7 ELEVEN INC ................................................................................................................. ................. ....08/08/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ..........................125,860 ..........................140,000 ..................................0 
828807-CW-5 ......... SIMON PROPERTY GROUP LP ................................................................................................... ................. ....01/27/2023 ... US BANCORP INVESTMENTS INC .............................................................................................. ...................................  ........................... 38,399 ........................... 40,000 ................................ 59 

854502-AK-7 ......... STANLEY BLACK + DECKER I .................................................................................................. ................. ....08/03/2023 ... PERSHING LLC ................................................................................................................ ...................................  ..........................180,317 ..........................190,000 ............................ 2,867 

857477-CF-8 ......... STATE STREET CORP ........................................................................................................... ................. ....11/16/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................130,000 ..........................130,000 ..................................0 
87264A-BR-5 ......... T MOBILE USA INC ............................................................................................................ ................. ....04/20/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 18,644 ........................... 20,000 ................................ 86 
87264A-BU-8 ......... T MOBILE USA INC ............................................................................................................ ................. ....04/19/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 130,221 ..........................140,000 ............................... 836 
87264A-DA-0 ......... T MOBILE USA INC ............................................................................................................ ................. ....05/08/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 39,916 ........................... 40,000 ..................................0 
891940-AC-2 ......... TOYOTA AUTO RECEIVABLES OWNER ........................................................................................... ................. ....01/24/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 355,000 .......................... 355,000 ..................................0 
89231F-AD-2 ......... TOYOTA AUTO RECEIVABLES OWNER ........................................................................................... ................. ....08/08/2023 ... BNP PARIBAS SECURITIES BOND ............................................................................................. ...................................  ..........................604,863 ..........................605,000 ..................................0 
89236T-LD-5 ......... TOYOTA MOTOR CREDIT CORP .................................................................................................. ................. ....11/15/2023 ... BNP PARIBAS SECURITIES BOND ............................................................................................. ...................................  ........................... 89,919 ........................... 90,000 ..................................0 
89788M-AG-7 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....08/03/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................... 75,679 ........................... 80,000 ............................... 559 
902613-AX-6 ......... UBS GROUP AG ................................................................................................................. ................. ....01/07/2020 ... MERGER ........................................................................................................................ ...................................  .......................... 255,595 ..........................250,000 .............................1,979 
90265E-AL-4 ......... UDR INC ........................................................................................................................ ................. ....08/03/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ........................... 82,868 ........................... 90,000 ............................ 1,151 

906548-CM-2 ......... UNION ELECTRIC CO ........................................................................................................... ................. ....10/02/2023 ... PERSHING LLC ................................................................................................................ ...................................  .......................... 164,473 ..........................180,000 ............................ 1,608 

91159H-JC-5 ......... US BANCORP .................................................................................................................... ................. ....08/03/2023 ... STIFEL NICOLAUS + CO INC ................................................................................................. ...................................  ........................... 89,070 ..........................100,000 ................................ 62 

91159H-JP-6 ......... US BANCORP .................................................................................................................... ................. ....10/19/2023 ... US BANCORP INVESTMENTS INC .............................................................................................. ...................................  ..........................120,000 ..........................120,000 ..................................0 
92343V-ER-1 ......... VERIZON COMMUNICATIONS .................................................................................................... ................. ....10/05/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ........................... 28,021 ........................... 30,000 ................................ 69 

92348K-BS-1 ......... VERIZON MASTER TRUST ....................................................................................................... ................. ....06/27/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 144,984 ..........................145,000 ..................................0 
92867U-AD-4 ......... VOLKSWAGEN AUTO LEASE TRUST .............................................................................................. ................. ....09/12/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  .......................... 244,964 .......................... 245,000 ..................................0 
92867W-AD-0 ......... VOLKSWAGEN AUTO LOAN ENHANCED ........................................................................................... ................. ....06/06/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 144,964 ..........................145,000 ..................................0 
929160-AT-6 ......... VULCAN MATERIALS CO ........................................................................................................ ................. ....11/20/2023 ... JEFFERIESLLC ................................................................................................................ ...................................  ........................... 47,438 ........................... 50,000 ............................... 276 
92939U-AK-2 ......... WEC ENERGY GROUP INC ....................................................................................................... ................. ....01/09/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ........................... 49,942 ........................... 50,000 ..................................0 
92939U-AM-8 ......... WEC ENERGY GROUP INC ....................................................................................................... ................. ....09/05/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .............................9,998 ........................... 10,000 ..................................0 
95000H-BE-1 ......... WELLS FARGO COMMERCIAL MORTGAG .......................................................................................... ................. ....01/20/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................119,658 ..........................127,736 ............................... 219 
95000U-3A-9 ......... WELLS FARGO + COMPANY ...................................................................................................... ................. ....08/03/2023 ... MARKETAXESS CORPORATION .................................................................................................. ...................................  ........................... 58,209 ........................... 60,000 ................................ 96 

962166-CC-6 ......... WEYERHAEUSER CO ............................................................................................................. ................. ....05/15/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ........................... 99,672 ..........................100,000 ..................................0 
969457-CH-1 ......... WILLIAMS COMPANIES INC .................................................................................................... ................. ....02/27/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  ........................... 80,008 ........................... 80,000 ............................... 711 
98164F-AD-4 ......... WORLD OMNI AUTO RECEIVABLES TR .......................................................................................... ................. ....08/08/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 254,968 .......................... 255,000 ..................................0 
98164J-AD-6 ......... WORLD OMNI AUTO RECEIVABLES TR .......................................................................................... ................. ....02/07/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  .......................... 204,965 ..........................205,000 ..................................0 
981944-AD-3 ......... WORLD OMNI AUTOMOBILE LEASE SE .......................................................................................... ................. ....05/16/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  .......................... 129,995 ..........................130,000 ..................................0 
031162-DP-2 ......... AMGEN INC ..................................................................................................................... ................. ....02/15/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 35,937 ........................... 36,000 ..................................0 
054989-AB-4 ......... BAT CAPITAL CORP ............................................................................................................ ................. ....09/25/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ........................... 93,726 ........................... 96,000 ............................... 990 
06051G-LH-0 ......... BANK OF AMERICA CORP ....................................................................................................... ................. ....05/09/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................... 38,507 ........................... 39,000 ................................ 92 

110122-DZ-8 ......... BRISTOL MYERS SQUIBB CO ................................................................................................... ................. ....10/30/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 48,886 ........................... 49,000 ..................................0 
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123919-AA-0 ......... BXG RECEIVABLES NOTE TRUST ............................................................................................... ................. ....06/07/2023 ... PERSHING LLC ................................................................................................................ ...................................  ........................... 88,238 ........................... 88,539 ..................................0 
12592B-AQ-7 ......... CNH INDUSTRIAL CAP LLC .................................................................................................... ................. ....04/04/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  ........................... 64,257 ........................... 65,000 ..................................0 
126650-DX-5 ......... CVS HEALTH CORP ............................................................................................................. ................. ....05/30/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 28,896 ........................... 29,000 ..................................0 
14448C-AY-0 ......... CARRIER GLOBAL CORP ........................................................................................................ ................. ....11/15/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 40,936 ........................... 41,000 ..................................0 
15089Q-AY-0 ......... CELANESE US HOLDINGS LLC .................................................................................................. ................. ....08/10/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 55,996 ........................... 56,000 ..................................0 
161571-HT-4 ......... CHASE ISSUANCE TRUST ....................................................................................................... ................. ....09/07/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 99,972 ..........................100,000 ..................................0 
17327C-AR-4 ......... CITIGROUP INC ................................................................................................................ ................. ....05/22/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................... 77,000 ........................... 77,000 ..................................0 
20030N-EE-7 ......... COMCAST CORP ................................................................................................................. ................. ....05/01/2023 ... PERSHING LLC ................................................................................................................ ...................................  ........................... 96,701 ........................... 97,000 ..................................0 
21871X-AB-5 ......... COREBRIDGE FINANCIAL INC .................................................................................................. ................. ....03/31/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  ..........................118,895 ..........................119,000 ............................... 602 
286181-AH-5 ......... ELEMENT FLEET MANAGEMENT ................................................................................................. ................. ....06/21/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................117,000 ..........................117,000 ..................................0 
29273V-AU-4 ......... ENERGY TRANSFER LP ......................................................................................................... ................. ....10/10/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  ........................... 68,921 ........................... 69,000 ..................................0 
29452E-AC-5 ......... EQUITABLE HOLDINGS INC .................................................................................................... ................. ....01/04/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................114,000 ..........................114,000 ..................................0 
30225V-AR-8 ......... EXTRA SPACE STORAGE LP .................................................................................................... ................. ....11/27/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 99,712 ..........................100,000 ..................................0 
302491-AX-3 ......... FMC CORP ...................................................................................................................... ................. ....05/15/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 42,994 ........................... 43,000 ..................................0 
30303M-8N-5 ......... META PLATFORMS INC ......................................................................................................... ................. ....05/01/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 74,963 ........................... 75,000 ..................................0 
3137FA-WS-3 ......... FHLMC MULTIFAMILY STRUCTURED P .......................................................................................... ................. ....05/30/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ..........................196,601 ..........................206,000 ................................ 18 
316773-DK-3 ......... FIFTH THIRD BANCORP ........................................................................................................ ................. ....07/24/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ........................... 21,000 ........................... 21,000 ..................................0 
32113C-BY-5 ......... FIRST NATIONAL MASTER NOTE TRU .......................................................................................... ................. ....09/15/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 89,986 ........................... 90,000 ..................................0 
337738-BD-9 ......... FISERV INC .................................................................................................................... ................. ....02/27/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 65,926 ........................... 66,000 ..................................0 
36267V-AH-6 ......... GE HEALTHCARE TECH INC .................................................................................................... ................. ....11/09/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  ........................... 99,998 ..........................100,000 ............................ 1,367 

37959G-AD-9 ......... GLOBAL ATLANTIC FIN CO .................................................................................................... ................. ....06/14/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ..........................115,737 ..........................116,000 ................................ 97 

38013J-AB-9 ......... GM FINANCIAL SECURITIZED TERM ........................................................................................... ................. ....01/09/2023 ... PERSHING LLC ................................................................................................................ ...................................  ........................... 55,863 ........................... 55,867 ..............................(536)
380140-AD-5 ......... GM FINANCIAL SECURITIZED TERM ........................................................................................... ................. ....10/16/2023 ... SG AMERICAS SECURITIES LLC .............................................................................................. ...................................  ........................... 77,908 ........................... 85,000 ........................... 21,267 
422806-AB-5 ......... HEICO CORP .................................................................................................................... ................. ....07/19/2023 ... TRUIST SECURITIES, INC. .................................................................................................. ...................................  ........................... 98,840 ..........................101,000 ............................... 378 
431282-AQ-5 ......... HIGHWOODS REALTY LP ........................................................................................................ ................. ....04/18/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  ........................... 38,506 ........................... 44,000 ............................... 176 
431282-AU-6 ......... HIGHWOODS REALTY LP ........................................................................................................ ................. ....11/14/2023 ... DBTC AMERICA/PNC BANK, N.A.-SECS.CO .................................................................................. ...................................  ........................... 28,615 ........................... 29,000 ..................................0 
456837-BH-5 ......... ING GROEP NV ................................................................................................................. ................. ....09/05/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................200,000 ..........................200,000 ..................................0 
458140-CD-0 ......... INTEL CORP .................................................................................................................... ................. ....02/07/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 50,000 ........................... 50,000 ..................................0 
46647P-DR-4 ......... JPMORGAN CHASE + CO ........................................................................................................ ................. ....08/23/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 215,055 ..........................218,000 .............................2,284 
49177J-AB-8 ......... KENVUE INC .................................................................................................................... ................. ....03/08/2023 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  ........................... 46,988 ........................... 47,000 ............................... 223 
501889-AF-6 ......... LKQ CORP ...................................................................................................................... ................. ....05/15/2023 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  ........................... 42,704 ........................... 43,000 ............................ 1,165 

55903V-BC-6 ......... WARNERMEDIA HOLDINGS INC .................................................................................................. ................. ....03/09/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  ..........................161,000 ..........................161,000 ............................... 919 
58507L-BB-4 ......... MEDTRONIC GLOBAL HLDINGS .................................................................................................. ................. ....03/23/2023 ... MIZUHO SECURITIES USA/FIXED INCOME .................................................................................... ...................................  .......................... 112,653 ..........................113,000 ..................................0 
608190-AM-6 ......... MOHAWK INDUSTRIES INC ...................................................................................................... ................. ....09/11/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 41,995 ........................... 42,000 ..................................0 
61747Y-EY-7 ......... MORGAN STANLEY ............................................................................................................... ................. ....07/19/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 71,644 ........................... 67,000 ............................ 1,098 

61747Y-FG-5 ......... MORGAN STANLEY ............................................................................................................... ................. ....07/19/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 66,616 ........................... 67,000 ................................ 61 
62848P-AA-8 ......... MVW OWNER TRUST ............................................................................................................. ................. ....04/04/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 83,741 ........................... 83,744 ..................................0 
65480C-AF-2 ......... NISSAN MOTOR ACCEPTANCE ................................................................................................... ................. ....09/12/2023 ... STATE STREET GLOBAL MARKETS, LLC ...................................................................................... ...................................  ........................... 84,940 ........................... 85,000 ..................................0 
67448G-AA-1 ......... ONSLOW BAY FINANCIAL LLC .................................................................................................. ................. ....05/18/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 87,582 ........................... 87,583 ............................... 357 
69047Q-AC-6 ......... OVINTIV INC .................................................................................................................. ................. ....05/16/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  ........................... 62,902 ........................... 63,000 ..................................0 
693475-BL-8 ......... PNC FINANCIAL SERVICES .................................................................................................... ................. ....01/19/2023 ... DBTC AMERICA/PNC BANK, N.A.-SECS.CO .................................................................................. ...................................  ..........................135,000 ..........................135,000 ..................................0 
716973-AC-6 ......... PFIZER INVESTMENT ENTER ................................................................................................... ................. ....05/16/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 154,814 ..........................155,000 ..................................0 
756109-BS-2 ......... REALTY INCOME CORP .......................................................................................................... ................. ....04/05/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 98,949 ..........................100,000 ..................................0 
760759-BC-3 ......... REPUBLIC SERVICES INC ...................................................................................................... ................. ....03/21/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 62,678 ........................... 63,000 ..................................0 
775109-CG-4 ......... ROGERS COMMUNICATIONS IN .................................................................................................. ................. ....03/07/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  .......................... 110,993 ..........................111,000 .............................1,312 
808513-CE-3 ......... CHARLES SCHWAB CORP ........................................................................................................ ................. ....05/17/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 132,197 ..........................132,000 ..................................0 
826943-AA-0 ......... SIERRA RECEIVABLES FUNDING CO ........................................................................................... ................. ....03/29/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  ........................... 66,199 ........................... 66,203 ..................................0 
826944-AA-8 ......... SIERRA RECEIVABLES FUNDING CO ........................................................................................... ................. ....10/11/2023 ... PERSHING LLC ................................................................................................................ ...................................  .......................... 118,432 .......................... 118,435 ..................................0 
828807-DW-4 ......... SIMON PROPERTY GROUP LP ................................................................................................... ................. ....11/06/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 34,655 ........................... 35,000 ..................................0 
832696-AX-6 ......... JM SMUCKER CO ................................................................................................................ ................. ....10/11/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 99,935 ..........................100,000 ..................................0 
89181J-AA-0 ......... TOWD POINT MORTGAGE TRUST ................................................................................................ ................. ....01/24/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................118,799 .......................... 124,613 ............................... 389 
896239-AE-0 ......... TRIMBLE INC .................................................................................................................. ................. ....02/23/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 64,898 ........................... 65,000 ..................................0 
89681L-AA-0 ......... TRITON CONTAINER/TAL INT .................................................................................................. ................. ....03/06/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................113,806 ..........................147,000 .............................2,296 
89788M-AK-8 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....09/26/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ........................... 40,619 ........................... 42,000 ............................ 1,072 

89788M-AM-4 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....01/23/2023 ... TRUIST SECURITIES, INC. .................................................................................................. ...................................  ........................... 77,000 ........................... 77,000 ..................................0 
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89788M-AQ-5 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....10/25/2023 ... TRUIST SECURITIES, INC. .................................................................................................. ...................................  ........................... 42,000 ........................... 42,000 ..................................0 
91159H-JN-1 ......... US BANCORP .................................................................................................................... ................. ....06/07/2023 ... TRUIST SECURITIES, INC. .................................................................................................. ...................................  ........................... 58,072 ........................... 58,000 ..................................0 
918286-AA-3 ......... VSE VOI MORTGAGE LLC ....................................................................................................... ................. ....02/24/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 49,731 ........................... 51,606 ................................ 41 

92338C-AE-3 ......... VERALTO CORP ................................................................................................................. ................. ....09/11/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................... 64,802 ........................... 65,000 ..................................0 
92347B-AB-0 ......... VERIDIAN AUTO RECEIVABLES TRUS .......................................................................................... ................. ....05/23/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 84,269 ........................... 84,277 ..................................0 
95000U-3F-8 ......... WELLS FARGO + COMPANY ...................................................................................................... ................. ....07/18/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ..........................147,000 ..........................147,000 ..................................0 
958667-AE-7 ......... WESTERN MIDSTREAM OPERAT .................................................................................................. ................. ....03/30/2023 ... BONY/TORONTO DOMINION SECURITIES INC ................................................................................. ...................................  ........................... 63,826 ........................... 64,000 ..................................0 
00217G-AB-9 ......... APTIV PLC / APTIV CORP .................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 18,263 ........................... 22,000 ............................... 342 
002824-BQ-2 ......... ABBOTT LABORATORIES ........................................................................................................ ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 12,789 ........................... 16,000 ................................ 33 

00287Y-AY-5 ......... ABBVIE INC .................................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 19,786 ........................... 21,000 ............................... 185 
00287Y-BV-0 ......... ABBVIE INC .................................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 38,017 ........................... 41,000 ............................... 309 
00287Y-CX-5 ......... ABBVIE INC .................................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 30,150 ........................... 31,000 ............................... 517 
007903-BF-3 ......... ADVANCED MICRO DEVICES .................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 66,694 ........................... 73,000 ............................... 652 
01959E-AC-2 ......... ALLIED WORLD ASSURANCE .................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 60,317 ........................... 63,000 ............................... 868 
02005N-BH-2 ......... ALLY FINANCIAL INC ......................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 57,911 ........................... 59,000 ............................... 584 
031162-CZ-1 ......... AMGEN INC ..................................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 10,748 ........................... 14,000 ................................ 30 

031162-DP-2 ......... AMGEN INC ..................................................................................................................... ................. ....02/15/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 54,688 ........................... 55,000 ............................... 425 
032095-AJ-0 ......... AMPHENOL CORP ................................................................................................................ ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 15,393 ........................... 18,000 ................................ 11 
035240-AQ-3 ......... ANHEUSER BUSCH INBEV WOR .................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 36,189 ........................... 37,000 ............................... 146 
036752-AN-3 ......... ELEVANCE HEALTH INC ........................................................................................................ ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 23,732 ........................... 29,000 ............................... 178 
03938L-BE-3 ......... ARCELORMITTAL SA ............................................................................................................ ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 49,849 ........................... 49,000 ............................... 749 
042735-BG-4 ......... ARROW ELECTRONICS INC ...................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 76,682 ........................... 79,000 ............................ 1,177 

046353-AT-5 ......... ASTRAZENECA PLC ............................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 61,627 ........................... 65,000 ............................... 260 
05369A-AH-4 ......... AVIATION CAPITAL GROUP .................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 59,945 ........................... 61,000 ............................... 634 
05369A-AK-7 ......... AVIATION CAPITAL GROUP .................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 19,778 ........................... 22,000 ................................ 27 

05377R-DY-7 ......... AVIS BUDGET RENTAL CAR FUNDING .......................................................................................... ................. ....10/16/2023 ... SG AMERICAS SECURITIES LLC .............................................................................................. ...................................  ..........................100,195 ..........................110,000 ............................... 173 
05401A-AK-7 ......... AVOLON HOLDINGS FNDG LTD .................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 53,466 ........................... 55,000 ............................... 319 
054989-AB-4 ......... BAT CAPITAL CORP ............................................................................................................ ................. ....09/25/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 139,612 ..........................143,000 .............................1,474 
06051G-GZ-6 ......... BANK OF AMERICA CORP ....................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................109,706 ..........................114,000 ............................... 320 
06051G-HZ-5 ......... BANK OF AMERICA CORP ....................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................116,136 ..........................142,000 ................................ 98 

06051G-LH-0 ......... BANK OF AMERICA CORP ....................................................................................................... ................. ....05/09/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................... 58,641 ........................... 60,000 ............................... 417 
096630-AH-1 ......... BOARDWALK PIPELINES LP .................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 16,759 ........................... 20,000 ................................ 15 

097023-CY-9 ......... BOEING CO ..................................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 84,306 ........................... 87,000 .............................1,394 
110122-DZ-8 ......... BRISTOL MYERS SQUIBB CO ................................................................................................... ................. ....10/30/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 69,838 ........................... 70,000 ..................................0 
11135E-AA-2 ......... BROADSTONE NET LEASE LLC .................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 34,341 ........................... 49,000 ............................... 559 
11135F-BE-0 ......... BROADCOM INC ................................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 11,120 ........................... 13,000 ..................................6 
120568-BC-3 ......... BUNGE LTD FINANCE CORP .................................................................................................... ................. ....01/31/2023 ... JEFFERIESLLC ................................................................................................................ ...................................  ........................... 44,551 ........................... 54,000 ............................... 396 
123919-AA-0 ......... BXG RECEIVABLES NOTE TRUST ............................................................................................... ................. ....06/07/2023 ... PERSHING LLC ................................................................................................................ ...................................  ........................... 88,238 ........................... 88,539 ..................................0 
12592B-AQ-7 ......... CNH INDUSTRIAL CAP LLC .................................................................................................... ................. ....04/04/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  ..........................101,729 ..........................104,000 ............................... 555 
12661P-AB-5 ......... CSL FINANCE PLC ............................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 39,374 ........................... 42,000 ............................... 548 
126650-CW-8 ......... CVS HEALTH CORP ............................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 12,686 ........................... 13,000 ............................... 219 
126650-DX-5 ......... CVS HEALTH CORP ............................................................................................................. ................. ....05/30/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 44,469 ........................... 45,000 ............................... 165 
141781-BN-3 ......... CARGILL INC .................................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 42,131 ........................... 47,000 ................................ 21 

141781-BZ-6 ......... CARGILL INC .................................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 23,511 ........................... 24,000 ............................... 451 
142339-AH-3 ......... CARLISLE COS INC ............................................................................................................ ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 31,796 ........................... 34,000 ............................... 290 
14448C-AY-0 ......... CARRIER GLOBAL CORP ........................................................................................................ ................. ....11/15/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 59,906 ........................... 60,000 ..................................0 
15089Q-AY-0 ......... CELANESE US HOLDINGS LLC .................................................................................................. ................. ....08/10/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 83,993 ........................... 84,000 ..................................0 
15135B-AV-3 ......... CENTENE CORP ................................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 65,579 ........................... 78,000 ................................ 59 

161175-AY-0 ......... CHARTER COMM OPT LLC/CAP .................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 73,416 ........................... 75,000 ............................... 307 
161571-HT-4 ......... CHASE ISSUANCE TRUST ....................................................................................................... ................. ....09/07/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 139,961 ..........................140,000 ..................................0 
166756-AS-5 ......... CHEVRON USA INC .............................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 19,085 ........................... 21,000 ............................... 243 
172967-MF-5 ......... CITIGROUP INC ................................................................................................................ ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 56,862 ........................... 58,000 ............................... 643 
17327C-AR-4 ......... CITIGROUP INC ................................................................................................................ ................. ....05/22/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................111,364 ..........................112,000 ............................... 367 
20030N-EE-7 ......... COMCAST CORP ................................................................................................................. ................. ....05/01/2023 ... PERSHING LLC ................................................................................................................ ...................................  .......................... 143,574 ..........................146,000 ............................... 613 
21036P-AQ-1 ......... CONSTELLATION BRANDS INC .................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 17,048 ........................... 18,000 ............................... 142 
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21871X-AB-5 ......... COREBRIDGE FINANCIAL INC .................................................................................................. ................. ....08/12/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  ..........................169,218 ..........................174,000 .............................1,327 
22003B-AL-0 ......... CORPORATE OFFICE PROP LP .................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 12,566 ........................... 14,000 ............................... 138 
24703T-AD-8 ......... DELL INT LLC / EMC CORP ................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 27,143 ........................... 27,000 ............................... 307 
25278X-AR-0 ......... DIAMONDBACK ENERGY INC .................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 63,237 ........................... 75,000 ............................... 970 
25746U-DB-2 ......... DOMINION ENERGY INC ........................................................................................................ ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 63,180 ........................... 65,000 ................................ 44 

26441C-BW-4 ......... DUKE ENERGY CORP ............................................................................................................ ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 14,747 ........................... 15,000 ............................... 156 
26884T-AR-3 ......... ERAC USA FINANCE LLC ....................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 29,690 ........................... 32,000 ............................... 241 
286181-AH-5 ......... ELEMENT FLEET MANAGEMENT ................................................................................................. ................. ....06/21/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................181,002 ..........................181,000 ............................... 566 
29273V-AP-5 ......... ENERGY TRANSFER LP ......................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 47,372 ........................... 48,000 ................................ 59 

29273V-AU-4 ......... ENERGY TRANSFER LP ......................................................................................................... ................. ....10/10/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  ..........................101,884 ..........................102,000 ..................................0 
294429-AQ-8 ......... EQUIFAX INC .................................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 22,026 ........................... 23,000 ............................... 136 
294429-AV-7 ......... EQUIFAX INC .................................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 34,245 ........................... 35,000 ............................... 337 
29444U-BL-9 ......... EQUINIX INC ................................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 34,233 ........................... 41,000 ............................... 279 
29452E-AC-5 ......... EQUITABLE HOLDINGS INC .................................................................................................... ................. ....01/04/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................179,310 ..........................181,000 ............................... 356 
30034W-AA-4 ......... EVERGY INC .................................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 58,802 ........................... 61,000 ............................... 656 
30225V-AR-8 ......... EXTRA SPACE STORAGE LP .................................................................................................... ................. ....11/27/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 145,580 ..........................146,000 ..................................0 
302491-AX-3 ......... FMC CORP ...................................................................................................................... ................. ....05/15/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 63,681 ........................... 65,000 ............................... 304 
30303M-8N-5 ......... META PLATFORMS INC ......................................................................................................... ................. ....05/01/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................110,962 ..........................112,000 ............................... 507 
3137FA-WS-3 ......... FHLMC MULTIFAMILY STRUCTURED P .......................................................................................... ................. ....05/30/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 209,963 ..........................220,000 ................................ 20 

316773-DK-3 ......... FIFTH THIRD BANCORP ........................................................................................................ ................. ....07/24/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ........................... 32,014 ........................... 32,000 ................................ 46 

32113C-BY-5 ......... FIRST NATIONAL MASTER NOTE TRU .......................................................................................... ................. ....09/15/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 134,979 ..........................135,000 ..................................0 
337738-BD-9 ......... FISERV INC .................................................................................................................... ................. ....02/27/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ..........................106,812 ..........................107,000 ............................... 880 
349553-AM-9 ......... FORTIS INC .................................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 54,438 ........................... 59,000 ............................... 696 
361841-AN-9 ......... GLP CAPITAL LP / FIN II ................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 26,151 ........................... 27,000 ............................... 432 
36262G-AD-3 ......... GXO LOGISTICS INC ........................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 49,703 ........................... 65,000 ............................... 182 
36267V-AH-6 ......... GE HEALTHCARE TECH INC .................................................................................................... ................. ....11/09/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  ........................... 99,998 ..........................100,000 ............................ 1,367 

37045X-DR-4 ......... GENERAL MOTORS FINL CO .................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 46,755 ........................... 53,000 ............................... 612 
378272-BG-2 ......... GLENCORE FUNDING LLC ....................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 28,839 ........................... 37,000 ............................... 405 
37959G-AD-9 ......... GLOBAL ATLANTIC FIN CO .................................................................................................... ................. ....06/14/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ..........................173,111 ..........................175,000 ............................... 886 
38013J-AB-9 ......... GM FINANCIAL SECURITIZED TERM ........................................................................................... ................. ....01/09/2023 ... PERSHING LLC ................................................................................................................ ...................................  .......................... 139,207 ..........................139,668 ............................... 234 
380140-AD-5 ......... GM FINANCIAL SECURITIZED TERM ........................................................................................... ................. ....10/16/2023 ... SG AMERICAS SECURITIES LLC .............................................................................................. ...................................  .......................... 105,405 ..........................115,000 ..................................5 
38141G-VR-2 ......... GOLDMAN SACHS GROUP INC ................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 49,316 ........................... 51,000 ............................... 735 
38141G-WB-6 ......... GOLDMAN SACHS GROUP INC ................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 106,353 ..........................113,000 ............................... 326 
38869P-AP-9 ......... GRAPHIC PACKAGING INTERN .................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 62,473 ........................... 70,000 ............................... 376 
404119-BQ-1 ......... HCA INC ........................................................................................................................ ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 25,687 ........................... 26,000 ............................... 485 
422806-AB-5 ......... HEICO CORP .................................................................................................................... ................. ....07/19/2023 ... TRUIST SECURITIES, INC. .................................................................................................. ...................................  ..........................148,879 ..........................153,000 ............................... 674 
431282-AQ-5 ......... HIGHWOODS REALTY LP ........................................................................................................ ................. ....04/18/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  ........................... 58,946 ........................... 67,000 ............................... 556 
431282-AU-6 ......... HIGHWOODS REALTY LP ........................................................................................................ ................. ....11/14/2023 ... DBTC AMERICA/PNC BANK, N.A.-SECS.CO .................................................................................. ...................................  ........................... 42,429 ........................... 43,000 ..................................0 
446413-AZ-9 ......... HUNTINGTON INGALLS INDUS .................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 39,321 ........................... 47,000 ................................ 19 

45674C-AA-1 ......... INFOR INC ..................................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 29,408 ........................... 32,000 ................................ 59 

456837-BH-5 ......... ING GROEP NV ................................................................................................................. ................. ....09/05/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................288,000 ..........................288,000 ..................................0 
458140-CD-0 ......... INTEL CORP .................................................................................................................... ................. ....02/07/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 78,766 ........................... 79,000 ................................ 44 

46115H-BU-0 ......... INTESA SANPAOLO SPA ........................................................................................................ ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................202,818 ..........................200,000 .............................3,578 
46625H-RY-8 ......... JPMORGAN CHASE + CO ........................................................................................................ ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................178,038 ..........................190,000 ............................... 439 
46647P-DR-4 ......... JPMORGAN CHASE + CO ........................................................................................................ ................. ....08/23/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 322,593 ..........................327,000 .............................3,416 
482480-AG-5 ......... KLA CORP ...................................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 27,505 ........................... 29,000 ............................... 522 
49177J-AB-8 ......... KENVUE INC .................................................................................................................... ................. ....03/08/2023 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  ........................... 72,014 ........................... 72,000 ............................... 341 
49271V-AJ-9 ......... KEURIG DR PEPPER INC ....................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 22,609 ........................... 26,000 ............................... 259 
49338L-AE-3 ......... KEYSIGHT TECHNOLOGIES ...................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .............................2,917 ............................ 3,000 ................................ 53 

501889-AF-6 ......... LKQ CORP ...................................................................................................................... ................. ....05/15/2023 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  ........................... 65,071 ........................... 66,000 ............................ 1,787 

50540R-AV-4 ......... LABORATORY CORP OF AMER ................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 41,030 ........................... 43,000 ............................... 225 
512807-AV-0 ......... LAM RESEARCH CORP ........................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 47,091 ........................... 58,000 ............................... 208 
548661-DR-5 ......... LOWE S COS INC ............................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 42,922 ........................... 47,000 ............................... 658 
55389T-AA-9 ......... MVW OWNER TRUST ............................................................................................................. ................. ....10/17/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 115,582 ..........................127,627 ............................... 117 
55903V-BC-6 ......... WARNERMEDIA HOLDINGS INC .................................................................................................. ................. ....08/12/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  .......................... 239,761 ..........................265,000 .............................2,566 
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58507L-BB-4 ......... MEDTRONIC GLOBAL HLDINGS .................................................................................................. ................. ....03/23/2023 ... MIZUHO SECURITIES USA/FIXED INCOME .................................................................................... ...................................  ..........................178,348 ..........................181,000 ............................... 962 
595017-BC-7 ......... MICROCHIP TECHNOLOGY INC .................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 30,396 ........................... 32,000 ............................... 150 
608190-AM-6 ......... MOHAWK INDUSTRIES INC ...................................................................................................... ................. ....09/11/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 63,992 ........................... 64,000 ..................................0 
617446-8V-4 ......... MORGAN STANLEY ............................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 67,823 ........................... 76,000 ............................... 152 
61747Y-EA-9 ......... MORGAN STANLEY ............................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 42,105 ........................... 44,000 ................................ 80 
61747Y-ER-2 ......... MORGAN STANLEY ............................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 11,360 ........................... 12,000 ............................... 173 
61747Y-EY-7 ......... MORGAN STANLEY ............................................................................................................... ................. ....07/19/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................109,828 ..........................104,000 ............................ 1,890 

61747Y-FG-5 ......... MORGAN STANLEY ............................................................................................................... ................. ....07/19/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 102,284 ..........................104,000 ............................... 224 
62848P-AA-8 ......... MVW OWNER TRUST ............................................................................................................. ................. ....04/04/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 83,741 ........................... 83,744 ..................................0 
65480C-AF-2 ......... NISSAN MOTOR ACCEPTANCE ................................................................................................... ................. ....09/12/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................126,911 ..........................127,000 ..................................0 
67066G-AF-1 ......... NVIDIA CORP ................................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 26,438 ........................... 30,000 ............................... 337 
67077M-AT-5 ......... NUTRIEN LTD ................................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 31,692 ........................... 34,000 ............................... 563 
674599-DC-6 ......... OCCIDENTAL PETROLEUM COR .................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 67,080 ........................... 68,000 ............................ 1,656 

677415-CT-6 ......... OHIO POWER COMPANY .......................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 66,741 ........................... 87,000 ............................... 149 
682680-BG-7 ......... ONEOK INC ..................................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 45,513 ........................... 46,000 ............................... 764 
68389X-CH-6 ......... ORACLE CORP ................................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 48,178 ........................... 47,000 ............................... 835 
69047Q-AC-6 ......... OVINTIV INC .................................................................................................................. ................. ....05/16/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ........................... 93,198 ........................... 94,000 ............................... 419 
693475-BL-8 ......... PNC FINANCIAL SERVICES .................................................................................................... ................. ....01/19/2023 ... DBTC AMERICA/PNC BANK, N.A.-SECS.CO .................................................................................. ...................................  .......................... 220,433 .......................... 222,000 ............................... 240 
694308-JG-3 ......... PACIFIC GAS + ELECTRIC .................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 23,775 ........................... 31,000 ................................ 47 

716973-AC-6 ......... PFIZER INVESTMENT ENTER ................................................................................................... ................. ....05/16/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 227,580 ..........................230,000 ............................... 816 
718172-CW-7 ......... PHILIP MORRIS INTL INC .................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 34,871 ........................... 35,000 ............................... 525 
71951Q-AC-6 ......... PHYSICIANS REALTY LP ....................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 31,243 ........................... 41,000 ............................... 335 
72650R-BM-3 ......... PLAINS ALL AMER PIPELINE .................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 47,853 ........................... 55,000 ............................... 369 
74005P-BT-0 ......... LINDE INC/CT ................................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 31,700 ........................... 41,000 ................................ 16 
74762E-AF-9 ......... QUANTA SERVICES INC ........................................................................................................ ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 19,072 ........................... 23,000 ............................... 263 
756109-BS-2 ......... REALTY INCOME CORP .......................................................................................................... ................. ....04/05/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 148,982 ..........................152,000 ............................... 773 
759351-AN-9 ......... REINSURANCE GRP OF AMER ................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 55,729 ........................... 62,000 ............................... 658 
760759-BC-3 ......... REPUBLIC SERVICES INC ...................................................................................................... ................. ....03/21/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 99,375 ..........................101,000 ............................... 644 
775109-CG-4 ......... ROGERS COMMUNICATIONS IN .................................................................................................. ................. ....08/12/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  .......................... 159,978 ..........................167,000 .............................2,092 
78081B-AK-9 ......... ROYALTY PHARMA PLC ......................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 25,047 ........................... 32,000 ............................... 334 
785592-AU-0 ......... SABINE PASS LIQUEFACTION .................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 48,852 ........................... 52,000 ............................... 959 
80685X-AC-5 ......... SCHLUMBERGER FIN CA ........................................................................................................ ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 39,661 ........................... 43,000 ............................... 261 
808513-CE-3 ......... CHARLES SCHWAB CORP ........................................................................................................ ................. ....05/17/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 192,366 ..........................193,000 ............................... 936 
817826-AC-4 ......... 7 ELEVEN INC ................................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 49,103 ........................... 55,000 ................................ 19 

822582-BX-9 ......... SHELL INTERNATIONAL FIN ................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 73,032 ........................... 79,000 ............................... 883 
826943-AA-0 ......... SIERRA RECEIVABLES FUNDING CO ........................................................................................... ................. ....03/29/2023 ... BARCLAYS CAPITAL INC. .................................................................................................... ...................................  ........................... 66,199 ........................... 66,203 ..................................0 
826944-AA-8 ......... SIERRA RECEIVABLES FUNDING CO ........................................................................................... ................. ....10/11/2023 ... PERSHING LLC ................................................................................................................ ...................................  .......................... 255,084 .......................... 255,091 ..................................0 
828807-DW-4 ......... SIMON PROPERTY GROUP LP ................................................................................................... ................. ....11/06/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 47,527 ........................... 48,000 ..................................0 
832696-AX-6 ......... JM SMUCKER CO ................................................................................................................ ................. ....10/11/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 147,904 ..........................148,000 ..................................0 
835495-AN-2 ......... SONOCO PRODUCTS CO .......................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 25,755 ........................... 29,000 ................................ 40 

871829-BC-0 ......... SYSCO CORPORATION ........................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 28,329 ........................... 30,000 ............................... 105 
87264A-BB-0 ......... T MOBILE USA INC ............................................................................................................ ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 39,492 ........................... 41,000 ............................... 510 
87264A-CV-5 ......... T MOBILE USA INC ............................................................................................................ ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 44,081 ........................... 46,000 ............................... 252 
874054-AF-6 ......... TAKE TWO INTERACTIVE SOF .................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 45,338 ........................... 47,000 ............................... 598 
89181J-AA-0 ......... TOWD POINT MORTGAGE TRUST ................................................................................................ ................. ....01/24/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 127,284 .......................... 133,514 ............................... 417 
896239-AE-0 ......... TRIMBLE INC .................................................................................................................. ................. ....02/23/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 104,419 ..........................105,000 ............................... 917 
89681L-AA-0 ......... TRITON CONTAINER/TAL INT .................................................................................................. ................. ....03/06/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 169,915 ..........................221,000 .............................3,361 
89788M-AK-8 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....09/26/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ........................... 59,962 ........................... 62,000 .............................1,582 
89788M-AM-4 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....01/23/2023 ... TRUIST SECURITIES, INC. .................................................................................................. ...................................  .......................... 110,295 ..........................115,000 ............................... 133 
89788M-AQ-5 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....10/25/2023 ... TRUIST SECURITIES, INC. .................................................................................................. ...................................  ........................... 61,000 ........................... 61,000 ..................................0 
90932J-AA-0 ......... UNITED AIR 2019 2 AA PTT .................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 39,578 ........................... 47,245 ............................... 397 
91159H-JN-1 ......... US BANCORP .................................................................................................................... ................. ....06/07/2023 ... US BANCORP INVESTMENTS INC .............................................................................................. ...................................  ........................... 83,973 ........................... 85,000 ............................... 294 
91324P-EQ-1 ......... UNITEDHEALTH GROUP INC .................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 49,245 ........................... 49,000 ................................ 58 

918204-BA-5 ......... VF CORP ........................................................................................................................ ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 49,846 ........................... 53,000 ............................... 424 
918286-AA-3 ......... VSE VOI MORTGAGE LLC ....................................................................................................... ................. ....02/24/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 56,600 ........................... 58,734 ................................ 46 
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92277G-AJ-6 ......... VENTAS REALTY LP ............................................................................................................ ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 33,074 ........................... 36,000 ............................... 416 
92338C-AE-3 ......... VERALTO CORP ................................................................................................................. ................. ....09/11/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................... 97,701 ........................... 98,000 ..................................0 
92343V-FX-7 ......... VERIZON COMMUNICATIONS .................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................104,816 ..........................137,000 ............................... 722 
92347B-AB-0 ......... VERIDIAN AUTO RECEIVABLES TRUS .......................................................................................... ................. ....05/23/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 84,269 ........................... 84,277 ..................................0 
92556V-AC-0 ......... VIATRIS INC .................................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 13,027 ........................... 15,000 ................................ 58 

925650-AC-7 ......... VICI PROPERTIES LP .......................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 47,240 ........................... 51,000 ................................ 56 

95000U-3F-8 ......... WELLS FARGO + COMPANY ...................................................................................................... ................. ....07/18/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 225,543 ..........................228,000 ............................... 311 
958667-AE-7 ......... WESTERN MIDSTREAM OPERAT .................................................................................................. ................. ....03/30/2023 ... BONY/TORONTO DOMINION SECURITIES INC ................................................................................. ...................................  ........................... 97,058 ........................... 98,000 ............................... 707 
962166-BY-9 ......... WEYERHAEUSER CO ............................................................................................................. ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 28,753 ........................... 32,000 ............................... 455 
98138H-AG-6 ......... WORKDAY INC ................................................................................................................... ................. ....08/21/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 41,157 ........................... 44,000 ............................... 607 
001192-AL-7 ......... SOUTHERN CO GAS CAPITAL ................................................................................................... ................. ....01/18/2023 ... US BANCORP INVESTMENTS INC .............................................................................................. ...................................  ........................... 87,734 ........................... 90,000 ............................... 630 
00138C-AV-0 ......... COREBRIDGE GLOB FUNDING ................................................................................................... ................. ....09/14/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 50,021 ........................... 50,000 ..................................0 
015271-AK-5 ......... ALEXANDRIA REAL ESTATE E ................................................................................................. ................. ....01/27/2023 ... BNY/SUNTRUST CAPITAL MARKETS ........................................................................................... ...................................  ........................... 86,656 ........................... 90,000 ............................... 158 
023608-AP-7 ......... AMEREN CORP ................................................................................................................... ................. ....11/15/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ........................... 49,936 ........................... 50,000 ..................................0 
025816-CS-6 ......... AMERICAN EXPRESS CO ........................................................................................................ ................. ....01/17/2023 ... BNY/SUNTRUST CAPITAL MARKETS ........................................................................................... ...................................  ..........................101,556 ..........................110,000 .............................1,052 
025816-DL-0 ......... AMERICAN EXPRESS CO ........................................................................................................ ................. ....10/24/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ........................... 20,000 ........................... 20,000 ..................................0 
02582J-JZ-4 ......... AMERICAN EXPRESS CREDIT ACCOUN .......................................................................................... ................. ....06/07/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 169,985 ..........................170,000 ..................................0 
031162-DP-2 ......... AMGEN INC ..................................................................................................................... ................. ....02/15/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 49,913 ........................... 50,000 ..................................0 
032095-AM-3 ......... AMPHENOL CORP ................................................................................................................ ................. ....03/27/2023 ... BNP PARIBAS SECURITIES BOND ............................................................................................. ...................................  ........................... 39,863 ........................... 40,000 ..................................0 
04352E-AA-3 ......... ASCENSION HEALTH ............................................................................................................ ................. ....08/15/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 213,889 ..........................250,000 ............................ 1,850 

05522R-DG-0 ......... BANK OF AMERICA CREDIT CARD TR .......................................................................................... ................. ....06/08/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 99,977 ..........................100,000 ..................................0 
05565E-CE-3 ......... BMW US CAPITAL LLC ......................................................................................................... ................. ....08/08/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 99,969 ..........................100,000 ..................................0 
06051G-LV-9 ......... BANK OF AMERICA CORP ....................................................................................................... ................. ....09/12/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 80,000 ........................... 80,000 ..................................0 
06368L-GV-2 ......... BANK OF MONTREAL ............................................................................................................ ................. ....01/05/2023 ... BNKOFMONT,CHBRNCH/CM ...................................................................................................... ...................................  ........................... 79,996 ........................... 80,000 ..................................0 
06406R-BG-1 ......... BANK OF NY MELLON CORP .................................................................................................... ................. ....01/23/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  .......................... 136,574 ..........................140,000 ............................... 652 
06417X-AN-1 ......... BANK OF NOVA SCOTIA ........................................................................................................ ................. ....01/24/2023 ... SCOTIAMCLEOD (U.S.A.) INC. .............................................................................................. ...................................  ........................... 29,974 ........................... 30,000 ..................................0 
072863-AE-3 ......... BAYLOR SCOTT + WHITE HOL .................................................................................................. ................. ....02/16/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 105,902 ..........................115,000 ............................... 813 
097023-DG-7 ......... BOEING CO ..................................................................................................................... ................. ....01/13/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  .......................... 101,399 ..........................110,000 ............................ 1,100 

12626P-AM-5 ......... CRH AMERICA INC ............................................................................................................. ................. ....01/13/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  .......................... 194,436 ..........................200,000 .............................1,292 
12635R-AW-8 ......... CSAIL COMMERCIAL MORTGAGE TRUS .......................................................................................... ................. ....01/20/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ..........................162,966 ..........................168,808 ............................... 382 
14318D-AC-3 ......... CARMAX AUTO OWNER TRUST ................................................................................................... ................. ....01/19/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 299,975 ..........................300,000 ..................................0 
14448C-AT-1 ......... CARRIER GLOBAL CORP ........................................................................................................ ................. ....11/15/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 49,983 ........................... 50,000 ..................................0 
15189X-BD-9 ......... CENTERPOINT ENER HOUSTON .................................................................................................. ................. ....09/13/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ........................... 79,910 ........................... 80,000 ..................................0 
17108J-AA-1 ......... CHRISTUS HEALTH ............................................................................................................. ................. ....05/02/2023 ... CITIGROUP GLOBAL MARKETS INC ........................................................................................... ...................................  ........................... 73,913 ........................... 75,000 ............................ 1,112 

17331K-AD-1 ......... CITIZENS AUTO RECEIVABLES TRUS .......................................................................................... ................. ....06/23/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ..........................174,971 ..........................175,000 ..................................0 
210518-DS-2 ......... CONSUMERS ENERGY CO ........................................................................................................ ................. ....01/03/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 199,628 ..........................200,000 ..................................0 
21071B-AB-1 ......... CONSUMERS 23 SECURE FUND .................................................................................................. ................. ....12/05/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 179,923 ..........................180,000 ..................................0 
22966R-AC-0 ......... CUBESMART LP ................................................................................................................. ................. ....01/17/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ........................... 77,959 ........................... 80,000 ............................... 569 
233258-AC-6 ......... DLLAD LLC ..................................................................................................................... ................. ....01/25/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 344,917 .......................... 345,000 ..................................0 
23338V-AN-6 ......... DTE ELECTRIC CO ............................................................................................................. ................. ....02/28/2023 ... PERSHING LLC ................................................................................................................ ...................................  .......................... 120,623 ..........................140,000 ............................ 1,116 

23346T-AA-9 ......... DTE ELECT SECUR FND II .................................................................................................... ................. ....10/18/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ..........................114,960 ..........................115,000 ..................................0 
24702H-AE-3 ......... DELL EQUIPMENT FINANCE TRUST ............................................................................................. ................. ....03/14/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 199,992 ..........................200,000 ..................................0 
26442C-AY-0 ......... DUKE ENERGY CAROLINAS ...................................................................................................... ................. ....09/27/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  .......................... 152,381 ..........................180,000 ............................... 539 
29250N-BW-4 ......... ENBRIDGE INC ................................................................................................................. ................. ....11/06/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 29,993 ........................... 30,000 ..................................0 
29273V-AR-1 ......... ENERGY TRANSFER LP ......................................................................................................... ................. ....10/10/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  .......................... 109,935 ..........................110,000 ..................................0 
29375C-AB-5 ......... ENTERPRISE FLEET FINANCING LLC .......................................................................................... ................. ....02/22/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  ..........................157,100 ..........................157,126 ..................................0 
29375N-AB-1 ......... ENTERPRISE FLEET FINANCING LLC .......................................................................................... ................. ....05/23/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 84,985 ........................... 85,000 ..................................0 
294429-AW-5 ......... EQUIFAX INC .................................................................................................................. ................. ....05/05/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 59,822 ........................... 60,000 ..................................0 
30161N-BJ-9 ......... EXELON CORP ................................................................................................................... ................. ....02/16/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ........................... 49,916 ........................... 50,000 ..................................0 
302491-AW-5 ......... FMC CORP ...................................................................................................................... ................. ....05/15/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 59,991 ........................... 60,000 ..................................0 
31680E-AD-3 ......... FIFTH THIRD AUTO TRUST .................................................................................................... ................. ....08/15/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 169,989 ..........................170,000 ..................................0 
337738-AT-5 ......... FISERV INC .................................................................................................................... ................. ....01/13/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ........................... 95,045 ..........................100,000 ............................... 151 
337738-BD-9 ......... FISERV INC .................................................................................................................... ................. ....02/27/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 129,831 ..........................130,000 ..................................0 
345287-AD-8 ......... FORD CREDIT AUTO LEASE TRUST ............................................................................................. ................. ....01/18/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  .......................... 474,994 ..........................475,000 ..................................0 
34535Q-AA-3 ......... FORD CREDIT AUTO OWNER TRUST/F .......................................................................................... ................. ....02/09/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 394,988 .......................... 395,000 ..................................0 
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36267V-AF-0 ......... GE HEALTHCARE TECH INC .................................................................................................... ................. ....11/09/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  .......................... 159,421 ..........................160,000 ............................... 603 
37331N-AH-4 ......... GEORGIA PACIFIC LLC ........................................................................................................ ................. ....03/08/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ........................... 48,033 ........................... 50,000 ................................ 45 

38145G-AM-2 ......... GOLDMAN SACHS GROUP INC ................................................................................................... ................. ....08/07/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ........................... 20,000 ........................... 20,000 ..................................0 
40139L-BH-5 ......... GUARDIAN LIFE GLOB FUND ................................................................................................... ................. ....09/27/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 60,000 ........................... 60,000 ..................................0 
402740-AB-0 ......... GULFSTREAM NATURAL GAS .................................................................................................... ................. ....01/13/2023 ... UBS SECURITIES LLC ........................................................................................................ ...................................  ..........................101,204 ..........................100,000 .............................1,324 
404280-CL-1 ......... HSBC HOLDINGS PLC ........................................................................................................... ................. ....01/13/2023 ... SG AMERICAS SECURITIES LLC .............................................................................................. ...................................  ..........................171,728 ..........................200,000 .............................1,297 
42824C-BL-2 ......... HP ENTERPRISE CO ............................................................................................................ ................. ....03/07/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 119,921 ..........................120,000 ..................................0 
448980-AD-4 ......... HYUNDAI AUTO LEASE SECURITIZAT .......................................................................................... ................. ....05/16/2023 ... SG AMERICAS SECURITIES LLC .............................................................................................. ...................................  .......................... 179,996 ..........................180,000 ..................................0 
44933V-AD-3 ......... HYUNDAI AUTO LEASE SECURITIZAT .......................................................................................... ................. ....01/24/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 444,938 .......................... 445,000 ..................................0 
456873-AE-8 ......... TRANE TECH FIN LTD ......................................................................................................... ................. ....01/13/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ........................... 86,269 ........................... 90,000 .............................1,024 
459200-KW-0 ......... IBM CORP ...................................................................................................................... ................. ....01/30/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ..........................169,665 ..........................170,000 ..................................0 
461070-AP-9 ......... INTERSTATE POWER + LIGHT .................................................................................................. ................. ....01/12/2023 ... PERSHING LLC ................................................................................................................ ...................................  .......................... 156,502 ..........................160,000 .............................2,023 
46590L-AS-1 ......... JPMDB COMMERCIAL MORTGAGE SECU .......................................................................................... ................. ....02/01/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 82,194 ........................... 87,079 ................................ 14 

46647P-DW-3 ......... JPMORGAN CHASE + CO ........................................................................................................ ................. ....10/16/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 20,000 ........................... 20,000 ..................................0 
47800C-AC-0 ......... JOHN DEERE OWNER TRUST ..................................................................................................... ................. ....02/22/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  .......................... 289,947 ..........................290,000 ..................................0 
49446R-AS-8 ......... KIMCO REALTY OP LLC ........................................................................................................ ................. ....12/15/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ........................... 38,375 ........................... 40,000 ............................... 329 
502431-AP-4 ......... L3HARRIS TECH INC ........................................................................................................... ................. ....07/27/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 89,882 ........................... 90,000 ..................................0 
526107-AE-7 ......... LENNOX INTERNATIONAL INC .................................................................................................. ................. ....01/13/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  .......................... 146,195 ..........................160,000 ............................ 1,002 

55336V-BR-0 ......... MPLX LP ........................................................................................................................ ................. ....01/13/2023 ... SCOTIAMCLEOD (U.S.A.) INC. .............................................................................................. ...................................  ..........................126,876 ..........................140,000 ............................... 932 
55903V-BA-0 ......... WARNERMEDIA HOLDINGS INC .................................................................................................. ................. ....03/09/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  ..........................230,000 ..........................230,000 .............................1,152 
56585A-BC-5 ......... MARATHON PETROLEUM CORP ................................................................................................... ................. ....01/12/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ........................... 91,178 ........................... 90,000 ............................... 410 
574599-BN-5 ......... MASCO CORP .................................................................................................................... ................. ....01/17/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  .......................... 133,704 ..........................140,000 ............................... 871 
579780-AR-8 ......... MCCORMICK + CO ............................................................................................................... ................. ....01/13/2023 ... BONY/TORONTO DOMINION SECURITIES INC ................................................................................. ...................................  ........................... 88,772 ..........................100,000 ............................... 383 
58769J-AK-3 ......... MERCEDES BENZ FIN NA ....................................................................................................... ................. ....08/31/2023 ... INTL FCSTONE FINANCIAL INC./BD RATES ................................................................................. ...................................  .......................... 149,649 ..........................150,000 ............................... 693 
58770A-AC-7 ......... MERCEDES BENZ AUTO RECEIVABLES .......................................................................................... ................. ....01/18/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  .......................... 424,949 .......................... 425,000 ..................................0 
591894-CE-8 ......... METROPOLITAN EDISON CO .................................................................................................... ................. ....03/28/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ........................... 39,944 ........................... 40,000 ..................................0 
59523U-AT-4 ......... MID AMERICA APARTMENTS .................................................................................................... ................. ....01/12/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ........................... 79,384 ........................... 90,000 ............................... 336 
606822-CC-6 ......... MITSUBISHI UFJ FIN GRP .................................................................................................... ................. ....01/13/2023 ... PERSHING LLC ................................................................................................................ ...................................  .......................... 179,622 ..........................200,000 .............................2,328 
60920L-AR-5 ......... MONDELEZ INTL HLDINGS NE .................................................................................................. ................. ....01/13/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ..........................176,846 ..........................200,000 ............................... 792 
62829D-2A-7 ......... MUTUAL OF OMAHA GLOBAL .................................................................................................... ................. ....07/19/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 59,964 ........................... 60,000 ..................................0 
62829D-2B-5 ......... MUTUAL OF OMAHA GLOBAL .................................................................................................... ................. ....12/05/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 39,967 ........................... 40,000 ..................................0 
64034Q-AA-6 ......... NELNET STUDENT LOAN TRUST ................................................................................................. ................. ....10/26/2023 ... PERSHING LLC ................................................................................................................ ...................................  .......................... 237,734 .......................... 241,814 ............................... 419 
64952W-EY-5 ......... NEW YORK LIFE GLOBAL FDG ................................................................................................. ................. ....01/04/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  .......................... 119,932 ..........................120,000 ..................................0 
64953B-BF-4 ......... NEW YORK LIFE GLOBAL FDG ................................................................................................. ................. ....09/12/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 29,994 ........................... 30,000 ..................................0 
649840-CU-7 ......... NY STATE ELECTRIC + GAS ................................................................................................... ................. ....08/03/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  ........................... 59,878 ........................... 60,000 ..................................0 
65473F-AD-9 ......... NISSAN AUTO LEASE TRUST ................................................................................................... ................. ....06/21/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 104,992 ..........................105,000 ..................................0 
65480V-AD-5 ......... NISSAN AUTO LEASE TRUST ................................................................................................... ................. ....01/18/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 449,968 ..........................450,000 ..................................0 
655844-CE-6 ......... NORFOLK SOUTHERN CORP ...................................................................................................... ................. ....11/20/2023 ... CANTOR FITZGERALD + CO ................................................................................................... ...................................  ........................... 42,600 ........................... 50,000 ................................ 74 

66815L-2A-6 ......... NORTHWESTERN MUTUAL GLBL .................................................................................................. ................. ....03/09/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  ........................... 53,048 ........................... 60,000 ................................ 79 

67077M-BA-5 ......... NUTRIEN LTD ................................................................................................................... ................. ....03/23/2023 ... CANTOR FITZGERALD + CO ................................................................................................... ...................................  ........................... 49,919 ........................... 50,000 ..................................0 
68389X-CM-5 ......... ORACLE CORP ................................................................................................................... ................. ....02/02/2023 ... HSBC SECURITIES, INC. ..................................................................................................... ...................................  ........................... 89,848 ........................... 90,000 ..................................0 
693475-BL-8 ......... PNC FINANCIAL SERVICES .................................................................................................... ................. ....01/19/2023 ... DBTC AMERICA/PNC BANK, N.A.-SECS.CO .................................................................................. ...................................  ..........................168,683 ..........................170,000 ............................... 930 
693475-BQ-7 ......... PNC FINANCIAL SERVICES .................................................................................................... ................. ....06/07/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 50,000 ........................... 50,000 ..................................0 
693475-BT-1 ......... PNC FINANCIAL SERVICES .................................................................................................... ................. ....10/17/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................... 30,009 ........................... 30,000 ..................................0 
718547-AT-9 ......... PHILLIPS 66 CO ............................................................................................................... ................. ....03/27/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  ........................... 69,838 ........................... 70,000 ..................................0 
723787-AT-4 ......... PIONEER NATURAL RESOURCE .................................................................................................. ................. ....01/12/2023 ... BOFA SECURITIES, INC. .................................................................................................... ...................................  ..........................108,402 ..........................120,000 ..................................8 
723787-AV-9 ......... PIONEER NATURAL RESOURCE .................................................................................................. ................. ....03/27/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ........................... 69,966 ........................... 70,000 ..................................0 
75513E-CQ-2 ......... RTX CORP ...................................................................................................................... ................. ....02/23/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 79,978 ........................... 80,000 ..................................0 
75513E-CT-6 ......... RTX CORP ...................................................................................................................... ................. ....11/06/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................... 49,955 ........................... 50,000 ..................................0 
756109-AZ-7 ......... REALTY INCOME CORP .......................................................................................................... ................. ....01/25/2023 ... MARKETAXESS CORPORATION .................................................................................................. ...................................  ........................... 44,274 ........................... 50,000 ............................... 138 
76169X-AC-8 ......... REXFORD INDUSTRIAL REALT .................................................................................................. ................. ....03/28/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 69,283 ........................... 70,000 ..................................0 
771367-CD-9 ......... ROCHESTER GAS + ELECTRIC .................................................................................................. ................. ....01/12/2023 ... PERSHING LLC ................................................................................................................ ...................................  .......................... 112,990 ..........................120,000 ............................... 475 
775109-CG-4 ......... ROGERS COMMUNICATIONS IN .................................................................................................. ................. ....03/07/2022 ... EXCHANGE OFFER (NON CASH) ............................................................................................... ...................................  ........................... 79,995 ........................... 80,000 ............................... 946 
776743-AD-8 ......... ROPER TECHNOLOGIES INC ..................................................................................................... ................. ....01/12/2023 ... MARKETAXESS CORPORATION .................................................................................................. ...................................  ..........................165,480 ..........................170,000 ............................... 574 
78016F-ZT-4 ......... ROYAL BANK OF CANADA ....................................................................................................... ................. ....01/09/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ..........................170,300 ..........................170,000 ................................ 95 
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78016F-ZW-7 ......... ROYAL BANK OF CANADA ....................................................................................................... ................. ....01/20/2023 ... BONY/TORONTO DOMINION SECURITIES INC ................................................................................. ...................................  ........................... 90,669 ........................... 90,000 ............................... 147 
78016F-ZZ-0 ......... ROYAL BANK OF CANADA ....................................................................................................... ................. ....07/13/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................ ...................................  ........................... 29,997 ........................... 30,000 ..................................0 
78200J-AA-0 ......... RUSH OBLIGATED GROUP ....................................................................................................... ................. ....06/22/2023 ... MARKETAXESS CORPORATION .................................................................................................. ...................................  ........................... 60,298 ........................... 65,000 ............................... 290 
797440-CE-2 ......... SAN DIEGO G + E ............................................................................................................. ................. ....08/07/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ........................... 99,570 ..........................100,000 ..................................0 
80287G-AC-4 ......... SANTANDER DRIVE AUTO RECEIVABL .......................................................................................... ................. ....01/18/2023 ... WELLS FARGO SECURITIES LLC .............................................................................................. ...................................  .......................... 294,954 .......................... 295,000 ..................................0 
808513-CD-5 ......... CHARLES SCHWAB CORP ........................................................................................................ ................. ....05/17/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 70,000 ........................... 70,000 ..................................0 
808513-CG-8 ......... CHARLES SCHWAB CORP ........................................................................................................ ................. ....08/22/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  .......................... 119,899 ..........................120,000 ..................................0 
817826-AC-4 ......... 7 ELEVEN INC ................................................................................................................. ................. ....01/13/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................... 62,305 ........................... 70,000 ............................... 292 
828807-CW-5 ......... SIMON PROPERTY GROUP LP ................................................................................................... ................. ....01/27/2023 ... US BANCORP INVESTMENTS INC .............................................................................................. ...................................  ........................... 95,998 ..........................100,000 ............................... 147 
857477-CF-8 ......... STATE STREET CORP ........................................................................................................... ................. ....11/16/2023 ... CITIGROUP GLOBAL MARKETS INC SALOMON BRO ............................................................................ ...................................  ........................... 10,000 ........................... 10,000 ..................................0 
86562M-CG-3 ......... SUMITOMO MITSUI FINL GRP .................................................................................................. ................. ....01/13/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ..........................169,270 ..........................200,000 .............................1,279 
87264A-BR-5 ......... T MOBILE USA INC ............................................................................................................ ................. ....04/20/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 37,289 ........................... 40,000 ............................... 173 
87264A-BU-8 ......... T MOBILE USA INC ............................................................................................................ ................. ....04/19/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 75,011 ........................... 80,000 ................................ 39 

87264A-DA-0 ......... T MOBILE USA INC ............................................................................................................ ................. ....05/08/2023 ... J.P. MORGAN SECURITIES LLC .............................................................................................. ...................................  ........................... 29,937 ........................... 30,000 ..................................0 
89114T-ZD-7 ......... TORONTO DOMINION BANK ...................................................................................................... ................. ....02/09/2023 ... DEUTSCHE BANK SECURITIES INC ............................................................................................ ...................................  .......................... 195,580 ..........................220,000 ............................... 513 
891940-AC-2 ......... TOYOTA AUTO RECEIVABLES OWNER ........................................................................................... ................. ....01/24/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  ..........................400,000 ..........................400,000 ..................................0 
89236T-LD-5 ......... TOYOTA MOTOR CREDIT CORP .................................................................................................. ................. ....11/15/2023 ... BNP PARIBAS SECURITIES BOND ............................................................................................. ...................................  ........................... 79,928 ........................... 80,000 ..................................0 
893574-AK-9 ......... TRANSCONT GAS PIPE LINE ................................................................................................... ................. ....01/17/2023 ... BNY/SUNTRUST CAPITAL MARKETS ........................................................................................... ...................................  ..........................173,889 ..........................180,000 .............................2,480 
89788M-AQ-5 ......... TRUIST FINANCIAL CORP ...................................................................................................... ................. ....10/25/2023 ... BNY/SUNTRUST CAPITAL MARKETS ........................................................................................... ...................................  ........................... 40,000 ........................... 40,000 ..................................0 
91159H-JP-6 ......... US BANCORP .................................................................................................................... ................. ....10/19/2023 ... US BANCORP INVESTMENTS INC .............................................................................................. ...................................  ........................... 80,000 ........................... 80,000 ..................................0 
92867W-AD-0 ......... VOLKSWAGEN AUTO LOAN ENHANCED ........................................................................................... ................. ....06/06/2023 ... BOFA SECURITIES, INC. / FIXED INCOME ................................................................................. ...................................  .......................... 164,959 ..........................165,000 ..................................0 
929160-AT-6 ......... VULCAN MATERIALS CO ........................................................................................................ ................. ....11/20/2023 ... JEFFERIESLLC ................................................................................................................ ...................................  ........................... 37,950 ........................... 40,000 ............................... 221 
92939U-AK-2 ......... WEC ENERGY GROUP INC ....................................................................................................... ................. ....01/09/2023 ... BARCLAYS CAPITAL INC ...................................................................................................... ...................................  ........................... 49,942 ........................... 50,000 ..................................0 
92940P-AB-0 ......... WRKCO INC ..................................................................................................................... ................. ....01/13/2023 ... PERSHING LLC ................................................................................................................ ...................................  ..........................178,691 ..........................180,000 ............................ 2,860 

95000H-BE-1 ......... WELLS FARGO COMMERCIAL MORTGAG .......................................................................................... ................. ....01/20/2023 ... MORGAN STANLEY CO INCORPORATED ......................................................................................... ...................................  ..........................207,406 .......................... 221,409 ............................... 380 
962166-CC-6 ......... WEYERHAEUSER CO ............................................................................................................. ................. ....05/15/2023 ... GOLDMAN SACHS + CO LLC ................................................................................................... ...................................  .......................... 109,639 ..........................110,000 ..................................0 
96328G-AS-6 ......... WHEELS FLEET LEASE FUNDING LLC .......................................................................................... ................. ....06/08/2023 ... BNP PARIBAS SECURITIES BOND ............................................................................................. ...................................  .......................... 174,992 ..........................175,000 ..................................0 
969457-CH-1 ......... WILLIAMS COMPANIES INC .................................................................................................... ................. ....02/27/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  ........................... 59,944 ........................... 60,000 ..................................0 
98164J-AD-6 ......... WORLD OMNI AUTO RECEIVABLES TR .......................................................................................... ................. ....02/07/2023 ... MIZUHO SECURITIES USA INC. .............................................................................................. ...................................  .......................... 234,960 .......................... 235,000 ..................................0 
981944-AD-3 ......... WORLD OMNI AUTOMOBILE LEASE SE .......................................................................................... ................. ....05/16/2023 ... MITSUBISHI UFJ SECURITIES (USA), INC ................................................................................. ...................................  .......................... 150,093 ..........................150,000 ..................................0 
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,706,649,584 1,743,650,957 4,429,121 

2509999997. Total - Bonds - Part 3 2,463,840,641 2,560,036,213 6,587,622 

2509999998. Total - Bonds - Part 5 4,003,843,179 4,352,119,732 3,850,003 

2509999999. Total - Bonds 6,467,683,821 6,912,155,945 10,437,625 

060505-68-2 ......... BANK OF AMERICA CORP ........................................................................................................ ................ ....11/01/2023 ... Various ....................................................................................................................... ......................16,179.000 ...................... 18,019,894 ..............................0.00 ..................................0 
26884U-20-8 ......... EPR PROPERTIES ............................................................................................................... ................ ....10/26/2023 ... NEOR ........................................................................................................................... ..........................465.000 ............................ 8,970 ..............................0.00 ..................................0 
26884U-30-7 ......... EPR PROPERTIES ............................................................................................................... ................ ....10/31/2023 ... NEOR ........................................................................................................................... ........................... 73.000 .............................1,919 ..............................0.00 ..................................0 
67054E-20-2 ......... LYONDELLBASELL ADVANCED POLYMERS INC ................................................................................... ................ ....07/17/2023 ... JP MORGAN SECURITIES INC. ................................................................................................ ....................... 1,300.000 ....................... 1,075,750 ..............................0.00 ..................................0 
949746-80-4 ......... WELLS FARGO & CO ............................................................................................................. ................ ....12/06/2023 ... Various ....................................................................................................................... ...................... 11,439.000 ...................... 12,716,546 ..............................0.00 ..................................0 
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 31,823,080 XXX 0 

00170F-20-9 ......... AMG CAPITAL TRUST II ....................................................................................................... ................ ....11/15/2023 ... Various ....................................................................................................................... .....................187,101.000 ....................... 8,837,009 ..............................0.00 ..................................0 
03769M-30-4 ......... APOLLO GLOBAL MANAGEMENT INC ............................................................................................. ................ ....11/09/2023 ... Various ....................................................................................................................... .....................404,350.000 ...................... 21,378,483 ..............................0.00 ..................................0 
283678-20-9 ......... EL PASO ENERGY CAPITAL TRUST I ........................................................................................... ................ ....11/30/2023 ... Various ....................................................................................................................... .....................129,289.000 ....................... 5,944,846 ..............................0.00 ..................................0 
65339F-71-3 ......... NEXTERA ENERGY INC .......................................................................................................... ................ ....12/12/2023 ... Various ....................................................................................................................... ................... (526,675.000) .....................(20,926,282) ..............................0.00 ..................................0 
84857L-60-6 ......... SPIRE INC ...................................................................................................................... ................ ....11/14/2023 ... Various ....................................................................................................................... .....................241,850.000 ...................... 11,720,906 ..............................0.00 ..................................0 
896047-30-5 ......... TRIBUNE MEDIA CO ............................................................................................................. ................ ....03/01/2023 ... Various ....................................................................................................................... ................... (345,740.000) .....................(20,789,893) ..............................0.00 ..................................0 
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 6,165,068 XXX 0 

4509999997. Total - Preferred Stocks - Part 3 37,988,148 XXX 0 

4509999998. Total - Preferred Stocks - Part 5 158,529,649 XXX 0 

4509999999. Total - Preferred Stocks 196,517,797 XXX 0 

315805-85-3 ......... Fidelity Advisor® Equity Growth Fund ................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... .......................... 727.194 ........................... 12,420 ...................................  ..................................0 
00206R-10-2 ......... AT&T ORD ....................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................447.000 ............................ 7,819 ...................................  ..................................0 
007973-10-0 ......... ADVANCED ENERGY INDUSTRIES ORD ........................................................................................... ................ ....12/20/2023 ... Various ....................................................................................................................... ...................... (9,026.000) .........................(932,999) ...................................  ..................................0 
001055-10-2 ......... AFLAC ORD ...................................................................................................................... ................ ....09/07/2023 ... EMM ............................................................................................................................ ....................... 2,272.000 .......................... 154,564 ...................................  ..................................0 
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922175-80-7 ......... Fidelity® VIP Contrafund® Portfolio .................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ....................... 3,626.436 .......................... 164,249 ...................................  ..................................0 
92202E-10-2 ......... VANGUARD TARGET RETIREMENT INC ........................................................................................... ................ ....01/12/2023 ... DIRECT INVESTMENT .......................................................................................................... ..........................219.000 .............................2,799 ...................................  ..................................0 
89360C-68-8 ......... Transamerica Aegon Core Bond VP .......................................................................................... ................ ....12/27/2023 ... 6 ............................................................................................................................... ....................... 2,716.009 ........................... 28,929 ...................................  ..................................0 
315918-60-7 ......... Fidelity Advisor® Overseas Fund ......................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... .......................... 151.551 .............................4,381 ...................................  ..................................0 
002824-10-0 ......... ABBOTT LABORATORIES ORD .................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................102.000 ........................... 10,421 ...................................  ..................................0 
008252-10-8 ......... AFFILIATED MANAGERS GROUP ORD ............................................................................................ ................ ....11/15/2023 ... Various ....................................................................................................................... .....................(35,532.000) ...................... (4,979,841) ...................................  ..................................0 
001413-10-3 ......... Invesco Charter Fund ........................................................................................................ ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 17,530.481 ..........................291,671 ...................................  ..................................0 
922174-10-7 ......... Fidelity® VIP Government Money Market Portfolio ..................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 30,142.470 ........................... 30,142 ...................................  ..................................0 
92202E-80-5 ......... VANGUARD TARGET RETIREMENT 202 ........................................................................................... ................ ....01/06/2023 ... DIRECT INVESTMENT .......................................................................................................... ....................... 2,493.000 ........................... 66,979 ...................................  ..................................0 
89360C-86-0 ......... Transamerica Aegon Sustainable Equity Income VP ..................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... ....................... 4,483.451 ........................... 76,967 ...................................  ..................................0 
315805-87-9 ......... Fidelity Advisor® Stock Selector Mid Cap Fund ....................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ..........................107.698 .............................4,182 ...................................  ..................................0 
00287Y-10-9 ......... ABBVIE ORD .................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 98.000 ........................... 14,436 ...................................  ..................................0 
009066-10-1 ......... AIRBNB CL A ORD .............................................................................................................. ................ ....12/14/2023 ... Various ....................................................................................................................... .....................(56,024.000) ...................... (7,843,227) ...................................  ..................................0 
002824-10-0 ......... ABBOTT LABORATORIES ORD .................................................................................................... ................ ....11/21/2023 ... Various ....................................................................................................................... ....................... 7,203.000 .......................... 697,055 ...................................  ..................................0 
922176-10-2 ......... Fidelity® VIP Growth & Income Portfolio ............................................................................... ................ ....12/20/2023 ... 2 ............................................................................................................................... ....................... 1,617.977 ........................... 42,253 ...................................  ..................................0 
92202E-40-9 ......... VANGUARD TARGET RETIREMENT 202 ........................................................................................... ................ ....01/13/2023 ... DIRECT INVESTMENT .......................................................................................................... ..........................647.000 ........................... 11,358 ...................................  ..................................0 
89360C-26-6 ......... Transamerica BlackRock Government Money Market VP .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... ...................... 11,201.430 ........................... 11,201 ...................................  ..................................0 
316067-10-7 ......... Fidelity® Government Cash Reserves ...................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 49,391.450 ........................... 49,391 ...................................  ..................................0 
00724F-10-1 ......... ADOBE ORD ...................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 24.000 ........................... 11,202 ...................................  ..................................0 
00971T-10-1 ......... AKAMAI TECHNOLOGIES ORD .................................................................................................... ................ ....12/19/2023 ... Various ....................................................................................................................... .....................(71,038.000) ...................... (7,345,739) ...................................  ..................................0 
001413-17-8 ......... Invesco Diversified Dividend Fund ....................................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. .....................888,241.060 ...................... 15,454,743 ...................................  ..................................0 
922174-70-1 ......... Fidelity® VIP Growth Portfolio ........................................................................................... ................ ....12/20/2023 ... 2 ............................................................................................................................... ....................... 1,273.655 ..........................111,653 ...................................  ..................................0 
92202E-88-8 ......... VANGUARD TARGET RETIREMENT 203 ........................................................................................... ................ ....01/12/2023 ... DIRECT INVESTMENT .......................................................................................................... ....................... 2,007.000 ........................... 68,239 ...................................  ..................................0 
89360C-55-5 ......... Transamerica International Focus VP .................................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... ........................9,932.895 ........................... 80,989 ...................................  ..................................0 
922175-20-3 ......... Fidelity® VIP Asset Manager Portfolio .................................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 39,088.355 ..........................580,651 ...................................  ..................................0 
007903-10-7 ......... ADVANCED MICRO DEVICES ORD ................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................103.000 .............................9,159 ...................................  ..................................0 
011642-10-5 ......... ALARMCOM HOLDINGS ORD ...................................................................................................... ................ ....12/14/2023 ... Various ....................................................................................................................... ...................... (4,131.000) .........................(243,931) ...................................  ..................................0 
00287Y-10-9 ......... ABBVIE ORD .................................................................................................................... ................ ....12/15/2023 ... Various ....................................................................................................................... ....................... 1,021.000 ..........................151,089 ...................................  ..................................0 
922175-30-2 ......... Fidelity® VIP Index 500 Portfolio ....................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... .......................... 161.355 ........................... 67,524 ...................................  ..................................0 
92202E-50-8 ......... VANGUARD TARGET RETIREMENT 203 ........................................................................................... ................ ....01/20/2023 ... DIRECT INVESTMENT .......................................................................................................... ........................... 17.000 ............................... 352 ...................................  ..................................0 
 ....................... Transamerica JPMorgan Tactical Allocation VP ......................................................................... ................ ....12/28/2023 ... 6 ............................................................................................................................... ....................... 5,511.685 ........................... 64,315 ...................................  ..................................0 
922175-40-1 ......... Fidelity® VIP Asset Manager: Growth Portfolio ....................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 10,340.517 .......................... 203,549 ...................................  ..................................0 
009066-10-1 ......... AIRBNB CL A ORD .............................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ..........................201.000 ........................... 26,677 ...................................  ..................................0 
018802-10-8 ......... ALLIANT ENERGY ORD .......................................................................................................... ................ ....12/22/2023 ... Various ....................................................................................................................... ................... (107,320.000) ...................... (5,444,067) ...................................  ..................................0 
001413-40-0 ......... Invesco Charter Fund ........................................................................................................ ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 21,131.446 .......................... 371,497 ...................................  ..................................0 
922176-80-5 ......... Fidelity® VIP Mid Cap Portfolio ......................................................................................... ................ ....12/27/2023 ... 2 ............................................................................................................................... ..........................818.510 ........................... 27,287 ...................................  ..................................0 
92202E-87-0 ......... VANGUARD TARGET RETIREMENT 204 ........................................................................................... ................ ....12/27/2023 ... DIVIDEND REINVESTMENT ..................................................................................................... ............................ 1.000 ................................ 27 ...................................  ..................................0 
89360D-10-8 ......... Transamerica Janus Mid-Cap Growth VP ................................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... ...................... 13,346.461 .......................... 393,646 ...................................  ..................................0 
315802-50-4 ......... Fidelity® VIP Balanced Portfolio ........................................................................................ ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 55,906.138 ....................... 1,161,817 ...................................  ..................................0 
009158-10-6 ......... AIR PRODUCTS AND CHEMICALS ORD ........................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 14.000 .............................4,131 ...................................  ..................................0 
02043Q-10-7 ......... ALNYLAM PHARMACEUTICALS ORD ............................................................................................... ................ ....12/28/2023 ... Various ....................................................................................................................... ...................... (1,659.000) .........................(279,556) ...................................  ..................................0 
00724F-10-1 ......... ADOBE ORD ...................................................................................................................... ................ ....10/06/2023 ... Various ....................................................................................................................... ....................... 1,995.000 ..........................846,761 ...................................  ..................................0 
922176-68-0 ......... Fidelity® VIP Value Strategies Portfolio .............................................................................. ................ ....12/18/2023 ... 2 ............................................................................................................................... ....................... 1,230.654 ........................... 19,753 ...................................  ..................................0 
72201P-61-3 ......... PIMCO FDS SHORT TERM FLTG NAV ............................................................................................ ................ ....06/29/2023 ... PACIFIC INVESTMENT MANAGEMENT COMP .................................................................................... .....................441,113.000 ....................... 4,417,234 ...................................  ..................................0 
89360C-37-3 ......... Transamerica Multi-Managed Balanced VP ................................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... ....................... 2,409.927 ........................... 34,855 ...................................  ..................................0 
922176-60-7 ......... Fidelity® VIP Balanced Portfolio ........................................................................................ ................ ....12/29/2023 ... 2 ............................................................................................................................... .................. 2,694,309.996 ...................... 53,534,369 ...................................  ..................................0 
00971T-10-1 ......... AKAMAI TECHNOLOGIES ORD .................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 11.000 ............................ 1,182 ...................................  ..................................0 
021369-10-3 ......... ALTAIR ENGINEERING CL A ORD .............................................................................................. ................ ....12/22/2023 ... Various ....................................................................................................................... .....................(88,958.000) ...................... (5,708,200) ...................................  ..................................0 
00141A-43-8 ......... Invesco Core Plus Bond Fund ............................................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 86,909.089 .......................... 787,323 ...................................  ..................................0 
55273F-66-2 ......... MFS® Mid Cap Growth Series ................................................................................................ ................ ....12/29/2023 ... 10 ............................................................................................................................. ..........................436.880 .............................2,959 ...................................  ..................................0 
72201W-31-1 ......... PIMCO FDS ...................................................................................................................... ................ ....06/29/2023 ... PACIFIC INVESTMENT MANAGEMENT COMP .................................................................................... .................27,798,770.000 .....................247,735,083 ...................................  ..................................0 
89360C-22-5 ......... Transamerica Small/Mid Cap Value VP Initial Class .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... ....................... 9,228.662 ..........................170,212 ...................................  ..................................0 
922177-38-1 ......... Fidelity® VIP Consumer Staples ........................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... .....................142,902.896 ....................... 2,799,270 ...................................  ..................................0 
012653-10-1 ......... ALBEMARLE ORD ................................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 10.000 ............................ 1,840 ...................................  ..................................0 
02376R-10-2 ......... AMERICAN AIRLINES GROUP ORD ............................................................................................... ................ ....12/27/2023 ... Various ....................................................................................................................... ................... (787,584.000) .....................(11,609,891) ...................................  ..................................0 
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00827B-10-6 ......... AFFIRM HOLDINGS CL A ORD .................................................................................................. ................ ....09/12/2023 ... Various ....................................................................................................................... .....................123,209.000 ....................... 1,844,674 ...................................  ..................................0 
55273F-76-1 ......... MFS® New Discovery Series ................................................................................................. ................ ....12/26/2023 ... 10 ............................................................................................................................. ..........................256.077 .............................2,398 ...................................  ..................................0 
72201W-32-9 ......... PIMCO FDS ...................................................................................................................... ................ ....06/30/2023 ... PACIFIC INVESTMENT MANAGEMENT COMP .................................................................................... .................13,180,701.000 .....................124,089,739 ...................................  ..................................0 
89360C-33-2 ......... Transamerica WMC US Growth VP ............................................................................................ ................ ....12/29/2023 ... 6 ............................................................................................................................... ....................... 7,565.814 .......................... 244,840 ...................................  ..................................0 
922175-50-0 ......... Fidelity® VIP Contrafund® Portfolio .................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 28,594.015 ....................... 1,264,471 ...................................  ..................................0 
015271-10-9 ......... ALEXANDRIA REAL ESTATE EQ REIT ORD ..................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 10.000 ............................ 1,570 ...................................  ..................................0 
025537-10-1 ......... AMERICAN ELECTRIC POWER ORD ............................................................................................... ................ ....08/10/2023 ... Various ....................................................................................................................... .....................(30,005.999) ...................... (2,332,669) ...................................  ..................................0 
00141B-66-7 ......... Invesco Main Street Fund .................................................................................................. ................ ....12/29/2023 ... 12 ............................................................................................................................. ....................... 1,921.449 ........................... 93,431 ...................................  ..................................0 
55273F-74-6 ......... MFS® Total Return Series .................................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. ....................... 1,668.240 ........................... 35,652 ...................................  ..................................0 
922175-84-9 ......... Fidelity® VIP Contrafund® Portfolio .................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... .................. 1,825,015.265 ...................... 78,657,823 ...................................  ..................................0 
016255-10-1 ......... ALIGN TECHNOLOGY ORD ........................................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 4.000 ............................ 1,081 ...................................  ..................................0 
030420-10-3 ......... AMERICAN WATER WORKS ORD .................................................................................................. ................ ....12/14/2023 ... Various ....................................................................................................................... .....................(30,194.000) ...................... (3,877,122) ...................................  ..................................0 
00846U-10-1 ......... AGILENT TECHNOLOGIES ORD .................................................................................................. ................ ....11/21/2023 ... Various ....................................................................................................................... ....................... 3,967.000 .......................... 502,589 ...................................  ..................................0 
55273F-73-8 ......... MFS® Utilities Series ...................................................................................................... ................ ....12/26/2023 ... 10 ............................................................................................................................. .......................... 752.293 ........................... 23,346 ...................................  ..................................0 
922177-77-9 ......... Fidelity® VIP Energy Portfolio ........................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... .....................619,972.345 ...................... 15,369,650 ...................................  ..................................0 
020002-10-1 ......... ALLSTATE ORD .................................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 21.000 .............................2,664 ...................................  ..................................0 
03209R-10-3 ......... AMPHASTAR PHARMACEUTICALS ORD ............................................................................................ ................ ....12/27/2023 ... Various ....................................................................................................................... .....................(70,161.000) ...................... (3,329,287) ...................................  ..................................0 
00141B-68-3 ......... Invesco Main Street Fund .................................................................................................. ................ ....12/29/2023 ... 12 ............................................................................................................................. ...................... 15,516.887 ..........................746,278 ...................................  ..................................0 
55274F-65-3 ......... MFS® VIT II Massachusetts Investors Growth Stock P ................................................................ ................ ....12/28/2023 ... 10 ............................................................................................................................. .......................... 337.269 ............................ 6,851 ...................................  ..................................0 
922174-30-5 ......... Fidelity® VIP Equity-Income Portfolio .................................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 38,186.446 .......................... 930,046 ...................................  ..................................0 
02079K-10-7 ......... ALPHABET CL C ORD ........................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................265.000 ........................... 32,302 ...................................  ..................................0 
03769M-10-6 ......... APOLLO GLOBAL MANAGEMENT ORD ............................................................................................. ................ ....12/28/2023 ... Various ....................................................................................................................... ................... (180,068.000) .....................(15,559,463) ...................................  ..................................0 
00857U-10-7 ......... AGILON HEALTH ORD ........................................................................................................... ................ ....12/04/2023 ... Various ....................................................................................................................... .....................139,922.000 ....................... 3,063,421 ...................................  ..................................0 
55273F-64-7 ......... MFS® Value Series ........................................................................................................... ................ ....12/20/2023 ... 10 ............................................................................................................................. ....................... 2,679.983 ........................... 52,244 ...................................  ..................................0 
922174-85-9 ......... Fidelity® VIP Equity-Income Portfolio .................................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 88,427.606 ....................... 2,072,517 ...................................  ..................................0 
02079K-30-5 ......... ALPHABET CL A ORD ........................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... .......................... 325.000 ........................... 38,081 ...................................  ..................................0 
038923-10-8 ......... ARBOR REALTY REIT ORD ...................................................................................................... ................ ....12/27/2023 ... Various ....................................................................................................................... ................... (568,220.000) ...................... (8,120,204) ...................................  ..................................0 
00141B-72-5 ......... Invesco Main Street Fund .................................................................................................. ................ ....12/28/2023 ... 12 ............................................................................................................................. ...................... 22,480.293 ....................... 1,094,965 ...................................  ..................................0 
00888X-79-9 ......... Invesco V.I. American Franchise Fund ................................................................................... ................ ....12/20/2023 ... 11 ............................................................................................................................. ....................... 1,739.595 ........................... 86,759 ...................................  ..................................0 
922174-10-7 ......... Fidelity® VIP Government Money Market Portfolio ..................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... .................. 1,655,043.190 ....................... 1,655,043 ...................................  ..................................0 
02209S-10-3 ......... ALTRIA GROUP ORD ............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................147.000 .............................6,402 ...................................  ..................................0 
060505-10-4 ......... BANK OF AMERICA ORD ......................................................................................................... ................ ....11/01/2023 ... J.P. MORGAN SECURITIES .................................................................................................... .....................(76,548.000) ...................... (2,037,454) ...................................  ..................................0 
009066-10-1 ......... AIRBNB CL A ORD .............................................................................................................. ................ ....08/08/2023 ... Various ....................................................................................................................... ...................... 53,182.000 ....................... 7,776,211 ...................................  ..................................0 
008892-80-4 ......... Invesco V.I. Core Equity Fund ............................................................................................ ................ ....12/29/2023 ... 11 ............................................................................................................................. ....................... 5,282.363 .......................... 137,553 ...................................  ..................................0 
922174-83-4 ......... Fidelity® VIP Government Money Market Portfolio ..................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ......................13,766.080 ........................... 13,766 ...................................  ..................................0 
023135-10-6 ......... AMAZON COM ORD ............................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................597.000 ........................... 69,492 ...................................  ..................................0 
09239B-10-9 ......... BLACKLINE ORD ................................................................................................................. ................ ....12/13/2023 ... Various ....................................................................................................................... ...................... (9,332.000) .........................(524,990) ...................................  ..................................0 
00141B-84-0 ......... Invesco Diversified Dividend Fund ....................................................................................... ................ ....12/28/2023 ... 11 ............................................................................................................................. .....................570,841.476 ....................... 9,970,618 ...................................  ..................................0 
008892-50-7 ......... Invesco V.I. EQV International Equity Fund ........................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. .......................... 463.746 ........................... 14,556 ...................................  ..................................0 
315802-70-2 ......... Fidelity® VIP Growth & Income Portfolio ............................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ........................6,939.359 ..........................184,009 ...................................  ..................................0 
025537-10-1 ......... AMERICAN ELECTRIC POWER ORD ............................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 68.000 .............................5,724 ...................................  ..................................0 
093712-10-7 ......... BLOOM ENERGY CL A ORD ...................................................................................................... ................ ....12/21/2023 ... Various ....................................................................................................................... ....................(291,599.000) ...................... (3,903,370) ...................................  ..................................0 
009158-10-6 ......... AIR PRODUCTS AND CHEMICALS ORD ........................................................................................... ................ ....05/30/2023 ... EMM ............................................................................................................................ ..........................346.000 ........................... 95,874 ...................................  ..................................0 
008892-30-9 ......... Invesco V.I. Government Securities Fund ............................................................................... ................ ....12/27/2023 ... 11 ............................................................................................................................. .......................... 791.893 .............................7,992 ...................................  ..................................0 
922176-70-6 ......... Fidelity® VIP Growth & Income Portfolio ............................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ....................... 2,922.079 ........................... 72,117 ...................................  ..................................0 
025816-10-9 ......... AMERICAN EXPRESS ORD ........................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 28.000 .............................4,256 ...................................  ..................................0 
10316T-10-4 ......... BOX CL A ORD .................................................................................................................. ................ ....12/18/2023 ... Various ....................................................................................................................... .....................(53,466.000) ...................... (1,623,108) ...................................  ..................................0 
00141G-73-2 ......... Invesco Capital Appreciation Fund ....................................................................................... ................ ....12/29/2023 ... 12 ............................................................................................................................. ....................... 1,367.283 ........................... 74,857 ...................................  ..................................0 
00900X-30-6 ......... Invesco V.I. Conservative Balanced Fund ............................................................................... ................ ....12/28/2023 ... 12 ............................................................................................................................. ....................... 1,298.665 ........................... 18,492 ...................................  ..................................0 
315802-20-7 ......... Fidelity® VIP Growth Opportunities Portfolio ......................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 11,453.078 .......................... 574,370 ...................................  ..................................0 
026874-78-4 ......... AMERICAN INTERNATIONAL GROUP ORD ........................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 24.000 .............................1,469 ...................................  ..................................0 
125896-10-0 ......... CMS ENERGY ORD ............................................................................................................... ................ ....12/13/2023 ... Various ....................................................................................................................... ................... (149,049.000) ...................... (8,375,570) ...................................  ..................................0 
012653-10-1 ......... ALBEMARLE ORD ................................................................................................................. ................ ....12/13/2023 ... Various ....................................................................................................................... ....................... 3,149.000 .......................... 742,692 ...................................  ..................................0 
008892-20-0 ......... Invesco V.I. Core Plus Bond Fund ........................................................................................ ................ ....12/28/2023 ... 12 ............................................................................................................................. ....................... 1,871.059 ........................... 10,285 ...................................  ..................................0 
922176-20-1 ......... Fidelity® VIP Growth Opportunities Portfolio ......................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ........................... 88.978 .............................3,996 ...................................  ..................................0 
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03027X-10-0 ......... AMERICAN TOWER REIT ......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 26.000 .............................4,813 ...................................  ..................................0 
12685J-10-5 ......... CABLE ONE ORD ................................................................................................................. ................ ....11/13/2023 ... Various ....................................................................................................................... .........................(309.000) .........................(223,407) ...................................  ..................................0 
00141L-85-5 ......... Invesco Small Cap Equity Fund ............................................................................................ ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 44,001.458 ..........................661,108 ...................................  ..................................0 
00900X-88-4 ......... Invesco V.I. Global Strategic Income Fund ............................................................................. ................ ....12/21/2023 ... 12 ............................................................................................................................. ....................... 2,616.701 ........................... 10,680 ...................................  ..................................0 
922176-88-8 ......... Fidelity® VIP Growth Opportunities Portfolio ......................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ....................... 1,164.808 ........................... 59,157 ...................................  ..................................0 
030420-10-3 ......... AMERICAN WATER WORKS ORD .................................................................................................. ................ ....03/20/2023 ... EMM ............................................................................................................................ ........................... 11.000 ............................ 1,567 ...................................  ..................................0 
15189T-10-7 ......... CENTERPOINT ENERGY ORD ..................................................................................................... ................ ....12/13/2023 ... Various ....................................................................................................................... ................... (206,628.000) ...................... (5,833,312) ...................................  ..................................0 
016255-10-1 ......... ALIGN TECHNOLOGY ORD ........................................................................................................ ................ ....10/26/2023 ... Various ....................................................................................................................... ....................... 1,677.000 .......................... 418,489 ...................................  ..................................0 
00900X-82-7 ......... Invesco V.I. Main Street Fund ............................................................................................ ................ ....12/29/2023 ... 12 ............................................................................................................................. ...................... 17,420.764 .......................... 277,445 ...................................  ..................................0 
922174-40-4 ......... Fidelity® VIP Growth Portfolio ........................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 23,158.972 ........................2,042,259 ...................................  ..................................0 
03073E-10-5 ......... CENCORA ORD ................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 16.000 .............................2,794 ...................................  ..................................0 
15677J-10-8 ......... CERIDIAN HCM HOLDING ORD ................................................................................................... ................ ....11/15/2023 ... Various ....................................................................................................................... .....................(32,415.000) ...................... (2,314,225) ...................................  ..................................0 
00141M-62-2 ......... Invesco Small Cap Growth Fund ............................................................................................ ................ ....12/29/2023 ... 11 ............................................................................................................................. ....................... 6,287.628 .......................... 194,837 ...................................  ..................................0 
00900X-79-3 ......... Invesco V.I. Main Street Small Cap Fund ............................................................................... ................ ....12/27/2023 ... 12 ............................................................................................................................. ..........................669.288 ........................... 15,588 ...................................  ..................................0 
922174-86-7 ......... Fidelity® VIP Growth Portfolio ........................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 20,777.561 ....................... 1,780,160 ...................................  ..................................0 
03076C-10-6 ......... AMERIPRISE FINANCE ORD ..................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ............................ 9.000 .............................2,975 ...................................  ..................................0 
16119P-10-8 ......... CHARTER COMMUNICATIONS CL A ORD .......................................................................................... ................ ....10/17/2023 ... Various ....................................................................................................................... .........................(954.000) .........................(430,155) ...................................  ..................................0 
02043Q-10-7 ......... ALNYLAM PHARMACEUTICALS ORD ............................................................................................... ................ ....09/15/2023 ... Various ....................................................................................................................... ..........................473.000 ........................... 96,113 ...................................  ..................................0 
471021-40-2 ......... Janus Henderson - Balanced Portfolio ................................................................................... ................ ....12/26/2023 ... 21 ............................................................................................................................. ....................... 1,403.945 ........................... 61,012 ...................................  ..................................0 
922177-24-1 ......... Fidelity® VIP Health Care Portfolio .................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... .....................246,849.981 ....................... 8,047,701 ...................................  ..................................0 
031162-10-0 ......... AMGEN ORD ...................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 31.000 .............................8,328 ...................................  ..................................0 
163072-10-1 ......... CHEESECAKE FACTORY ORD ..................................................................................................... ................ ....11/14/2023 ... Various ....................................................................................................................... .....................(31,196.000) ...................... (1,057,626) ...................................  ..................................0 
00141M-77-0 ......... Invesco Small Cap Growth Fund ............................................................................................ ................ ....12/28/2023 ... 11 ............................................................................................................................. ...................... 40,169.114 .......................... 938,396 ...................................  ..................................0 
471021-20-4 ......... Janus Henderson - Enterprise Portfolio ................................................................................ ................ ....12/27/2023 ... 21 ............................................................................................................................. ....................... 2,449.179 ..........................175,646 ...................................  ..................................0 
922174-20-6 ......... Fidelity® VIP High Income Portfolio .................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 38,673.246 ..........................174,865 ...................................  ..................................0 
032095-10-1 ......... AMPHENOL CL A ORD ............................................................................................................ ................ ....09/21/2023 ... Various ....................................................................................................................... ........................... 57.000 .............................4,623 ...................................  ..................................0 
163086-10-1 ......... CHEFS WAREHOUSE ORD ......................................................................................................... ................ ....12/11/2023 ... Various ....................................................................................................................... ................... (151,078.000) ...................... (3,834,969) ...................................  ..................................0 
02079K-10-7 ......... ALPHABET CL C ORD ........................................................................................................... ................ ....08/31/2023 ... Various ....................................................................................................................... ...................... 15,131.000 ....................... 1,778,246 ...................................  ..................................0 
471021-86-5 ......... Janus Henderson - Forty Portfolio ....................................................................................... ................ ....12/27/2023 ... 21 ............................................................................................................................. ..........................196.767 .............................8,299 ...................................  ..................................0 
922174-80-0 ......... Fidelity® VIP High Income Portfolio .................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ....................... 6,752.864 ........................... 30,138 ...................................  ..................................0 
032654-10-5 ......... ANALOG DEVICES ORD .......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 31.000 .............................5,214 ...................................  ..................................0 
17243V-10-2 ......... CINEMARK HOLDINGS ORD ...................................................................................................... ................ ....12/14/2023 ... NEOR ........................................................................................................................... ................... (861,805.000) .....................(12,892,978) ...................................  ..................................0 
00141V-68-9 ......... Invesco Balanced-Risk Allocation Fund .................................................................................. ................ ....12/27/2023 ... 11 ............................................................................................................................. ....................... 5,040.693 ........................... 43,669 ...................................  ..................................0 
471021-30-3 ......... Janus Henderson - Global Research Portfolio .......................................................................... ................ ....12/20/2023 ... 21 ............................................................................................................................. ........................2,575.233 .......................... 144,062 ...................................  ..................................0 
922174-84-2 ......... Fidelity® VIP High Income Portfolio .................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ........................4,432.744 ........................... 19,056 ...................................  ..................................0 
036752-10-3 ......... ELEVANCE HEALTH ORD ......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 14.000 ............................ 6,708 ...................................  ..................................0 
194014-50-2 ......... ENOVIS ORD ..................................................................................................................... ................ ....12/22/2023 ... Various ....................................................................................................................... .....................(41,251.000) ...................... (1,891,921) ...................................  ..................................0 
02079K-30-5 ......... ALPHABET CL A ORD ........................................................................................................... ................ ....08/03/2023 ... Various ....................................................................................................................... ......................10,727.000 ....................... 1,202,549 ...................................  ..................................0 
471021-10-5 ......... Janus Henderson - Research Portfolio ................................................................................... ................ ....12/20/2023 ... 21 ............................................................................................................................. .......................... 748.159 ........................... 28,708 ...................................  ..................................0 
922175-30-2 ......... Fidelity® VIP Index 500 Portfolio ....................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ....................... 1,512.224 ..........................626,308 ...................................  ..................................0 
037833-10-0 ......... APPLE ORD ...................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................792.000 ..........................127,318 ...................................  ..................................0 
22410J-10-6 ......... CRACKER BARREL OLD COUNTRY STORE ORD ................................................................................... ................ ....07/13/2023 ... Various ....................................................................................................................... .....................(13,248.000) ...................... (1,417,169) ...................................  ..................................0 
001421-61-9 ......... Invesco Global Real Estate Fund ......................................................................................... ................ ....12/28/2023 ... 11 ............................................................................................................................. ....................... 7,334.895 ........................... 62,785 ...................................  ..................................0 
922175-84-9 ......... Fidelity® VIP Contrafund® Portfolio .................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ....................... 9,554.116 ..........................416,772 ...................................  ..................................0 
922175-85-6 ......... Fidelity® VIP Index 500 Portfolio ....................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ....................... 1,995.178 .......................... 842,083 ...................................  ..................................0 
038222-10-5 ......... APPLIED MATERIAL ORD ........................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 38.000 .............................4,845 ...................................  ..................................0 
236272-10-0 ......... DANIMER SCIENTIFIC CL A ORD ............................................................................................... ................ ....04/17/2023 ... Various ....................................................................................................................... ....................(226,393.000) .........................(935,600) ...................................  ..................................0 
023135-10-6 ......... AMAZON COM ORD ............................................................................................................... ................ ....12/18/2023 ... Various ....................................................................................................................... ......................12,778.000 ....................... 1,392,173 ...................................  ..................................0 
922174-85-9 ......... Fidelity® VIP Equity-Income Portfolio .................................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... ......................11,801.837 .......................... 275,486 ...................................  ..................................0 
922175-10-4 ......... Fidelity® VIP Investment Grade Bond Portfolio ....................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 29,996.354 .......................... 328,150 ...................................  ..................................0 
039483-10-2 ......... ARCHER DANIELS MIDLAND ORD ................................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 16.000 ............................ 1,180 ...................................  ..................................0 
252131-10-7 ......... DEXCOM ORD ..................................................................................................................... ................ ....12/28/2023 ... Various ....................................................................................................................... ................... (137,540.000) .....................(15,055,004) ...................................  ..................................0 
00142C-32-6 ......... Invesco Global Real Estate Fund ......................................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 63,283.483 .......................... 534,719 ...................................  ..................................0 
922175-85-6 ......... Fidelity® VIP Index 500 Portfolio ....................................................................................... ................ ....12/28/2023 ... 2 ............................................................................................................................... ....................... 1,897.773 .......................... 792,135 ...................................  ..................................0 
922175-88-0 ......... Fidelity® VIP Investment Grade Bond Portfolio ....................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ....................... 3,062.951 ........................... 31,954 ...................................  ..................................0 
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040413-10-6 ......... ARISTA NETWORKS ORD ......................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 9.000 ............................ 1,727 ...................................  ..................................0 
25402D-10-2 ......... DIGITALOCEAN HOLDINGS ORD ................................................................................................. ................ ....12/20/2023 ... Various ....................................................................................................................... ...................... (7,225.000) .........................(299,854) ...................................  ..................................0 
025537-10-1 ......... AMERICAN ELECTRIC POWER ORD ............................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 1,199.000 ..........................101,190 ...................................  ..................................0 
89360C-51-4 ......... Transamerica Aegon Bond VP ................................................................................................ ................ ....12/29/2023 ... 6 ............................................................................................................................... ...................... 15,480.546 .......................... 144,533 ...................................  ..................................0 
922176-40-9 ......... Fidelity® VIP Mid Cap Portfolio ......................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ....................... 6,381.655 ..........................221,008 ...................................  ..................................0 
049560-10-5 ......... ATMOS ENERGY ORD ............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 30.000 .............................3,395 ...................................  ..................................0 
25470M-10-9 ......... DISH NETWORK CL A ORD ...................................................................................................... ................ ....01/06/2023 ... NEOR ........................................................................................................................... .....................(11,776.000) .........................(182,936) ...................................  ..................................0 
00142F-12-1 ......... Invesco Value Opportunities Fund ........................................................................................ ................ ....12/29/2023 ... 11 ............................................................................................................................. .....................247,978.464 ....................... 4,146,618 ...................................  ..................................0 
89360C-86-0 ......... Transamerica Aegon Sustainable Equity Income VP ..................................................................... ................ ....12/27/2023 ... 6 ............................................................................................................................... ...................... 11,743.913 .......................... 203,057 ...................................  ..................................0 
922176-80-5 ......... Fidelity® VIP Mid Cap Portfolio ......................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... .....................891,418.018 ...................... 29,518,184 ...................................  ..................................0 
052769-10-6 ......... AUTODESK ORD .................................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 13.000 .............................2,684 ...................................  ..................................0 
26210C-10-4 ......... DROPBOX CL A ORD ............................................................................................................. ................ ....12/19/2023 ... Various ....................................................................................................................... ................... (107,800.000) ...................... (2,845,166) ...................................  ..................................0 
025816-10-9 ......... AMERICAN EXPRESS ORD ........................................................................................................ ................ ....08/04/2023 ... Various ....................................................................................................................... ..........................340.000 ........................... 56,955 ...................................  ..................................0 
89360C-19-1 ......... Transamerica Aegon U.S. Government Securities VP .................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... ....................... 4,232.406 ........................... 37,914 ...................................  ..................................0 
922174-50-3 ......... Fidelity® VIP Overseas Portfolio ........................................................................................ ................ ....12/29/2023 ... 2 ............................................................................................................................... ....................... 2,719.951 ........................... 67,031 ...................................  ..................................0 
053015-10-3 ......... AUTOMATIC DATA PROCESSING ORD ............................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 22.000 .............................5,269 ...................................  ..................................0 
26441C-20-4 ......... DUKE ENERGY ORD .............................................................................................................. ................ ....12/13/2023 ... Various ....................................................................................................................... ................... (139,589.000) .....................(12,724,835) ...................................  ..................................0 
00142F-41-0 ......... Invesco Dividend Income Fund ............................................................................................. ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 10,999.639 .......................... 269,538 ...................................  ..................................0 
89360C-26-6 ......... Transamerica BlackRock Government Money Market VP .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 2,536,097.000 ....................... 2,536,097 ...................................  ..................................0 
315917-81-5 ......... Fidelity® VIP Technology Portfolio ...................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... .................. 1,086,523.382 ...................... 31,024,450 ...................................  ..................................0 
053332-10-2 ......... AUTOZONE ORD .................................................................................................................. ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ............................ 1.000 .............................2,407 ...................................  ..................................0 
26884U-10-9 ......... EPR PROPERTIES REIT ORD .................................................................................................... ................ ....11/28/2023 ... Various ....................................................................................................................... .....................(15,335.000) .........................(661,843) ...................................  ..................................0 
026874-78-4 ......... AMERICAN INTERNATIONAL GROUP ORD ........................................................................................ ................ ....11/17/2023 ... Various ....................................................................................................................... .......................... 323.000 ........................... 17,935 ...................................  ..................................0 
89360C-77-9 ......... Transamerica BlackRock Real Estate Securities VP ................................................................... ................ ....12/27/2023 ... 6 ............................................................................................................................... ...................... 10,988.165 ........................... 99,259 ...................................  ..................................0 
315917-79-9 ......... Fidelity® VIP Utilities Portfolio ....................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... .....................170,096.975 ....................... 3,411,596 ...................................  ..................................0 
053611-10-9 ......... AVERY DENNISON ORD .......................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 9.000 .............................1,598 ...................................  ..................................0 
29404K-10-6 ......... ENVESTNET ORD ................................................................................................................. ................ ....12/22/2023 ... Various ....................................................................................................................... ................... (129,186.000) ...................... (6,634,033) ...................................  ..................................0 
00142J-11-5 ......... Invesco Growth and Income Fund ........................................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 55,805.643 ....................... 1,140,740 ...................................  ..................................0 
89360C-35-7 ......... Transamerica BlackRock iShares Edge 40 VP ............................................................................. ................ ....12/19/2023 ... 6 ............................................................................................................................... ....................... 1,901.563 ........................... 15,862 ...................................  ..................................0 
922176-68-0 ......... Fidelity® VIP Value Strategies Portfolio .............................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... .................. 2,014,956.853 ...................... 31,608,447 ...................................  ..................................0 
05464C-10-1 ......... AXON ENTERPRISE ORD ......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 40.000 .............................8,722 ...................................  ..................................0 
29415F-10-4 ......... ENVISTA HOLDINGS ORD ........................................................................................................ ................ ....12/14/2023 ... Various ....................................................................................................................... .....................(53,830.000) ......................(1,658,101) ...................................  ..................................0 
03027X-10-0 ......... AMERICAN TOWER REIT ......................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... .......................... 343.000 ........................... 70,146 ...................................  ..................................0 
89360C-30-8 ......... Transamerica JPMorgan Asset Allocation - Conservat ................................................................. ................ ....12/28/2023 ... 6 ............................................................................................................................... ........................5,332.994 ........................... 43,660 ...................................  ..................................0 
922176-71-4 ......... Fidelity® VIP Value Strategies Portfolio .............................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 11,574.845 ..........................181,800 ...................................  ..................................0 
05722G-10-0 ......... BAKER HUGHES CL A ORD ...................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 74.000 .............................2,496 ...................................  ..................................0 
29786A-10-6 ......... ETSY ORD ....................................................................................................................... ................ ....12/19/2023 ... Various ....................................................................................................................... .....................(10,854.000) .........................(909,174) ...................................  ..................................0 
00142J-12-3 ......... Invesco Equity and Income Fund ........................................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 79,524.905 ..........................798,371 ...................................  ..................................0 
89360C-50-6 ......... Transamerica JPMorgan Asset Allocation - Growth VP ................................................................. ................ ....12/22/2023 ... 6 ............................................................................................................................... ...................... 71,195.471 ..........................683,879 ...................................  ..................................0 
92914F-66-0 ......... VY JPMorgan Emerging Markets Equity Portfolio ....................................................................... ................ ....12/29/2023 ... 3 ............................................................................................................................... ..........................412.811 .............................5,300 ...................................  ..................................0 
060505-10-4 ......... BANK OF AMERICA ORD ......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................408.000 ........................... 12,546 ...................................  ..................................0 
29975E-10-9 ......... EVENTBRITE CL A ORD ......................................................................................................... ................ ....12/28/2023 ... NEOR ........................................................................................................................... .....................(23,854.000) .........................(219,279) ...................................  ..................................0 
03073E-10-5 ......... CENCORA ORD ................................................................................................................... ................ ....10/25/2023 ... Various ....................................................................................................................... ....................... 3,676.000 .......................... 685,927 ...................................  ..................................0 
89360C-70-4 ......... Transamerica JPMorgan Asset Allocation - Moderate .................................................................. ................ ....12/27/2023 ... 6 ............................................................................................................................... .....................119,624.782 ....................... 1,161,516 ...................................  ..................................0 
92913L-69-2 ......... Voya GNMA Income Fund ...................................................................................................... ................ ....12/29/2023 ... 3 ............................................................................................................................... ........................... 54.966 ............................... 400 ...................................  ..................................0 
064058-10-0 ......... BANK OF NEW YORK MELLON ORD ............................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 82.000 ............................ 3,716 ...................................  ..................................0 
30034W-10-6 ......... EVERGY ORD .................................................................................................................... ................ ....12/19/2023 ... Various ....................................................................................................................... ................... (236,149.000) .....................(12,022,900) ...................................  ..................................0 
00142J-13-1 ......... Invesco Equally-Weighted S&P 500 Fund .................................................................................. ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 62,496.843 ....................... 4,238,971 ...................................  ..................................0 
89360C-88-6 ......... Transamerica JPMorgan Asset Allocation - Moderate .................................................................. ................ ....12/26/2023 ... 6 ............................................................................................................................... ....................... 8,913.293 ........................... 87,199 ...................................  ..................................0 
92914C-10-5 ......... Voya Global Perspectives Portfolio ..................................................................................... ................ ....12/29/2023 ... 3 ............................................................................................................................... .......................... 348.165 .............................2,849 ...................................  ..................................0 
075887-10-9 ......... BECTON DICKINSON ORD ........................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 19.000 ............................ 4,878 ...................................  ..................................0 
30063P-10-5 ......... EXACT SCIENCES ORD .......................................................................................................... ................ ....12/27/2023 ... Various ....................................................................................................................... .....................(83,253.000) ...................... (5,824,457) ...................................  ..................................0 
031100-10-0 ......... AMETEK ORD .................................................................................................................... ................ ....01/06/2023 ... Piper Jaffray Co. .......................................................................................................... ..........................125.000 ........................... 17,940 ...................................  ..................................0 
89360C-64-7 ......... Transamerica JPMorgan Mid Cap Value VP ................................................................................. ................ ....12/22/2023 ... 6 ............................................................................................................................... ....................... 8,997.058 .......................... 122,882 ...................................  ..................................0 
92913K-64-5 ......... Voya Large Cap Value Fund ................................................................................................. ................ ....12/29/2023 ... 3 ............................................................................................................................... ....................... 4,937.844 ........................... 52,536 ...................................  ..................................0 
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084670-70-2 ......... BERKSHIRE HATHAWAY CL B ORD ............................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................119.000 ........................... 39,709 ...................................  ..................................0 
31188V-10-0 ......... FASTLY CL A ORD .............................................................................................................. ................ ....08/31/2023 ... NEOR ........................................................................................................................... ...................... (2,034.000) .......................... (43,124) ...................................  ..................................0 
00142J-32-1 ......... Invesco Growth and Income Fund ........................................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 11,989.328 .......................... 244,620 ...................................  ..................................0 
89360C-75-3 ......... Transamerica JPMorgan Tactical Allocation VP ......................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... ...................... 16,605.897 .......................... 192,151 ...................................  ..................................0 
92914C-64-2 ......... Voya Large Cap Value Portfolio ........................................................................................... ................ ....12/29/2023 ... 3 ............................................................................................................................... ........................... 12.125 ................................ 63 ...................................  ..................................0 
09062X-10-3 ......... BIOGEN ORD ..................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 10.000 ............................ 2,708 ...................................  ..................................0 
337932-10-7 ......... FIRSTENERGY ORD .............................................................................................................. ................ ....12/13/2023 ... Various ....................................................................................................................... .....................(99,590.000) ...................... (3,639,424) ...................................  ..................................0 
032095-10-1 ......... AMPHENOL CL A ORD ............................................................................................................ ................ ....08/03/2023 ... Penserra Securities ........................................................................................................ ........................... 31.000 .............................2,743 ...................................  ..................................0 
89360D-10-8 ......... Transamerica Janus Mid-Cap Growth VP ................................................................................... ................ ....12/28/2023 ... 6 ............................................................................................................................... ...................... 22,312.932 .......................... 650,505 ...................................  ..................................0 
92913W-71-4 ......... Voya Multi-Manager Emerging Markets Equity Fund ..................................................................... ................ ....12/29/2023 ... 3 ............................................................................................................................... ........................... 30.911 ............................... 280 ...................................  ..................................0 
09247X-10-1 ......... BLACKROCK ORD ................................................................................................................. ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ............................ 3.000 .............................2,247 ...................................  ..................................0 
343412-10-2 ......... FLUOR ORD ...................................................................................................................... ................ ....11/15/2023 ... Various ....................................................................................................................... .................. 1,740,061.000 ...................... 36,774,995 ...................................  ..................................0 
00142J-43-8 ......... Invesco Equity and Income Fund ........................................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. ....................... 8,799.947 ........................... 86,977 ...................................  ..................................0 
89360C-62-1 ......... Transamerica Morgan Stanley Capital Growth VP ........................................................................ ................ ....12/20/2023 ... 6 ............................................................................................................................... ....................... 8,209.461 ........................... 40,748 ...................................  ..................................0 
09252A-10-3 ......... BlackRock Advantage Global Fund, Inc. .................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ..........................177.426 .............................4,032 ...................................  ..................................0 
09260D-10-7 ......... BLACKSTONE ORD ............................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ .......................... 333.000 ........................... 36,788 ...................................  ..................................0 
345370-86-0 ......... FORD MOTOR ORD ................................................................................................................ ................ ....12/21/2023 ... Various ....................................................................................................................... .................(1,530,568.000) .....................(18,819,235) ...................................  ..................................0 
032654-10-5 ......... ANALOG DEVICES ORD .......................................................................................................... ................ ....02/02/2023 ... EMM ............................................................................................................................ ..........................273.000 ........................... 47,349 ...................................  ..................................0 
89360C-22-5 ......... Transamerica Small/Mid Cap Value VP Initial Class .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... ...................... 18,813.847 .......................... 344,910 ...................................  ..................................0 
091937-24-3 ......... BlackRock Advantage International Fund ................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 10,656.505 ..........................180,498 ...................................  ..................................0 
097023-10-5 ......... BOEING ORD ..................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 33.000 ............................ 6,460 ...................................  ..................................0 
36162J-10-6 ......... GEO GROUP REIT ORD .......................................................................................................... ................ ....12/22/2023 ... Various ....................................................................................................................... ................... (844,837.000) ...................... (7,842,949) ...................................  ..................................0 
00142J-57-8 ......... Invesco American Franchise Fund ......................................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 35,230.549 ..........................681,230 ...................................  ..................................0 
89360C-33-2 ......... Transamerica WMC US Growth VP ............................................................................................ ................ ....12/29/2023 ... 6 ............................................................................................................................... ...................... 21,329.327 ..........................686,687 ...................................  ..................................0 
09250J-10-6 ......... BlackRock Advantage Large Cap Core Fund ............................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... ....................... 4,626.701 ........................... 78,565 ...................................  ..................................0 
09857L-10-8 ......... BOOKING HOLDINGS ORD ........................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ............................ 3.000 ............................ 7,605 ...................................  ..................................0 
387328-10-7 ......... GRANITE CONSTRUCTION ORD ................................................................................................... ................ ....12/26/2023 ... Various ....................................................................................................................... ................... (188,157.000) ...................... (7,545,909) ...................................  ..................................0 
03662Q-10-5 ......... ANSYS ORD ...................................................................................................................... ................ ....08/03/2023 ... Various ....................................................................................................................... ....................... 1,717.000 .......................... 541,004 ...................................  ..................................0 
05589U-86-1 ......... Appreciation Portfolio ..................................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ...................... 13,655.936 .......................... 428,287 ...................................  ..................................0 
09253L-61-1 ......... BlackRock Advantage Large Cap Core V.I. Fund ......................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................141,624.472 ....................... 2,707,884 ...................................  ..................................0 
099724-10-6 ......... BORGWARNER ORD ............................................................................................................... ................ ....07/05/2023 ... Various ....................................................................................................................... ..........................103.000 .............................2,146 ...................................  ..................................0 
40416E-10-3 ......... HCI GROUP ORD ................................................................................................................. ................ ....12/06/2023 ... Various ....................................................................................................................... ................... (129,748.000) ...................... (8,126,750) ...................................  ..................................0 
00142R-53-9 ......... Invesco Balanced-Risk Allocation Fund .................................................................................. ................ ....12/22/2023 ... 11 ............................................................................................................................. ....................... 8,532.590 ........................... 74,436 ...................................  ..................................0 
05587P-20-3 ......... MidCap Stock Portfolio ..................................................................................................... ................ ....12/27/2023 ... 8 ............................................................................................................................... ...................... 10,962.133 ..........................178,655 ...................................  ..................................0 
09250J-85-8 ......... BlackRock Advantage Large Cap Value Fund .............................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 19,312.843 .......................... 526,907 ...................................  ..................................0 
101121-10-1 ......... BOSTON PROPERTIES REIT ORD ................................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 17.000 ............................... 933 ...................................  ..................................0 
40637H-10-9 ......... HALOZYME THERAPEUTICS ORD ................................................................................................. ................ ....11/14/2023 ... Various ....................................................................................................................... ................... (128,251.000) ...................... (4,880,085) ...................................  ..................................0 
036752-10-3 ......... ELEVANCE HEALTH ORD ......................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ........................... 47.000 ........................... 21,502 ...................................  ..................................0 
05589U-50-7 ......... Opportunistic Small Cap Portfolio ....................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ....................... 2,785.561 ..........................108,348 ...................................  ..................................0 
09253L-54-6 ......... BlackRock Advantage Large Cap Value V.I. Fund ........................................................................ ................ ....12/29/2023 ... 4 ............................................................................................................................... ..................... 445,132.538 ....................... 4,317,394 ...................................  ..................................0 
101137-10-7 ......... BOSTON SCIENTIFIC ORD ...................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................104.000 .............................5,202 ...................................  ..................................0 
45781M-10-1 ......... INNOVIVA ORD .................................................................................................................. ................ ....12/28/2023 ... Various ....................................................................................................................... ................... (852,086.000) .....................(11,503,571) ...................................  ..................................0 
00143K-65-7 ......... Invesco International Bond Fund .......................................................................................... ................ ....12/29/2023 ... 12 ............................................................................................................................. .....................318,310.675 ....................... 1,389,611 ...................................  ..................................0 
05588H-10-1 ......... The BNY Mellon Sustainable U.S. Equity Portfolio, .................................................................. ................ ....12/28/2023 ... 8 ............................................................................................................................... ....................... 2,684.989 ..........................104,074 ...................................  ..................................0 
09253L-47-0 ......... BlackRock Advantage SMID Cap V.I. Fund ................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................109,215.416 ....................... 2,141,650 ...................................  ..................................0 
110122-10-8 ......... BRISTOL MYERS SQUIBB ORD ................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................124.000 .............................7,920 ...................................  ..................................0 
45867G-10-1 ......... INTERDIGITAL ORD ............................................................................................................. ................ ....12/19/2023 ... Various ....................................................................................................................... ................... (222,518.000) .....................(17,602,331) ...................................  ..................................0 
037833-10-0 ......... APPLE ORD ...................................................................................................................... ................ ....08/03/2023 ... Various ....................................................................................................................... ...................... 13,397.000 ....................... 2,119,740 ...................................  ..................................0 
55273F-10-0 ......... MFS® Growth Series .......................................................................................................... ................ ....12/22/2023 ... 10 ............................................................................................................................. ....................... 5,468.674 .......................... 299,252 ...................................  ..................................0 
09252L-10-9 ......... BlackRock Advantage SMID Fund, Inc. .................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... ....................... 4,508.434 ........................... 99,788 ...................................  ..................................0 
11135F-10-1 ......... BROADCOM ORD .................................................................................................................. ................ ....12/18/2023 ... Various ....................................................................................................................... ........................... 35.000 ........................... 27,728 ...................................  ..................................0 
462222-10-0 ......... IONIS PHARMACEUTICALS ORD ................................................................................................. ................ ....12/01/2023 ... Various ....................................................................................................................... ................... (142,078.000) ......................(6,110,608) ...................................  ..................................0 
00143M-33-1 ......... Invesco Comstock Fund ...................................................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 93,982.030 ....................... 2,513,033 ...................................  ..................................0 
55273F-40-7 ......... MFS® Investors Trust Series .............................................................................................. ................ ....12/27/2023 ... 10 ............................................................................................................................. ....................... 4,142.607 .......................... 138,542 ...................................  ..................................0 
09253L-40-5 ......... BlackRock Basic Value V.I. Fund ......................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... ..................... 967,459.343 ...................... 12,246,117 ...................................  ..................................0 
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12008R-10-7 ......... BUILDERS FIRSTSOURCE ORD ................................................................................................... ................ ....12/18/2023 ... EMM ............................................................................................................................ ........................... 53.000 .............................8,555 ...................................  ..................................0 
46333X-10-8 ......... IRONWOOD PHARMA CL A ORD ................................................................................................... ................ ....12/14/2023 ... Various ....................................................................................................................... ................... (752,756.000) ...................... (7,813,773) ...................................  ..................................0 
03831W-10-8 ......... APPLOVIN CL A ORD ............................................................................................................ ................ ....12/15/2023 ... Liquidnet .................................................................................................................... ....................... 4,194.000 ..........................164,888 ...................................  ..................................0 
55273F-30-8 ......... MFS® Research Series ........................................................................................................ ................ ....12/20/2023 ... 10 ............................................................................................................................. ....................... 2,285.321 ........................... 66,751 ...................................  ..................................0 
09251R-10-7 ......... BlackRock Capital Appreciation Fund, Inc. ............................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 59,722.176 ....................... 1,727,697 ...................................  ..................................0 
125523-10-0 ......... CIGNA ORD ...................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 16.000 .............................4,972 ...................................  ..................................0 
477839-10-4 ......... JOHN BEAN TECHNOLOGIES ORD ................................................................................................ ................ ....11/14/2023 ... Various ....................................................................................................................... .....................(35,687.000) ...................... (4,019,517) ...................................  ..................................0 
00143M-39-8 ......... Invesco Value Opportunities Fund ........................................................................................ ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 59,501.552 .......................... 974,271 ...................................  ..................................0 
008892-84-6 ......... Invesco V.I. High Yield Fund ............................................................................................. ................ ....12/21/2023 ... 11 ............................................................................................................................. ...................... 28,582.170 .......................... 128,634 ...................................  ..................................0 
09253L-84-3 ......... BlackRock Capital Appreciation V.I. Fund .............................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... .................. 1,243,927.267 ...................... 10,049,071 ...................................  ..................................0 
12572Q-10-5 ......... CME GROUP CL A ORD .......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 21.000 .............................4,158 ...................................  ..................................0 
48123V-10-2 ......... ZIFF DAVIS ORD ............................................................................................................... ................ ....12/15/2023 ... Various ....................................................................................................................... .....................(39,377.000) ...................... (2,638,700) ...................................  ..................................0 
03852U-10-6 ......... ARAMARK ORD ................................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 4,250.000 ..........................115,663 ...................................  ..................................0 
355150-59-0 ......... Franklin Small Cap Value VIP Fund ....................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ...................... 39,840.624 .......................... 491,185 ...................................  ..................................0 
09253L-51-2 ......... BlackRock Equity Dividend V.I. Fund .................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 71,163.994 .......................... 750,349 ...................................  ..................................0 
125896-10-0 ......... CMS ENERGY ORD ............................................................................................................... ................ ....09/21/2023 ... EMM ............................................................................................................................ ........................... 43.000 .............................2,439 ...................................  ..................................0 
49456B-10-1 ......... KINDER MORGAN CL P ORD ..................................................................................................... ................ ....11/30/2023 ... Various ....................................................................................................................... .....................(10,027.000) .........................(172,040) ...................................  ..................................0 
00143M-65-3 ......... Invesco Comstock Fund ...................................................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. .....................253,165.975 ....................... 6,789,871 ...................................  ..................................0 
355150-52-5 ......... Franklin Small-Mid Cap Growth VIP Fund ................................................................................ ................ ....12/29/2023 ... 15 ............................................................................................................................. ....................... 8,194.935 ........................... 96,352 ...................................  ..................................0 
09251T-10-3 ......... BlackRock Global Allocation Fund, Inc. ................................................................................ ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 76,584.419 ....................... 1,365,102 ...................................  ..................................0 
126408-10-3 ......... CSX ORD ........................................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................143.000 .............................4,333 ...................................  ..................................0 
49803T-30-0 ......... KITE REALTY GROUP REIT ORD ................................................................................................ ................ ....12/06/2023 ... Various ....................................................................................................................... ................... (132,500.000) ...................... (3,004,728) ...................................  ..................................0 
04016X-10-1 ......... ARGENX ADR REP ORD .......................................................................................................... C............... ....11/28/2023 ... Various ....................................................................................................................... ..........................760.000 .......................... 294,327 ...................................  ..................................0 
471021-69-1 ......... Janus Henderson - Balanced Portfolio ................................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. ....................... 3,098.775 .......................... 142,151 ...................................  ..................................0 
09253L-77-7 ......... BlackRock Global Allocation V.I. Fund .................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................512,153.501 ....................... 8,231,306 ...................................  ..................................0 
126650-10-0 ......... CVS HEALTH ORD ............................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 83.000 .............................6,496 ...................................  ..................................0 
50189K-10-3 ......... LCI INDUSTRIES ORD .......................................................................................................... ................ ....12/19/2023 ... Various ....................................................................................................................... .....................(29,293.000) ...................... (3,500,570) ...................................  ..................................0 
00143N-83-4 ......... Invesco Value Opportunities Fund ........................................................................................ ................ ....12/28/2023 ... 11 ............................................................................................................................. ...................... 43,516.174 ..........................719,004 ...................................  ..................................0 
471021-64-2 ......... Janus Henderson - Global Research Portfolio .......................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. ....................... 3,093.686 ..........................166,915 ...................................  ..................................0 
09253L-87-6 ......... BlackRock Government Money Market V.I. Fund .......................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... ................. 52,340,951.259 ...................... 52,340,951 ...................................  ..................................0 
127097-10-3 ......... COTERRA ENERGY ORD .......................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 42.000 ............................ 1,037 ...................................  ..................................0 
516544-10-3 ......... LANTHEUS HOLDINGS ORD ....................................................................................................... ................ ....12/19/2023 ... Various ....................................................................................................................... .....................(37,736.000) ...................... (2,737,731) ...................................  ..................................0 
040413-10-6 ......... ARISTA NETWORKS ORD ......................................................................................................... ................ ....05/30/2023 ... Various ....................................................................................................................... ....................... 2,132.000 ..........................330,681 ...................................  ..................................0 
693394-81-9 ......... Real Return Portfolio ...................................................................................................... ................ ....12/29/2023 ... 23 .............................................................................................................................. ....................... 5,499.006 ........................... 62,872 ...................................  ..................................0 
09260B-66-3 ......... BlackRock High Yield Bond Portfolio .................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................228,371.366 ....................... 1,548,197 ...................................  ..................................0 
127387-10-8 ......... CADENCE DESIGN SYSTEMS ORD ................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 16.000 .............................3,493 ...................................  ..................................0 
538034-10-9 ......... LIVE NATION ENTERTAINMENT ORD ............................................................................................ ................ ....12/15/2023 ... Various ....................................................................................................................... .....................(96,089.000) ...................... (7,337,640) ...................................  ..................................0 
00143W-79-2 ......... Invesco Discovery Mid Cap Growth Fund .................................................................................. ................ ....12/29/2023 ... 12 ............................................................................................................................. .....................176,813.658 ....................... 3,915,824 ...................................  ..................................0 
018792-71-3 ......... AB VPS Large Cap Growth Portfolio ....................................................................................... ................ ....12/22/2023 ... 34 .............................................................................................................................. ....................... 4,944.173 .......................... 301,902 ...................................  ..................................0 
09258X-10-7 ......... BlackRock High Yield V.I. Fund ........................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................736,173.199 ....................... 4,849,531 ...................................  ..................................0 
133131-10-2 ......... CAMDEN PROPERTY REIT ORD ................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 16.000 .............................1,924 ...................................  ..................................0 
55024U-10-9 ......... LUMENTUM HOLDINGS ORD ...................................................................................................... ................ ....12/22/2023 ... Various ....................................................................................................................... .....................(92,463.000) ...................... (4,483,071) ...................................  ..................................0 
042068-20-5 ......... ARM HOLDINGS ADR ............................................................................................................. C............... ....10/20/2023 ... Various ....................................................................................................................... ....................... 3,154.000 ..........................168,283 ...................................  ..................................0 
018792-64-8 ......... AB VPS Relative Value Portfolio ......................................................................................... ................ ....12/22/2023 ... 34 .............................................................................................................................. ...................... 18,028.641 .......................... 495,041 ...................................  ..................................0 
09260B-35-8 ......... BlackRock Impact Mortgage Fund ........................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................124,837.666 ....................... 1,141,388 ...................................  ..................................0 
134429-10-9 ......... CAMPBELL SOUP ORD ............................................................................................................ ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 28.000 .............................1,421 ...................................  ..................................0 
550424-10-5 ......... LUMINAR TECHNOLOGIES CL A ORD ............................................................................................ ................ ....08/01/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................. .....................(90,402.000) .........................(684,154) ...................................  ..................................0 
00143W-84-2 ......... Invesco Discovery Mid Cap Growth Fund .................................................................................. ................ ....12/29/2023 ... 12 ............................................................................................................................. ...................... 15,825.480 .......................... 325,541 ...................................  ..................................0 
61691F-10-2 ......... Emerging Markets Equity Portfolio ....................................................................................... ................ ....12/29/2023 ... 39 .............................................................................................................................. ...................... 11,443.904 .......................... 139,749 ...................................  ..................................0 
09248G-10-7 ......... BlackRock International Fund ............................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ....................... 4,354.787 ........................... 75,776 ...................................  ..................................0 
14040H-10-5 ......... CAPITAL ONE FINANCIAL ORD ................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 29.000 .............................2,938 ...................................  ..................................0 
553368-10-1 ......... MP MATERIALS CL A ORD ...................................................................................................... ................ ....12/21/2023 ... Various ....................................................................................................................... .....................(80,405.000) ...................... (1,557,779) ...................................  ..................................0 
044186-10-4 ......... ASHLAND ORD ................................................................................................................... ................ ....05/16/2023 ... Various ....................................................................................................................... ....................... 1,859.000 ..........................169,776 ...................................  ..................................0 
61691F-70-6 ......... Global Strategist Portfolio ............................................................................................... ................ ....12/29/2023 ... 39 .............................................................................................................................. ...................... 25,743.818 ..........................206,673 ...................................  ..................................0 
09253L-64-5 ......... BlackRock International V.I. Fund ....................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................333,427.911 ....................... 3,186,664 ...................................  ..................................0 
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143130-10-2 ......... CARMAX ORD ..................................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 13.000 ............................... 855 ...................................  ..................................0 
57164Y-10-7 ......... MARRIOTT VACATIONS WORLDWIDE ORD ........................................................................................ ................ ....12/14/2023 ... Various ....................................................................................................................... .....................(21,776.000) ...................... (1,866,339) ...................................  ..................................0 
00143W-87-5 ......... Invesco Developing Markets Fund ......................................................................................... ................ ....12/29/2023 ... 12 ............................................................................................................................. ...................... 40,099.822 ....................... 1,527,003 ...................................  ..................................0 
015544-30-7 ......... Alger Growth & Income Portfolio ......................................................................................... ................ ....12/29/2023 ... 40 ............................................................................................................................. ....................... 8,415.175 .......................... 220,041 ...................................  ..................................0 
09251P-10-1 ......... BlackRock Large Cap Focus Growth Fund, Inc. .......................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 25,864.354 ..........................141,911 ...................................  ..................................0 
143658-30-0 ......... CARNIVAL ORD .................................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 60.000 ............................... 683 ...................................  ..................................0 
596278-10-1 ......... MIDDLEBY ORD .................................................................................................................. ................ ....12/14/2023 ... Various ....................................................................................................................... .....................(19,167.000) ...................... (2,668,219) ...................................  ..................................0 
046353-10-8 ......... ASTRAZENECA ADR REP 0.5 ORD ............................................................................................... C............... ....11/17/2023 ... Various ....................................................................................................................... .......................... 539.000 ........................... 38,032 ...................................  ..................................0 
922176-60-7 ......... Fidelity® VIP Balanced Portfolio ........................................................................................ ................ ....11/29/2023 ... 2 ............................................................................................................................... ........................... 52.907 ............................ 1,038 ...................................  ..................................0 
09253L-57-9 ......... BlackRock Large Cap Focus Growth V.I. Fund ........................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... ..................... 229,158.542 ....................... 3,851,030 ...................................  ..................................0 
14448C-10-4 ......... CARRIER GLOBAL ORD .......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 69.000 .............................3,182 ...................................  ..................................0 
607525-10-2 ......... MODEL N ORD ................................................................................................................... ................ ....12/28/2023 ... Various ....................................................................................................................... .....................(35,147.000) ......................(1,077,726) ...................................  ..................................0 
00171A-72-0 ......... AMG River Road Mid Cap Value Fund ....................................................................................... ................ ....12/29/2023 ... 83 ............................................................................................................................. ....................... 4,999.501 ........................... 94,223 ...................................  ..................................0 
922175-84-9 ......... Fidelity® VIP Contrafund® Portfolio .................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 64,216.108 ....................... 2,754,670 ...................................  ..................................0 
09251G-10-1 ......... BlackRock Large Cap Focus Value Fund, Inc. ........................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................104,700.166 ....................... 1,792,936 ...................................  ..................................0 
149123-10-1 ......... CATERPILLAR ORD .............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 27.000 ............................ 6,896 ...................................  ..................................0 
62886E-10-8 ......... NCR VOYIX ORD ................................................................................................................. ................ ....12/26/2023 ... Various ....................................................................................................................... .................(1,034,204.000) .....................(17,039,922) ...................................  ..................................0 
049468-10-1 ......... ATLASSIAN CL A ORD .......................................................................................................... ................ ....06/13/2023 ... Various ....................................................................................................................... ....................... 2,447.000 .......................... 428,035 ...................................  ..................................0 
922174-30-5 ......... Fidelity® VIP Equity-Income Portfolio .................................................................................. ................ ....12/13/2023 ... 2 ............................................................................................................................... ....................... 5,003.290 .......................... 122,225 ...................................  ..................................0 
09260B-52-3 ......... BlackRock Low Duration Bond Portfolio .................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... .......................... 249.003 .............................2,213 ...................................  ..................................0 
150870-10-3 ......... CELANESE ORD .................................................................................................................. ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 10.000 ............................ 1,189 ...................................  ..................................0 
629377-50-8 ......... NRG ENERGY ORD ............................................................................................................... ................ ....12/29/2023 ... Various ....................................................................................................................... ................... (638,973.000) .....................(26,488,621) ...................................  ..................................0 
003021-65-6 ......... abrdn Emerging Markets Fund ............................................................................................... ................ ....12/29/2023 ... 61 ............................................................................................................................. ....................... 3,704.008 ........................... 46,989 ...................................  ..................................0 
922174-85-9 ......... Fidelity® VIP Equity-Income Portfolio .................................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 78,464.698 ....................... 1,834,983 ...................................  ..................................0 
09253L-10-8 ......... BlackRock Managed Volatility V.I. Fund ................................................................................ ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 55,095.376 .......................... 745,321 ...................................  ..................................0 
15135B-10-1 ......... CENTENE ORD ................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 18.000 .............................1,292 ...................................  ..................................0 
64049M-20-9 ......... NEOGENOMICS ORD .............................................................................................................. ................ ....12/20/2023 ... Various ....................................................................................................................... .....................(11,209.000) ........................ (178,188) ...................................  ..................................0 
049560-10-5 ......... ATMOS ENERGY ORD ............................................................................................................. ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 2,240.000 .......................... 235,039 ...................................  ..................................0 
922174-10-7 ......... Fidelity® VIP Government Money Market Portfolio ..................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... .....................118,746.600 ..........................118,746 ...................................  ..................................0 
09253L-67-8 ......... BlackRock S&P 500 Index V.I. Fund ....................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................470,611.426 ...................... 13,456,461 ...................................  ..................................0 
15189T-10-7 ......... CENTERPOINT ENERGY ORD ..................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 76.000 .............................2,279 ...................................  ..................................0 
65339F-10-1 ......... NEXTERA ENERGY ORD .......................................................................................................... ................ ....12/21/2023 ... Various ....................................................................................................................... .....................273,825.000 ...................... 15,820,342 ...................................  ..................................0 
00888W-40-3 ......... Invesco Convertible Securities Fund .................................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 29,786.663 .......................... 637,314 ...................................  ..................................0 
922176-70-6 ......... Fidelity® VIP Growth & Income Portfolio ............................................................................... ................ ....12/13/2023 ... 2 ............................................................................................................................... ........................... 69.526 ............................ 1,783 ...................................  ..................................0 
09252M-10-7 ......... BlackRock Total Return Fund ............................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................461,247.459 ....................... 4,586,554 ...................................  ..................................0 
15677J-10-8 ......... CERIDIAN HCM HOLDING ORD ................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 17.000 .............................1,230 ...................................  ..................................0 
67059N-10-8 ......... NUTANIX CL A ORD ............................................................................................................. ................ ....12/18/2023 ... Various ....................................................................................................................... ................... (211,610.000) ...................... (7,149,415) ...................................  ..................................0 
051774-10-7 ......... AURORA INNOVATION CL A ORD ................................................................................................ ................ ....12/04/2023 ... Various ....................................................................................................................... .....................512,441.000 ....................... 1,520,374 ...................................  ..................................0 
922176-88-8 ......... Fidelity® VIP Growth Opportunities Portfolio ......................................................................... ................ ....12/28/2023 ... 2 ............................................................................................................................... ...................... 36,131.699 ....................... 1,780,585 ...................................  ..................................0 
09258X-30-5 ......... BlackRock Total Return V.I. Fund ........................................................................................ ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................791,880.769 ....................... 8,019,022 ...................................  ..................................0 
16119P-10-8 ......... CHARTER COMMUNICATIONS CL A ORD .......................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ............................ 5.000 .............................2,094 ...................................  ..................................0 
679295-10-5 ......... OKTA CL A ORD ................................................................................................................. ................ ....12/21/2023 ... Various ....................................................................................................................... .....................(14,322.000) ......................(1,174,870) ...................................  ..................................0 
00888W-49-4 ......... Invesco Convertible Securities Fund .................................................................................... ................ ....12/28/2023 ... 11 ............................................................................................................................. ...................... 21,848.731 ..........................466,981 ...................................  ..................................0 
922174-40-4 ......... Fidelity® VIP Growth Portfolio ........................................................................................... ................ ....12/13/2023 ... 2 ............................................................................................................................... ....................... 2,804.809 .......................... 249,986 ...................................  ..................................0 
09253F-30-9 ......... iShares MSCI EAFE International Index Fund ........................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .......................... 202.132 .............................2,999 ...................................  ..................................0 
166764-10-0 ......... CHEVRON ORD ................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................116.000 ........................... 20,301 ...................................  ..................................0 
682189-10-5 ......... ON SEMICONDUCTOR ORD ........................................................................................................ ................ ....12/14/2023 ... Various ....................................................................................................................... ................... (107,544.000) ...................... (9,702,203) ...................................  ..................................0 
053332-10-2 ......... AUTOZONE ORD .................................................................................................................. ................ ....12/21/2023 ... EMM ............................................................................................................................ ........................... 49.000 .......................... 122,413 ...................................  ..................................0 
922174-86-7 ......... Fidelity® VIP Growth Portfolio ........................................................................................... ................ ....12/13/2023 ... 2 ............................................................................................................................... ........................... 25.072 .............................2,159 ...................................  ..................................0 
09253F-70-5 ......... iShares Russell 2000 Small-Cap Index Fund ............................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ........................... 40.695 ............................... 920 ...................................  ..................................0 
169656-10-5 ......... CHIPOTLE MEXICAN GRILL ORD ................................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 1.000 ............................ 1,848 ...................................  ..................................0 
686688-10-2 ......... ORMAT TECH ORD ............................................................................................................... ................ ....12/28/2023 ... Various ....................................................................................................................... .....................(22,367.000) ...................... (1,760,964) ...................................  ..................................0 
00900R-30-9 ......... Invesco International Diversified Fund ................................................................................ ................ ....12/29/2023 ... 12 ............................................................................................................................. ...................... 36,999.935 .......................... 570,339 ...................................  ..................................0 
922174-20-6 ......... Fidelity® VIP High Income Portfolio .................................................................................... ................ ....12/13/2023 ... 2 ............................................................................................................................... ...................... 25,767.679 ..........................116,288 ...................................  ..................................0 
066923-56-6 ......... iShares S&P 500 Index Fund ................................................................................................ ................ ....12/29/2023 ... 4 ............................................................................................................................... ....................... 1,263.030 .......................... 638,253 ...................................  ..................................0 
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17275R-10-2 ......... CISCO SYSTEMS ORD ............................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... .......................... 225.000 ........................... 11,484 ...................................  ..................................0 
69351T-10-6 ......... PPL ORD ........................................................................................................................ ................ ....12/28/2023 ... Various ....................................................................................................................... ................... (789,702.000) .....................(20,010,847) ...................................  ..................................0 
060505-10-4 ......... BANK OF AMERICA ORD ......................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ...................... 18,282.000 .......................... 539,643 ...................................  ..................................0 
922174-84-2 ......... Fidelity® VIP High Income Portfolio .................................................................................... ................ ....12/13/2023 ... 2 ............................................................................................................................... .............................0.023 ..................................0 ...................................  ..................................0 
77954T-10-0 ......... Equity Income Portfolio .................................................................................................... ................ ....12/29/2023 ... 5 ............................................................................................................................... ....................... 2,571.079 ........................... 69,604 ...................................  ..................................0 
172908-10-5 ......... CINTAS ORD ..................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ............................ 7.000 .............................3,253 ...................................  ..................................0 
69553P-10-0 ......... PAGERDUTY ORD ................................................................................................................. ................ ....12/14/2023 ... Various ....................................................................................................................... ................... (284,851.000) ......................(6,067,806) ...................................  ..................................0 
00900R-52-3 ......... Invesco Main Street Mid Cap Fund ........................................................................................ ................ ....12/29/2023 ... 12 ............................................................................................................................. ...................... 21,658.122 .......................... 536,586 ...................................  ..................................0 
922175-85-6 ......... Fidelity® VIP Index 500 Portfolio ....................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 60,635.910 ...................... 24,773,249 ...................................  ..................................0 
77955H-10-5 ......... International Stock Portfolio ............................................................................................ ................ ....12/29/2023 ... 5 ............................................................................................................................... ..........................201.511 .............................2,950 ...................................  ..................................0 
172967-42-4 ......... CITIGROUP ORD ................................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................102.000 .............................4,604 ...................................  ..................................0 
698884-10-3 ......... PAR TECHNOLOGY ORD .......................................................................................................... ................ ....12/27/2023 ... Various ....................................................................................................................... ................... (161,318.000) ......................(6,064,011) ...................................  ..................................0 
064149-10-7 ......... BANK NOVA SCOTIA ORD ........................................................................................................ ................ ....11/17/2023 ... Various ....................................................................................................................... ..........................364.000 ........................... 17,827 ...................................  ..................................0 
922175-88-0 ......... Fidelity® VIP Investment Grade Bond Portfolio ....................................................................... ................ ....11/29/2023 ... 2 ............................................................................................................................... ........................... 14.789 ............................... 154 ...................................  ..................................0 
77954T-20-9 ......... T. Rowe Price All-Cap Opportunities .................................................................................... ................ ....12/29/2023 ... 5 ............................................................................................................................... ....................... 3,345.268 ..........................113,170 ...................................  ..................................0 
189054-10-9 ......... CLOROX ORD ..................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 9.000 ............................ 1,116 ...................................  ..................................0 
703343-10-3 ......... PATRICK INDUSTRIES ORD ..................................................................................................... ................ ....12/19/2023 ... Various ....................................................................................................................... .....................(57,564.000) ...................... (4,632,820) ...................................  ..................................0 
00900R-53-1 ......... Invesco Main Street Mid Cap Fund ........................................................................................ ................ ....12/29/2023 ... 12 ............................................................................................................................. ...................... 29,131.455 .......................... 812,655 ...................................  ..................................0 
922176-80-5 ......... Fidelity® VIP Mid Cap Portfolio ......................................................................................... ................ ....12/13/2023 ... 2 ............................................................................................................................... ........................... 60.769 .............................2,052 ...................................  ..................................0 
89358J-85-1 ......... Transamerica 60/40 Allocation VP ........................................................................................ ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,696,640.018 ...................... 20,292,409 ...................................  ..................................0 
191216-10-0 ......... COCA-COLA ORD ................................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................210.000 ........................... 11,935 ...................................  ..................................0 
70509V-10-0 ......... PEBBLEBROOK HOTEL REIT ORD ................................................................................................ ................ ....12/21/2023 ... Various ....................................................................................................................... ................... (296,586.000) ...................... (4,281,406) ...................................  ..................................0 
071813-10-9 ......... BAXTER INTERNATIONAL ORD .................................................................................................. ................ ....08/29/2023 ... EMM ............................................................................................................................ ..........................641.000 ........................... 26,892 ...................................  ..................................0 
922174-50-3 ......... Fidelity® VIP Overseas Portfolio ........................................................................................ ................ ....12/28/2023 ... 2 ............................................................................................................................... .......................... 269.055 .............................6,759 ...................................  ..................................0 
89360C-49-8 ......... Transamerica Aegon Bond VP ................................................................................................ ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,387,696.835 ...................... 12,866,536 ...................................  ..................................0 
192446-10-2 ......... COGNIZANT TECHNOLOGY SOLUTN CL A ORD ................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 40.000 .............................2,579 ...................................  ..................................0 
71375U-10-1 ......... PERFICIENT ORD ............................................................................................................... ................ ....07/17/2023 ... Various ....................................................................................................................... .....................(12,527.000) ...................... (1,029,616) ...................................  ..................................0 
00900R-55-6 ......... Invesco Main Street Mid Cap Fund ........................................................................................ ................ ....12/29/2023 ... 12 ............................................................................................................................. ...................... 14,647.834 .......................... 405,452 ...................................  ..................................0 
09253M-40-3 ......... BlackRock Advantage Large Cap Core Portfolio ......................................................................... ................ ....12/21/2023 ... 4 ............................................................................................................................... .....................232,017.403 ....................... 5,698,117 ...................................  ..................................0 
89360C-51-4 ......... Transamerica Aegon Bond VP ................................................................................................ ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,386,448.156 ...................... 12,966,112 ...................................  ..................................0 
194162-10-3 ......... COLGATE PALMOLIVE ORD ...................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 72.000 .............................5,367 ...................................  ..................................0 
737446-10-4 ......... POST HOLDINGS ORD ............................................................................................................ ................ ....12/13/2023 ... Various ....................................................................................................................... .....................(25,967.000) ...................... (2,241,411) ...................................  ..................................0 
075887-10-9 ......... BECTON DICKINSON ORD ........................................................................................................ ................ ....11/17/2023 ... Various ....................................................................................................................... .......................... 599.000 .......................... 157,959 ...................................  ..................................0 
09253L-54-6 ......... BlackRock Advantage Large Cap Value V.I. Fund ........................................................................ ................ ....12/28/2023 ... 4 ............................................................................................................................... .....................607,095.996 ....................... 5,949,112 ...................................  ..................................0 
89360C-67-0 ......... Transamerica Aegon Core Bond VP .......................................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,842,094.253 ...................... 21,306,496 ...................................  ..................................0 
20030N-10-1 ......... COMCAST CL A ORD ............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................202.000 .............................8,459 ...................................  ..................................0 
753422-10-4 ......... RAPID7 ORD ..................................................................................................................... ................ ....12/12/2023 ... Various ....................................................................................................................... .....................(89,551.000) ...................... (4,466,688) ...................................  ..................................0 
00900W-53-0 ......... Invesco International Small-Mid Company Fund ......................................................................... ................ ....12/29/2023 ... 12 ............................................................................................................................. ...................... 18,531.195 .......................... 751,574 ...................................  ..................................0 
09253L-47-0 ......... BlackRock Advantage SMID Cap V.I. Fund ................................................................................. ................ ....12/15/2023 ... 4 ............................................................................................................................... ...................... 71,609.528 ....................... 1,405,074 ...................................  ..................................0 
89360C-68-8 ......... Transamerica Aegon Core Bond VP .......................................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................269,416.743 ....................... 2,893,246 ...................................  ..................................0 
200340-10-7 ......... COMERICA ORD .................................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 20.000 ............................... 830 ...................................  ..................................0 
760416-10-7 ......... REPUBLIC FIRST BANCORP ORD ................................................................................................ ................ ....06/29/2023 ... NEOR ........................................................................................................................... ................... (855,485.000) .........................(934,282) ...................................  ..................................0 
086516-10-1 ......... BEST BUY ORD .................................................................................................................. ................ ....12/28/2023 ... EMM ............................................................................................................................ ..........................279.000 ........................... 20,688 ...................................  ..................................0 
09253L-40-5 ......... BlackRock Basic Value V.I. Fund ......................................................................................... ................ ....12/20/2023 ... 4 ............................................................................................................................... ..................... 499,813.559 ....................... 6,250,042 ...................................  ..................................0 
89360C-56-3 ......... Transamerica Aegon High Yield Bond VP .................................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,786,315.023 ...................... 12,021,709 ...................................  ..................................0 
20825C-10-4 ......... CONOCOPHILLIPS ORD ........................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 58.000 .............................7,219 ...................................  ..................................0 
816850-10-1 ......... SEMTECH ORD ................................................................................................................... ................ ....12/07/2023 ... Various ....................................................................................................................... .....................(88,899.000) ......................(1,718,651) ...................................  ..................................0 
015544-40-6 ......... Alger Small Cap Growth Portfolio ........................................................................................ ................ ....12/29/2023 ... 40 ............................................................................................................................. ...................... 23,302.699 .......................... 358,259 ...................................  ..................................0 
09253M-50-2 ......... BlackRock Capital Appreciation Portfolio .............................................................................. ................ ....12/22/2023 ... 4 ............................................................................................................................... .....................149,187.506 ....................... 6,527,466 ...................................  ..................................0 
89360C-57-1 ......... Transamerica Aegon High Yield Bond VP .................................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,108,759.541 ....................... 7,245,562 ...................................  ..................................0 
21036P-10-8 ......... CONSTELLATION BRANDS CL A ORD ............................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 13.000 ............................ 3,007 ...................................  ..................................0 
819047-10-1 ......... SHAKE SHACK CL A ORD ........................................................................................................ ................ ....12/14/2023 ... Various ....................................................................................................................... .....................(22,911.000) ......................(1,481,808) ...................................  ..................................0 
088606-10-8 ......... BHP GROUP ADR ................................................................................................................. C............... ....11/17/2023 ... Various ....................................................................................................................... ....................... 3,529.000 ..........................210,311 ...................................  ..................................0 
09253L-84-3 ......... BlackRock Capital Appreciation V.I. Fund .............................................................................. ................ ....12/06/2023 ... 4 ............................................................................................................................... ....................... 2,146.347 ........................... 17,299 ...................................  ..................................0 
89360C-85-2 ......... Transamerica Aegon Sustainable Equity Income VP ..................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... ..................... 645,239.305 ...................... 11,234,759 ...................................  ..................................0 
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21037T-10-9 ......... CONSTELLATION ENERGY ORD ................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 10.000 ............................ 1,146 ...................................  ..................................0 
82452J-10-9 ......... SHIFT4 PAYMENTS CL A ORD .................................................................................................. ................ ....12/15/2023 ... Various ....................................................................................................................... .....................(16,470.000) ...................... (1,001,372) ...................................  ..................................0 
015565-21-1 ......... Alger Weatherbie Specialized Growth Fund .............................................................................. ................ ....12/28/2023 ... 40 ............................................................................................................................. ....................... 5,827.732 ........................... 70,499 ...................................  ..................................0 
09253L-51-2 ......... BlackRock Equity Dividend V.I. Fund .................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................430,051.271 ....................... 4,551,947 ...................................  ..................................0 
89360C-86-0 ......... Transamerica Aegon Sustainable Equity Income VP ..................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................487,897.076 ....................... 8,425,096 ...................................  ..................................0 
216648-40-2 ......... COOPER ORD ..................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 3.000 ............................... 975 ...................................  ..................................0 
82452T-10-7 ......... SHIFT TECHNOLOGIES CL A ORD ............................................................................................... ................ ....03/03/2023 ... Various ....................................................................................................................... ...................... (3,929.000) ..............................(774) ...................................  ..................................0 
090043-10-0 ......... BILL HOLDINGS ORD ............................................................................................................ ................ ....12/04/2023 ... Various ....................................................................................................................... ....................... 3,507.000 .......................... 268,326 ...................................  ..................................0 
09253M-70-0 ......... BlackRock Global Allocation Portfolio .................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................337,735.356 ....................... 5,048,904 ...................................  ..................................0 
89360C-18-3 ......... Transamerica Aegon U.S. Government Securities VP .................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 6,311,149.276 ...................... 58,195,303 ...................................  ..................................0 
217204-10-6 ......... COPART ORD ..................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 38.000 ............................ 1,684 ...................................  ..................................0 
82509L-10-7 ......... SHOPIFY CL A SUB VTG ORD .................................................................................................. ................ ....12/19/2023 ... Various ....................................................................................................................... .....................(37,959.000) ...................... (2,422,512) ...................................  ..................................0 
015565-22-9 ......... Alger Small Cap Focus Fund ................................................................................................ ................ ....12/29/2023 ... 40 ............................................................................................................................. ...................... 81,058.932 ....................... 1,380,042 ...................................  ..................................0 
09253L-77-7 ......... BlackRock Global Allocation V.I. Fund .................................................................................. ................ ....12/28/2023 ... 4 ............................................................................................................................... ....................... 8,722.486 .......................... 139,490 ...................................  ..................................0 
89360C-19-1 ......... Transamerica Aegon U.S. Government Securities VP .................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... ..................... 983,299.953 ....................... 8,824,015 ...................................  ..................................0 
219350-10-5 ......... CORNING ORD ................................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 45.000 ............................ 1,621 ...................................  ..................................0 
83304A-10-6 ......... SNAP CL A ORD ................................................................................................................. ................ ....12/14/2023 ... Various ....................................................................................................................... .....................(27,678.000) .........................(339,965) ...................................  ..................................0 
09061G-10-1 ......... BIOMARIN PHARMACEUTICAL ORD ............................................................................................... ................ ....09/27/2023 ... Various ....................................................................................................................... ....................... 1,088.000 ........................... 98,714 ...................................  ..................................0 
09253M-10-6 ......... BlackRock Government Money Market Portfolio .......................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .................70,517,317.820 ...................... 70,517,317 ...................................  ..................................0 
89358J-50-5 ......... Transamerica American Funds Managed Risk VP .......................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... ................. 13,687,259.199 .....................141,163,457 ...................................  ..................................0 
22052L-10-4 ......... CORTEVA ORD ................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 49.000 .............................2,733 ...................................  ..................................0 
83417M-10-4 ......... SOLAREDGE TECHNOLOGIES ORD ................................................................................................ C............... ....12/19/2023 ... Various ....................................................................................................................... ......................(1,807.000) .........................(159,447) ...................................  ..................................0 
015565-73-2 ......... Alger Weatherbie Specialized Growth Fund .............................................................................. ................ ....12/29/2023 ... 40 ............................................................................................................................. ...................... 56,884.223 .......................... 652,356 ...................................  ..................................0 
09253L-87-6 ......... BlackRock Government Money Market V.I. Fund .......................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 91,376.420 ........................... 91,376 ...................................  ..................................0 
89360C-25-8 ......... Transamerica BlackRock Government Money Market VP .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... ................220,750,506.205 .....................220,750,506 ...................................  ..................................0 
22160K-10-5 ......... COSTCO WHOLESALE ORD ........................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 27.000 ........................... 14,346 ...................................  ..................................0 
842587-10-7 ......... SOUTHERN ORD .................................................................................................................. ................ ....12/13/2023 ... Various ....................................................................................................................... .....................(79,804.000) ...................... (5,565,705) ...................................  ..................................0 
09062X-10-3 ......... BIOGEN ORD ..................................................................................................................... ................ ....12/07/2023 ... Various ....................................................................................................................... ....................... 1,567.000 .......................... 404,882 ...................................  ..................................0 
09259F-10-5 ......... BlackRock High Yield Portfolio ........................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................371,973.430 ....................... 1,794,323 ...................................  ..................................0 
89360C-26-6 ......... Transamerica BlackRock Government Money Market VP .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................46,720,683.930 ...................... 46,720,683 ...................................  ..................................0 
22160N-10-9 ......... COSTAR GROUP ORD ............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 36.000 .............................2,738 ...................................  ..................................0 
84857L-10-1 ......... SPIRE ORD ...................................................................................................................... ................ ....12/29/2023 ... Various ....................................................................................................................... ................... (290,690.000) .....................(17,115,600) ...................................  ..................................0 
015565-76-5 ......... Alger Health Sciences Fund ................................................................................................ ................ ....12/29/2023 ... 40 ............................................................................................................................. ....................... 7,390.711 .......................... 150,957 ...................................  ..................................0 
09253L-64-5 ......... BlackRock International V.I. Fund ....................................................................................... ................ ....12/20/2023 ... 4 ............................................................................................................................... ...................... 76,313.011 ..........................716,926 ...................................  ..................................0 
89360C-76-1 ......... Transamerica BlackRock Real Estate Securities VP ................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................781,076.013 ....................... 7,544,402 ...................................  ..................................0 
22822V-10-1 ......... CROWN CASTLE ORD ............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 29.000 .............................3,267 ...................................  ..................................0 
852234-10-3 ......... BLOCK CL A ORD ............................................................................................................... ................ ....12/20/2023 ... Various ....................................................................................................................... ...................... (4,109.000) .........................(288,552) ...................................  ..................................0 
09260D-10-7 ......... BLACKSTONE ORD ............................................................................................................... ................ ....09/18/2023 ... EMM ............................................................................................................................ ..........................537.000 ........................... 61,115 ...................................  ..................................0 
09253L-57-9 ......... BlackRock Large Cap Focus Growth V.I. Fund ........................................................................... ................ ....12/28/2023 ... 4 ............................................................................................................................... .....................171,602.939 ....................... 2,600,562 ...................................  ..................................0 
89360C-77-9 ......... Transamerica BlackRock Real Estate Securities VP ................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................351,771.449 ....................... 3,137,029 ...................................  ..................................0 
231021-10-6 ......... CUMMINS ORD ................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 14.000 .............................3,310 ...................................  ..................................0 
86333M-10-8 ......... STRIDE ORD ..................................................................................................................... ................ ....11/30/2023 ... Various ....................................................................................................................... ................... (311,930.000) .....................(14,302,712) ...................................  ..................................0 
015566-40-9 ......... Alger Responsible Investing Fund ........................................................................................ ................ ....12/29/2023 ... 40 ............................................................................................................................. ....................... 5,618.586 ........................... 76,394 ...................................  ..................................0 
09253L-10-8 ......... BlackRock Managed Volatility V.I. Fund ................................................................................ ................ ....12/28/2023 ... 4 ............................................................................................................................... ..........................167.636 .............................2,239 ...................................  ..................................0 
89360D-87-6 ......... Transamerica BlackRock Tactical Allocation VP ....................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 4,687,640.170 ...................... 59,717,486 ...................................  ..................................0 
23331A-10-9 ......... D R HORTON ORD ................................................................................................................ ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 17.000 .............................1,623 ...................................  ..................................0 
866082-10-0 ......... SUMMIT HOTEL PROPERTIES REIT ORD ........................................................................................ ................ ....12/14/2023 ... Various ....................................................................................................................... ................... (128,081.000) .........................(820,934) ...................................  ..................................0 
09857L-10-8 ......... BOOKING HOLDINGS ORD ........................................................................................................ ................ ....11/03/2023 ... Various ....................................................................................................................... ..........................108.000 .......................... 304,956 ...................................  ..................................0 
09253L-67-8 ......... BlackRock S&P 500 Index V.I. Fund ....................................................................................... ................ ....12/22/2023 ... 4 ............................................................................................................................... .....................177,498.467 ....................... 5,056,374 ...................................  ..................................0 
89360D-59-5 ......... Transamerica BlackRock iShares Active Asset Alloca ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,071,598.746 ....................... 9,165,369 ...................................  ..................................0 
235851-10-2 ......... DANAHER ORD ................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 19.000 .............................3,951 ...................................  ..................................0 
87874R-10-0 ......... TECHTARGET ORD ............................................................................................................... ................ ....05/22/2023 ... Various ....................................................................................................................... ...................... (3,727.000) .........................(174,803) ...................................  ..................................0 
015570-72-4 ......... Alger Focus Equity Fund .................................................................................................... ................ ....12/29/2023 ... 40 ............................................................................................................................. .......................... 918.346 ........................... 42,591 ...................................  ..................................0 
09253M-60-1 ......... BlackRock Sustainable Balanced Portfolio .............................................................................. ................ ....12/28/2023 ... 4 ............................................................................................................................... .....................951,456.596 ...................... 14,640,966 ...................................  ..................................0 
89360D-57-9 ......... Transamerica BlackRock iShares Active Asset Alloca ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,604,925.594 ...................... 15,505,017 ...................................  ..................................0 
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237194-10-5 ......... DARDEN RESTAURANTS ORD ..................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 11.000 .............................1,635 ...................................  ..................................0 
87918A-10-5 ......... TELADOC HEALTH ORD .......................................................................................................... ................ ....11/02/2023 ... Various ....................................................................................................................... .........................(163.000) ........................... (4,838) ...................................  ..................................0 
099724-10-6 ......... BORGWARNER ORD ............................................................................................................... ................ ....12/04/2023 ... EMM ............................................................................................................................ ..........................403.000 ........................... 13,809 ...................................  ..................................0 
09259F-20-4 ......... BlackRock U.S. Government Bond Portfolio .............................................................................. ................ ....04/28/2023 ... 4 ............................................................................................................................... .............................3.952 ................................ 38 ...................................  ..................................0 
89360D-55-3 ......... Transamerica BlackRock iShares Active Asset Alloca ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 5,418,183.292 ......................51,001,181 ...................................  ..................................0 
244199-10-5 ......... DEERE ORD ...................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 18.000 ............................ 7,121 ...................................  ..................................0 
88162G-10-3 ......... TETRA TECH ORD ............................................................................................................... ................ ....12/04/2023 ... Various ....................................................................................................................... .....................(20,888.000) ...................... (3,359,635) ...................................  ..................................0 
015570-73-2 ......... Alger Capital Appreciation Fund .......................................................................................... ................ ....12/29/2023 ... 40 ............................................................................................................................. .....................159,345.675 ....................... 5,166,309 ...................................  ..................................0 
89360C-51-4 ......... Transamerica Aegon Bond VP ................................................................................................ ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................687,216.936 ....................... 6,391,255 ...................................  ..................................0 
89360D-38-9 ......... Transamerica BlackRock iShares Dynamic Allocation .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 2,089,072.246 ...................... 20,891,970 ...................................  ..................................0 
247361-70-2 ......... DELTA AIR LINES ORD ......................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 38.000 .............................1,248 ...................................  ..................................0 
88554D-20-5 ......... 3D SYSTEMS ORD ............................................................................................................... ................ ....12/26/2023 ... Various ....................................................................................................................... .....................(21,604.000) .........................(215,632) ...................................  ..................................0 
101137-10-7 ......... BOSTON SCIENTIFIC ORD ...................................................................................................... ................ ....10/31/2023 ... Various ....................................................................................................................... ......................18,578.000 .......................... 982,798 ...................................  ..................................0 
89360C-68-8 ......... Transamerica Aegon Core Bond VP .......................................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................265,689.618 ....................... 2,838,250 ...................................  ..................................0 
89360D-37-1 ......... Transamerica BlackRock iShares Dynamic Allocation .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,184,344.756 ...................... 12,956,512 ...................................  ..................................0 
25179M-10-3 ......... DEVON ENERGY ORD ............................................................................................................. ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 18.000 ............................ 1,163 ...................................  ..................................0 
896047-30-5 ......... TRIBUNE MEDIA CO ............................................................................................................. ................ ....03/01/2023 ... Various ....................................................................................................................... .....................345,740.000 ...................... 20,789,893 ...................................  ..................................0 
01853W-60-0 ......... AB Global Bond Fund ......................................................................................................... ................ ....12/29/2023 ... 34 .............................................................................................................................. .....................209,236.760 ....................... 1,408,167 ...................................  ..................................0 
89360C-57-1 ......... Transamerica Aegon High Yield Bond VP .................................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................485,847.988 ....................... 3,218,166 ...................................  ..................................0 
89358J-88-5 ......... Transamerica BlackRock iShares Edge 100 VP ........................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,051,129.848 ...................... 13,524,970 ...................................  ..................................0 
252131-10-7 ......... DEXCOM ORD ..................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 22.000 .............................2,046 ...................................  ..................................0 
896945-20-1 ......... TRIPADVISOR ORD .............................................................................................................. ................ ....12/19/2023 ... Various ....................................................................................................................... ......................(1,872.000) .......................... (31,585) ...................................  ..................................0 
110122-10-8 ......... BRISTOL MYERS SQUIBB ORD ................................................................................................... ................ ....12/21/2023 ... EMM ............................................................................................................................ ....................... 1,912.000 ..........................114,189 ...................................  ..................................0 
89360C-86-0 ......... Transamerica Aegon Sustainable Equity Income VP ..................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................323,305.751 ........................5,623,945 ...................................  ..................................0 
89360C-34-0 ......... Transamerica BlackRock iShares Edge 40 VP ............................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,206,258.320 ....................... 9,903,858 ...................................  ..................................0 
25278X-10-9 ......... DIAMONDBACK ENERGY ORD ..................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 10.000 .............................1,695 ...................................  ..................................0 
90353T-10-0 ......... UBER TECHNOLOGIES ORD ...................................................................................................... ................ ....12/11/2023 ... Various ....................................................................................................................... ................... (262,331.000) .....................(15,026,599) ...................................  ..................................0 
01853W-80-8 ......... AB Global Bond Fund ......................................................................................................... ................ ....12/29/2023 ... 34 .............................................................................................................................. .....................241,583.590 ....................... 1,633,622 ...................................  ..................................0 
89360C-19-1 ......... Transamerica Aegon U.S. Government Securities VP .................................................................... ................ ....12/28/2023 ... 6 ............................................................................................................................... .....................151,045.071 ....................... 1,354,207 ...................................  ..................................0 
89360C-35-7 ......... Transamerica BlackRock iShares Edge 40 VP ............................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................181,814.128 ....................... 1,508,422 ...................................  ..................................0 
253868-10-3 ......... DIGITAL REALTY REIT ORD .................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 15.000 ............................ 1,750 ...................................  ..................................0 
91332U-10-1 ......... UNITY SOFTWARE ORD .......................................................................................................... ................ ....07/13/2023 ... RBC CAPITAL MARKETS, LLC ................................................................................................. ...................... (4,528.000) .........................(152,983) ...................................  ..................................0 
11135F-10-1 ......... BROADCOM ORD .................................................................................................................. ................ ....12/28/2023 ... Various ....................................................................................................................... ....................... 3,794.000 ........................3,231,944 ...................................  ..................................0 
89360C-26-6 ......... Transamerica BlackRock Government Money Market VP .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................14,782,423.710 ...................... 14,782,423 ...................................  ..................................0 
89358J-70-3 ......... Transamerica BlackRock iShares Edge 50 VP ............................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,292,458.375 ...................... 15,731,881 ...................................  ..................................0 
254687-10-6 ......... WALT DISNEY ORD .............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................115.000 ........................... 10,922 ...................................  ..................................0 
91688F-10-4 ......... UPWORK ORD ..................................................................................................................... ................ ....12/14/2023 ... NEOR ........................................................................................................................... .....................(17,922.000) .........................(250,185) ...................................  ..................................0 
018597-88-0 ......... AB Relative Value Fund ..................................................................................................... ................ ....12/28/2023 ... 34 .............................................................................................................................. ........................3,259.492 ........................... 19,727 ...................................  ..................................0 
89360C-77-9 ......... Transamerica BlackRock Real Estate Securities VP ................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................363,367.273 ....................... 3,285,582 ...................................  ..................................0 
89358J-80-2 ......... Transamerica BlackRock iShares Edge 75 VP ............................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,075,452.729 ...................... 14,150,104 ...................................  ..................................0 
256677-10-5 ......... DOLLAR GENERAL ORD .......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 15.000 .............................2,579 ...................................  ..................................0 
92276F-10-0 ......... VENTAS REIT ORD .............................................................................................................. ................ ....12/14/2023 ... Various ....................................................................................................................... ....................(235,323.000) .....................(10,807,436) ...................................  ..................................0 
115637-20-9 ......... BROWN FORMAN CL B ORD ...................................................................................................... ................ ....12/06/2023 ... Various ....................................................................................................................... ...................... 15,424.000 .......................... 939,511 ...................................  ..................................0 
89360D-39-7 ......... Transamerica BlackRock Tactical Allocation VP ....................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,325,717.049 ....................... 6,769,539 ...................................  ..................................0 
89358J-84-4 ......... Transamerica Goldman Sachs 70/30 Allocation VP ...................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................148,460.951 ....................... 1,692,551 ...................................  ..................................0 
256746-10-8 ......... DOLLAR TREE ORD .............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 15.000 .............................1,921 ...................................  ..................................0 
928298-10-8 ......... VISHAY INTERTECH ORD ........................................................................................................ ................ ....12/22/2023 ... Various ....................................................................................................................... ....................(454,924.000) .....................(11,338,168) ...................................  ..................................0 
01877E-70-1 ......... AB Small Cap Growth Portfolio ............................................................................................ ................ ....12/29/2023 ... 34 .............................................................................................................................. ...................... 40,754.778 ....................... 2,138,706 ...................................  ..................................0 
89360D-61-1 ......... Transamerica BlackRock iShares Active Asset Alloca ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... ...................... 97,310.103 .......................... 835,825 ...................................  ..................................0 
89360D-30-6 ......... Transamerica Goldman Sachs Managed Risk - Balanced ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... ...................... 12,243.673 .......................... 132,782 ...................................  ..................................0 
25746U-10-9 ......... DOMINION ENERGY ORD ......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 65.000 .............................3,254 ...................................  ..................................0 
94419L-10-1 ......... WAYFAIR CL A ORD ............................................................................................................. ................ ....12/15/2023 ... Various ....................................................................................................................... .....................(16,215.000) .........................(893,672) ...................................  ..................................0 
12008R-10-7 ......... BUILDERS FIRSTSOURCE ORD ................................................................................................... ................ ....12/14/2023 ... Jefferies & Co., Inc. ..................................................................................................... ..........................536.000 ........................... 88,118 ...................................  ..................................0 
89360D-58-7 ......... Transamerica BlackRock iShares Active Asset Alloca ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................425,700.102 ....................... 4,086,395 ...................................  ..................................0 
89360D-40-5 ......... Transamerica Goldman Sachs Managed Risk - Balanced ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... ................. 31,389,235.879 .....................340,339,516 ...................................  ..................................0 
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25754A-20-1 ......... DOMINOS PIZZA ORD ............................................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 2.000 ............................... 688 ...................................  ..................................0 
949746-10-1 ......... WELLS FARGO ORD .............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ...................... (7,590.000) .........................(312,310) ...................................  ..................................0 
01878H-88-5 ......... AB Large Cap Growth Fund ................................................................................................... ................ ....12/29/2023 ... 34 .............................................................................................................................. ...................... 43,284.696 ....................... 3,631,920 ...................................  ..................................0 
89360D-56-1 ......... Transamerica BlackRock iShares Active Asset Alloca ................................................................. ................ ....12/28/2023 ... 6 ............................................................................................................................... ...................... 58,560.499 .......................... 547,241 ...................................  ..................................0 
89360D-64-5 ......... Transamerica Goldman Sachs Managed Risk - Conserva ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 3,622,315.276 ...................... 39,335,698 ...................................  ..................................0 
260003-10-8 ......... DOVER ORD ...................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 11.000 .............................1,479 ...................................  ..................................0 
958102-10-5 ......... WESTERN DIGITAL ORD ......................................................................................................... ................ ....12/04/2023 ... Various ....................................................................................................................... ................... (159,659.000) ...................... (6,612,696) ...................................  ..................................0 
122017-10-6 ......... BURLINGTON STORES ORD ....................................................................................................... ................ ....10/20/2023 ... EMM ............................................................................................................................ .......................... 244.000 ........................... 33,588 ...................................  ..................................0 
89360C-35-7 ......... Transamerica BlackRock iShares Edge 40 VP ............................................................................. ................ ....12/28/2023 ... 6 ............................................................................................................................... ...................... 49,254.815 .......................... 411,523 ...................................  ..................................0 
89360D-50-4 ......... Transamerica Goldman Sachs Managed Risk - Growth E ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... ....................... 1,319.816 ........................... 13,182 ...................................  ..................................0 
260557-10-3 ......... DOW ORD ........................................................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 32.000 .............................1,584 ...................................  ..................................0 
977852-10-2 ......... WOLFSPEED ORD ................................................................................................................. ................ ....12/26/2023 ... Various ....................................................................................................................... ................... (113,644.000) ...................... (5,089,180) ...................................  ..................................0 
01879K-40-8 ......... AB Core Opportunities Fund ................................................................................................ ................ ....12/29/2023 ... 34 .............................................................................................................................. ....................... 3,758.313 ........................... 68,568 ...................................  ..................................0 
89360D-30-6 ......... Transamerica Goldman Sachs Managed Risk - Balanced ................................................................. ................ ....12/28/2023 ... 6 ............................................................................................................................... ...................... 90,156.318 ....................... 1,022,121 ...................................  ..................................0 
89360D-60-3 ......... Transamerica Goldman Sachs Managed Risk - Growth E ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 8,960,200.468 ...................... 87,833,427 ...................................  ..................................0 
26441C-20-4 ......... DUKE ENERGY ORD .............................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 35.000 ............................ 3,076 ...................................  ..................................0 
98139A-10-5 ......... WORKIVA CL A ORD ............................................................................................................. ................ ....12/26/2023 ... Various ....................................................................................................................... ................... (102,703.000) .....................(10,576,175) ...................................  ..................................0 
12514G-10-8 ......... CDW ORD ........................................................................................................................ ................ ....08/03/2023 ... Loop Capital Markets ...................................................................................................... ........................... 12.000 .............................2,391 ...................................  ..................................0 
89360D-65-2 ......... Transamerica Goldman Sachs Managed Risk - Conserva ................................................................. ................ ....12/20/2023 ... 6 ............................................................................................................................... ..........................151.028 ............................ 1,679 ...................................  ..................................0 
89358J-86-9 ......... Transamerica Great Lakes Advisors Large Cap Value .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................949,625.837 ...................... 10,953,996 ...................................  ..................................0 
26614N-10-2 ......... DUPONT DE NEMOURS ORD ....................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 39.000 .............................2,875 ...................................  ..................................0 
981475-10-6 ......... WORLD KINECT ORD ............................................................................................................. ................ ....12/19/2023 ... Various ....................................................................................................................... ................... (311,053.000) ......................(6,767,602) ...................................  ..................................0 
018913-10-3 ......... AB International Value Fund ............................................................................................... ................ ....12/28/2023 ... 34 .............................................................................................................................. ...................... 13,943.829 .......................... 192,490 ...................................  ..................................0 
89360D-50-4 ......... Transamerica Goldman Sachs Managed Risk - Growth E ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................124,510.620 ....................... 1,269,438 ...................................  ..................................0 
89360C-54-8 ......... Transamerica International Focus VP .................................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... ..................... 583,432.350 ....................... 4,725,827 ...................................  ..................................0 
26875P-10-1 ......... EOG RESOURCES ORD ............................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 34.000 .............................4,597 ...................................  ..................................0 
G4412G-10-1 ......... HERBALIFE ORD ................................................................................................................. ................ ....12/26/2023 ... Various ....................................................................................................................... ................... (691,080.000) .....................(10,141,536) ...................................  ..................................0 
12532H-10-4 ......... CGI ORD ........................................................................................................................ ................ ....12/08/2023 ... Various ....................................................................................................................... ..........................402.000 ........................... 37,369 ...................................  ..................................0 
89360C-55-5 ......... Transamerica International Focus VP .................................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................270,210.314 ........................2,253,362 ...................................  ..................................0 
89360C-55-5 ......... Transamerica International Focus VP .................................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,040,217.951 ....................... 8,638,183 ...................................  ..................................0 
26884L-10-9 ......... EQT ORD ........................................................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 21.000 ............................... 907 ...................................  ..................................0 
G66721-10-4 ......... NORWEGIAN CRUISE LINE HOLDINGS ORD ...................................................................................... ................ ....12/14/2023 ... Various ....................................................................................................................... .....................(27,394.000) .........................(440,364) ...................................  ..................................0 
023375-81-9 ......... AMCAP Fund« ................................................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................130,449.703 ....................... 4,597,540 ...................................  ..................................0 
89360C-30-8 ......... Transamerica JPMorgan Asset Allocation - Conservat ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................357,695.630 ....................... 2,970,362 ...................................  ..................................0 
89360C-30-8 ......... Transamerica JPMorgan Asset Allocation - Conservat ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,647,129.297 ...................... 13,714,253 ...................................  ..................................0 
277432-10-0 ......... EASTMAN CHEMICAL ORD ........................................................................................................ ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 17.000 .............................1,538 ...................................  ..................................0 
G7997R-10-3 ......... SEAGATE TECHNOLOGY HOLDINGS ORD .......................................................................................... C............... ....12/14/2023 ... Various ....................................................................................................................... .....................(97,831.000) ...................... (6,454,346) ...................................  ..................................0 
12572Q-10-5 ......... CME GROUP CL A ORD .......................................................................................................... ................ ....06/07/2023 ... Various ....................................................................................................................... ..........................867.000 .......................... 152,758 ...................................  ..................................0 
89360C-40-7 ......... Transamerica JPMorgan Asset Allocation - Conservat ................................................................. ................ ....08/29/2023 ... 6 ............................................................................................................................... ........................... 66.388 ............................... 537 ...................................  ..................................0 
89360C-40-7 ......... Transamerica JPMorgan Asset Allocation - Conservat ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 3,506,844.824 ...................... 28,670,853 ...................................  ..................................0 
278865-10-0 ......... ECOLAB ORD ..................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 23.000 .............................3,586 ...................................  ..................................0 
L8681T-10-2 ......... SPOTIFY TECHNOLOGY ORD ..................................................................................................... C............... ....12/04/2023 ... NEOR ........................................................................................................................... .....................(10,612.000) ...................... (1,771,391) ...................................  ..................................0 
023375-83-5 ......... AMCAP Fund« ................................................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................215,831.990 ....................... 7,758,333 ...................................  ..................................0 
89360C-50-6 ......... Transamerica JPMorgan Asset Allocation - Growth VP ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 3,823,502.158 ...................... 36,605,069 ...................................  ..................................0 
89360C-50-6 ......... Transamerica JPMorgan Asset Allocation - Growth VP ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,496,677.048 ...................... 14,286,597 ...................................  ..................................0 
281020-10-7 ......... EDISON INTERNATIONAL ORD ................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 27.000 .............................1,729 ...................................  ..................................0 
126408-10-3 ......... CSX ORD ........................................................................................................................ ................ ....05/17/2023 ... EMM ............................................................................................................................ ..........................620.000 ........................... 19,467 ...................................  ..................................0 
89360C-60-5 ......... Transamerica JPMorgan Asset Allocation - Growth VP ................................................................. ................ ....10/30/2023 ... 6 ............................................................................................................................... ..........................816.482 ............................ 7,741 ...................................  ..................................0 
89360C-60-5 ......... Transamerica JPMorgan Asset Allocation - Growth VP ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,858,253.753 ...................... 17,496,546 ...................................  ..................................0 
28176E-10-8 ......... EDWARDS LIFESCIENCES ORD ................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 39.000 .............................2,835 ...................................  ..................................0 
023375-85-0 ......... AMCAP Fund« ................................................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. ...................... 38,170.020 ....................... 1,260,771 ...................................  ..................................0 
89360C-70-4 ......... Transamerica JPMorgan Asset Allocation - Moderate .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 3,758,720.177 ...................... 36,458,820 ...................................  ..................................0 
89360C-70-4 ......... Transamerica JPMorgan Asset Allocation - Moderate .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 4,556,420.993 ...................... 43,620,724 ...................................  ..................................0 
291011-10-4 ......... EMERSON ELECTRIC ORD ........................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 48.000 .............................4,381 ...................................  ..................................0 
126650-10-0 ......... CVS HEALTH ORD ............................................................................................................... ................ ....03/23/2023 ... EMM ............................................................................................................................ ....................... 1,045.000 ........................... 90,063 ...................................  ..................................0 
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89360C-80-3 ......... Transamerica JPMorgan Asset Allocation - Moderate .................................................................. ................ ....10/30/2023 ... 6 ............................................................................................................................... ....................... 2,380.164 ........................... 22,268 ...................................  ..................................0 
89360C-80-3 ......... Transamerica JPMorgan Asset Allocation - Moderate .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... ................. 18,395,137.375 .....................172,361,490 ...................................  ..................................0 
29355A-10-7 ......... ENPHASE ENERGY ORD .......................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ............................ 5.000 ............................ 1,036 ...................................  ..................................0 
024071-81-3 ......... American Balanced Fund« .................................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .................. 1,428,125.022 ...................... 42,749,774 ...................................  ..................................0 
89360C-87-8 ......... Transamerica JPMorgan Asset Allocation - Moderate .................................................................. ................ ....08/29/2023 ... 6 ............................................................................................................................... ....................... 1,551.783 ........................... 14,925 ...................................  ..................................0 
89360C-87-8 ......... Transamerica JPMorgan Asset Allocation - Moderate .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... ................. 14,093,363.355 .....................135,000,194 ...................................  ..................................0 
29414B-10-4 ......... EPAM SYSTEMS ORD ............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ............................ 6.000 ............................ 1,604 ...................................  ..................................0 
127387-10-8 ......... CADENCE DESIGN SYSTEMS ORD ................................................................................................ ................ ....09/29/2023 ... Various ....................................................................................................................... ....................... 4,497.000 .......................... 923,207 ...................................  ..................................0 
89360C-88-6 ......... Transamerica JPMorgan Asset Allocation - Moderate .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................561,186.186 ....................... 5,524,650 ...................................  ..................................0 
89360C-88-6 ......... Transamerica JPMorgan Asset Allocation - Moderate .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 2,509,869.314 ...................... 24,704,071 ...................................  ..................................0 
29444U-70-0 ......... EQUINIX REIT ORD ............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ............................ 6.000 .............................4,298 ...................................  ..................................0 
024071-83-9 ......... American Balanced Fund« .................................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .................. 1,053,568.553 ...................... 31,741,973 ...................................  ..................................0 
89360C-66-2 ......... Transamerica JPMorgan Enhanced Index VP ............................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................300,071.994 ....................... 6,651,033 ...................................  ..................................0 
89360C-65-4 ......... Transamerica JPMorgan Enhanced Index VP ............................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................941,676.136 ...................... 20,853,150 ...................................  ..................................0 
29476L-10-7 ......... EQUITY RESIDENTIAL REIT ORD ............................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 30.000 ............................ 1,758 ...................................  ..................................0 
146869-10-2 ......... CARVANA CL A ORD ............................................................................................................. ................ ....12/13/2023 ... Various ....................................................................................................................... ...................... 31,410.000 ....................... 1,120,527 ...................................  ..................................0 
89360C-73-8 ......... Transamerica JPMorgan International Moderate Growt ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... ..................... 437,282.223 ....................... 3,858,867 ...................................  ..................................0 
89360C-66-2 ......... Transamerica JPMorgan Enhanced Index VP ............................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................948,033.902 ...................... 20,968,968 ...................................  ..................................0 
297178-10-5 ......... ESSEX PROPERTY REIT ORD .................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 6.000 .............................1,290 ...................................  ..................................0 
024071-85-4 ......... American Balanced Fund« .................................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................120,468.625 ....................... 3,581,638 ...................................  ..................................0 
89360C-64-7 ......... Transamerica JPMorgan Mid Cap Value VP ................................................................................. ................ ....08/29/2023 ... 6 ............................................................................................................................... ...................... 44,383.662 .......................... 598,736 ...................................  ..................................0 
89360C-72-0 ......... Transamerica JPMorgan International Moderate Growt ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,167,712.246 ...................... 10,124,474 ...................................  ..................................0 
29786A-10-6 ......... ETSY ORD ....................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 17.000 ............................ 1,605 ...................................  ..................................0 
150870-10-3 ......... CELANESE ORD .................................................................................................................. ................ ....11/17/2023 ... Various ....................................................................................................................... .......................... 234.000 ........................... 26,419 ...................................  ..................................0 
89360C-75-3 ......... Transamerica JPMorgan Tactical Allocation VP ......................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... ..................... 349,139.483 ........................4,095,422 ...................................  ..................................0 
89360C-73-8 ......... Transamerica JPMorgan International Moderate Growt ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... ...................... 15,571.228 ..........................137,088 ...................................  ..................................0 
30034W-10-6 ......... EVERGY ORD .................................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 27.000 ............................ 1,668 ...................................  ..................................0 
024932-41-0 ......... Diversified Bond Fund ...................................................................................................... ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................258,008.731 ........................2,391,243 ...................................  ..................................0 
89360D-77-7 ......... Transamerica Janus Balanced VP ........................................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................220,971.911 ....................... 3,431,981 ...................................  ..................................0 
89360C-63-9 ......... Transamerica JPMorgan Mid Cap Value VP ................................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 2,627,143.998 ...................... 35,337,257 ...................................  ..................................0 
30161N-10-1 ......... EXELON ORD ..................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................100.000 .............................4,065 ...................................  ..................................0 
15118V-20-7 ......... CELSIUS HOLDINGS ORD ........................................................................................................ ................ ....12/15/2023 ... Various ....................................................................................................................... ......................10,208.000 .......................... 517,330 ...................................  ..................................0 
89360D-10-8 ......... Transamerica Janus Mid-Cap Growth VP ................................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 2,789,851.579 ...................... 82,370,008 ...................................  ..................................0 
89360C-64-7 ......... Transamerica JPMorgan Mid Cap Value VP ................................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... ...................... 77,857.506 ....................... 1,049,408 ...................................  ..................................0 
30212P-30-3 ......... EXPEDIA GROUP ORD ............................................................................................................ ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ............................ 8.000 ............................... 934 ...................................  ..................................0 
025076-28-2 ......... Real Estate Fund ............................................................................................................. ................ ....12/29/2023 ... 38 ............................................................................................................................. ...................... 57,544.749 ....................... 1,343,497 ...................................  ..................................0 
89360C-62-1 ......... Transamerica Morgan Stanley Capital Growth VP ........................................................................ ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,526,692.929 ....................... 7,087,156 ...................................  ..................................0 
89360C-74-6 ......... Transamerica JPMorgan Tactical Allocation VP ......................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,839,115.498 ...................... 23,040,807 ...................................  ..................................0 
302130-10-9 ......... EXPEDITORS INTERNATIONAL OF WASN ORD ................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 13.000 .............................1,398 ...................................  ..................................0 
15135B-10-1 ......... CENTENE ORD ................................................................................................................... ................ ....12/28/2023 ... EMM ............................................................................................................................ ........................... 96.000 ............................ 7,102 ...................................  ..................................0 
89360D-41-3 ......... Transamerica Morgan Stanley Global Allocation VP .................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... ..................... 225,313.994 ....................... 1,204,082 ...................................  ..................................0 
89360C-75-3 ......... Transamerica JPMorgan Tactical Allocation VP ......................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... ...................... 69,737.701 ..........................817,842 ...................................  ..................................0 
30225T-10-2 ......... EXTRA SPACE STORAGE REIT ORD ............................................................................................. ................ ....09/21/2023 ... EMM ............................................................................................................................ ........................... 33.000 .............................4,144 ...................................  ..................................0 
025076-31-6 ......... Value Fund ..................................................................................................................... ................ ....12/29/2023 ... 38 ............................................................................................................................. ...................... 17,026.595 .......................... 134,158 ...................................  ..................................0 
89360C-37-3 ......... Transamerica Multi-Managed Balanced VP ................................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................639,583.873 ....................... 9,337,052 ...................................  ..................................0 
89360D-78-5 ......... Transamerica Janus Balanced VP ........................................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 4,063,337.956 ...................... 61,582,817 ...................................  ..................................0 
30231G-10-2 ......... EXXON MOBIL ORD .............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................212.000 ........................... 24,204 ...................................  ..................................0 
16115Q-30-8 ......... CHART INDUSTRIES ORD ........................................................................................................ ................ ....01/06/2023 ... Piper Jaffray Co. .......................................................................................................... ..........................100.000 ........................... 12,148 ...................................  ..................................0 
89360D-75-1 ......... Transamerica PIMCO Tactical - Balanced VP ............................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... ...................... 67,722.620 ..........................627,638 ...................................  ..................................0 
89360D-10-8 ......... Transamerica Janus Mid-Cap Growth VP ................................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,207,707.823 ...................... 35,743,268 ...................................  ..................................0 
30303M-10-2 ......... META PLATFORMS CL A ORD .................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................130.000 ........................... 31,402 ...................................  ..................................0 
025076-32-4 ......... Small Cap Value Fund ........................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. ....................... 9,447.061 ........................... 88,797 ...................................  ..................................0 
89360D-71-0 ......... Transamerica PIMCO Tactical - Conservative VP ....................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................111,499.452 ....................... 1,038,959 ...................................  ..................................0 
89360D-20-7 ......... Transamerica Janus Mid-Cap Growth VP ................................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,783,818.756 ...................... 48,543,448 ...................................  ..................................0 
303250-10-4 ......... FAIR ISAAC ORD ............................................................................................................... ................ ....03/20/2023 ... EMM ............................................................................................................................ ........................... 14.000 .............................9,542 ...................................  ..................................0 
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16119P-10-8 ......... CHARTER COMMUNICATIONS CL A ORD .......................................................................................... ................ ....03/23/2023 ... EMM ............................................................................................................................ ..........................207.000 ........................... 72,161 ...................................  ..................................0 
89360D-73-6 ......... Transamerica PIMCO Tactical - Growth VP ............................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................181,994.730 ....................... 1,695,152 ...................................  ..................................0 
89360D-12-4 ......... Transamerica MSCI EAFE Index VP ......................................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,076,277.233 ...................... 12,814,012 ...................................  ..................................0 
311900-10-4 ......... FASTENAL ORD .................................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 61.000 .............................3,244 ...................................  ..................................0 
025076-35-7 ......... Mid Cap Value Fund .......................................................................................................... ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................508,487.301 ....................... 7,899,768 ...................................  ..................................0 
89360C-22-5 ......... Transamerica Small/Mid Cap Value VP Initial Class .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,243,785.626 ...................... 22,900,211 ...................................  ..................................0 
89360D-46-2 ......... Transamerica Madison Diversified Income VP ........................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,245,957.740 ...................... 13,495,448 ...................................  ..................................0 
31428X-10-6 ......... FEDEX ORD ...................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 16.000 .............................3,455 ...................................  ..................................0 
165167-73-5 ......... CHESAPEAKE ENERGY ORD ...................................................................................................... ................ ....07/07/2023 ... FIDELITY CAPITAL MARKETS (DIR) ......................................................................................... ....................... 1,660.000 ..........................137,147 ...................................  ..................................0 
89360C-44-9 ......... Transamerica T. Rowe Price Small Cap VP ............................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,077,677.503 ...................... 11,388,779 ...................................  ..................................0 
89360D-36-3 ......... Transamerica Market Participation Strategy VP ....................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................759,099.271 ....................... 7,198,992 ...................................  ..................................0 
31620M-10-6 ......... FIDELITY NATIONAL INFORMATN SVCS ORD ................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 40.000 .............................2,465 ...................................  ..................................0 
025076-37-3 ......... Equity Income Fund .......................................................................................................... ................ ....12/29/2023 ... 38 ............................................................................................................................. ...................... 78,244.436 ..........................678,909 ...................................  ..................................0 
89360C-33-2 ......... Transamerica WMC US Growth VP ............................................................................................ ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,718,680.315 ...................... 55,545,955 ...................................  ..................................0 
89358J-20-8 ......... Transamerica Morgan Stanley Global Allocation Mana ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 6,729,612.331 ...................... 42,247,866 ...................................  ..................................0 
316773-10-0 ......... FIFTH THIRD BANCORP ORD .................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 51.000 .............................1,275 ...................................  ..................................0 
166764-10-0 ......... CHEVRON ORD ................................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 1,568.000 .......................... 262,755 ...................................  ..................................0 
09661P-10-5 ......... BNY Mellon Stock Index Fund, Inc. ....................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ........................... 64.828 .............................3,931 ...................................  ..................................0 
89360D-86-8 ......... Transamerica Morgan Stanley Global Allocation VP .................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 3,007,130.704 ...................... 36,271,848 ...................................  ..................................0 
336433-10-7 ......... FIRST SOLAR ORD .............................................................................................................. ................ ....09/21/2023 ... EMM ............................................................................................................................ ............................ 5.000 ............................... 838 ...................................  ..................................0 
025076-50-6 ......... Value Fund ..................................................................................................................... ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................100,094.834 ..........................768,420 ...................................  ..................................0 
05589U-30-9 ......... Government Money Market Portfolio ....................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ....................... 1,576.410 ............................ 1,576 ...................................  ..................................0 
89360C-36-5 ......... Transamerica Multi-Managed Balanced VP ................................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 5,043,094.450 ......................71,168,119 ...................................  ..................................0 
337738-10-8 ......... FISERV ORD ..................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 35.000 .............................3,799 ...................................  ..................................0 
169656-10-5 ......... CHIPOTLE MEXICAN GRILL ORD ................................................................................................ ................ ....08/03/2023 ... Various ....................................................................................................................... ..........................124.000 .......................... 214,904 ...................................  ..................................0 
55273F-50-6 ......... MFS Total Return Series .................................................................................................... ................ ....08/22/2023 ... 10 ............................................................................................................................. .......................... 306.742 ............................ 6,647 ...................................  ..................................0 
89360C-37-3 ......... Transamerica Multi-Managed Balanced VP ................................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,208,555.611 ...................... 17,650,144 ...................................  ..................................0 
339041-10-5 ......... FLEETCOR TECHNOLOGIES ORD ................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 5.000 .............................1,213 ...................................  ..................................0 
025076-65-4 ......... Mid Cap Value Fund .......................................................................................................... ................ ....12/29/2023 ... 38 ............................................................................................................................. ..................... 342,339.509 ....................... 5,313,200 ...................................  ..................................0 
55273F-10-0 ......... MFS® Growth Series .......................................................................................................... ................ ....12/21/2023 ... 10 ............................................................................................................................. ...................... 47,194.915 ....................... 2,606,212 ...................................  ..................................0 
89360D-76-9 ......... Transamerica PIMCO Tactical - Balanced VP ............................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................741,021.639 ....................... 6,731,384 ...................................  ..................................0 
345370-86-0 ......... FORD MOTOR ORD ................................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................288.000 .............................3,504 ...................................  ..................................0 
171340-10-2 ......... CHURCH AND DWIGHT ORD ....................................................................................................... ................ ....11/06/2023 ... EMM ............................................................................................................................ ....................... 2,027.000 .......................... 193,653 ...................................  ..................................0 
55273F-30-8 ......... MFS® Research Series ........................................................................................................ ................ ....08/22/2023 ... 10 ............................................................................................................................. ........................... 44.113 ............................ 1,288 ...................................  ..................................0 
89360D-72-8 ......... Transamerica PIMCO Tactical - Conservative VP ....................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................763,783.875 ....................... 7,005,713 ...................................  ..................................0 
34959E-10-9 ......... FORTINET ORD .................................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 44.000 .............................2,436 ...................................  ..................................0 
025076-78-7 ......... Focused Large Cap Value Fund .............................................................................................. ................ ....12/29/2023 ... 38 ............................................................................................................................. ...................... 80,536.427 ..........................789,609 ...................................  ..................................0 
55273F-60-5 ......... MFS® Utilities Series ...................................................................................................... ................ ....08/22/2023 ... 10 ............................................................................................................................. .......................... 218.043 ............................ 6,776 ...................................  ..................................0 
89360D-74-4 ......... Transamerica PIMCO Tactical - Growth VP ............................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................753,742.899 ....................... 6,852,941 ...................................  ..................................0 
34959J-10-8 ......... FORTIVE ORD ................................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 29.000 .............................1,925 ...................................  ..................................0 
17275R-10-2 ......... CISCO SYSTEMS ORD ............................................................................................................ ................ ....11/17/2023 ... Various ....................................................................................................................... ..........................627.000 ........................... 30,493 ...................................  ..................................0 
00888X-79-9 ......... Invesco V.I. American Franchise Fund ................................................................................... ................ ....12/21/2023 ... 11 ............................................................................................................................. ....................... 6,730.544 .......................... 340,064 ...................................  ..................................0 
89360D-42-1 ......... Transamerica PineBridge Inflation Opportunities VP ................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,404,775.681 ...................... 13,507,742 ...................................  ..................................0 
35137L-20-4 ......... FOX CL B ORD .................................................................................................................. ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 37.000 ............................ 1,171 ...................................  ..................................0 
025076-83-7 ......... Small Cap Value Fund ........................................................................................................ ................ ....12/28/2023 ... 38 ............................................................................................................................. .....................109,228.724 .......................... 985,742 ...................................  ..................................0 
008892-80-4 ......... Invesco V.I. Core Equity Fund ............................................................................................ ................ ....12/21/2023 ... 11 ............................................................................................................................. ...................... 32,708.980 .......................... 869,399 ...................................  ..................................0 
89360D-88-4 ......... Transamerica ProFund UltraBear Fund VP ................................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................893,317.875 ....................... 9,232,881 ...................................  ..................................0 
35671D-85-7 ......... FREEPORT MCMORAN ORD ........................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 82.000 .............................3,227 ...................................  ..................................0 
172908-10-5 ......... CINTAS ORD ..................................................................................................................... ................ ....05/02/2023 ... EMM ............................................................................................................................ ..........................117.000 ........................... 51,899 ...................................  ..................................0 
008892-50-7 ......... Invesco V.I. EQV International Equity Fund ........................................................................... ................ ....10/26/2023 ... 11 ............................................................................................................................. .............................5.331 ............................... 156 ...................................  ..................................0 
89356L-49-4 ......... Transamerica S&P 500 Index VP ............................................................................................ ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 4,543,134.077 ...................... 85,316,836 ...................................  ..................................0 
36266G-10-7 ......... GE HEALTHCARE TECHNOLOGIES ORD ........................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................180.377 ............................ 8,606 ...................................  ..................................0 
02507F-19-1 ......... One Choice« 2060 Portfolio ................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. ...................... 86,648.646 ....................... 1,154,800 ...................................  ..................................0 
008892-30-9 ......... Invesco V.I. Government Securities Fund ............................................................................... ................ ....10/26/2023 ... 11 ............................................................................................................................. ........................... 40.081 ............................... 390 ...................................  ..................................0 
89360D-13-2 ......... Transamerica S&P 500 Index VP ............................................................................................ ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 6,101,392.020 .....................111,688,580 ...................................  ..................................0 
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363576-10-9 ......... ARTHUR J GALLAGHER ORD ..................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 9.000 .............................2,084 ...................................  ..................................0 
18915M-10-7 ......... CLOUDFLARE CL A ORD ......................................................................................................... ................ ....12/15/2023 ... NFSA ........................................................................................................................... ....................... 1,980.000 ..........................168,450 ...................................  ..................................0 
00900X-50-4 ......... Invesco V.I. Global Fund .................................................................................................. ................ ....10/26/2023 ... 12 ............................................................................................................................. ..........................288.788 ............................ 8,764 ...................................  ..................................0 
89360C-22-5 ......... Transamerica Small/Mid Cap Value VP Initial Class .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,019,760.291 ...................... 18,563,207 ...................................  ..................................0 
366651-10-7 ......... GARTNER ORD ................................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ............................ 4.000 .............................1,309 ...................................  ..................................0 
02507F-42-3 ......... One Choice« 2055 Portfolio ................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. ...................... 87,415.299 ....................... 1,288,948 ...................................  ..................................0 
00900X-82-7 ......... Invesco V.I. Main Street Fund ............................................................................................ ................ ....10/26/2023 ... 12 ............................................................................................................................. .......................... 443.462 ............................ 6,980 ...................................  ..................................0 
89360C-21-7 ......... Transamerica Small/Mid Cap Value VP Service Class .................................................................. ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 2,147,666.100 ...................... 38,030,484 ...................................  ..................................0 
369550-10-8 ......... GENERAL DYNAMICS ORD ........................................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 9.000 .............................2,146 ...................................  ..................................0 
191216-10-0 ......... COCA-COLA ORD ................................................................................................................. ................ ....09/26/2023 ... Various ....................................................................................................................... ....................... 3,731.000 .......................... 224,854 ...................................  ..................................0 
355151-30-9 ......... Franklin Allocation VIP Fund ............................................................................................. ................ ....12/29/2023 ... 15 ............................................................................................................................. .....................109,172.902 .......................... 522,261 ...................................  ..................................0 
89360C-43-1 ......... Transamerica T. Rowe Price Small Cap VP ............................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 3,858,996.686 ...................... 35,355,182 ...................................  ..................................0 
369604-30-1 ......... GENERAL ELECTRIC ORD ........................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... .......................... 526.130 ........................... 30,434 ...................................  ..................................0 
02507F-50-6 ......... One Choice« 2025 Portfolio ................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................204,324.808 ....................... 2,697,368 ...................................  ..................................0 
693394-40-5 ......... Total Return Portfolio ..................................................................................................... ................ ....12/29/2023 ... 23 .............................................................................................................................. .......................... 523.083 .............................4,691 ...................................  ..................................0 
89360C-44-9 ......... Transamerica T. Rowe Price Small Cap VP ............................................................................... ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 1,072,407.655 ...................... 11,405,548 ...................................  ..................................0 
370334-10-4 ......... GENERAL MILLS ORD ........................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 57.000 .............................4,032 ...................................  ..................................0 
192446-10-2 ......... COGNIZANT TECHNOLOGY SOLUTN CL A ORD ................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 4,737.000 .......................... 303,452 ...................................  ..................................0 
239124-10-0 ......... Davis Value Portfolio ...................................................................................................... ................ ....12/27/2023 ... 30 ............................................................................................................................. ....................... 5,492.097 ........................... 34,325 ...................................  ..................................0 
89360C-14-2 ......... Transamerica TS&W International Equity VP ............................................................................ ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................532,755.172 ....................... 7,184,474 ...................................  ..................................0 
37045V-10-0 ......... GENERAL MOTORS ORD .......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 85.000 .............................2,765 ...................................  ..................................0 
02507F-56-3 ......... One Choice« 2050 Portfolio ................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................115,833.075 ....................... 1,516,122 ...................................  ..................................0 
018792-43-2 ......... AB VPS Balanced Hedged Allocation Portfolio .......................................................................... ................ ....12/29/2023 ... 34 .............................................................................................................................. ...................... 65,773.075 .......................... 533,629 ...................................  ..................................0 
89360C-15-9 ......... Transamerica TS&W International Equity VP ............................................................................ ................ ....12/29/2023 ... 6 ............................................................................................................................... .....................476,793.850 ....................... 6,573,552 ...................................  ..................................0 
375558-10-3 ......... GILEAD SCIENCES ORD ......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 71.000 .............................5,704 ...................................  ..................................0 
19260Q-10-7 ......... COINBASE GLOBAL CL A ORD .................................................................................................. ................ ....12/27/2023 ... Various ....................................................................................................................... ....................... 9,839.000 .......................... 811,235 ...................................  ..................................0 
018792-40-8 ......... AB VPS Large Cap Growth Portfolio ....................................................................................... ................ ....12/27/2023 ... 34 .............................................................................................................................. ...................... 72,640.497 ....................... 4,891,034 ...................................  ..................................0 
89360C-32-4 ......... Transamerica WMC US Growth VP ............................................................................................ ................ ....12/29/2023 ... 6 ............................................................................................................................... ................. 15,509,094.757 .....................446,186,708 ...................................  ..................................0 
37940X-10-2 ......... GLOBAL PAYMENTS ORD ......................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 9.000 ............................ 1,011 ...................................  ..................................0 
02507F-61-3 ......... One Choice« 2040 Portfolio ................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................148,193.369 ....................... 1,829,012 ...................................  ..................................0 
018792-10-1 ......... AB VPS Relative Value Portfolio ......................................................................................... ................ ....08/03/2023 ... 34 .............................................................................................................................. .......................... 295.942 ............................ 8,277 ...................................  ..................................0 
89360C-33-2 ......... Transamerica WMC US Growth VP ............................................................................................ ................ ....12/29/2023 ... 6 ............................................................................................................................... .................. 9,649,155.491 ..................... 292,545,383 ...................................  ..................................0 
38141G-10-4 ......... GOLDMAN SACHS GROUP ORD .................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 20.000 ............................ 6,506 ...................................  ..................................0 
20030N-10-1 ......... COMCAST CL A ORD ............................................................................................................. ................ ....12/04/2023 ... Various ....................................................................................................................... ....................... 5,684.000 .......................... 235,206 ...................................  ..................................0 
030372-76-7 ......... American Funds - Growth Fund ............................................................................................. ................ ....12/28/2023 ... 36 ............................................................................................................................. .......................... 946.944 ........................... 80,907 ...................................  ..................................0 
05589U-85-3 ......... Appreciation Portfolio ..................................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... .......................... 167.955 ............................ 5,088 ...................................  ..................................0 
384802-10-4 ......... WW GRAINGER ORD .............................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 2.000 ............................ 1,411 ...................................  ..................................0 
02507F-65-4 ......... One Choice« 2030 Portfolio ................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................171,878.264 ....................... 2,001,243 ...................................  ..................................0 
030372-81-7 ......... American Funds - Growth-Income Fund .................................................................................... ................ ....12/26/2023 ... 36 ............................................................................................................................. .......................... 544.329 ........................... 28,517 ...................................  ..................................0 
05589U-86-1 ......... Appreciation Portfolio ..................................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... .....................165,737.638 ....................... 5,172,315 ...................................  ..................................0 
40412C-10-1 ......... HCA HEALTHCARE ORD .......................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 4.000 ............................... 978 ...................................  ..................................0 
20825C-10-4 ......... CONOCOPHILLIPS ORD ........................................................................................................... ................ ....07/10/2023 ... EMM ............................................................................................................................ ..........................864.000 ........................... 89,366 ...................................  ..................................0 
030372-77-5 ......... American Funds - International Fund .................................................................................... ................ ....12/28/2023 ... 36 ............................................................................................................................. ..........................661.567 ........................... 10,946 ...................................  ..................................0 
05589Q-10-0 ......... BNY Mellon Appreciation Fund, Inc. ...................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ...................... 30,006.848 ....................... 1,170,903 ...................................  ..................................0 
40434L-10-5 ......... HP ORD .......................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 44.000 ............................ 1,163 ...................................  ..................................0 
02507F-79-5 ......... One Choice« In Retirement Portfolio ..................................................................................... ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................146,656.947 ....................... 1,719,343 ...................................  ..................................0 
74318X-68-7 ......... ProFund Access VP High Yield FundSM .................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 67,156.045 ....................... 1,619,287 ...................................  ..................................0 
09661P-10-5 ......... BNY Mellon Stock Index Fund, Inc. ....................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ...................... 51,631.125 ....................... 3,159,131 ...................................  ..................................0 
406216-10-1 ......... HALLIBURTON ORD .............................................................................................................. ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 41.000 ............................ 1,630 ...................................  ..................................0 
21036P-10-8 ......... CONSTELLATION BRANDS CL A ORD ............................................................................................ ................ ....08/03/2023 ... Various ....................................................................................................................... ..........................458.000 ........................... 98,925 ...................................  ..................................0 
743185-76-1 ......... ProFund VP Asia 30 .......................................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 62,332.187 ....................... 2,274,191 ...................................  ..................................0 
09661P-20-4 ......... BNY Mellon Stock Index Fund, Inc. ....................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ....................... 8,748.393 .......................... 529,199 ...................................  ..................................0 
42250P-10-3 ......... HEALTHPEAK PROPERTIES ORD ................................................................................................. ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 63.000 ............................ 1,690 ...................................  ..................................0 
02507F-84-5 ......... One Choice« 2045 Portfolio ................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................128,981.247 ....................... 2,035,004 ...................................  ..................................0 
743185-73-8 ......... ProFund VP Bull .............................................................................................................. ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 46,092.179 ....................... 2,289,900 ...................................  ..................................0 
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05589U-30-9 ......... Government Money Market Portfolio ....................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... .................. 2,397,687.040 ....................... 2,397,687 ...................................  ..................................0 
427866-10-8 ......... HERSHEY FOODS ORD ............................................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 9.000 .............................1,729 ...................................  ..................................0 
21037T-10-9 ......... CONSTELLATION ENERGY ORD ................................................................................................... ................ ....09/22/2023 ... EMM ............................................................................................................................ ..........................822.000 ........................... 81,190 ...................................  ..................................0 
74318A-77-8 ......... ProFund VP Communication Services ....................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 20,591.645 ..........................706,611 ...................................  ..................................0 
05589U-20-0 ......... Growth and Income Portfolio ............................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... .....................150,666.076 ....................... 4,243,003 ...................................  ..................................0 
42809H-10-7 ......... HESS ORD ....................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 21.000 .............................3,424 ...................................  ..................................0 
02507F-88-6 ......... One Choice« 2035 Portfolio ................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................146,297.133 ....................... 2,163,558 ...................................  ..................................0 
74318A-50-5 ......... ProFund VP Consumer Discretionary ....................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 23,139.307 ....................... 1,422,784 ...................................  ..................................0 
05589U-87-9 ......... Growth and Income Portfolio ............................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ...................... 14,654.253 .......................... 412,739 ...................................  ..................................0 
42824C-10-9 ......... HEWLETT PACKARD ENTERPRISE ORD ........................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 79.000 .............................1,292 ...................................  ..................................0 
216648-40-2 ......... COOPER ORD ..................................................................................................................... ................ ....03/30/2023 ... Various ....................................................................................................................... ..........................396.000 .......................... 138,491 ...................................  ..................................0 
74318W-82-0 ......... ProFund VP Emerging Markets ............................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. .....................100,629.743 ....................... 2,704,058 ...................................  ..................................0 
05587P-20-3 ......... MidCap Stock Portfolio ..................................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ...................... 24,361.440 .......................... 395,315 ...................................  ..................................0 
437076-10-2 ......... HOME DEPOT ORD ............................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 55.000 ........................... 16,513 ...................................  ..................................0 
02507J-10-2 ......... One Choice« In Retirement Portfolio ..................................................................................... ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................205,615.025 ....................... 1,853,578 ...................................  ..................................0 
74318A-70-3 ......... ProFund VP Energy ............................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. .....................166,218.998 ....................... 7,288,964 ...................................  ..................................0 
05587P-50-0 ......... MidCap Stock Portfolio ..................................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ...................... 13,064.586 .......................... 218,347 ...................................  ..................................0 
438516-10-6 ......... HONEYWELL INTERNATIONAL ORD ............................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 41.000 .............................7,932 ...................................  ..................................0 
219350-10-5 ......... CORNING ORD ................................................................................................................... ................ ....01/04/2023 ... EMM ............................................................................................................................ ..........................808.000 ........................... 26,280 ...................................  ..................................0 
743185-59-7 ......... ProFund VP Europe 30 ........................................................................................................ ................ ....12/28/2023 ... 67 ............................................................................................................................. ...................... 44,133.226 ....................... 1,071,053 ...................................  ..................................0 
05589U-50-7 ......... Opportunistic Small Cap Portfolio ....................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ...................... 22,688.623 ..........................891,705 ...................................  ..................................0 
443201-10-8 ......... HOWMET AEROSPACE ORD ........................................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 35.000 .............................1,533 ...................................  ..................................0 
02507J-30-0 ......... One Choice« 2025 Portfolio ................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................191,365.458 ....................... 1,792,694 ...................................  ..................................0 
74318A-16-6 ......... ProFund VP Falling U.S. Dollar ........................................................................................... ................ ....12/28/2023 ... 67 ............................................................................................................................. ...................... 13,371.184 .......................... 202,964 ...................................  ..................................0 
05589U-60-6 ......... Opportunistic Small Cap Portfolio ....................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ....................... 1,598.379 ........................... 58,164 ...................................  ..................................0 
443510-60-7 ......... HUBBELL ORD ................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 26.000 .............................7,436 ...................................  ..................................0 
22160K-10-5 ......... COSTCO WHOLESALE ORD ........................................................................................................ ................ ....12/04/2023 ... EMM ............................................................................................................................ ..........................530.000 .......................... 277,429 ...................................  ..................................0 
74318A-88-5 ......... ProFund VP Financials ...................................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 45,454.369 ....................... 1,923,719 ...................................  ..................................0 
05587P-40-1 ......... Technology Growth Portfolio ............................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ....................... 1,798.515 ........................... 33,787 ...................................  ..................................0 
444859-10-2 ......... HUMANA ORD ..................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ............................ 6.000 ............................ 3,067 ...................................  ..................................0 
02507J-40-9 ......... One Choice« 2030 Portfolio ................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................347,784.978 ....................... 3,571,805 ...................................  ..................................0 
743185-77-9 ......... ProFund VP Government Money Market ...................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. .................12,754,068.340 ...................... 12,754,068 ...................................  ..................................0 
05587P-60-9 ......... Technology Growth Portfolio ............................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ...................... 13,681.340 .......................... 305,204 ...................................  ..................................0 
45167R-10-4 ......... IDEX ORD ....................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 6.000 ............................ 1,177 ...................................  ..................................0 
22160N-10-9 ......... COSTAR GROUP ORD ............................................................................................................. ................ ....10/25/2023 ... Various ....................................................................................................................... ....................... 3,297.000 .......................... 236,554 ...................................  ..................................0 
74318W-78-8 ......... ProFund VP International ................................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 93,362.222 ....................... 1,807,510 ...................................  ..................................0 
05588H-10-1 ......... The BNY Mellon Sustainable U.S. Equity Portfolio, .................................................................. ................ ....12/29/2023 ... 8 ............................................................................................................................... ...................... 49,865.993 ....................... 1,900,989 ...................................  ..................................0 
45168D-10-4 ......... IDEXX LABORATORIES ORD ..................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ............................ 5.000 .............................2,246 ...................................  ..................................0 
02507J-50-8 ......... One Choice« 2035 Portfolio ................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................275,772.307 ....................... 2,634,556 ...................................  ..................................0 
743185-11-8 ......... ProFund VP Japan ............................................................................................................. ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 27,669.342 ....................... 1,716,870 ...................................  ..................................0 
05588H-20-0 ......... The BNY Mellon Sustainable U.S. Equity Portfolio, .................................................................. ................ ....12/29/2023 ... 8 ............................................................................................................................... ............................ 0.008 ..................................0 ...................................  ..................................0 
452308-10-9 ......... ILLINOIS TOOL ORD ............................................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 10.000 .............................2,252 ...................................  ..................................0 
22788C-10-5 ......... CROWDSTRIKE HOLDINGS CL A ORD ............................................................................................ ................ ....08/31/2023 ... Various ....................................................................................................................... ....................... 4,800.000 .......................... 609,997 ...................................  ..................................0 
74318A-30-7 ......... ProFund VP Materials ........................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 22,219.479 ....................... 1,785,383 ...................................  ..................................0 
313915-10-0 ......... Federated Hermes Equity Income Fund, Inc. ............................................................................. ................ ....12/29/2023 ... 9 ............................................................................................................................... ........................3,252.355 ........................... 66,881 ...................................  ..................................0 
452327-10-9 ......... ILLUMINA ORD .................................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 14.000 .............................2,231 ...................................  ..................................0 
02507J-60-7 ......... One Choice« 2040 Portfolio ................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................245,860.251 ....................... 2,620,440 ...................................  ..................................0 
74318A-71-1 ......... ProFund VP Mid-Cap .......................................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. .....................150,331.373 ........................2,353,579 ...................................  ..................................0 
313916-20-7 ......... Federated Hermes Fund for U.S. Government Securiti ................................................................. ................ ....12/29/2023 ... 9 ............................................................................................................................... ...................... 45,750.524 ..........................400,163 ...................................  ..................................0 
45784P-10-1 ......... INSULET ORD ................................................................................................................... ................ ....03/20/2023 ... EMM ............................................................................................................................ ........................... 39.000 ........................... 12,326 ...................................  ..................................0 
231561-10-1 ......... CURTISS WRIGHT ORD .......................................................................................................... ................ ....07/07/2023 ... Various ....................................................................................................................... ..........................301.000 ........................... 50,911 ...................................  ..................................0 
743185-13-4 ......... ProFund VP NASDAQ-100 ...................................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. .....................425,750.938 ...................... 20,565,048 ...................................  ..................................0 
313916-50-4 ......... Federated Hermes Government Money Fund II ............................................................................. ................ ....12/29/2023 ... 9 ............................................................................................................................... .................. 1,553,686.190 ....................... 1,553,686 ...................................  ..................................0 
458140-10-0 ......... INTEL ORD ...................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................272.000 ............................ 8,891 ...................................  ..................................0 
02507J-70-6 ......... One Choice« 2045 Portfolio ................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................245,740.301 ....................... 2,364,159 ...................................  ..................................0 
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74318A-83-6 ......... ProFund VP Pharmaceuticals ................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 26,579.843 .......................... 921,820 ...................................  ..................................0 
313916-30-6 ......... Federated Hermes High Income Bond Fund II ............................................................................. ................ ....12/29/2023 ... 9 ............................................................................................................................... ...................... 74,906.672 ..........................387,667 ...................................  ..................................0 
45866F-10-4 ......... INTERCONTINENTAL EXCHANGE ORD ............................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 48.000 .............................5,206 ...................................  ..................................0 
233331-10-7 ......... DTE ENERGY ORD ............................................................................................................... ................ ....12/21/2023 ... EMM ............................................................................................................................ .......................... 322.000 ........................... 35,539 ...................................  ..................................0 
74318A-82-8 ......... ProFund VP Precious Metals ................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. .....................149,099.921 ....................... 3,813,444 ...................................  ..................................0 
314172-67-7 ......... Federated Hermes Kaufmann Fund ........................................................................................... ................ ....12/29/2023 ... 9 ............................................................................................................................... ...................... 45,319.789 ..........................219,670 ...................................  ..................................0 
459200-10-1 ......... INTERNATIONAL BUSINESS MACHINES ORD .................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 50.000 .............................6,824 ...................................  ..................................0 
02507J-80-5 ......... One Choice« 2050 Portfolio ................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................157,273.536 ....................... 1,793,932 ...................................  ..................................0 
74318W-83-8 ......... ProFund VP Short Emerging Markets ....................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 14,549.281 .......................... 370,352 ...................................  ..................................0 
313916-77-7 ......... Federated Hermes Kaufmann Fund II ....................................................................................... ................ ....12/29/2023 ... 9 ............................................................................................................................... ....................... 5,535.831 ........................... 82,663 ...................................  ..................................0 
460146-10-3 ......... INTERNATIONAL PAPER ORD .................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 37.000 .............................1,359 ...................................  ..................................0 
235851-10-2 ......... DANAHER ORD ................................................................................................................... ................ ....12/28/2023 ... Various ....................................................................................................................... ....................... 6,454.000 ....................... 1,302,641 ...................................  ..................................0 
74318W-79-6 ......... ProFund VP Short International ........................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 10,040.565 .......................... 266,531 ...................................  ..................................0 
313916-82-7 ......... Federated Hermes Kaufmann Fund II ....................................................................................... ................ ....12/29/2023 ... 9 ............................................................................................................................... ...................... 35,503.050 ..........................584,118 ...................................  ..................................0 
461202-10-3 ......... INTUIT ORD ..................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 17.000 .............................7,931 ...................................  ..................................0 
02507J-87-0 ......... One Choice« 2060 Portfolio ................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................100,239.967 ........................1,344,233 ...................................  ..................................0 
743185-58-9 ......... ProFund VP Short NASDAQ-100 ............................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. .....................122,338.711 ....................... 1,676,332 ...................................  ..................................0 
313916-10-8 ......... Federated Hermes Managed Volatility Fund II .......................................................................... ................ ....12/29/2023 ... 9 ............................................................................................................................... ...................... 22,292.371 .......................... 185,829 ...................................  ..................................0 
46120E-60-2 ......... INTUITIVE SURGICAL ORD ..................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 18.000 .............................4,751 ...................................  ..................................0 
23804L-10-3 ......... DATADOG CL A ORD ............................................................................................................. ................ ....06/23/2023 ... Various ....................................................................................................................... ....................... 2,384.000 .......................... 191,274 ...................................  ..................................0 
74318A-66-1 ......... ProFund VP Short Small-Cap ................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 29,378.181 ..........................696,206 ...................................  ..................................0 
313916-74-4 ......... Federated Hermes Managed Volatility Fund II .......................................................................... ................ ....12/29/2023 ... 9 ............................................................................................................................... ....................... 1,198.384 ........................... 10,163 ...................................  ..................................0 
46266C-10-5 ......... IQVIA HOLDINGS ORD .......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 16.000 .............................3,312 ...................................  ..................................0 
02507J-88-8 ......... One Choice« 2055 Portfolio ................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................129,875.757 ....................... 1,563,400 ...................................  ..................................0 
743185-12-6 ......... ProFund VP Small-Cap ........................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 50,391.608 ....................... 1,662,812 ...................................  ..................................0 
313916-88-4 ......... Federated Hermes Quality Bond Fund II .................................................................................. ................ ....12/29/2023 ... 9 ............................................................................................................................... .......................... 254.052 .............................2,464 ...................................  ..................................0 
46625H-10-0 ......... JPMORGAN CHASE ORD .......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................156.000 ........................... 22,233 ...................................  ..................................0 
244199-10-5 ......... DEERE ORD ...................................................................................................................... ................ ....09/27/2023 ... Various ....................................................................................................................... ....................... 1,212.000 .......................... 473,625 ...................................  ..................................0 
74318A-73-7 ......... ProFund VP Small-Cap Value ................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 49,329.667 ....................... 2,049,562 ...................................  ..................................0 
55273F-81-1 ......... MFS Growth Series ........................................................................................................... ................ ....12/29/2023 ... 10 ............................................................................................................................. ....................... 1,698.327 ........................... 85,663 ...................................  ..................................0 
466313-10-3 ......... JABIL ORD ...................................................................................................................... ................ ....12/18/2023 ... EMM ............................................................................................................................ ........................... 54.000 .............................7,125 ...................................  ..................................0 
02507M-60-0 ......... Equity Growth Fund .......................................................................................................... ................ ....12/29/2023 ... 38 ............................................................................................................................. ...................... 34,477.590 .......................... 842,654 ...................................  ..................................0 
743185-56-3 ......... ProFund VP U.S. Government Plus .......................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. .....................139,085.886 ....................... 1,790,968 ...................................  ..................................0 
55273F-84-5 ......... MFS New Discovery Series .................................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. .......................... 928.765 ........................... 10,842 ...................................  ..................................0 
478160-10-4 ......... JOHNSON & JOHNSON ORD ....................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................125.000 ........................... 20,055 ...................................  ..................................0 
247361-70-2 ......... DELTA AIR LINES ORD ......................................................................................................... ................ ....09/27/2023 ... EMM ............................................................................................................................ ....................... 3,502.000 .......................... 132,542 ...................................  ..................................0 
743185-64-7 ......... ProFund VP UltraNASDAQ-100 ................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. .................. 1,324,656.362 ...................... 31,969,003 ...................................  ..................................0 
55273F-78-7 ......... MFS Research Series ......................................................................................................... ................ ....12/29/2023 ... 10 ............................................................................................................................. ....................... 3,715.863 ..........................106,313 ...................................  ..................................0 
48203R-10-4 ......... JUNIPER NETWORKS ORD ........................................................................................................ ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 43.000 ............................ 1,380 ...................................  ..................................0 
02507M-67-5 ......... Disciplined Growth Fund .................................................................................................... ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................102,777.513 ....................... 2,177,713 ...................................  ..................................0 
743185-75-3 ......... ProFund VP UltraSmall-Cap ................................................................................................. ................ ....12/29/2023 ... 67 ............................................................................................................................. ..................... 530,943.552 ....................... 6,327,146 ...................................  ..................................0 
55273F-50-6 ......... MFS Total Return Series .................................................................................................... ................ ....12/29/2023 ... 10 ............................................................................................................................. ...................... 15,430.676 .......................... 334,446 ...................................  ..................................0 
482480-10-0 ......... KLA ORD ........................................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ............................ 8.000 .............................3,536 ...................................  ..................................0 
252131-10-7 ......... DEXCOM ORD ..................................................................................................................... ................ ....09/26/2023 ... JEFFERIES & COMPANY, INC. ................................................................................................ ....................... 1,376.000 .......................... 120,348 ...................................  ..................................0 
74318A-76-0 ......... ProFund VP Utilities ........................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 30,608.805 ....................... 1,185,956 ...................................  ..................................0 
552985-10-3 ......... MFS® Growth Fund ............................................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. ....................... 3,677.513 .......................... 578,426 ...................................  ..................................0 
49177J-10-2 ......... KENVUE ORD ..................................................................................................................... ................ ....09/21/2023 ... EMM ............................................................................................................................ ..........................771.000 ........................... 16,202 ...................................  ..................................0 
025081-30-8 ......... Government Bond Fund ........................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. ..................... 314,547.944 ....................... 2,993,807 ...................................  ..................................0 
55273F-10-0 ......... MFS® Growth Series .......................................................................................................... ................ ....12/29/2023 ... 10 ............................................................................................................................. .....................140,117.554 ....................... 7,697,925 ...................................  ..................................0 
49271V-10-0 ......... KEURIG DR PEPPER ORD ........................................................................................................ ................ ....09/21/2023 ... EMM ............................................................................................................................ ..........................107.000 .............................3,603 ...................................  ..................................0 
25278X-10-9 ......... DIAMONDBACK ENERGY ORD ..................................................................................................... ................ ....12/07/2023 ... RBC ............................................................................................................................ ....................... 4,131.000 ..........................610,093 ...................................  ..................................0 
55273F-40-7 ......... MFS® Investors Trust Series .............................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. ....................... 1,998.403 ........................... 66,510 ...................................  ..................................0 
49338L-10-3 ......... KEYSIGHT TECHNOLOGIES ORD ................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 10.000 .............................1,241 ...................................  ..................................0 
025081-59-7 ......... Inflation-Adjusted Bond Fund ............................................................................................. ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................355,864.878 ....................... 3,751,265 ...................................  ..................................0 
552987-70-3 ......... MFS® Mid Cap Growth Fund ................................................................................................... ................ ....12/29/2023 ... 10 ............................................................................................................................. ....................... 4,548.817 ..........................108,036 ...................................  ..................................0 
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494368-10-3 ......... KIMBERLY CLARK ORD .......................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 17.000 ............................ 2,088 ...................................  ..................................0 
253868-10-3 ......... DIGITAL REALTY REIT ORD .................................................................................................... ................ ....12/19/2023 ... EMM ............................................................................................................................ ....................... 1,952.000 .......................... 251,398 ...................................  ..................................0 
55273F-76-1 ......... MFS® New Discovery Series ................................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. ....................... 4,566.171 ........................... 41,733 ...................................  ..................................0 
49456B-10-1 ......... KINDER MORGAN CL P ORD ..................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 79.000 .............................1,456 ...................................  ..................................0 
025081-70-4 ......... Inflation-Adjusted Bond Fund ............................................................................................. ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................239,800.567 ....................... 2,536,511 ...................................  ..................................0 
552983-51-2 ......... MFS® Research International Fund ........................................................................................ ................ ....12/29/2023 ... 10 ............................................................................................................................. ....................... 7,674.666 .......................... 164,447 ...................................  ..................................0 
501044-10-1 ......... KROGER ORD ..................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 62.000 .............................2,756 ...................................  ..................................0 
254687-10-6 ......... WALT DISNEY ORD .............................................................................................................. ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 2,275.000 .......................... 203,920 ...................................  ..................................0 
55273F-30-8 ......... MFS® Research Series ........................................................................................................ ................ ....12/29/2023 ... 10 ............................................................................................................................. ....................... 3,953.167 .......................... 115,453 ...................................  ..................................0 
501889-20-8 ......... LKQ ORD ........................................................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 29.000 ............................ 1,417 ...................................  ..................................0 
025081-82-9 ......... Inflation-Adjusted Bond Fund ............................................................................................. ................ ....12/29/2023 ... 38 ............................................................................................................................. ...................... 77,792.312 .......................... 823,930 ...................................  ..................................0 
55273F-68-8 ......... MFS® Total Return Bond Series ............................................................................................ ................ ....12/29/2023 ... 10 ............................................................................................................................. ....................... 8,446.673 ........................... 93,153 ...................................  ..................................0 
502431-10-9 ......... L3HARRIS TECHNOLOGIES ORD ................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 7.000 .............................1,246 ...................................  ..................................0 
254709-10-8 ......... DISCOVER FINANCIAL SERVICES ORD .......................................................................................... ................ ....10/05/2023 ... Various ....................................................................................................................... ....................... 3,023.000 .......................... 274,725 ...................................  ..................................0 
55273F-87-8 ......... MFS® Total Return Bond Series ............................................................................................ ................ ....12/29/2023 ... 10 ............................................................................................................................. ..........................797.600 .............................8,991 ...................................  ..................................0 
50540R-40-9 ......... LABORATORY CORPRTN OF AMER HLDGS ORD ................................................................................... ................ ....07/03/2023 ... EMM ............................................................................................................................ ........................... 40.000 .............................5,522 ...................................  ..................................0 
025083-76-7 ......... Heritage Fund ................................................................................................................. ................ ....12/29/2023 ... 38 ............................................................................................................................. ........................9,555.397 .......................... 164,523 ...................................  ..................................0 
55273F-74-6 ......... MFS® Total Return Series .................................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. ...................... 93,399.902 ....................... 1,980,373 ...................................  ..................................0 
512807-10-8 ......... LAM RESEARCH ORD ............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ............................ 6.000 .............................3,391 ...................................  ..................................0 
256163-10-6 ......... DOCUSIGN ORD .................................................................................................................. ................ ....05/16/2023 ... Various ....................................................................................................................... ....................... 5,220.000 .......................... 288,357 ...................................  ..................................0 
55273F-60-5 ......... MFS® Utilities Series ...................................................................................................... ................ ....12/29/2023 ... 10 ............................................................................................................................. ...................... 13,236.480 .......................... 411,921 ...................................  ..................................0 
517834-10-7 ......... LAS VEGAS SANDS ORD ......................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 14.000 ............................... 807 ...................................  ..................................0 
025083-79-1 ......... Heritage Fund ................................................................................................................. ................ ....12/29/2023 ... 38 ............................................................................................................................. ...................... 29,569.211 .......................... 599,385 ...................................  ..................................0 
55273F-73-8 ......... MFS® Utilities Series ...................................................................................................... ................ ....12/29/2023 ... 10 ............................................................................................................................. ....................... 2,334.210 ........................... 71,256 ...................................  ..................................0 
518439-10-4 ......... ESTEE LAUDER CL A ORD ...................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 17.000 .............................3,292 ...................................  ..................................0 
256746-10-8 ......... DOLLAR TREE ORD .............................................................................................................. ................ ....12/19/2023 ... EMM ............................................................................................................................ ..........................650.000 ........................... 85,607 ...................................  ..................................0 
55274F-36-4 ......... MFS® VIT II Core Equity Portfolio ....................................................................................... ................ ....12/29/2023 ... 10 ............................................................................................................................. ........................... 62.133 .............................1,564 ...................................  ..................................0 
526057-10-4 ......... LENNAR CL A ORD .............................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 12.000 .............................1,258 ...................................  ..................................0 
025086-41-4 ......... Focused Global Fund ......................................................................................................... ................ ....12/29/2023 ... 38 ............................................................................................................................. ...................... 51,361.538 .......................... 551,497 ...................................  ..................................0 
55274F-61-2 ......... MFS® VIT II Massachusetts Investors Growth Stock P ................................................................ ................ ....12/29/2023 ... 10 ............................................................................................................................. .......................... 149.695 .............................3,097 ...................................  ..................................0 
532457-10-8 ......... ELI LILLY ORD ................................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 51.000 ........................... 24,727 ...................................  ..................................0 
25754A-20-1 ......... DOMINOS PIZZA ORD ............................................................................................................ ................ ....07/07/2023 ... Various ....................................................................................................................... ..........................460.000 ..........................148,361 ...................................  ..................................0 
55274F-65-3 ......... MFS® VIT II Massachusetts Investors Growth Stock P ................................................................ ................ ....12/29/2023 ... 10 ............................................................................................................................. ....................... 8,880.930 ..........................184,588 ...................................  ..................................0 
539830-10-9 ......... LOCKHEED MARTIN ORD ......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 11.000 .............................4,978 ...................................  ..................................0 
025086-42-2 ......... Emerging Market Fund ........................................................................................................ ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................118,614.557 ....................... 1,199,157 ...................................  ..................................0 
53500L-74-3 ......... LVIP JPMorgan Core Bond Fund .............................................................................................. ................ ....12/29/2023 ... 102 ............................................................................................................................ .....................209,497.518 ....................... 2,057,672 ...................................  ..................................0 
540424-10-8 ......... LOEWS ORD ...................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 33.000 .............................2,120 ...................................  ..................................0 
25809K-10-5 ......... DOORDASH CL A ORD ............................................................................................................ ................ ....02/27/2023 ... Various ....................................................................................................................... ...................... 11,564.000 .......................... 655,525 ...................................  ..................................0 
53500Q-47-8 ......... LVIP JPMorgan Mid Cap Value Fund ........................................................................................ ................ ....12/29/2023 ... 102 ............................................................................................................................ ...................... 94,743.635 ..........................884,038 ...................................  ..................................0 
548661-10-7 ......... LOWE'S COMPANIES ORD ........................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 32.000 .............................6,325 ...................................  ..................................0 
025086-74-5 ......... International Opportunities Fund ........................................................................................ ................ ....12/28/2023 ... 38 ............................................................................................................................. ....................... 5,664.484 ........................... 48,207 ...................................  ..................................0 
53500L-76-8 ......... LVIP JPMorgan U.S. Equity Fund ........................................................................................... ................ ....12/29/2023 ... 102 ............................................................................................................................ ...................... 43,540.974 ....................... 1,427,088 ...................................  ..................................0 
550021-10-9 ......... LULULEMON ATHLETICA ORD .................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 54.000 ........................... 21,429 ...................................  ..................................0 
260003-10-8 ......... DOVER ORD ...................................................................................................................... ................ ....05/18/2023 ... EMM ............................................................................................................................ ..........................140.000 ........................... 19,518 ...................................  ..................................0 
001413-10-3 ......... Invesco Charter Fund ........................................................................................................ ................ ....12/29/2023 ... 11 ............................................................................................................................. ....................... 6,079.353 .......................... 103,296 ...................................  ..................................0 
552953-10-1 ......... MGM RESORTS INTERNATIONAL ORD ............................................................................................ ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 35.000 ............................ 1,407 ...................................  ..................................0 
025086-84-4 ......... Focused Global Fund ......................................................................................................... ................ ....12/29/2023 ... 38 ............................................................................................................................. .....................106,589.220 ....................... 1,106,749 ...................................  ..................................0 
00143M-71-1 ......... Invesco Comstock Fund ...................................................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. .....................138,448.219 ....................... 3,687,961 ...................................  ..................................0 
55354G-10-0 ......... MSCI ORD ....................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 2.000 ............................... 995 ...................................  ..................................0 
260557-10-3 ......... DOW ORD ........................................................................................................................ ................ ....11/03/2023 ... EMM ............................................................................................................................ ....................... 6,003.000 .......................... 326,175 ...................................  ..................................0 
00142J-47-9 ......... Invesco Equity and Income Fund ........................................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 15,654.583 .......................... 155,075 ...................................  ..................................0 
56585A-10-2 ......... MARATHON PETROLEUM ORD ..................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 32.000 .............................4,542 ...................................  ..................................0 
02508H-23-8 ......... Sustainable Equity Fund .................................................................................................... ................ ....12/29/2023 ... 38 ............................................................................................................................. ...................... 17,380.057 .......................... 779,951 ...................................  ..................................0 
00888X-78-1 ......... Invesco V.I. American Franchise Fund ................................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. ....................... 2,964.456 .......................... 132,387 ...................................  ..................................0 
571748-10-2 ......... MARSH & MCLENNAN ORD ........................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 30.000 .............................5,491 ...................................  ..................................0 
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26441C-20-4 ......... DUKE ENERGY ORD .............................................................................................................. ................ ....11/17/2023 ... Various ....................................................................................................................... ..........................789.000 ........................... 73,651 ...................................  ..................................0 
00888X-79-9 ......... Invesco V.I. American Franchise Fund ................................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 15,098.441 ..........................758,866 ...................................  ..................................0 
573284-10-6 ......... MARTIN MARIETTA MATERIALS ORD ............................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 4.000 .............................1,644 ...................................  ..................................0 
02508H-48-5 ......... Small Cap Growth Fund ...................................................................................................... ................ ....12/29/2023 ... 38 ............................................................................................................................. ......................68,703.860 ....................... 1,283,458 ...................................  ..................................0 
00888X-56-7 ......... Invesco V.I. American Value Fund ........................................................................................ ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 18,391.604 .......................... 224,553 ...................................  ..................................0 
57636Q-10-4 ......... MASTERCARD CL A ORD ......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 45.000 ........................... 17,211 ...................................  ..................................0 
268150-10-9 ......... DYNATRACE ORD ................................................................................................................. ................ ....08/03/2023 ... Stifel Nicolaus & Co. ..................................................................................................... ....................... 1,782.000 ........................... 85,414 ...................................  ..................................0 
00888X-57-5 ......... Invesco V.I. American Value Fund ........................................................................................ ................ ....12/29/2023 ... 11 ............................................................................................................................. ....................... 5,099.830 ........................... 64,124 ...................................  ..................................0 
580135-10-1 ......... MCDONALD'S ORD ................................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 44.000 ........................... 11,657 ...................................  ..................................0 
02508H-49-3 ......... American Century Heritage Ret Opt ....................................................................................... ................ ....12/29/2023 ... 38 ............................................................................................................................. ...................... 60,909.250 ....................... 1,413,840 ...................................  ..................................0 
00888X-76-5 ......... Invesco V.I. Comstock Fund ................................................................................................ ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 10,558.367 .......................... 190,931 ...................................  ..................................0 
58155Q-10-3 ......... MCKESSON ORD .................................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ............................ 7.000 .............................2,954 ...................................  ..................................0 
26875P-10-1 ......... EOG RESOURCES ORD ............................................................................................................ ................ ....12/18/2023 ... Various ....................................................................................................................... ....................... 3,011.000 .......................... 354,191 ...................................  ..................................0 
00888X-77-3 ......... Invesco V.I. Comstock Fund ................................................................................................ ................ ....12/29/2023 ... 11 ............................................................................................................................. .....................636,425.987 ...................... 11,642,842 ...................................  ..................................0 
58933Y-10-5 ......... MERCK & CO ORD ............................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................141.000 ........................... 14,547 ...................................  ..................................0 
02508H-51-9 ......... Growth Fund ................................................................................................................... ................ ....12/29/2023 ... 38 ............................................................................................................................. .............................4.082 ............................... 201 ...................................  ..................................0 
008892-67-1 ......... Invesco V.I. Core Equity Fund ............................................................................................ ................ ....12/29/2023 ... 11 ............................................................................................................................. ....................... 3,348.191 ........................... 89,859 ...................................  ..................................0 
59156R-10-8 ......... METLIFE ORD ................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 64.000 .............................4,325 ...................................  ..................................0 
28176E-10-8 ......... EDWARDS LIFESCIENCES ORD ................................................................................................... ................ ....10/06/2023 ... Various ....................................................................................................................... ..........................805.000 ........................... 59,662 ...................................  ..................................0 
008892-80-4 ......... Invesco V.I. Core Equity Fund ............................................................................................ ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 71,592.708 ....................... 1,868,325 ...................................  ..................................0 
592688-10-5 ......... METTLER TOLEDO ORD .......................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 2.000 .............................2,040 ...................................  ..................................0 
02630D-81-6 ......... American Funds Inflation Linked Bond Fund« ........................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................129,340.775 ....................... 1,183,085 ...................................  ..................................0 
008892-50-7 ......... Invesco V.I. EQV International Equity Fund ........................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. ....................... 9,470.717 .......................... 294,454 ...................................  ..................................0 
594918-10-4 ......... MICROSOFT ORD ................................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................413.000 ..........................121,406 ...................................  ..................................0 
29355A-10-7 ......... ENPHASE ENERGY ORD .......................................................................................................... ................ ....06/23/2023 ... Various ....................................................................................................................... ....................... 1,116.000 .......................... 190,333 ...................................  ..................................0 
008892-65-5 ......... Invesco V.I. EQV International Equity Fund ........................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. .............................1.425 ................................ 41 ...................................  ..................................0 
595017-10-4 ......... MICROCHIP TECHNOLOGY ORD ................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 42.000 .............................3,224 ...................................  ..................................0 
02630T-21-7 ......... American Funds 2055 Target Date Retirement Fund« .................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................362,821.830 ........................7,992,954 ...................................  ..................................0 
00888X-74-0 ......... Invesco V.I. Equity and Income Fund .................................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. ......................17,177.807 .......................... 264,027 ...................................  ..................................0 
595112-10-3 ......... MICRON TECHNOLOGY ORD ....................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 37.000 .............................2,494 ...................................  ..................................0 
294429-10-5 ......... EQUIFAX ORD ................................................................................................................... ................ ....11/16/2023 ... Various ....................................................................................................................... ....................... 2,338.000 .......................... 484,755 ...................................  ..................................0 
008892-30-9 ......... Invesco V.I. Government Securities Fund ............................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. ..........................600.381 .............................5,872 ...................................  ..................................0 
59522J-10-3 ......... MID AMERICA APT COMMUNITI REIT ORD ..................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 15.000 ............................ 1,970 ...................................  ..................................0 
02630T-28-2 ......... American Funds 2010 Target Date Retirement Fund« .................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................188,086.147 ....................... 2,084,304 ...................................  ..................................0 
008892-69-7 ......... Invesco V.I. Government Securities Fund ............................................................................... ................ ....12/29/2023 ... 11 ............................................................................................................................. .......................... 592.198 ............................ 5,780 ...................................  ..................................0 
60770K-10-7 ......... MODERNA ORD ................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 21.000 .............................2,555 ...................................  ..................................0 
29472R-10-8 ......... EQUITY LIFESTYLE PROP REIT ORD ........................................................................................... ................ ....01/04/2023 ... EMM ............................................................................................................................ ..........................200.000 ........................... 13,169 ...................................  ..................................0 
008892-84-6 ......... Invesco V.I. High Yield Fund ............................................................................................. ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 11,314.733 ........................... 50,545 ...................................  ..................................0 
60855R-10-0 ......... MOLINA HEALTHCARE ORD ...................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ............................ 6.000 .............................1,944 ...................................  ..................................0 
02630T-29-0 ......... American Funds 2015 Target Date Retirement Fund« .................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. ...................... 84,302.306 .......................... 990,814 ...................................  ..................................0 
008892-57-2 ......... Invesco V.I. Main Street Mid Cap Fund .................................................................................. ................ ....12/29/2023 ... 11 ............................................................................................................................. ....................... 1,451.516 ........................... 13,273 ...................................  ..................................0 
609207-10-5 ......... MONDELEZ INTERNATIONAL CL A ORD ......................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 90.000 .............................5,796 ...................................  ..................................0 
29786A-10-6 ......... ETSY ORD ....................................................................................................................... ................ ....12/18/2023 ... Various ....................................................................................................................... ...................... 12,793.000 ..........................879,487 ...................................  ..................................0 
008892-58-0 ......... Invesco V.I. Main Street Mid Cap Fund .................................................................................. ................ ....12/29/2023 ... 11 ............................................................................................................................. ...................... 14,570.323 ..........................131,613 ...................................  ..................................0 
609839-10-5 ......... MONOLITHIC POWER SYSTEMS ORD ............................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 3.000 ............................ 1,306 ...................................  ..................................0 
02630T-31-6 ......... American Funds 2020 Target Date Retirement Fund« .................................................................... ................ ....12/27/2023 ... 36 ............................................................................................................................. .....................384,129.614 ....................... 4,859,011 ...................................  ..................................0 
00143M-39-8 ......... Invesco Value Opportunities Fund ........................................................................................ ................ ....12/29/2023 ... 11 ............................................................................................................................. .......................... 983.352 ........................... 15,829 ...................................  ..................................0 
61174X-10-9 ......... MONSTER BEVERAGE ORD ........................................................................................................ ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 16.000 ............................ 1,658 ...................................  ..................................0 
30063P-10-5 ......... EXACT SCIENCES ORD .......................................................................................................... ................ ....08/03/2023 ... Various ....................................................................................................................... ....................... 4,075.000 .......................... 303,791 ...................................  ..................................0 
00141G-73-2 ......... Invesco Capital Appreciation Fund ....................................................................................... ................ ....12/29/2023 ... 12 ............................................................................................................................. .......................... 318.283 ........................... 15,576 ...................................  ..................................0 
615369-10-5 ......... MOODYS ORD ..................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 12.000 ............................ 3,760 ...................................  ..................................0 
02630T-32-4 ......... American Funds 2025 Target Date Retirement Fund« .................................................................... ................ ....12/26/2023 ... 36 ............................................................................................................................. .....................873,855.661 ...................... 12,324,482 ...................................  ..................................0 
00143W-84-2 ......... Invesco Discovery Mid Cap Growth Fund .................................................................................. ................ ....12/29/2023 ... 12 ............................................................................................................................. ........................... 80.369 .............................1,829 ...................................  ..................................0 
617446-44-8 ......... MORGAN STANLEY ORD .......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 66.000 .............................5,570 ...................................  ..................................0 
30212P-30-3 ......... EXPEDIA GROUP ORD ............................................................................................................ ................ ....12/20/2023 ... Various ....................................................................................................................... ....................... 1,727.000 .......................... 208,426 ...................................  ..................................0 
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00143W-71-9 ......... Invesco Fundamental Alternatives Fund .................................................................................. ................ ....12/29/2023 ... 12 ............................................................................................................................. .......................... 935.021 ........................... 22,319 ...................................  ..................................0 
61945C-10-3 ......... MOSAIC ORD ..................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 22.000 ............................... 803 ...................................  ..................................0 
02630T-33-2 ......... American Funds 2030 Target Date Retirement Fund« .................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. ..................... 950,532.956 ......................14,666,688 ...................................  ..................................0 
00900W-10-0 ......... Invesco Global Fund ......................................................................................................... ................ ....12/29/2023 ... 12 ............................................................................................................................. ....................... 3,031.104 .......................... 264,857 ...................................  ..................................0 
620076-30-7 ......... MOTOROLA SOLUTIONS ORD ..................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 11.000 .............................2,977 ...................................  ..................................0 
30231G-10-2 ......... EXXON MOBIL ORD .............................................................................................................. ................ ....12/18/2023 ... EMM ............................................................................................................................ ....................... 3,101.000 .......................... 328,791 ...................................  ..................................0 
00141B-72-5 ......... Invesco Main Street Fund .................................................................................................. ................ ....12/29/2023 ... 12 ............................................................................................................................. ....................... 4,882.549 .......................... 238,278 ...................................  ..................................0 
62944T-10-5 ......... NVR ORD ........................................................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 1.000 .............................5,568 ...................................  ..................................0 
02630T-34-0 ......... American Funds 2035 Target Date Retirement Fund« .................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................749,016.830 ...................... 12,561,682 ...................................  ..................................0 
00900R-57-2 ......... Invesco Main Street Mid Cap Fund ........................................................................................ ................ ....12/29/2023 ... 12 ............................................................................................................................. ........................3,946.994 ........................... 94,438 ...................................  ..................................0 
631103-10-8 ......... NASDAQ ORD ..................................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 25.000 .............................1,484 ...................................  ..................................0 
302491-30-3 ......... FMC ORD ........................................................................................................................ ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 1,979.000 ..........................165,661 ...................................  ..................................0 
00900X-10-8 ......... Invesco V.I. Capital Appreciation Fund ................................................................................ ................ ....12/29/2023 ... 12 ............................................................................................................................. ....................... 1,014.825 ........................... 41,203 ...................................  ..................................0 
64110L-10-6 ......... NETFLIX ORD ................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 24.000 .............................9,225 ...................................  ..................................0 
02630T-35-7 ......... American Funds 2040 Target Date Retirement Fund« .................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................640,103.655 ...................... 11,270,995 ...................................  ..................................0 
00900X-20-7 ......... Invesco V.I. Capital Appreciation Fund ................................................................................ ................ ....12/29/2023 ... 12 ............................................................................................................................. .......................... 120.855 .............................4,551 ...................................  ..................................0 
651639-10-6 ......... NEWMONT ORD ................................................................................................................... ................ ....11/16/2023 ... Various ....................................................................................................................... ..........................205.000 ............................ 8,116 ...................................  ..................................0 
30303M-10-2 ......... META PLATFORMS CL A ORD .................................................................................................... ................ ....12/18/2023 ... Various ....................................................................................................................... ...................... 19,580.000 ....................... 4,897,903 ...................................  ..................................0 
00900X-30-6 ......... Invesco V.I. Conservative Balanced Fund ............................................................................... ................ ....12/29/2023 ... 12 ............................................................................................................................. ....................... 2,106.776 ........................... 29,692 ...................................  ..................................0 
65339F-10-1 ......... NEXTERA ENERGY ORD .......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................117.000 .............................7,334 ...................................  ..................................0 
02630T-36-5 ......... American Funds 2045 Target Date Retirement Fund« .................................................................... ................ ....12/27/2023 ... 36 ............................................................................................................................. .....................670,576.495 ...................... 11,938,166 ...................................  ..................................0 
00900X-40-5 ......... Invesco V.I. Conservative Balanced Fund ............................................................................... ................ ....12/29/2023 ... 12 ............................................................................................................................. ........................... 21.347 ............................... 290 ...................................  ..................................0 
654106-10-3 ......... NIKE CL B ORD ................................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 73.000 ............................ 8,376 ...................................  ..................................0 
303250-10-4 ......... FAIR ISAAC ORD ............................................................................................................... ................ ....11/01/2023 ... Various ....................................................................................................................... .......................... 592.000 .......................... 474,909 ...................................  ..................................0 
00900X-74-4 ......... Invesco V.I. Discovery Mid Cap Growth Fund ........................................................................... ................ ....12/29/2023 ... 12 ............................................................................................................................. ........................... 57.825 .............................2,847 ...................................  ..................................0 
65473P-10-5 ......... NISOURCE ORD .................................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 73.000 ............................ 1,878 ...................................  ..................................0 
02630T-37-3 ......... American Funds 2050 Target Date Retirement Fund« .................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................596,611.747 ...................... 10,471,914 ...................................  ..................................0 
00900X-50-4 ......... Invesco V.I. Global Fund .................................................................................................. ................ ....12/29/2023 ... 12 ............................................................................................................................. ....................... 7,145.698 ..........................217,370 ...................................  ..................................0 
655844-10-8 ......... NORFOLK SOUTHERN ORD ........................................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 9.000 ............................ 1,808 ...................................  ..................................0 
31428X-10-6 ......... FEDEX ORD ...................................................................................................................... ................ ....12/22/2023 ... EMM ............................................................................................................................ ..........................904.000 .......................... 204,731 ...................................  ..................................0 
00900X-60-3 ......... Invesco V.I. Global Fund .................................................................................................. ................ ....12/29/2023 ... 12 ............................................................................................................................. ..........................138.184 .............................4,105 ...................................  ..................................0 
666807-10-2 ......... NORTHROP GRUMMAN ORD ........................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ............................ 8.000 .............................3,837 ...................................  ..................................0 
02631C-32-0 ......... American Funds 2060 Target Date Retirement Fund« .................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. ..................... 443,839.325 ....................... 6,601,049 ...................................  ..................................0 
00900X-87-6 ......... Invesco V.I. Global Strategic Income Fund ............................................................................. ................ ....12/29/2023 ... 12 ............................................................................................................................. .......................... 480.547 .............................2,033 ...................................  ..................................0 
670346-10-5 ......... NUCOR ORD ...................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 7.000 ............................ 1,008 ...................................  ..................................0 
31620M-10-6 ......... FIDELITY NATIONAL INFORMATN SVCS ORD ................................................................................... ................ ....09/27/2023 ... NFSA ........................................................................................................................... ....................... 4,195.000 .......................... 243,881 ...................................  ..................................0 
00900X-88-4 ......... Invesco V.I. Global Strategic Income Fund ............................................................................. ................ ....12/29/2023 ... 12 ............................................................................................................................. ....................... 1,351.905 .............................5,503 ...................................  ..................................0 
67066G-10-4 ......... NVIDIA ORD ..................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................138.000 ........................... 44,477 ...................................  ..................................0 
02631V-59-1 ......... American Funds 2065 Target Date Retirement Fund ..................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. ...................... 18,726.289 .......................... 273,346 ...................................  ..................................0 
00900X-81-9 ......... Invesco V.I. Main Street Fund ............................................................................................ ................ ....12/29/2023 ... 12 ............................................................................................................................. ......................10,061.091 ..........................167,202 ...................................  ..................................0 
67103H-10-7 ......... O REILLY AUTOMOTIVE ORD .................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ............................ 4.000 .............................3,412 ...................................  ..................................0 
316773-10-0 ......... FIFTH THIRD BANCORP ORD .................................................................................................... ................ ....11/15/2023 ... EMM ............................................................................................................................ ....................... 4,208.000 ..........................108,387 ...................................  ..................................0 
00900X-82-7 ......... Invesco V.I. Main Street Fund ............................................................................................ ................ ....12/29/2023 ... 12 ............................................................................................................................. ...................... 17,577.373 .......................... 277,915 ...................................  ..................................0 
674599-10-5 ......... OCCIDENTAL PETROLEUM ORD ................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 22.000 .............................1,438 ...................................  ..................................0 
027681-81-6 ......... American Mutual Fund« ...................................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................239,066.566 ...................... 11,795,699 ...................................  ..................................0 
00900X-78-5 ......... Invesco V.I. Main Street Small Cap Fund ............................................................................... ................ ....12/29/2023 ... 12 ............................................................................................................................. ........................... 57.431 ............................ 1,287 ...................................  ..................................0 
679580-10-0 ......... OLD DOMINION FREIGHT LINE ORD ............................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 3.000 ............................ 1,198 ...................................  ..................................0 
337738-10-8 ......... FISERV ORD ..................................................................................................................... ................ ....12/18/2023 ... EMM ............................................................................................................................ ..........................785.000 ..........................104,682 ...................................  ..................................0 
74680E-10-1 ......... Putnam International Equity Fund ........................................................................................ ................ ....12/29/2023 ... 14 ............................................................................................................................. ....................... 9,027.111 .......................... 222,824 ...................................  ..................................0 
682189-10-5 ......... ON SEMICONDUCTOR ORD ........................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 30.000 .............................2,399 ...................................  ..................................0 
04314H-10-5 ......... Artisan Small Cap Fund ..................................................................................................... ................ ....12/29/2023 ... 7 ............................................................................................................................... ...................... 32,168.154 .......................... 983,501 ...................................  ..................................0 
746802-80-0 ......... Putnam Large Cap Growth Fund .............................................................................................. ................ ....12/29/2023 ... 14 ............................................................................................................................. ....................... 2,220.729 .......................... 114,634 ...................................  ..................................0 
682680-10-3 ......... ONEOK ORD ...................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................111.000 ............................ 7,678 ...................................  ..................................0 
339041-10-5 ......... FLEETCOR TECHNOLOGIES ORD ................................................................................................. ................ ....07/20/2023 ... EMM ............................................................................................................................ ........................... 28.000 .............................7,094 ...................................  ..................................0 
746745-10-8 ......... Putnam Large Cap Value Fund ............................................................................................... ................ ....12/29/2023 ... 14 ............................................................................................................................. ....................... 4,600.795 .......................... 136,795 ...................................  ..................................0 
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68389X-10-5 ......... ORACLE ORD ..................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................104.000 ........................... 10,660 ...................................  ..................................0 
05586X-10-8 ......... BNY Mellon Small/Mid Cap Growth Fund ................................................................................... ................ ....12/28/2023 ... 8 ............................................................................................................................... ....................... 1,382.088 ........................... 30,974 ...................................  ..................................0 
746896-66-1 ......... Putnam VT Core Equity Fund ................................................................................................ ................ ....12/29/2023 ... 14 ............................................................................................................................. .............................1.497 ................................ 23 ...................................  ..................................0 
69331C-10-8 ......... PG&E ORD ....................................................................................................................... ................ ....09/21/2023 ... EMM ............................................................................................................................ .......................... 235.000 .............................4,064 ...................................  ..................................0 
34964C-10-6 ......... FORTUNE BRANDS INNOVATIONS ORD ........................................................................................... ................ ....01/01/2023 ... Various ....................................................................................................................... .....................(13,015.000) .........................(572,253) ...................................  ..................................0 
746896-56-2 ......... Putnam VT Diversified Income Fund ....................................................................................... ................ ....12/29/2023 ... 14 ............................................................................................................................. ....................... 3,142.428 ........................... 13,887 ...................................  ..................................0 
693475-10-5 ......... PNC FINANCIAL SERVICES GROUP ORD ........................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 28.000 ............................ 3,861 ...................................  ..................................0 
05587A-86-7 ......... BNY Mellon Natural Resources Fund ....................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ...................... 36,913.649 ....................... 1,845,833 ...................................  ..................................0 
746896-68-7 ......... Putnam VT Focused International Equity Fund .......................................................................... ................ ....12/29/2023 ... 14 ............................................................................................................................. ....................... 1,025.063 ........................... 13,412 ...................................  ..................................0 
69370C-10-0 ......... PTC ORD ........................................................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 10.000 .............................1,426 ...................................  ..................................0 
37637K-10-8 ......... GITLAB CL A ORD .............................................................................................................. ................ ....12/04/2023 ... Various ....................................................................................................................... ...................... 14,348.000 ..........................618,571 ...................................  ..................................0 
746896-64-6 ......... Putnam VT George Putnam Balanced Fund .................................................................................. ................ ....12/29/2023 ... 14 ............................................................................................................................. ..........................698.197 .............................8,315 ...................................  ..................................0 
693718-10-8 ......... PACCAR ORD ..................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 20.000 .............................1,652 ...................................  ..................................0 
05587K-68-3 ......... BNY Mellon Global Stock Fund ............................................................................................. ................ ....12/29/2023 ... 8 ............................................................................................................................... ....................... 1,151.068 ........................... 24,161 ...................................  ..................................0 
746896-65-3 ......... Putnam VT Global Health Care Fund ....................................................................................... ................ ....12/29/2023 ... 14 ............................................................................................................................. .......................... 963.335 ........................... 13,907 ...................................  ..................................0 
697435-10-5 ......... PALO ALTO NETWORKS ORD ..................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................156.000 ........................... 37,653 ...................................  ..................................0 
37959E-10-2 ......... GLOBE LIFE ORD ............................................................................................................... ................ ....05/18/2023 ... EMM ............................................................................................................................ ....................... 1,110.000 .......................... 124,942 ...................................  ..................................0 
746896-71-1 ......... Putnam VT Government Money Market Fund ................................................................................. ................ ....12/29/2023 ... 14 ............................................................................................................................. .....................433,898.180 .......................... 433,898 ...................................  ..................................0 
701094-10-4 ......... PARKER HANNIFIN ORD ......................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 5.000 ............................ 1,880 ...................................  ..................................0 
05587K-71-7 ......... Global Stock Fund ............................................................................................................ ................ ....12/26/2023 ... 8 ............................................................................................................................... ....................... 5,045.191 .......................... 114,228 ...................................  ..................................0 
746896-72-9 ......... Putnam VT Income Fund ....................................................................................................... ................ ....12/29/2023 ... 14 ............................................................................................................................. .......................... 954.969 ............................ 7,677 ...................................  ..................................0 
704326-10-7 ......... PAYCHEX ORD ................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 13.000 .............................1,537 ...................................  ..................................0 
38141G-10-4 ......... GOLDMAN SACHS GROUP ORD .................................................................................................... ................ ....12/28/2023 ... EMM ............................................................................................................................ ..........................682.000 .......................... 244,983 ...................................  ..................................0 
746896-57-0 ......... Putnam VT International Equity Fund .................................................................................... ................ ....12/29/2023 ... 14 ............................................................................................................................. .............................1.396 ................................ 19 ...................................  ..................................0 
70432V-10-2 ......... PAYCOM SOFTWARE ORD ......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ............................ 8.000 .............................2,333 ...................................  ..................................0 
05587K-72-5 ......... BNY Mellon International Stock Fund .................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ...................... 56,330.479 ....................... 1,260,150 ...................................  ..................................0 
746896-47-1 ......... Putnam VT Large Cap Growth Fund .......................................................................................... ................ ....12/29/2023 ... 14 ............................................................................................................................. ....................... 1,181.944 ........................... 12,355 ...................................  ..................................0 
70450Y-10-3 ......... PAYPAL HOLDINGS ORD ......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 57.000 .............................3,775 ...................................  ..................................0 
40415F-10-1 ......... HDFC BANK ADR REP 3 ORD .................................................................................................... C............... ....12/08/2023 ... Various ....................................................................................................................... ..........................179.000 ........................... 11,603 ...................................  ..................................0 
746896-34-9 ......... Putnam VT Large Cap Value Fund ........................................................................................... ................ ....12/29/2023 ... 14 ............................................................................................................................. ....................... 8,718.782 .......................... 218,459 ...................................  ..................................0 
713448-10-8 ......... PEPSICO ORD ................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 80.000 ........................... 13,200 ...................................  ..................................0 
05587N-65-3 ......... BNY Mellon Dynamic Value Fund ............................................................................................ ................ ....12/29/2023 ... 8 ............................................................................................................................... ...................... 66,655.140 ....................... 2,708,747 ...................................  ..................................0 
746896-52-1 ......... Putnam VT Research Fund .................................................................................................... ................ ....12/29/2023 ... 14 ............................................................................................................................. ........................... 44.911 ............................ 1,278 ...................................  ..................................0 
714046-10-9 ......... REVVITY ORD ................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 21.000 .............................2,425 ...................................  ..................................0 
426281-10-1 ......... JACK HENRY AND ASSOCIATES ORD ............................................................................................ ................ ....11/08/2023 ... Various ....................................................................................................................... ....................... 1,680.000 .......................... 254,935 ...................................  ..................................0 
746896-55-4 ......... Putnam VT Sustainable Leaders Fund ...................................................................................... ................ ....12/29/2023 ... 14 ............................................................................................................................. .............................9.310 ............................... 306 ...................................  ..................................0 
717081-10-3 ......... PFIZER ORD ..................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................318.000 ........................... 11,591 ...................................  ..................................0 
05587N-67-9 ......... BNY Mellon Dynamic Value Fund ............................................................................................ ................ ....12/27/2023 ... 8 ............................................................................................................................... ....................... 7,086.027 .......................... 285,844 ...................................  ..................................0 
355151-30-9 ......... Franklin Allocation VIP Fund ............................................................................................. ................ ....12/29/2023 ... 15 ............................................................................................................................. ..................... 295,184.244 ....................... 1,428,887 ...................................  ..................................0 
718172-10-9 ......... PHILIP MORRIS INTERNATIONAL ORD .......................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 90.000 ............................ 8,626 ...................................  ..................................0 
438516-10-6 ......... HONEYWELL INTERNATIONAL ORD ............................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ..........................783.000 .......................... 156,249 ...................................  ..................................0 
355150-41-8 ......... Franklin Income VIP Fund ................................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. .....................308,753.853 ....................... 4,197,015 ...................................  ..................................0 
718546-10-4 ......... PHILLIPS 66 ORD .............................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 10.000 .............................1,152 ...................................  ..................................0 
05587N-70-3 ......... BNY Mellon Dynamic Value Fund ............................................................................................ ................ ....12/29/2023 ... 8 ............................................................................................................................... ...................... 80,616.928 ....................... 3,261,287 ...................................  ..................................0 
355150-55-8 ......... Franklin Mutual Shares VIP Fund ......................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ...................... 90,156.615 ....................... 1,255,063 ...................................  ..................................0 
723787-10-7 ......... PIONEER NATURAL RESOURCE ORD .............................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 15.000 ............................ 3,680 ...................................  ..................................0 
44107P-10-4 ......... HOST HOTELS & RESORTS REIT ORD ........................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ..........................967.000 ........................... 16,179 ...................................  ..................................0 
355150-46-7 ......... Franklin Rising Dividends VIP Fund ...................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ....................... 7,695.143 ..........................197,916 ...................................  ..................................0 
73278L-10-5 ......... POOL ORD ....................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 3.000 ............................... 977 ...................................  ..................................0 
05587N-75-2 ......... BNY Mellon Opportunistic Midcap Value Fund ........................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ....................... 1,113.189 ........................... 31,537 ...................................  ..................................0 
355150-59-0 ......... Franklin Small Cap Value VIP Fund ....................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ....................... 5,821.126 ........................... 71,754 ...................................  ..................................0 
74251V-10-2 ......... PRINCIPAL FINANCIAL GROUP ORD ............................................................................................ ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 19.000 ............................ 1,728 ...................................  ..................................0 
443201-10-8 ......... HOWMET AEROSPACE ORD ........................................................................................................ ................ ....10/18/2023 ... Various ....................................................................................................................... ....................... 5,937.000 .......................... 271,025 ...................................  ..................................0 
355150-52-5 ......... Franklin Small-Mid Cap Growth VIP Fund ................................................................................ ................ ....12/29/2023 ... 15 ............................................................................................................................. ....................... 2,873.497 ........................... 32,155 ...................................  ..................................0 
742718-10-9 ......... PROCTER & GAMBLE ORD ........................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................130.000 ........................... 18,963 ...................................  ..................................0 
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05587N-77-8 ......... BNY Mellon Opportunistic Midcap Value Fund ........................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ....................... 1,787.407 ........................... 49,978 ...................................  ..................................0 
355150-48-3 ......... Templeton Developing Markets VIP Fund .................................................................................. ................ ....12/29/2023 ... 15 ............................................................................................................................. ....................... 1,209.599 .............................9,928 ...................................  ..................................0 
743315-10-3 ......... PROGRESSIVE ORD .............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 34.000 .............................5,026 ...................................  ..................................0 
443573-10-0 ......... HUBSPOT ORD ................................................................................................................... ................ ....11/09/2023 ... Various ....................................................................................................................... ....................... 2,247.000 ....................... 1,087,103 ...................................  ..................................0 
355150-39-2 ......... Templeton Foreign VIP Fund ................................................................................................ ................ ....12/29/2023 ... 15 ............................................................................................................................. ...................... 41,725.824 .......................... 561,230 ...................................  ..................................0 
74340W-10-3 ......... PROLOGIS REIT ................................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 53.000 .............................6,025 ...................................  ..................................0 
05588D-10-0 ......... BNY Mellon Global Fixed Income Fund .................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... ...................... 79,455.921 ....................... 1,520,613 ...................................  ..................................0 
880199-10-4 ......... Templeton Growth Fund, Inc. ............................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ....................... 4,601.760 ..........................113,510 ...................................  ..................................0 
74460D-10-9 ......... PUBLIC STORAGE REIT ORD .................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 11.000 ............................ 3,070 ...................................  ..................................0 
444859-10-2 ......... HUMANA ORD ..................................................................................................................... ................ ....06/22/2023 ... EMM ............................................................................................................................ ..........................110.000 ........................... 54,363 ...................................  ..................................0 
355150-49-1 ......... Templeton Growth VIP Fund ................................................................................................. ................ ....12/29/2023 ... 15 ............................................................................................................................. ....................... 4,134.888 ........................... 46,339 ...................................  ..................................0 
747525-10-3 ......... QUALCOMM ORD .................................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 68.000 ............................ 8,178 ...................................  ..................................0 
05588D-76-1 ......... BNY Mellon Global Fixed Income Fund .................................................................................... ................ ....12/29/2023 ... 8 ............................................................................................................................... .....................149,746.463 ....................... 2,895,384 ...................................  ..................................0 
866167-69-5 ......... Calvert VP EAFE International Index Portfolio ....................................................................... ................ ....12/29/2023 ... 18 ............................................................................................................................. ..........................457.160 ........................... 39,845 ...................................  ..................................0 
74762E-10-2 ......... QUANTA SERVICES ORD ......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 16.000 .............................2,525 ...................................  ..................................0 
452327-10-9 ......... ILLUMINA ORD .................................................................................................................. ................ ....12/05/2023 ... Various ....................................................................................................................... ....................... 5,162.000 .......................... 884,992 ...................................  ..................................0 
131647-20-8 ......... Calvert VP SRI Balanced Portfolio ....................................................................................... ................ ....12/29/2023 ... 18 ............................................................................................................................. ...................... 26,408.924 ........................... 57,880 ...................................  ..................................0 
74834L-10-0 ......... QUEST DIAGNOSTICS ORD ....................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 9.000 ............................ 1,106 ...................................  ..................................0 
066922-10-5 ......... iShares U.S. Aggregate Bond Index Fund ................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 17,792.686 .......................... 158,092 ...................................  ..................................0 
131647-30-7 ......... Calvert VP SRI Mid Cap Portfolio ........................................................................................ ................ ....12/29/2023 ... 18 ............................................................................................................................. .......................... 830.244 ........................... 19,635 ...................................  ..................................0 
75513E-10-1 ......... RTX ORD ........................................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 89.000 ............................ 7,685 ...................................  ..................................0 
45687V-10-6 ......... INGERSOLL RAND ORD .......................................................................................................... ................ ....12/12/2023 ... Various ....................................................................................................................... ...................... 10,563.000 ..........................602,746 ...................................  ..................................0 
23320G-12-5 ......... DFA VA Equity Allocation Portfolio ..................................................................................... ................ ....12/29/2023 ... 19 ............................................................................................................................. ...................... 24,623.778 .......................... 340,921 ...................................  ..................................0 
756109-10-4 ......... REALTY INCOME REIT ORD ..................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 83.000 .............................4,773 ...................................  ..................................0 
066922-16-2 ......... BlackRock Lifepath« Dynamic 2055 Fund .................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................187,009.708 ....................... 3,107,839 ...................................  ..................................0 
25239Y-58-4 ......... DFA VA Global Moderate Allocation Portfolio .......................................................................... ................ ....12/29/2023 ... 19 ............................................................................................................................. ....................... 8,715.191 ..........................124,088 ...................................  ..................................0 
758849-10-3 ......... REGENCY CENTERS REIT ORD ................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 33.000 ............................ 1,960 ...................................  ..................................0 
45784P-10-1 ......... INSULET ORD ................................................................................................................... ................ ....12/07/2023 ... Various ....................................................................................................................... ....................... 1,425.000 .......................... 276,219 ...................................  ..................................0 
233203-72-8 ......... VA Global Bond Portfolio .................................................................................................. ................ ....12/29/2023 ... 19 ............................................................................................................................. .....................391,661.296 ....................... 3,828,058 ...................................  ..................................0 
75886F-10-7 ......... REGENERON PHARMACEUTICALS ORD ............................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ............................ 6.000 .............................4,641 ...................................  ..................................0 
066922-22-0 ......... BlackRock Lifepath« Dynamic 2045 Fund .................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 90,176.477 ....................... 1,417,426 ...................................  ..................................0 
233203-68-6 ......... VA International Small Portfolio ........................................................................................ ................ ....12/29/2023 ... 19 ............................................................................................................................. .....................143,774.439 ....................... 1,627,389 ...................................  ..................................0 
7591EP-10-0 ......... REGIONS FINANCIAL ORD ...................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 81.000 .............................1,339 ...................................  ..................................0 
458140-10-0 ......... INTEL ORD ...................................................................................................................... ................ ....11/10/2023 ... Various ....................................................................................................................... ...................... 19,258.000 ..........................716,170 ...................................  ..................................0 
233203-69-4 ......... VA International Value Portfolio ........................................................................................ ................ ....12/29/2023 ... 19 ............................................................................................................................. .....................203,822.374 ....................... 2,683,537 ...................................  ..................................0 
760759-10-0 ......... REPUBLIC SERVICES ORD ...................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 14.000 ............................ 1,730 ...................................  ..................................0 
066922-27-9 ......... BlackRock Lifepath« Dynamic 2035 Fund .................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 96,742.644 ....................... 1,388,845 ...................................  ..................................0 
233203-67-8 ......... VA Short-Term Fixed Portfolio ............................................................................................ ................ ....12/29/2023 ... 19 ............................................................................................................................. .....................388,933.669 ....................... 3,929,666 ...................................  ..................................0 
761152-10-7 ......... RESMED ORD ..................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 7.000 ............................ 1,000 ...................................  ..................................0 
45866F-10-4 ......... INTERCONTINENTAL EXCHANGE ORD ............................................................................................ ................ ....12/15/2023 ... EMM ............................................................................................................................ ..........................880.000 .......................... 103,575 ...................................  ..................................0 
233203-77-7 ......... VA U.S. Large Value Portfolio ............................................................................................ ................ ....12/29/2023 ... 19 ............................................................................................................................. .....................117,888.716 ....................... 3,662,970 ...................................  ..................................0 
773903-10-9 ......... ROCKWELL AUTOMAT ORD ........................................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 5.000 .............................1,358 ...................................  ..................................0 
066922-33-7 ......... BlackRock Lifepath« Dynamic 2025 Fund .................................................................................. ................ ....12/28/2023 ... 4 ............................................................................................................................... .....................127,286.473 ....................... 1,598,223 ...................................  ..................................0 
233203-71-0 ......... VA U.S. Targeted Value Portfolio ........................................................................................ ................ ....12/29/2023 ... 19 ............................................................................................................................. .....................208,513.054 ....................... 4,388,305 ...................................  ..................................0 
775711-10-4 ......... ROLLINS ORD ................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 39.000 ............................ 1,261 ...................................  ..................................0 
461202-10-3 ......... INTUIT ORD ..................................................................................................................... ................ ....11/06/2023 ... Various ....................................................................................................................... ....................... 2,917.000 ....................... 1,588,508 ...................................  ..................................0 
471021-40-2 ......... Janus Henderson - Balanced Portfolio ................................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. ...................... 22,234.752 ..........................956,168 ...................................  ..................................0 
776696-10-6 ......... ROPER TECHNOLOGIES ORD ..................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 4.000 .............................1,962 ...................................  ..................................0 
066922-56-8 ......... BlackRock Lifepath« Dynamic 2040 Fund .................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 58,350.412 .......................... 925,161 ...................................  ..................................0 
471021-69-1 ......... Janus Henderson - Balanced Portfolio ................................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. ....................... 1,916.358 ........................... 89,014 ...................................  ..................................0 
778296-10-3 ......... ROSS STORES ORD .............................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 14.000 .............................1,634 ...................................  ..................................0 
46625H-10-0 ......... JPMORGAN CHASE ORD .......................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ..........................780.000 .......................... 106,432 ...................................  ..................................0 
471021-20-4 ......... Janus Henderson - Enterprise Portfolio ................................................................................ ................ ....12/29/2023 ... 21 ............................................................................................................................. ...................... 31,522.771 ........................2,256,439 ...................................  ..................................0 
78409V-10-4 ......... S&P GLOBAL ORD ............................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 18.000 .............................6,490 ...................................  ..................................0 
066922-57-6 ......... BlackRock Lifepath« Dynamic 2030 Fund .................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................185,429.510 ....................... 2,280,727 ...................................  ..................................0 
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471021-71-7 ......... Janus Henderson - Enterprise Portfolio ................................................................................ ................ ....12/29/2023 ... 21 ............................................................................................................................. ...................... 23,257.164 ....................... 1,486,427 ...................................  ..................................0 
78410G-10-4 ......... SBA COMMUNICATIONS CL A REIT ORD ........................................................................................ ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ............................ 7.000 .............................2,036 ...................................  ..................................0 
466313-10-3 ......... JABIL ORD ...................................................................................................................... ................ ....08/03/2023 ... Various ....................................................................................................................... ....................... 7,606.000 ..........................637,400 ...................................  ..................................0 
471021-50-1 ......... Janus Henderson - Flexible Bond Portfolio ............................................................................. ................ ....12/29/2023 ... 21 ............................................................................................................................. ...................... 20,678.395 .......................... 207,022 ...................................  ..................................0 
79466L-30-2 ......... SALESFORCE ORD ............................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 53.000 .............................9,874 ...................................  ..................................0 
066922-61-8 ......... BlackRock Lifepath« Dynamic Retirement Fund .......................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................125,551.068 ....................... 1,201,393 ...................................  ..................................0 
471021-61-8 ......... Janus Henderson - Forty Portfolio ....................................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. ....................... 8,226.178 .......................... 314,576 ...................................  ..................................0 
806407-10-2 ......... HENRY SCHEIN ORD ............................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 13.000 ............................... 896 ...................................  ..................................0 
478160-10-4 ......... JOHNSON & JOHNSON ORD ....................................................................................................... ................ ....07/07/2023 ... EMM ............................................................................................................................ ....................... 1,634.000 .......................... 259,705 ...................................  ..................................0 
471021-86-5 ......... Janus Henderson - Forty Portfolio ....................................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. ....................... 6,140.451 .......................... 264,250 ...................................  ..................................0 
806857-10-8 ......... SCHLUMBERGER ORD ............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 77.000 .............................4,520 ...................................  ..................................0 
066923-37-6 ......... BlackRock Lifepath« Dynamic 2060 Fund .................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 22,395.629 .......................... 283,063 ...................................  ..................................0 
471021-30-3 ......... Janus Henderson - Global Research Portfolio .......................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. ....................... 9,654.718 .......................... 540,966 ...................................  ..................................0 
808513-10-5 ......... CHARLES SCHWAB ORD .......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 93.000 .............................5,940 ...................................  ..................................0 
482480-10-0 ......... KLA ORD ........................................................................................................................ ................ ....08/03/2023 ... Various ....................................................................................................................... ..........................286.000 .......................... 115,499 ...................................  ..................................0 
471021-64-2 ......... Janus Henderson - Global Research Portfolio .......................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. ...................... 13,050.049 ..........................705,271 ...................................  ..................................0 
816851-10-9 ......... SEMPRA ORD ..................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 46.000 .............................4,633 ...................................  ..................................0 
06739T-53-1 ......... BlackRock Lifepath« Dynamic 2050 Fund .................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 76,287.324 ....................... 1,521,865 ...................................  ..................................0 
471021-56-8 ......... Janus Henderson - Global Technology and Innovation ................................................................. ................ ....12/29/2023 ... 21 ............................................................................................................................. ...................... 38,333.618 ..........................518,671 ...................................  ..................................0 
81762P-10-2 ......... SERVICENOW ORD ............................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 13.000 .............................6,490 ...................................  ..................................0 
48251W-10-4 ......... KKR AND CO ORD ............................................................................................................... ................ ....12/22/2023 ... Various ....................................................................................................................... ...................... 12,721.000 .......................... 941,313 ...................................  ..................................0 
471021-43-6 ......... Janus Henderson - Mid Cap Value Portfolio ............................................................................. ................ ....12/29/2023 ... 21 ............................................................................................................................. ...................... 13,222.598 .......................... 216,365 ...................................  ..................................0 
824348-10-6 ......... SHERWIN WILLIAMS ORD ........................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 17.000 .............................3,947 ...................................  ..................................0 
091929-10-9 ......... BlackRock International Opportunities Portfolio ..................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... ....................... 5,965.673 ..........................199,080 ...................................  ..................................0 
471021-45-1 ......... Janus Henderson - Mid Cap Value Portfolio ............................................................................. ................ ....12/29/2023 ... 21 ............................................................................................................................. ....................... 6,655.301 .......................... 103,426 ...................................  ..................................0 
83088M-10-2 ......... SKYWORKS SOLUTIONS ORD ..................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 13.000 .............................1,424 ...................................  ..................................0 
48576A-10-0 ......... KARUNA THERAPEUTICS ORD .................................................................................................... ................ ....12/07/2023 ... MERRILL LYNCH,PIERCE,FENNER & SMITH ................................................................................... ..........................785.000 ..........................161,410 ...................................  ..................................0 
471021-66-7 ......... Janus Henderson - Overseas Portfolio ................................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. ..........................676.212 ........................... 26,340 ...................................  ..................................0 
842587-10-7 ......... SOUTHERN ORD .................................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 44.000 .............................2,921 ...................................  ..................................0 
091937-54-0 ......... BlackRock Health Sciences Opportunities Portfolio .................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................117,013.706 ....................... 8,095,293 ...................................  ..................................0 
471021-70-9 ......... Janus Henderson - Overseas Portfolio ................................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. ....................... 4,372.786 .......................... 179,950 ...................................  ..................................0 
855244-10-9 ......... STARBUCKS ORD ................................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 64.000 .............................6,375 ...................................  ..................................0 
49177J-10-2 ......... KENVUE ORD ..................................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 6,949.856 .......................... 140,844 ...................................  ..................................0 
471021-10-5 ......... Janus Henderson - Research Portfolio ................................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. ....................... 3,126.696 .......................... 124,879 ...................................  ..................................0 
858119-10-0 ......... STEEL DYNAMICS ORD .......................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................103.000 ........................... 11,842 ...................................  ..................................0 
09248G-40-4 ......... BlackRock International Fund of BlackRock Series, .................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 47,701.385 ..........................867,300 ...................................  ..................................0 
471021-67-5 ......... Janus Henderson - Research Portfolio ................................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. ........................... 11.290 ............................... 428 ...................................  ..................................0 
863667-10-1 ......... STRYKER ORD ................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 21.000 .............................5,501 ...................................  ..................................0 
49271V-10-0 ......... KEURIG DR PEPPER ORD ........................................................................................................ ................ ....11/17/2023 ... Various ....................................................................................................................... ..........................308.000 ........................... 10,005 ...................................  ..................................0 
47103C-82-9 ......... Janus Henderson Enterprise Fund .......................................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. ...................... 19,137.254 ....................... 2,271,659 ...................................  ..................................0 
871607-10-7 ......... SYNOPSYS ORD .................................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 11.000 .............................4,529 ...................................  ..................................0 
09248G-50-3 ......... BlackRock International Fund ............................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 26,183.058 .......................... 500,279 ...................................  ..................................0 
47103A-67-4 ......... Janus Henderson Forty Fund ................................................................................................ ................ ....12/29/2023 ... 21 ............................................................................................................................. ...................... 17,563.345 ..........................717,866 ...................................  ..................................0 
871829-10-7 ......... SYSCO ORD ...................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 27.000 ............................ 1,772 ...................................  ..................................0 
49338L-10-3 ......... KEYSIGHT TECHNOLOGIES ORD ................................................................................................. ................ ....12/15/2023 ... EMM ............................................................................................................................ ....................... 1,212.000 ..........................171,477 ...................................  ..................................0 
63868J-20-6 ......... NVIT Emerging Markets Fund ................................................................................................ ................ ....12/29/2023 ... 22 .............................................................................................................................. ....................... 1,511.247 ........................... 14,957 ...................................  ..................................0 
872540-10-9 ......... TJX ORD ........................................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 61.000 .............................5,314 ...................................  ..................................0 
09250J-50-2 ......... BlackRock Large Cap Core Fund ............................................................................................ ................ ....12/28/2023 ... 4 ............................................................................................................................... ...................... 21,895.436 ..........................401,736 ...................................  ..................................0 
693394-59-5 ......... CommodityRealReturn« Strategy Portfolio ............................................................................... ................ ....12/29/2023 ... 23 .............................................................................................................................. .....................306,520.605 ....................... 1,739,252 ...................................  ..................................0 
872590-10-4 ......... T MOBILE US ORD .............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 27.000 .............................3,904 ...................................  ..................................0 
49845K-10-1 ......... KLAVIYO SRS A ORD ........................................................................................................... ................ ....10/20/2023 ... Various ....................................................................................................................... ....................... 9,948.000 .......................... 303,954 ...................................  ..................................0 
693394-30-6 ......... Low Duration Portfolio ..................................................................................................... ................ ....12/29/2023 ... 23 .............................................................................................................................. .....................431,227.538 ....................... 4,086,112 ...................................  ..................................0 
874054-10-9 ......... TAKE TWO INTERACTIVE SOFTWARE ORD ....................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 6.000 ............................... 846 ...................................  ..................................0 
09250J-81-7 ......... BlackRock Large Cap Value Fund ........................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 12,543.077 .......................... 353,444 ...................................  ..................................0 
693394-81-9 ......... Real Return Portfolio ...................................................................................................... ................ ....12/29/2023 ... 23 .............................................................................................................................. .....................183,386.827 ....................... 2,116,154 ...................................  ..................................0 

 E
1
3
.6

1



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

SCHEDULE D - PART 3
Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year

1

CUSIP 
Identification

2

Description

3

Foreign

4

Date
Acquired

5

Name of Vendor

6

Number of Shares
of Stock

7

Actual Cost

8

Par Value

9
Paid for Accrued

Interest and
Dividends

87612E-10-6 ......... TARGET ORD .................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 24.000 .............................3,069 ...................................  ..................................0 
499049-10-4 ......... KNIGHT SWIFT TRANSPRTATN CL A ORD ....................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 5,094.000 .......................... 281,540 ...................................  ..................................0 
693394-40-5 ......... Total Return Portfolio ..................................................................................................... ................ ....12/29/2023 ... 23 .............................................................................................................................. .................. 1,097,768.456 ....................... 9,878,756 ...................................  ..................................0 
88160R-10-1 ......... TESLA ORD ...................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................181.000 ........................... 37,065 ...................................  ..................................0 
09251G-50-7 ......... BlackRock Large Cap Focus Value Fund, Inc. ........................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... ....................... 6,107.407 ..........................107,732 ...................................  ..................................0 
94984B-29-8 ......... Allspring VT Discovery All Cap Growth Fund ........................................................................... ................ ....12/29/2023 ... 25 .............................................................................................................................. ..........................879.016 ........................... 19,830 ...................................  ..................................0 
882508-10-4 ......... TEXAS INSTRUMENTS ORD ...................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 53.000 ............................ 8,476 ...................................  ..................................0 
501889-20-8 ......... LKQ ORD ........................................................................................................................ ................ ....11/28/2023 ... Various ....................................................................................................................... ....................... 6,358.000 .......................... 346,312 ...................................  ..................................0 
94984B-31-4 ......... Allspring VT Discovery All Cap Growth Fund ........................................................................... ................ ....12/29/2023 ... 25 .............................................................................................................................. ........................4,432.285 ..........................105,709 ...................................  ..................................0 
883203-10-1 ......... TEXTRON ORD ................................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 20.000 .............................1,412 ...................................  ..................................0 
09251M-40-5 ......... BlackRock Equity Dividend Fund ........................................................................................... ................ ....12/28/2023 ... 4 ............................................................................................................................... ...................... 67,694.429 ....................... 1,285,159 ...................................  ..................................0 
949756-60-5 ......... Allspring VT International Equity Fund ................................................................................ ................ ....12/29/2023 ... 25 .............................................................................................................................. .......................... 919.466 ............................ 1,746 ...................................  ..................................0 
883556-10-2 ......... THERMO FISHER SCIENTIFIC ORD ............................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 22.000 ........................... 11,248 ...................................  ..................................0 
502431-10-9 ......... L3HARRIS TECHNOLOGIES ORD ................................................................................................. ................ ....08/03/2023 ... Various ....................................................................................................................... ....................... 1,714.000 .......................... 316,542 ...................................  ..................................0 
94984B-24-9 ......... Allspring VT International Equity Fund ................................................................................ ................ ....12/29/2023 ... 25 .............................................................................................................................. ....................... 5,923.468 ........................... 10,805 ...................................  ..................................0 
88579Y-10-1 ......... 3M ORD .......................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 40.000 .............................3,923 ...................................  ..................................0 
09251M-50-4 ......... BlackRock Equity Dividend Fund ........................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................808,035.713 ...................... 15,157,554 ...................................  ..................................0 
949756-84-5 ......... Allspring VT Opportunity Fund ............................................................................................ ................ ....12/29/2023 ... 25 .............................................................................................................................. .......................... 314.190 ............................ 7,773 ...................................  ..................................0 
892356-10-6 ......... TRACTOR SUPPLY ORD .......................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 5.000 ............................ 1,015 ...................................  ..................................0 
518415-10-4 ......... LATTICE SEMICONDUCTOR ORD ................................................................................................. ................ ....12/15/2023 ... MST ............................................................................................................................ ....................... 2,405.000 ..........................169,468 ...................................  ..................................0 
949921-15-9 ......... Allspring VT Opportunity Fund ............................................................................................ ................ ....12/29/2023 ... 25 .............................................................................................................................. ....................... 4,992.002 ..........................122,871 ...................................  ..................................0 
893641-10-0 ......... TRANSDIGM GROUP ORD ......................................................................................................... ................ ....09/21/2023 ... Various ....................................................................................................................... ............................ 5.000 .............................3,813 ...................................  ..................................0 
09251M-80-1 ......... BlackRock Equity Dividend K .............................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................669,372.218 ...................... 12,474,763 ...................................  ..................................0 
949756-88-6 ......... Allspring VT Small Cap Growth Fund ...................................................................................... ................ ....12/29/2023 ... 25 .............................................................................................................................. ........................... 43.438 ............................... 341 ...................................  ..................................0 
89417E-10-9 ......... TRAVELERS COMPANIES ORD .................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 21.000 .............................3,714 ...................................  ..................................0 
518439-10-4 ......... ESTEE LAUDER CL A ORD ...................................................................................................... ................ ....11/01/2023 ... Various ....................................................................................................................... ....................... 3,249.000 .......................... 510,563 ...................................  ..................................0 
94984B-25-6 ......... Allspring VT Small Cap Growth Fund ...................................................................................... ................ ....12/29/2023 ... 25 .............................................................................................................................. ..........................189.706 .............................1,499 ...................................  ..................................0 
89832Q-10-9 ......... TRUIST FINANCIAL ORD ........................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 93.000 .............................3,513 ...................................  ..................................0 
09251P-40-8 ......... BlackRock Large Cap Focus Growth Fund, Inc. .......................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................107,467.284 ..........................667,859 ...................................  ..................................0 
19766E-27-7 ......... CTIVP® - Principal Blue Chip Growth Fund .............................................................................. ................ ....12/29/2023 ... 26 ............................................................................................................................. ..........................361.817 ........................... 17,533 ...................................  ..................................0 
902494-10-3 ......... TYSON FOODS CL A ORD ........................................................................................................ ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 22.000 ............................ 1,027 ...................................  ..................................0 
526057-10-4 ......... LENNAR CL A ORD .............................................................................................................. ................ ....10/13/2023 ... EMM ............................................................................................................................ ..........................178.000 ........................... 20,358 ...................................  ..................................0 
19765H-26-3 ......... Columbia Large Cap Growth Opportunity Fund ............................................................................ ................ ....12/29/2023 ... 26 ............................................................................................................................. ....................... 7,285.695 ........................... 93,639 ...................................  ..................................0 
902973-30-4 ......... US BANCORP ORD ................................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................170.000 .............................6,346 ...................................  ..................................0 
09251P-50-7 ......... BlackRock Large Cap Focus Growth Fund, Inc. .......................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 46,760.918 .......................... 300,554 ...................................  ..................................0 
19765P-29-9 ......... Columbia Select Mid Cap Growth Fund ..................................................................................... ................ ....12/29/2023 ... 26 ............................................................................................................................. ....................... 3,131.996 ........................... 59,693 ...................................  ..................................0 
90353T-10-0 ......... UBER TECHNOLOGIES ORD ...................................................................................................... ................ ....12/18/2023 ... EMM ............................................................................................................................ ..........................910.000 ........................... 55,997 ...................................  ..................................0 
531229-81-3 ......... LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD ................................................................................... ................ ....12/27/2023 ... EMM ............................................................................................................................ ....................... 1,279.000 ........................... 36,414 ...................................  ..................................0 
19766H-51-0 ......... Columbia Select Small Cap Value Fund ................................................................................... ................ ....12/29/2023 ... 26 ............................................................................................................................. ...................... 45,020.251 .......................... 797,642 ...................................  ..................................0 
907818-10-8 ......... UNION PACIFIC ORD ............................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 36.000 .............................7,412 ...................................  ..................................0 
09251R-40-4 ......... BlackRock Capital Appreciation Fund, Inc. ............................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ....................... 7,734.288 ..........................158,871 ...................................  ..................................0 
19766E-84-8 ......... Columbia Variable Portfolio - Dividend Opportunity ................................................................. ................ ....12/29/2023 ... 26 ............................................................................................................................. .......................... 195.738 .............................7,297 ...................................  ..................................0 
910047-10-9 ......... UNITED AIRLINES HOLDINGS ORD ............................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 47.000 .............................1,973 ...................................  ..................................0 
532457-10-8 ......... ELI LILLY ORD ................................................................................................................ ................ ....10/11/2023 ... Various ....................................................................................................................... ....................... 1,518.000 ..........................876,256 ...................................  ..................................0 
19766E-67-3 ......... Columbia Variable Portfolio - Income Opportunities ................................................................. ................ ....12/29/2023 ... 26 ............................................................................................................................. ...................... 13,953.019 ........................... 83,851 ...................................  ..................................0 
911312-10-6 ......... UNITED PARCEL SERVICE CL B ORD ........................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 41.000 ............................ 6,616 ...................................  ..................................0 
09251R-50-3 ......... BlackRock Capital Appreciation Fund, Inc. ............................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 16,805.508 .......................... 545,795 ...................................  ..................................0 
19766E-51-7 ......... Columbia Variable Portfolio - Large Cap Growth Fun ................................................................. ................ ....12/29/2023 ... 26 ............................................................................................................................. .......................... 921.949 ........................... 28,450 ...................................  ..................................0 
91324P-10-2 ......... UNITEDHEALTH GRP ORD ........................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 50.000 ........................... 25,702 ...................................  ..................................0 
539830-10-9 ......... LOCKHEED MARTIN ORD ......................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ........................... 30.000 ........................... 13,817 ...................................  ..................................0 
19766E-39-2 ......... Columbia Variable Portfolio - Overseas Core Fund .................................................................... ................ ....12/29/2023 ... 26 ............................................................................................................................. ....................... 2,774.121 ........................... 33,838 ...................................  ..................................0 
913903-10-0 ......... UNIVERSAL HEALTH SERVICES CL B ORD ...................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 14.000 .............................1,912 ...................................  ..................................0 
09251R-60-2 ......... BlackRock Capital Appreciation Fund, Inc. ............................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 65,773.355 ....................... 2,144,390 ...................................  ..................................0 
19766E-61-6 ......... Columbia Variable Portfolio - Select Mid Cap Growt ................................................................. ................ ....12/29/2023 ... 26 ............................................................................................................................. .......................... 289.140 ........................... 11,701 ...................................  ..................................0 
918204-10-8 ......... VF ORD .......................................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 44.000 ............................... 814 ...................................  ..................................0 
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548661-10-7 ......... LOWE'S COMPANIES ORD ........................................................................................................ ................ ....11/17/2023 ... Various ....................................................................................................................... ..........................200.000 ........................... 40,597 ...................................  ..................................0 
19766E-62-4 ......... Columbia Variable Portfolio - Select Mid Cap Growt ................................................................. ................ ....12/29/2023 ... 26 ............................................................................................................................. ........................... 90.313 .............................3,640 ...................................  ..................................0 
91913Y-10-0 ......... VALERO ENERGY ORD ........................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 17.000 .............................2,357 ...................................  ..................................0 
09251T-50-9 ......... BlackRock Global Allocation Fund ........................................................................................ ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................288,594.437 ....................... 5,042,791 ...................................  ..................................0 
19766E-58-2 ......... Columbia Variable Portfolio - Select Mid Cap Value ................................................................. ................ ....12/29/2023 ... 26 ............................................................................................................................. ........................... 43.562 .............................1,495 ...................................  ..................................0 
92338C-10-3 ......... VERALTO ORD ................................................................................................................... ................ ....10/02/2023 ... Various ....................................................................................................................... ........................... 96.333 .............................5,120 ...................................  ..................................0 
550021-10-9 ......... LULULEMON ATHLETICA ORD .................................................................................................... ................ ....08/23/2023 ... Various ....................................................................................................................... ..........................279.000 ........................... 97,530 ...................................  ..................................0 
19766E-40-0 ......... Columbia Variable Portfolio - Seligman Global Tech ................................................................. ................ ....12/29/2023 ... 26 ............................................................................................................................. .......................... 709.948 ........................... 15,969 ...................................  ..................................0 
92343E-10-2 ......... VERISIGN ORD .................................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ............................ 5.000 ............................ 1,062 ...................................  ..................................0 
09252A-50-9 ......... BlackRock Global SmallCap Fund, Inc. ................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 21,446.713 .......................... 500,302 ...................................  ..................................0 
19765R-30-3 ......... Columbia Variable Portfolio - Small Cap Value Fund ................................................................. ................ ....12/29/2023 ... 26 ............................................................................................................................. ....................... 6,853.861 ........................... 82,390 ...................................  ..................................0 
92343V-10-4 ......... VERIZON COMMUNICATIONS ORD ................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... .......................... 233.000 .............................8,149 ...................................  ..................................0 
55354G-10-0 ......... MSCI ORD ....................................................................................................................... ................ ....11/01/2023 ... Various ....................................................................................................................... ..........................570.000 .......................... 294,734 ...................................  ..................................0 
19765R-50-1 ......... Columbia Variable Portfolio - Strategic Income Fun ................................................................. ................ ....12/29/2023 ... 26 ............................................................................................................................. ...................... 17,182.541 ........................... 60,721 ...................................  ..................................0 
92345Y-10-6 ......... VERISK ANALYTICS ORD ........................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 14.000 .............................2,845 ...................................  ..................................0 
09252M-74-3 ......... BlackRock Total Return Ret Opt ........................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................621,447.168 ....................... 6,171,713 ...................................  ..................................0 
933702-10-2 ......... Wanger Acorn .................................................................................................................. ................ ....12/29/2023 ... 26 ............................................................................................................................. ...................... 25,757.006 ..........................310,801 ...................................  ..................................0 
92532F-10-0 ......... VERTEX PHARMACEUTICALS ORD ................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 14.000 .............................4,856 ...................................  ..................................0 
558868-10-5 ......... MADRIGAL PHARMACEUTI ORD .................................................................................................. ................ ....09/29/2023 ... Various ....................................................................................................................... ....................... 1,619.000 .......................... 277,302 ...................................  ..................................0 
933702-20-1 ......... Wanger International ........................................................................................................ ................ ....12/29/2023 ... 26 ............................................................................................................................. ...................... 91,978.823 ....................... 1,683,829 ...................................  ..................................0 
92556H-20-6 ......... PARAMOUNT GLOBAL CL B ORD ................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 56.000 ............................... 661 ...................................  ..................................0 
09252M-88-3 ......... BlackRock Total Return Fund ............................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................546,709.632 ....................... 5,426,102 ...................................  ..................................0 
239080-10-4 ......... Davis New York Venture Fund, Inc. ....................................................................................... ................ ....12/29/2023 ... 30 ............................................................................................................................. ...................... 72,272.155 ....................... 1,794,090 ...................................  ..................................0 
925652-10-9 ......... VICI PPTYS ORD ............................................................................................................... ................ ....03/20/2023 ... EMM ............................................................................................................................ ........................... 55.000 .............................1,732 ...................................  ..................................0 
559222-40-1 ......... MAGNA INTERNATIONAL ORD .................................................................................................... ................ ....12/08/2023 ... Various ....................................................................................................................... ..........................269.000 ........................... 15,622 ...................................  ..................................0 
239124-10-0 ......... Davis Value Portfolio ...................................................................................................... ................ ....12/29/2023 ... 30 ............................................................................................................................. .................. 1,159,017.854 ....................... 7,220,442 ...................................  ..................................0 
92826C-83-9 ......... VISA CL A ORD ................................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 86.000 ........................... 19,746 ...................................  ..................................0 
09253F-87-9 ......... BlackRock International Index Fund ...................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 56,061.802 .......................... 838,432 ...................................  ..................................0 
25159W-40-2 ......... DWS Alternative Asset Allocation VIP ................................................................................... ................ ....12/29/2023 ... 32 .............................................................................................................................. .......................... 456.995 ............................ 5,666 ...................................  ..................................0 
92942W-10-7 ......... WK KELLOGG ORD ............................................................................................................... ................ ....10/02/2023 ... Various ....................................................................................................................... .............................9.750 ............................... 147 ...................................  ..................................0 
562750-10-9 ......... MANHATTAN ASSOCIATES ORD ................................................................................................... ................ ....12/15/2023 ... SUNTRUST ROBINSON-HUMPHREY ............................................................................................... ....................... 1,559.000 .......................... 334,068 ...................................  ..................................0 
25159W-50-1 ......... DWS CROCI U.S. VIP .......................................................................................................... ................ ....12/29/2023 ... 32 .............................................................................................................................. ....................... 1,063.259 ........................... 14,365 ...................................  ..................................0 
931142-10-3 ......... WALMART ORD ................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 86.000 ........................... 13,284 ...................................  ..................................0 
09255V-50-0 ......... BlackRock Mid-Cap Value Fund ............................................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 54,671.088 ....................... 1,174,528 ...................................  ..................................0 
25159C-20-8 ......... DWS Capital Growth VIP ..................................................................................................... ................ ....12/29/2023 ... 32 .............................................................................................................................. ..........................381.018 ........................... 11,547 ...................................  ..................................0 
934423-10-4 ......... WARNER BROS. DISCOVERY SRS A ORD ........................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................164.000 .............................1,979 ...................................  ..................................0 
565849-10-6 ......... MARATHON OIL ORD ............................................................................................................. ................ ....12/19/2023 ... EMM ............................................................................................................................ ....................... 2,721.000 ........................... 69,976 ...................................  ..................................0 
25159C-40-6 ......... DWS Global Small Cap VIP ................................................................................................... ................ ....12/29/2023 ... 32 .............................................................................................................................. ....................... 1,701.540 ........................... 15,011 ...................................  ..................................0 
94106L-10-9 ......... WASTE MANAGEMENT ORD ....................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 13.000 .............................2,044 ...................................  ..................................0 
09258N-40-6 ......... BlackRock Sustainable Advantage Large Cap Core Fun ................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 37,203.167 ..........................702,080 ...................................  ..................................0 
25159W-79-0 ......... DWS High Income VIP ......................................................................................................... ................ ....12/29/2023 ... 32 .............................................................................................................................. ....................... 1,619.178 .............................8,623 ...................................  ..................................0 
941848-10-3 ......... WATERS ORD ..................................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ............................ 4.000 .............................1,320 ...................................  ..................................0 
571748-10-2 ......... MARSH & MCLENNAN ORD ........................................................................................................ ................ ....11/17/2023 ... Various ....................................................................................................................... ........................... 84.000 ........................... 15,327 ...................................  ..................................0 
25159W-85-7 ......... DWS Small Mid Cap Growth VIP ............................................................................................. ................ ....12/29/2023 ... 32 .............................................................................................................................. .......................... 422.484 .............................5,024 ...................................  ..................................0 
949746-10-1 ......... WELLS FARGO ORD .............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ..........................175.000 .............................7,625 ...................................  ..................................0 
09258N-60-4 ......... BlackRock Mid-Cap Growth Equity Fund ................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................252,566.962 ....................... 8,606,734 ...................................  ..................................0 
25159W-86-5 ......... DWS Small Mid Cap Value VIP ............................................................................................... ................ ....12/29/2023 ... 32 .............................................................................................................................. .......................... 504.365 .............................6,232 ...................................  ..................................0 
95040Q-10-4 ......... WELLTOWER ORD ................................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 45.000 .............................3,582 ...................................  ..................................0 
573874-10-4 ......... MARVELL TECHNOLOGY ORD ..................................................................................................... ................ ....12/14/2023 ... Various ....................................................................................................................... ......................19,687.000 .......................... 855,348 ...................................  ..................................0 
018914-10-1 ......... AB Discovery Value Fund .................................................................................................... ................ ....12/29/2023 ... 34 .............................................................................................................................. ...................... 21,739.584 .......................... 428,890 ...................................  ..................................0 
96145D-10-5 ......... WESTROCK ORD .................................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 31.000 ............................ 1,101 ...................................  ..................................0 
09258N-75-2 ......... BlackRock Health Sciences Opportunities Portfolio .................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 66,906.568 ....................... 4,597,974 ...................................  ..................................0 
018913-10-3 ......... AB International Value Fund ............................................................................................... ................ ....12/29/2023 ... 34 .............................................................................................................................. ....................... 4,760.017 ........................... 66,172 ...................................  ..................................0 
969457-10-0 ......... WILLIAMS ORD .................................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 50.000 ............................ 1,785 ...................................  ..................................0 
57636Q-10-4 ......... MASTERCARD CL A ORD ......................................................................................................... ................ ....11/29/2023 ... Various ....................................................................................................................... ..........................341.000 .......................... 134,793 ...................................  ..................................0 
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01877C-10-1 ......... AB Large Cap Growth Fund, Inc. ........................................................................................... ................ ....12/29/2023 ... 34 .............................................................................................................................. .......................... 929.508 ........................... 71,577 ...................................  ..................................0 
98389B-10-0 ......... XCEL ENERGY ORD .............................................................................................................. ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 47.000 .............................3,235 ...................................  ..................................0 
09258N-77-8 ......... BlackRock Global Allocation Fund ........................................................................................ ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................226,247.971 ........................3,922,928 ...................................  ..................................0 
018597-10-4 ......... AB Relative Value Fund ..................................................................................................... ................ ....12/29/2023 ... 34 .............................................................................................................................. .....................102,541.170 ..........................611,689 ...................................  ..................................0 
98419M-10-0 ......... XYLEM ORD ...................................................................................................................... ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 53.000 .............................5,297 ...................................  ..................................0 
579780-20-6 ......... MCCORMICK ORD ................................................................................................................. ................ ....11/14/2023 ... Various ....................................................................................................................... ....................... 1,467.000 ........................... 99,889 ...................................  ..................................0 
018792-43-2 ......... AB VPS Balanced Hedged Allocation Portfolio .......................................................................... ................ ....12/29/2023 ... 34 .............................................................................................................................. .....................928,779.259 ....................... 7,710,759 ...................................  ..................................0 
988498-10-1 ......... YUM BRANDS ORD ............................................................................................................... ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 15.000 ............................ 1,811 ...................................  ..................................0 
09258N-80-2 ......... BlackRock Advantage Small Cap Core Fund ............................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................136,007.309 ....................... 2,023,208 ...................................  ..................................0 
018792-53-1 ......... AB VPS Discovery Value Portfolio ........................................................................................ ................ ....12/29/2023 ... 34 .............................................................................................................................. ...................... 21,690.877 .......................... 359,639 ...................................  ..................................0 
98956P-10-2 ......... ZIMMER BIOMET HOLDINGS ORD ................................................................................................ ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 23.000 .............................2,685 ...................................  ..................................0 
58733R-10-2 ......... MERCADOLIBRE ORD ............................................................................................................. C............... ....12/08/2023 ... Various ....................................................................................................................... ....................... 1,313.000 ....................... 1,658,732 ...................................  ..................................0 
018792-55-6 ......... AB VPS International Value Portfolio ................................................................................... ................ ....12/29/2023 ... 34 .............................................................................................................................. ....................... 5,204.712 ........................... 75,533 ...................................  ..................................0 
989701-10-7 ......... ZIONS BANCORPORATION ORD ................................................................................................... ................ ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 31.000 ............................ 1,600 ...................................  ..................................0 
09260B-38-2 ......... BlackRock Strategic Income Opportunities Portfolio ................................................................. ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................122,667.105 ....................... 1,131,870 ...................................  ..................................0 
018792-40-8 ......... AB VPS Large Cap Growth Portfolio ....................................................................................... ................ ....12/29/2023 ... 34 .............................................................................................................................. .....................112,127.512 ....................... 7,611,968 ...................................  ..................................0 
98978V-10-3 ......... ZOETIS CL A ORD .............................................................................................................. ................ ....10/19/2023 ... Various ....................................................................................................................... ........................... 24.000 .............................4,021 ...................................  ..................................0 
58933Y-10-5 ......... MERCK & CO ORD ............................................................................................................... ................ ....12/28/2023 ... Various ....................................................................................................................... ...................... 14,540.000 ....................... 1,640,763 ...................................  ..................................0 
018792-71-3 ......... AB VPS Large Cap Growth Portfolio ....................................................................................... ................ ....12/29/2023 ... 34 .............................................................................................................................. ...................... 32,171.742 ....................... 1,963,492 ...................................  ..................................0 
G0403H-10-8 ......... AON CL A ORD .................................................................................................................. C............... ....10/19/2023 ... EMM ............................................................................................................................ ............................ 7.000 .............................2,240 ...................................  ..................................0 
09260B-50-7 ......... BlackRock Core Bond Portfolio ............................................................................................ ................ ....12/29/2023 ... 4 ............................................................................................................................... ..................... 394,796.325 ....................... 3,289,516 ...................................  ..................................0 
018792-10-1 ......... AB VPS Relative Value Portfolio ......................................................................................... ................ ....12/29/2023 ... 34 .............................................................................................................................. ...................... 51,549.762 ....................... 1,444,568 ...................................  ..................................0 
G0450A-10-5 ......... ARCH CAPITAL GROUP ORD ..................................................................................................... C............... ....10/19/2023 ... EMM ............................................................................................................................ ........................... 17.000 .............................1,432 ...................................  ..................................0 
59156R-10-8 ......... METLIFE ORD ................................................................................................................... ................ ....12/15/2023 ... Various ....................................................................................................................... ....................... 3,157.000 .......................... 192,892 ...................................  ..................................0 
018792-64-8 ......... AB VPS Relative Value Portfolio ......................................................................................... ................ ....12/29/2023 ... 34 .............................................................................................................................. .................. 1,429,654.396 ...................... 39,719,660 ...................................  ..................................0 
G1151C-10-1 ......... ACCENTURE CL A ORD .......................................................................................................... C............... ....10/19/2023 ... Various ....................................................................................................................... ........................... 37.000 ........................... 10,672 ...................................  ..................................0 
09260B-54-9 ......... BlackRock Inflation Protected Bond Portfolio ......................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 16,300.196 .......................... 157,205 ...................................  ..................................0 
018792-68-9 ......... AB VPS Sustainable Global Thematic Growth Portfoli ................................................................. ................ ....12/29/2023 ... 34 .............................................................................................................................. ....................... 1,691.412 ........................... 50,406 ...................................  ..................................0 
G29183-10-3 ......... EATON ORD ...................................................................................................................... C............... ....10/19/2023 ... Various ....................................................................................................................... ........................... 29.000 .............................5,231 ...................................  ..................................0 
592688-10-5 ......... METTLER TOLEDO ORD .......................................................................................................... ................ ....05/16/2023 ... JEFA ........................................................................................................................... ........................... 72.000 ........................... 99,498 ...................................  ..................................0 
018792-77-0 ......... AB VPS Sustainable Global Thematic Growth Portfoli ................................................................. ................ ....12/29/2023 ... 34 .............................................................................................................................. ...................... 19,606.558 .......................... 623,049 ...................................  ..................................0 
G51502-10-5 ......... JOHNSON CONTROLS INTERNATIONAL ORD ...................................................................................... C............... ....10/19/2023 ... Various ....................................................................................................................... ........................... 44.000 .............................2,531 ...................................  ..................................0 
09260B-55-6 ......... BlackRock Inflation Protected Bond Portfolio ......................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... ...................... 36,863.690 .......................... 361,982 ...................................  ..................................0 
018915-10-8 ......... AB Value Fund ................................................................................................................. ................ ....12/29/2023 ... 34 .............................................................................................................................. ....................... 1,544.190 ........................... 24,217 ...................................  ..................................0 
G54950-10-3 ......... LINDE ORD ...................................................................................................................... C............... ....10/19/2023 ... Various ....................................................................................................................... .......................... 233.000 ........................... 46,532 ...................................  ..................................0 
594918-10-4 ......... MICROSOFT ORD ................................................................................................................. ................ ....11/28/2023 ... Various ....................................................................................................................... ....................... 1,303.000 .......................... 426,052 ...................................  ..................................0 
030372-20-5 ......... American Funds - American High-Income Trust .......................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .......................... 708.334 ............................ 6,148 ...................................  ..................................0 
G5960L-10-3 ......... MEDTRONIC ORD ................................................................................................................. C............... ....10/19/2023 ... Various ....................................................................................................................... ........................... 87.000 ............................ 6,662 ...................................  ..................................0 
09260B-61-4 ......... BlackRock High Yield Bond Ret Opt ....................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .................. 1,013,849.380 ....................... 6,883,587 ...................................  ..................................0 
02630E-81-4 ......... American Funds - Asset Allocation Fund ................................................................................ ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................990,245.638 ...................... 21,909,106 ...................................  ..................................0 
G6095L-10-9 ......... APTIV ORD ...................................................................................................................... C............... ....10/19/2023 ... Various ....................................................................................................................... ........................... 31.000 .............................2,970 ...................................  ..................................0 
594972-40-8 ......... MICROSTRATEGY CL A ORD ..................................................................................................... ................ ....12/04/2023 ... Various ....................................................................................................................... ....................... 1,474.000 ..........................715,901 ...................................  ..................................0 
030372-82-5 ......... American Funds - Asset Allocation Fund ................................................................................ ................ ....12/29/2023 ... 36 ............................................................................................................................. .................. 2,348,756.847 ...................... 51,979,256 ...................................  ..................................0 
G7S00T-10-4 ......... PENTAIR ORD ................................................................................................................... C............... ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ........................... 29.000 ............................ 1,461 ...................................  ..................................0 
09260B-63-0 ......... BlackRock High Yield Bond Portfolio .................................................................................... ................ ....12/29/2023 ... 4 ............................................................................................................................... .....................961,037.593 ....................... 6,510,096 ...................................  ..................................0 
02630E-88-9 ......... American Funds - Growth Fund ............................................................................................. ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................868,581.039 ...................... 73,728,982 ...................................  ..................................0 
G8473T-10-0 ......... STERIS ORD ..................................................................................................................... C............... ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ............................ 8.000 ............................ 1,638 ...................................  ..................................0 
595112-10-3 ......... MICRON TECHNOLOGY ORD ....................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 2,295.000 ..........................149,781 ...................................  ..................................0 
030372-40-3 ......... American Funds - Growth Fund ............................................................................................. ................ ....12/29/2023 ... 36 ............................................................................................................................. ....................... 1,233.898 ..........................106,379 ...................................  ..................................0 
G8994E-10-3 ......... TRANE TECHNOLOGIES ORD ..................................................................................................... C............... ....10/19/2023 ... Various ....................................................................................................................... ........................... 20.000 .............................3,631 ...................................  ..................................0 
09260W-50-1 ......... BlackRock Lifepath« Dynamic 2065 Fund .................................................................................. ................ ....12/28/2023 ... 4 ............................................................................................................................... ....................... 2,350.025 ........................... 26,865 ...................................  ..................................0 
030372-76-7 ......... American Funds - Growth Fund ............................................................................................. ................ ....12/29/2023 ... 36 ............................................................................................................................. ..................... 934,255.882 ...................... 80,026,371 ...................................  ..................................0 
G96629-10-3 ......... WILLIS TOWERS WATSON ORD .................................................................................................. C............... ....01/26/2023 ... PERSHING DIV OF DLJ SEC LNDING .......................................................................................... ............................ 8.000 .............................2,030 ...................................  ..................................0 
60741F-10-4 ......... MOBILEYE GLOBAL CL A ORD .................................................................................................. C............... ....07/27/2023 ... Morgan Stanley .............................................................................................................. ....................... 4,748.000 ..........................181,676 ...................................  ..................................0 
02630E-83-0 ......... American Funds - Growth-Income Fund .................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................724,683.266 ...................... 37,762,041 ...................................  ..................................0 
H11356-10-4 ......... BUNGE ORD ...................................................................................................................... ................ ....10/31/2023 ... EMM ............................................................................................................................ ........................... 73.000 .............................7,044 ...................................  ..................................0 
09661F-10-7 ......... BNY Mellon International Core Equity Fund ............................................................................. ................ ....12/29/2023 ... 8 ............................................................................................................................... ...................... 26,653.285 ..........................966,067 ...................................  ..................................0 
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030372-30-4 ......... American Funds - Growth-Income Fund .................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. ..........................461.580 ........................... 24,592 ...................................  ..................................0 
H1467J-10-4 ......... CHUBB ORD ...................................................................................................................... C............... ....10/19/2023 ... Various ....................................................................................................................... ........................... 31.000 ............................ 6,878 ...................................  ..................................0 
609207-10-5 ......... MONDELEZ INTERNATIONAL CL A ORD ......................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 5,429.000 .......................... 384,147 ...................................  ..................................0 
030372-81-7 ......... American Funds - Growth-Income Fund .................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .................. 1,041,661.546 ...................... 54,830,043 ...................................  ..................................0 
H84989-10-4 ......... TE CONNECTIVITY ORD ......................................................................................................... C............... ....10/19/2023 ... EMM ............................................................................................................................ ........................... 16.000 .............................1,905 ...................................  ..................................0 
09661F-30-5 ......... BNY Mellon International Core Equity Fund ............................................................................. ................ ....12/29/2023 ... 8 ............................................................................................................................... ...................... 21,143.900 ..........................780,767 ...................................  ..................................0 
02630E-87-1 ......... American Funds - International Fund .................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................496,114.328 ....................... 8,092,116 ...................................  ..................................0 
N53745-10-0 ......... LYONDELLBASELL INDUSTRIES CL A ORD ...................................................................................... C............... ....10/19/2023 ... Various ....................................................................................................................... ........................... 28.000 .............................2,599 ...................................  ..................................0 
60937P-10-6 ......... MONGODB CL A ORD ............................................................................................................. ................ ....12/20/2023 ... Various ....................................................................................................................... ....................... 6,859.000 ....................... 2,684,670 ...................................  ..................................0 
030372-77-5 ......... American Funds - International Fund .................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................840,366.105 ...................... 13,938,850 ...................................  ..................................0 
N6596X-10-9 ......... NXP SEMICONDUCTORS ORD ..................................................................................................... C............... ....10/19/2023 ... EMM ............................................................................................................................ ............................ 9.000 .............................1,695 ...................................  ..................................0 
09661F-60-2 ......... BNY Mellon International Core Equity Fund ............................................................................. ................ ....12/28/2023 ... 8 ............................................................................................................................... ....................... 1,273.668 ........................... 46,975 ...................................  ..................................0 
02630E-86-3 ......... American Funds - New World Fund® ........................................................................................ ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................250,019.754 ........................5,914,323 ...................................  ..................................0 
V7780T-10-3 ......... ROYAL CARIBBEAN GROUP ORD ................................................................................................. ................ ....10/19/2023 ... EMM ............................................................................................................................ ........................... 17.000 .............................1,399 ...................................  ..................................0 
61174X-10-9 ......... MONSTER BEVERAGE ORD ........................................................................................................ ................ ....08/03/2023 ... Various ....................................................................................................................... ....................... 1,386.000 ........................... 95,745 ...................................  ..................................0 
02630E-73-1 ......... American Funds - The Bond Fund of America ............................................................................. ................ ....12/29/2023 ... 36 ............................................................................................................................. .................. 1,255,706.067 ...................... 11,691,753 ...................................  ..................................0 
097873-81-4 ......... The Bond Fund of America« ................................................................................................. ................ ....12/29/2023 ... 36 ............................................................................................................................. ......................87,076.882 ..........................987,847 ...................................  ..................................0 
030372-83-3 ......... American Funds - The Bond Fund of America ............................................................................. ................ ....12/29/2023 ... 36 ............................................................................................................................. .................. 3,091,546.612 ...................... 28,750,552 ...................................  ..................................0 
617446-44-8 ......... MORGAN STANLEY ORD .......................................................................................................... ................ ....12/12/2023 ... Various ....................................................................................................................... ....................... 3,861.000 .......................... 299,713 ...................................  ..................................0 
030372-50-2 ......... American Funds - U.S. Government Securities Fund .................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. ..........................366.000 .............................3,575 ...................................  ..................................0 
128119-45-0 ......... Calamos Global Equity Fund ................................................................................................ ................ ....12/29/2023 ... 13 ............................................................................................................................. ....................... 1,628.176 ........................... 21,606 ...................................  ..................................0 
298706-40-9 ......... EuroPacific Growth Fund« .................................................................................................. ................ ....12/29/2023 ... 36 ............................................................................................................................. ....................... 7,645.739 .......................... 398,909 ...................................  ..................................0 
64110L-10-6 ......... NETFLIX ORD ................................................................................................................... ................ ....12/01/2023 ... Various ....................................................................................................................... ....................... 4,027.000 ....................... 1,645,189 ...................................  ..................................0 
097873-10-3 ......... The Bond Fund of AmericaSM ................................................................................................ ................ ....12/29/2023 ... 36 ............................................................................................................................. ....................... 9,636.123 ..........................108,883 ...................................  ..................................0 
128119-86-4 ......... Calamos Convertible Fund ................................................................................................... ................ ....12/21/2023 ... 13 ............................................................................................................................. ..........................184.381 .............................3,027 ...................................  ..................................0 
097873-40-0 ......... The Bond Fund of AmericaSM ................................................................................................ ................ ....12/29/2023 ... 36 ............................................................................................................................. ...................... 13,919.498 .......................... 156,699 ...................................  ..................................0 
654106-10-3 ......... NIKE CL B ORD ................................................................................................................. ................ ....08/03/2023 ... Various ....................................................................................................................... ..........................182.000 ........................... 19,902 ...................................  ..................................0 
399874-10-6 ......... The Growth Fund of America« ............................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. ...................... 39,854.430 ....................... 2,479,926 ...................................  ..................................0 
131618-30-8 ......... Calvert Equity Portfolio .................................................................................................. ................ ....12/29/2023 ... 18 ............................................................................................................................. ...................... 32,142.212 ....................... 2,296,018 ...................................  ..................................0 
399874-40-3 ......... The Growth Fund of America« ............................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. ...................... 19,004.428 ....................... 1,130,085 ...................................  ..................................0 
655663-10-2 ......... NORDSON ORD .................................................................................................................... ................ ....08/03/2023 ... Various ....................................................................................................................... ..........................605.000 ..........................128,408 ...................................  ..................................0 
453320-10-3 ......... The Income Fund of America« ............................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. ...................... 14,645.673 .......................... 328,749 ...................................  ..................................0 
140411-60-4 ......... Federated Hermes Capital Preservation Fund ............................................................................ ................ ....12/29/2023 ... 9 ............................................................................................................................... ...................... 46,119.482 .......................... 461,194 ...................................  ..................................0 
453320-40-0 ......... The Income Fund of America« ............................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. ....................... 4,737.420 ..........................106,018 ...................................  ..................................0 
66987V-10-9 ......... NOVARTIS ADR REPSG 1 ORD ................................................................................................... C............... ....11/17/2023 ... Various ....................................................................................................................... ....................... 2,317.000 .......................... 193,578 ...................................  ..................................0 
461308-10-8 ......... The Investment Company of America« ...................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. ...................... 20,311.445 .......................... 983,462 ...................................  ..................................0 
140541-81-4 ......... American Funds Cap World Bond ............................................................................................ ................ ....12/29/2023 ... 36 ............................................................................................................................. ...................... 95,562.828 ....................... 1,553,849 ...................................  ..................................0 
461308-40-5 ......... The Investment Company of America« ...................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. ....................... 5,189.286 .......................... 250,813 ...................................  ..................................0 
67066G-10-4 ......... NVIDIA ORD ..................................................................................................................... ................ ....11/08/2023 ... Various ....................................................................................................................... ....................... 7,327.000 ....................... 2,675,412 ...................................  ..................................0 
808515-86-0 ......... Schwab Government Money Market Portfolio .............................................................................. ................ ....12/29/2023 ... 37 ............................................................................................................................. .....................190,538.460 .......................... 190,538 ...................................  ..................................0 
140543-81-0 ......... Capital World Growth and Income Fund« .................................................................................. ................ ....12/29/2023 ... 36 ............................................................................................................................. ...................... 54,287.919 ....................... 3,020,278 ...................................  ..................................0 
024936-40-3 ......... VP Balanced Fund ............................................................................................................. ................ ....12/29/2023 ... 38 ............................................................................................................................. .......................... 597.231 .............................4,276 ...................................  ..................................0 
67103H-10-7 ......... O REILLY AUTOMOTIVE ORD .................................................................................................... ................ ....11/22/2023 ... Various ....................................................................................................................... ....................... 1,180.000 ....................... 1,105,141 ...................................  ..................................0 
024936-30-4 ......... VP Capital Appreciation Fund ............................................................................................. ................ ....12/29/2023 ... 38 ............................................................................................................................. ..........................116.346 .............................1,438 ...................................  ..................................0 
197199-46-6 ......... Columbia Acorn International« ............................................................................................ ................ ....12/29/2023 ... 26 ............................................................................................................................. .......................... 982.632 ........................... 23,157 ...................................  ..................................0 
024936-88-2 ......... VP Ultra® Fund ............................................................................................................... ................ ....12/29/2023 ... 38 ............................................................................................................................. ...................... 86,027.581 ....................... 1,807,782 ...................................  ..................................0 
681919-10-6 ......... OMNICOM GROUP ORD ............................................................................................................ ................ ....11/17/2023 ... Various ....................................................................................................................... ..........................382.000 ........................... 34,523 ...................................  ..................................0 
61691F-10-2 ......... Emerging Markets Equity Portfolio ....................................................................................... ................ ....12/29/2023 ... 39 .............................................................................................................................. ..........................730.147 ............................ 8,887 ...................................  ..................................0 
197199-49-0 ......... Columbia Acorn« Fund ........................................................................................................ ................ ....12/29/2023 ... 26 ............................................................................................................................. ...................... 16,306.709 .......................... 177,523 ...................................  ..................................0 
61691F-70-6 ......... Global Strategist Portfolio ............................................................................................... ................ ....12/29/2023 ... 39 .............................................................................................................................. ..........................764.761 ............................ 6,114 ...................................  ..................................0 
68389X-10-5 ......... ORACLE ORD ..................................................................................................................... ................ ....09/25/2023 ... EMM ............................................................................................................................ ....................... 1,407.000 ..........................131,048 ...................................  ..................................0 
015544-30-7 ......... Alger Growth & Income Portfolio ......................................................................................... ................ ....12/29/2023 ... 40 ............................................................................................................................. ........................5,949.340 .......................... 156,309 ...................................  ..................................0 
197199-79-7 ......... Columbia Acorn International Select ..................................................................................... ................ ....12/27/2023 ... 26 ............................................................................................................................. ....................... 2,538.630 ........................... 61,211 ...................................  ..................................0 
921925-40-0 ......... Balanced Portfolio .......................................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 7,241,834.794 .....................150,593,913 ...................................  ..................................0 
68902V-10-7 ......... OTIS WORLDWIDE ORD .......................................................................................................... ................ ....10/30/2023 ... EMM ............................................................................................................................ ....................... 1,603.000 .......................... 135,103 ...................................  ..................................0 
921925-82-2 ......... Capital Growth Portfolio .................................................................................................. ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 2,540,184.504 .....................100,249,671 ...................................  ..................................0 
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197199-81-3 ......... Columbia Acorn International« ............................................................................................ ................ ....12/29/2023 ... 26 ............................................................................................................................. ....................... 7,211.565 ..........................168,769 ...................................  ..................................0 
921925-79-8 ......... Conservative Allocation Portfolio ....................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 1,837,653.487 ...................... 41,930,077 ...................................  ..................................0 
69331C-10-8 ......... PG&E ORD ....................................................................................................................... ................ ....10/16/2023 ... EMM ............................................................................................................................ ....................... 9,445.000 .......................... 152,752 ...................................  ..................................0 
921925-87-1 ......... Diversified Value Portfolio ............................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 3,100,679.830 ...................... 41,362,650 ...................................  ..................................0 
19763T-10-3 ......... Columbia Income Opportunities Fund ...................................................................................... ................ ....12/29/2023 ... 26 ............................................................................................................................. ...................... 56,331.103 ..........................472,117 ...................................  ..................................0 
921925-60-8 ......... Equity Income Portfolio .................................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 4,069,657.733 ...................... 87,296,992 ...................................  ..................................0 
693475-10-5 ......... PNC FINANCIAL SERVICES GROUP ORD ........................................................................................ ................ ....11/17/2023 ... Various ....................................................................................................................... ........................... 92.000 ........................... 11,765 ...................................  ..................................0 
921925-30-1 ......... Equity Index Portfolio ..................................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 2,475,924.006 .....................128,330,517 ...................................  ..................................0 
19763T-88-9 ......... Columbia Income Opportunities Fund ...................................................................................... ................ ....12/29/2023 ... 26 ............................................................................................................................. ...................... 39,527.154 .......................... 331,351 ...................................  ..................................0 
921925-50-9 ......... Growth Portfolio ............................................................................................................. ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 3,165,114.988 ...................... 70,331,840 ...................................  ..................................0 
69608A-10-8 ......... PALANTIR TECHNOLOGIES CL A ORD ........................................................................................... ................ ....11/02/2023 ... JP Morgan ..................................................................................................................... ...................... 10,441.000 .......................... 188,239 ...................................  ..................................0 
921925-80-6 ......... High Yield Bond Portfolio ................................................................................................. ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 3,744,717.215 ...................... 25,603,463 ...................................  ..................................0 
19765H-26-3 ......... Columbia Large Cap Growth Opportunity Fund ............................................................................ ................ ....12/29/2023 ... 26 ............................................................................................................................. ....................... 3,657.547 ........................... 43,641 ...................................  ..................................0 
921925-70-7 ......... International Portfolio .................................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 2,489,802.749 ...................... 57,791,308 ...................................  ..................................0 
697435-10-5 ......... PALO ALTO NETWORKS ORD ..................................................................................................... ................ ....09/29/2023 ... Various ....................................................................................................................... ..........................230.000 ........................... 54,120 ...................................  ..................................0 
921925-85-5 ......... Mid-Cap Index Portfolio .................................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 2,093,179.244 ...................... 44,525,340 ...................................  ..................................0 
19765H-31-3 ......... Columbia Select Large Cap Equity Fund .................................................................................. ................ ....12/27/2023 ... 26 ............................................................................................................................. ....................... 4,824.880 ........................... 84,934 ...................................  ..................................0 
921925-78-0 ......... Moderate Allocation Portfolio ............................................................................................ ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 1,728,160.462 ...................... 46,052,297 ...................................  ..................................0 
70432V-10-2 ......... PAYCOM SOFTWARE ORD ......................................................................................................... ................ ....12/15/2023 ... GoldmanSachsFTP ............................................................................................................. ..........................870.000 ..........................175,511 ...................................  ..................................0 
921925-10-3 ......... Money Market Portfolio ..................................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. ................248,520,243.620 ..................... 248,520,243 ...................................  ..................................0 
19765H-39-6 ......... Columbia Short Term Bond Fund ............................................................................................ ................ ....12/29/2023 ... 26 ............................................................................................................................. ........................... 47.987 ............................... 453 ...................................  ..................................0 
921925-84-8 ......... Real Estate Index Portfolio ............................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 3,375,191.313 ...................... 35,006,790 ...................................  ..................................0 
70614W-10-0 ......... PELOTON INTERACTIVE ORD .................................................................................................... ................ ....09/26/2023 ... Various ....................................................................................................................... ...................... 93,419.000 ..........................746,179 ...................................  ..................................0 
921925-86-3 ......... Short-Term Investment-Grade Portfolio .................................................................................. ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 4,878,042.251 ...................... 48,449,712 ...................................  ..................................0 
19765H-50-3 ......... Columbia Capital Allocation Moderate Conservative ................................................................... ................ ....12/29/2023 ... 26 ............................................................................................................................. ....................... 6,465.409 ........................... 59,120 ...................................  ..................................0 
921925-88-9 ......... Small Company Growth Portfolio ........................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 1,209,618.408 ...................... 19,981,035 ...................................  ..................................0 
70975L-10-7 ......... PENUMBRA ORD .................................................................................................................. ................ ....08/08/2023 ... Various ....................................................................................................................... .......................... 422.000 ..........................104,827 ...................................  ..................................0 
921925-20-2 ......... Total Bond Market Index Portfolio ....................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 6,719,600.544 ...................... 69,401,481 ...................................  ..................................0 
19765H-72-7 ......... Columbia Convertible Securities Fund ................................................................................... ................ ....12/29/2023 ... 26 ............................................................................................................................. ....................... 2,857.181 ........................... 55,489 ...................................  ..................................0 
921925-81-4 ......... Total Stock Market Index Portfolio ...................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 3,512,359.667 .....................146,740,062 ...................................  ..................................0 
713448-10-8 ......... PEPSICO ORD ................................................................................................................... ................ ....12/28/2023 ... Various ....................................................................................................................... ....................... 3,374.000 ..........................581,065 ...................................  ..................................0 
92202E-80-5 ......... Vanguard Target Retirement 2020 Fund ................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. ......................19,877.866 .......................... 540,201 ...................................  ..................................0 
19765H-79-2 ......... Columbia Capital Allocation Moderate Aggressive Po ................................................................. ................ ....12/28/2023 ... 26 ............................................................................................................................. ...................... 21,858.536 .......................... 228,231 ...................................  ..................................0 
921925-77-2 ......... Vanguard® Global Bond Index ............................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .....................712,129.953 ...................... 12,837,029 ...................................  ..................................0 
717081-10-3 ......... PFIZER ORD ..................................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 5,672.000 ..........................196,002 ...................................  ..................................0 
921925-76-4 ......... Vanguard® Total International Stock Market Index .................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 2,061,769.329 ......................40,677,000 ...................................  ..................................0 
19765J-79-8 ......... Columbia Small Cap Value Fund II ........................................................................................ ................ ....12/27/2023 ... 26 ............................................................................................................................. ....................... 4,138.705 ........................... 67,002 ...................................  ..................................0 
480906-70-0 ......... JPMorgan Insurance Trust Core Bond Portfolio ......................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ............................ 0.088 ..................................0 ...................................  ..................................0 
718172-10-9 ......... PHILIP MORRIS INTERNATIONAL ORD .......................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 1,423.000 .......................... 137,403 ...................................  ..................................0 
480906-60-1 ......... JPMorgan Insurance Trust Mid Cap Value Portfolio .................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. .............................1.965 ................................ 17 ...................................  ..................................0 
19765J-86-3 ......... Columbia Select Mid Cap Value Fund ...................................................................................... ................ ....12/29/2023 ... 26 ............................................................................................................................. ...................... 76,993.023 .......................... 945,322 ...................................  ..................................0 
480906-10-6 ......... JPMorgan Insurance Trust U.S. Equity Portfolio ...................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ............................ 1.628 ................................ 51 ...................................  ..................................0 
74251V-10-2 ......... PRINCIPAL FINANCIAL GROUP ORD ............................................................................................ ................ ....11/17/2023 ... Various ....................................................................................................................... ..........................921.000 ........................... 67,777 ...................................  ..................................0 
4812C0-54-8 ......... JPMorgan Small Cap Growth Fund ........................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ....................... 8,988.217 .......................... 126,453 ...................................  ..................................0 
19765M-23-9 ......... Columbia Select Mid Cap Value Fund ...................................................................................... ................ ....12/26/2023 ... 26 ............................................................................................................................. ........................... 23.337 ............................... 286 ...................................  ..................................0 
74318X-68-7 ......... ProFund Access VP High Yield FundSM .................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 34,697.854 .......................... 837,133 ...................................  ..................................0 
74275K-10-8 ......... PROCORE TECHNOLOGIES ORD ................................................................................................... ................ ....12/04/2023 ... Various ....................................................................................................................... ....................... 9,313.000 ..........................607,773 ...................................  ..................................0 
743185-76-1 ......... ProFund VP Asia 30 .......................................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ....................... 8,435.681 .......................... 298,293 ...................................  ..................................0 
19765M-29-6 ......... Columbia Overseas Value Fund ............................................................................................. ................ ....12/28/2023 ... 26 ............................................................................................................................. ....................... 2,552.009 ........................... 25,891 ...................................  ..................................0 
743185-73-8 ......... ProFund VP Bull .............................................................................................................. ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 56,726.244 ....................... 2,820,358 ...................................  ..................................0 
743315-10-3 ......... PROGRESSIVE ORD .............................................................................................................. ................ ....09/20/2023 ... Various ....................................................................................................................... ....................... 6,893.000 .......................... 926,592 ...................................  ..................................0 
74318A-77-8 ......... ProFund VP Communication Services ....................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 14,144.702 .......................... 504,484 ...................................  ..................................0 
19765M-33-8 ......... Columbia Overseas Value Fund ............................................................................................. ................ ....12/21/2023 ... 26 ............................................................................................................................. ....................... 3,807.934 ........................... 38,494 ...................................  ..................................0 
74318A-50-5 ......... ProFund VP Consumer Discretionary ....................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ....................... 7,650.445 .......................... 454,323 ...................................  ..................................0 
74340W-10-3 ......... PROLOGIS REIT ................................................................................................................. ................ ....10/30/2023 ... EMM ............................................................................................................................ .......................... 545.000 ........................... 60,730 ...................................  ..................................0 
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74318W-82-0 ......... ProFund VP Emerging Markets ............................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 56,944.575 ....................... 1,540,255 ...................................  ..................................0 
19765N-46-8 ......... Columbia Total Return Bond Fund .......................................................................................... ................ ....12/29/2023 ... 26 ............................................................................................................................. ...................... 27,793.500 ..........................816,058 ...................................  ..................................0 
74318A-70-3 ......... ProFund VP Energy ............................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 16,720.217 ..........................717,047 ...................................  ..................................0 
744573-10-6 ......... PUBLIC SERVICE ENTERPRISE GROUP ORD ..................................................................................... ................ ....10/04/2023 ... Various ....................................................................................................................... ....................... 3,387.000 .......................... 213,311 ...................................  ..................................0 
743185-59-7 ......... ProFund VP Europe 30 ........................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. ....................... 6,256.247 .......................... 151,053 ...................................  ..................................0 
19765N-49-2 ......... Columbia Total Return Bond Fund .......................................................................................... ................ ....12/29/2023 ... 26 ............................................................................................................................. ...................... 54,405.271 ....................... 1,611,730 ...................................  ..................................0 
74318A-16-6 ......... ProFund VP Falling U.S. Dollar ........................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ....................... 1,168.414 ........................... 17,984 ...................................  ..................................0 
74460D-10-9 ......... PUBLIC STORAGE REIT ORD .................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ........................... 10.000 .............................2,724 ...................................  ..................................0 
74318A-88-5 ......... ProFund VP Financials ...................................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ....................... 5,374.746 .......................... 226,405 ...................................  ..................................0 
19765N-61-7 ......... Columbia U.S. Treasury Index Fund ....................................................................................... ................ ....12/29/2023 ... 26 ............................................................................................................................. ...................... 23,298.675 .......................... 230,085 ...................................  ..................................0 
743185-77-9 ......... ProFund VP Government Money Market ...................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. .................. 5,862,609.607 ....................... 5,862,609 ...................................  ..................................0 
74736K-10-1 ......... QORVO ORD ...................................................................................................................... ................ ....05/22/2023 ... EMM ............................................................................................................................ ....................... 1,056.000 .......................... 103,423 ...................................  ..................................0 
74318W-78-8 ......... ProFund VP International ................................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 16,981.499 .......................... 332,939 ...................................  ..................................0 
19765P-29-9 ......... Columbia Select Mid Cap Growth Fund ..................................................................................... ................ ....12/27/2023 ... 26 ............................................................................................................................. ..........................586.678 ........................... 11,434 ...................................  ..................................0 
743185-11-8 ......... ProFund VP Japan ............................................................................................................. ................ ....12/29/2023 ... 67 ............................................................................................................................. ....................... 2,621.341 ..........................162,271 ...................................  ..................................0 
747525-10-3 ......... QUALCOMM ORD .................................................................................................................. ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 1,901.000 .......................... 228,313 ...................................  ..................................0 
74318A-30-7 ......... ProFund VP Materials ........................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. ....................... 2,959.618 .......................... 231,889 ...................................  ..................................0 
19765P-63-8 ......... Columbia Small Cap Growth Fund ........................................................................................... ................ ....12/28/2023 ... 26 ............................................................................................................................. ....................... 3,508.623 ........................... 63,680 ...................................  ..................................0 
74318A-71-1 ......... ProFund VP Mid-Cap .......................................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 22,666.860 .......................... 355,782 ...................................  ..................................0 
74935Q-10-7 ......... RB GLOBAL ORD ................................................................................................................. ................ ....12/08/2023 ... Various ....................................................................................................................... ....................... 1,006.000 ........................... 57,046 ...................................  ..................................0 
743185-13-4 ......... ProFund VP NASDAQ-100 ...................................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 69,113.404 ....................... 3,492,764 ...................................  ..................................0 
19766B-24-0 ......... Columbia Small Cap Value Fund ............................................................................................ ................ ....12/22/2023 ... 26 ............................................................................................................................. ........................... 30.126 ............................... 495 ...................................  ..................................0 
74318A-83-6 ......... ProFund VP Pharmaceuticals ................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. ....................... 6,560.197 ..........................220,006 ...................................  ..................................0 
75513E-10-1 ......... RTX ORD ........................................................................................................................ ................ ....08/03/2023 ... Penserra Securities ........................................................................................................ ........................... 22.000 ............................ 1,863 ...................................  ..................................0 
74318A-82-8 ......... ProFund VP Precious Metals ................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 34,971.135 .......................... 915,271 ...................................  ..................................0 
19766C-57-8 ......... Columbia Dividend Opportunity Fund ...................................................................................... ................ ....12/29/2023 ... 26 ............................................................................................................................. ......................16,114.676 .......................... 569,630 ...................................  ..................................0 
74318W-83-8 ......... ProFund VP Short Emerging Markets ....................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ....................... 4,285.843 ..........................106,123 ...................................  ..................................0 
75886F-10-7 ......... REGENERON PHARMACEUTICALS ORD ............................................................................................ ................ ....10/31/2023 ... EMM ............................................................................................................................ ............................ 8.000 .............................6,227 ...................................  ..................................0 
74318W-79-6 ......... ProFund VP Short International ........................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ....................... 1,141.663 ........................... 30,408 ...................................  ..................................0 
19766F-87-8 ......... Columbia Global Value Fund ................................................................................................ ................ ....12/27/2023 ... 26 ............................................................................................................................. ....................... 1,477.496 ........................... 17,439 ...................................  ..................................0 
743185-58-9 ......... ProFund VP Short NASDAQ-100 ............................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 20,873.466 .......................... 299,954 ...................................  ..................................0 
767744-10-5 ......... RITCHIE BROS AUCTIONEERS ORD .............................................................................................. ................ ....04/04/2023 ... Various ....................................................................................................................... ..........................584.000 ........................... 32,743 ...................................  ..................................0 
74318A-66-1 ......... ProFund VP Short Small-Cap ................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 11,958.854 .......................... 295,399 ...................................  ..................................0 
19766G-61-1 ......... Columbia Capital Allocation Aggressive Portfolio .................................................................... ................ ....12/29/2023 ... 26 ............................................................................................................................. ....................... 3,791.486 ........................... 42,773 ...................................  ..................................0 
743185-12-6 ......... ProFund VP Small-Cap ........................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. ....................... 8,630.173 ..........................277,837 ...................................  ..................................0 
76954A-10-3 ......... RIVIAN AUTOMOTIVE CL A ORD ................................................................................................ ................ ....08/10/2023 ... Various ....................................................................................................................... ....................... 3,451.000 ........................... 65,153 ...................................  ..................................0 
74318A-73-7 ......... ProFund VP Small-Cap Value ................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 11,317.977 .......................... 469,009 ...................................  ..................................0 
19766J-58-1 ......... Columbia Quality Income Fund .............................................................................................. ................ ....12/29/2023 ... 26 ............................................................................................................................. ...................... 20,854.810 .......................... 363,097 ...................................  ..................................0 
743185-56-3 ......... ProFund VP U.S. Government Plus .......................................................................................... ................ ....12/29/2023 ... 67 ............................................................................................................................. ....................... 2,675.000 ........................... 33,564 ...................................  ..................................0 
771049-10-3 ......... ROBLOX CL A ORD .............................................................................................................. ................ ....12/04/2023 ... BTIG LLC ...................................................................................................................... ......................11,703.000 .......................... 334,612 ...................................  ..................................0 
743185-75-3 ......... ProFund VP UltraSmall-Cap ................................................................................................. ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 35,533.618 .......................... 404,318 ...................................  ..................................0 
19766M-10-5 ......... Columbia Balanced Fund ..................................................................................................... ................ ....12/29/2023 ... 26 ............................................................................................................................. ...................... 12,792.674 .......................... 573,508 ...................................  ..................................0 
74318A-76-0 ......... ProFund VP Utilities ........................................................................................................ ................ ....12/29/2023 ... 67 ............................................................................................................................. ...................... 12,994.305 .......................... 499,854 ...................................  ..................................0 
773903-10-9 ......... ROCKWELL AUTOMAT ORD ........................................................................................................ ................ ....08/03/2023 ... Stifel Nicolaus & Co. ..................................................................................................... ..........................207.000 ........................... 62,742 ...................................  ..................................0 
723682-10-0 ......... Pioneer Fund .................................................................................................................. ................ ....12/29/2023 ... 69 ............................................................................................................................. ...................... 15,004.379 .......................... 494,723 ...................................  ..................................0 
19766M-20-4 ......... Columbia Balanced Fund ..................................................................................................... ................ ....12/29/2023 ... 26 ............................................................................................................................. ...................... 14,798.722 .......................... 659,893 ...................................  ..................................0 
72369B-10-9 ......... Pioneer High Yield Fund .................................................................................................... ................ ....12/29/2023 ... 69 ............................................................................................................................. ...................... 62,630.278 .......................... 515,286 ...................................  ..................................0 
778296-10-3 ......... ROSS STORES ORD .............................................................................................................. ................ ....07/07/2023 ... Various ....................................................................................................................... ....................... 6,844.000 .......................... 713,953 ...................................  ..................................0 
724027-62-8 ......... Pioneer High Yield VCT Portfolio ........................................................................................ ................ ....12/29/2023 ... 69 ............................................................................................................................. ...................... 26,101.367 ..........................206,486 ...................................  ..................................0 
19766M-50-1 ......... Columbia Contrarian Core Fund ............................................................................................ ................ ....12/29/2023 ... 26 ............................................................................................................................. ...................... 82,597.354 ........................2,429,583 ...................................  ..................................0 
72387W-40-8 ......... Pioneer Select Mid Cap Growth Fund ...................................................................................... ................ ....12/29/2023 ... 69 ............................................................................................................................. .......................... 231.210 .............................8,592 ...................................  ..................................0 
78409V-10-4 ......... S&P GLOBAL ORD ............................................................................................................... ................ ....01/09/2023 ... Citi Bank .................................................................................................................... ............................ 9.000 .............................3,162 ...................................  ..................................0 
191912-10-4 ......... Cohen & Steers Real Estate Securities Fund ........................................................................... ................ ....12/29/2023 ... 70 ............................................................................................................................. ....................... 2,411.576 ........................... 31,946 ...................................  ..................................0 
19766M-70-9 ......... Columbia Contrarian Core Fund ............................................................................................ ................ ....12/29/2023 ... 26 ............................................................................................................................. ..................... 123,355.479 ........................3,625,995 ...................................  ..................................0 
544001-10-0 ......... Lord Abbett Affiliated Fund, Inc. ....................................................................................... ................ ....12/29/2023 ... 71 ............................................................................................................................. ...................... 11,316.322 ..........................173,846 ...................................  ..................................0 
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78410G-10-4 ......... SBA COMMUNICATIONS CL A REIT ORD ........................................................................................ ................ ....01/27/2023 ... EMM ............................................................................................................................ ........................... 46.000 ........................... 13,319 ...................................  ..................................0 
544004-10-4 ......... Lord Abbett Bond - Debenture Fund, Inc. ............................................................................... ................ ....12/29/2023 ... 71 ............................................................................................................................. ..................... 203,992.596 ....................... 1,421,173 ...................................  ..................................0 
19766M-84-0 ......... Columbia Dividend Income Fund ............................................................................................ ................ ....12/29/2023 ... 26 ............................................................................................................................. .....................118,657.531 ....................... 3,548,825 ...................................  ..................................0 
543919-10-4 ......... Lord Abbett Mid-Cap Stock Fund, Inc. ................................................................................... ................ ....12/29/2023 ... 71 ............................................................................................................................. ....................... 6,464.571 .......................... 196,513 ...................................  ..................................0 
79466L-30-2 ......... SALESFORCE ORD ............................................................................................................... ................ ....12/22/2023 ... Various ....................................................................................................................... ....................... 2,918.000 ..........................679,104 ...................................  ..................................0 
245906-10-2 ......... Delaware Mid Cap Growth Equity Fund .................................................................................... ................ ....12/29/2023 ... 72 ............................................................................................................................. ....................... 2,612.002 ........................... 35,823 ...................................  ..................................0 
19766M-86-5 ......... Columbia Dividend Income Fund ............................................................................................ ................ ....12/29/2023 ... 26 ............................................................................................................................. .....................155,506.795 ....................... 4,639,701 ...................................  ..................................0 
27827E-10-3 ......... Eaton Vance VT Floating-Rate Income Fund .............................................................................. ................ ....12/29/2023 ... 74 ............................................................................................................................. ...................... 41,473.338 .......................... 354,827 ...................................  ..................................0 
79589L-10-6 ......... SAMSARA CL A ORD ............................................................................................................. ................ ....11/03/2023 ... Various ....................................................................................................................... .....................109,518.000 ....................... 1,912,127 ...................................  ..................................0 
893957-81-1 ......... Transamerica Asset Allocation - Conservative ........................................................................ ................ ....12/29/2023 ... 78 ............................................................................................................................. ...................... 11,307.966 ..........................110,187 ...................................  ..................................0 
19766N-86-3 ......... Columbia Disciplined Core Fund ........................................................................................... ................ ....12/29/2023 ... 26 ............................................................................................................................. ....................... 5,485.055 ........................... 67,321 ...................................  ..................................0 
893957-64-7 ......... Transamerica Asset Allocation - Moderate .............................................................................. ................ ....12/29/2023 ... 78 ............................................................................................................................. ...................... 21,820.397 ..........................227,818 ...................................  ..................................0 
803607-10-0 ......... SAREPTA THERAPEUTICS ORD ................................................................................................... ................ ....01/24/2023 ... EMM ............................................................................................................................ ..........................156.000 ........................... 20,371 ...................................  ..................................0 
893957-69-6 ......... Transamerica Asset Allocation - Moderate Growth ..................................................................... ................ ....12/29/2023 ... 78 ............................................................................................................................. ...................... 33,035.381 ..........................366,308 ...................................  ..................................0 
233203-35-5 ......... DFA Inflation-Protected Securities Portfolio ......................................................................... ................ ....12/29/2023 ... 19 ............................................................................................................................. .................. 1,931,827.759 ...................... 21,084,893 ...................................  ..................................0 
893957-25-8 ......... Transamerica Bond ............................................................................................................ ................ ....12/29/2023 ... 78 ............................................................................................................................. ...................... 18,697.449 .......................... 149,832 ...................................  ..................................0 
808513-10-5 ......... CHARLES SCHWAB ORD .......................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 4,910.000 ..........................271,011 ...................................  ..................................0 
893957-31-6 ......... Transamerica Multi-Managed Balanced .................................................................................... ................ ....12/29/2023 ... 78 ............................................................................................................................. ....................... 6,309.146 .......................... 195,274 ...................................  ..................................0 
233203-42-1 ......... Emerging Markets Core Equity Portfolio ................................................................................ ................ ....12/29/2023 ... 19 ............................................................................................................................. .....................115,184.639 ....................... 2,471,410 ...................................  ..................................0 
893957-36-5 ......... Transamerica Small/Mid Cap Value ........................................................................................ ................ ....12/29/2023 ... 78 ............................................................................................................................. ...................... 80,720.197 ....................... 2,112,765 ...................................  ..................................0 
816851-10-9 ......... SEMPRA ORD ..................................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ..........................141.000 ........................... 18,777 ...................................  ..................................0 
89355J-56-5 ......... Transamerica Sustainable Equity Income ................................................................................ ................ ....12/29/2023 ... 78 ............................................................................................................................. .....................607,727.668 ....................... 4,239,805 ...................................  ..................................0 
233203-59-5 ......... U.S. Targeted Value Portfolio ............................................................................................ ................ ....12/29/2023 ... 19 ............................................................................................................................. .....................463,196.892 ...................... 13,296,258 ...................................  ..................................0 
893962-41-5 ......... Transamerica US Growth ..................................................................................................... ................ ....12/29/2023 ... 78 ............................................................................................................................. ...................... 58,129.185 ....................... 1,403,175 ...................................  ..................................0 
81762P-10-2 ......... SERVICENOW ORD ............................................................................................................... ................ ....11/03/2023 ... Various ....................................................................................................................... ..........................712.000 .......................... 409,913 ...................................  ..................................0 
277911-12-9 ......... Eaton Vance Floating-Rate Fund ........................................................................................... ................ ....12/29/2023 ... 79 ............................................................................................................................. ...................... 57,340.241 .......................... 494,016 ...................................  ..................................0 
233203-62-9 ......... International Small Company Portfolio .................................................................................. ................ ....12/29/2023 ... 19 ............................................................................................................................. ...................... 87,485.475 ....................... 1,597,085 ...................................  ..................................0 
277905-80-8 ......... Eaton Vance Large-Cap Value Fund ........................................................................................ ................ ....12/29/2023 ... 79 ............................................................................................................................. ...................... 31,675.830 .......................... 719,752 ...................................  ..................................0 
824348-10-6 ......... SHERWIN WILLIAMS ORD ........................................................................................................ ................ ....08/03/2023 ... Various ....................................................................................................................... ....................... 1,671.000 .......................... 399,458 ...................................  ..................................0 
85751Q-30-2 ......... State Street Total Return V.I.S. Fund .................................................................................. ................ ....12/29/2023 ... 80 ............................................................................................................................. .....................283,858.942 ....................... 3,988,842 ...................................  ..................................0 
233203-73-6 ......... DFA International Small Cap Value Portfolio .......................................................................... ................ ....12/29/2023 ... 19 ............................................................................................................................. ...................... 51,118.508 ....................... 1,025,283 ...................................  ..................................0 
722005-58-4 ......... PIMCO CommodityRealReturn Strategy Fund« .............................................................................. ................ ....12/29/2023 ... 81 ............................................................................................................................. ......................83,007.788 ....................... 1,032,460 ...................................  ..................................0 
842587-10-7 ......... SOUTHERN ORD .................................................................................................................. ................ ....12/28/2023 ... EMM ............................................................................................................................ ....................... 6,671.000 .......................... 445,715 ...................................  ..................................0 
693390-41-1 ......... PIMCO Low Duration Fund .................................................................................................... ................ ....12/29/2023 ... 81 ............................................................................................................................. ..................... 362,942.448 ....................... 3,296,782 ...................................  ..................................0 
233203-78-5 ......... Emerging Markets Portfolio ................................................................................................ ................ ....12/29/2023 ... 19 ............................................................................................................................. ..................... 293,022.237 ....................... 7,784,372 ...................................  ..................................0 
693391-12-0 ......... PIMCO Real Return Fund ..................................................................................................... ................ ....12/29/2023 ... 81 ............................................................................................................................. .....................173,148.800 ....................... 1,732,603 ...................................  ..................................0 
844741-10-8 ......... SOUTHWEST AIRLINES ORD ..................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 1,994.000 ........................... 60,987 ...................................  ..................................0 
693390-44-5 ......... PIMCO Total Return Fund .................................................................................................... ................ ....12/29/2023 ... 81 ............................................................................................................................. .....................593,822.378 ....................... 5,050,945 ...................................  ..................................0 
233203-81-9 ......... U.S. Small Cap Value Portfolio ........................................................................................... ................ ....12/29/2023 ... 19 ............................................................................................................................. ....................... 8,004.442 ..........................318,782 ...................................  ..................................0 
92837N-10-5 ......... Virtus AllianzGI Dividend Value Fund ................................................................................... ................ ....12/29/2023 ... 82 ............................................................................................................................. ...................... 43,650.227 .......................... 439,420 ...................................  ..................................0 
852234-10-3 ......... BLOCK CL A ORD ............................................................................................................... ................ ....12/15/2023 ... EMM ............................................................................................................................ ..........................470.000 ........................... 35,005 ...................................  ..................................0 
92837Q-10-8 ......... Virtus NFJ Small-Cap Value ................................................................................................ ................ ....12/29/2023 ... 82 ............................................................................................................................. ...................... 27,815.358 .......................... 323,770 ...................................  ..................................0 
233203-84-3 ......... U.S. Small Cap Portfolio ................................................................................................... ................ ....12/29/2023 ... 19 ............................................................................................................................. .....................129,490.171 ........................5,233,457 ...................................  ..................................0 
00170K-84-4 ......... AMG Renaissance Large Cap Growth Fund .................................................................................. ................ ....12/29/2023 ... 83 ............................................................................................................................. ..........................279.810 .............................4,553 ...................................  ..................................0 
863667-10-1 ......... STRYKER ORD ................................................................................................................... ................ ....12/11/2023 ... EMM ............................................................................................................................ ....................... 1,189.000 .......................... 327,754 ...................................  ..................................0 
23320G-46-3 ......... DFA Commodity Strategy Portfolio ........................................................................................ ................ ....12/29/2023 ... 19 ............................................................................................................................. ...................... 94,264.803 .......................... 421,790 ...................................  ..................................0 
866674-10-4 ......... SUN COMMUNITIES REIT ORD ................................................................................................... ................ ....04/28/2023 ... EMM ............................................................................................................................ ..........................227.000 ........................... 33,970 ...................................  ..................................0 
23320G-55-4 ......... DFA Global Real Estate Securities Portfolio .......................................................................... ................ ....12/29/2023 ... 19 ............................................................................................................................. .....................122,182.210 ....................... 1,172,261 ...................................  ..................................0 
871829-10-7 ......... SYSCO ORD ...................................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ..........................734.000 ........................... 55,266 ...................................  ..................................0 
24610B-81-8 ......... Delaware Small Cap Value Fund ............................................................................................ ................ ....12/18/2023 ... 72 ............................................................................................................................. ............................ 0.031 ..................................2 ...................................  ..................................0 
872540-10-9 ......... TJX ORD ........................................................................................................................ ................ ....08/03/2023 ... Various ....................................................................................................................... ....................... 1,239.000 ........................... 96,608 ...................................  ..................................0 
25156A-83-3 ......... Deutsche Global Growth Fund ............................................................................................... ................ ....12/29/2023 ... 32 .............................................................................................................................. ..........................796.268 ........................... 28,301 ...................................  ..................................0 
872590-10-4 ......... T MOBILE US ORD .............................................................................................................. ................ ....11/29/2023 ... EMM ............................................................................................................................ ........................... 92.000 ........................... 13,701 ...................................  ..................................0 
25157M-60-4 ......... Deutsche Small Cap Growth Fund ........................................................................................... ................ ....12/29/2023 ... 32 .............................................................................................................................. ....................... 1,596.797 ........................... 48,046 ...................................  ..................................0 
874039-10-0 ......... TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD ................................................................................... C............... ....11/15/2023 ... Various ....................................................................................................................... ....................... 1,080.000 ........................... 96,723 ...................................  ..................................0 
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25157M-61-2 ......... Deutsche Core Equity Fund ................................................................................................. ................ ....12/29/2023 ... 32 .............................................................................................................................. ...................... 13,824.638 .......................... 384,814 ...................................  ..................................0 
87612E-10-6 ......... TARGET ORD .................................................................................................................... ................ ....12/19/2023 ... EMM ............................................................................................................................ ....................... 2,279.000 .......................... 278,484 ...................................  ..................................0 
25157M-67-9 ......... Deutsche Core Equity Fund ................................................................................................. ................ ....12/29/2023 ... 32 .............................................................................................................................. ...................... 60,422.205 ....................... 1,742,696 ...................................  ..................................0 
88025U-10-9 ......... 10X GENOMICS CL A ORD ...................................................................................................... ................ ....09/18/2023 ... Various ....................................................................................................................... ....................... 8,318.000 .......................... 404,311 ...................................  ..................................0 
25157W-88-3 ......... Deutsche Floating Rate Fund ............................................................................................... ................ ....12/27/2023 ... 32 .............................................................................................................................. .......................... 135.225 .............................1,025 ...................................  ..................................0 
880770-10-2 ......... TERADYNE ORD .................................................................................................................. ................ ....07/21/2023 ... EMM ............................................................................................................................ ..........................730.000 ........................... 73,929 ...................................  ..................................0 
25159G-72-0 ......... Deutsche ESG Core Equity Fund ............................................................................................ ................ ....12/29/2023 ... 32 .............................................................................................................................. ....................... 5,721.877 ..........................107,385 ...................................  ..................................0 
88160R-10-1 ......... TESLA ORD ...................................................................................................................... ................ ....12/20/2023 ... Various ....................................................................................................................... ...................... 34,179.000 ....................... 6,271,285 ...................................  ..................................0 
25159G-88-6 ......... Deutsche ESG Core Equity Fund ............................................................................................ ................ ....12/29/2023 ... 32 .............................................................................................................................. ...................... 23,650.864 .......................... 436,115 ...................................  ..................................0 
882508-10-4 ......... TEXAS INSTRUMENTS ORD ...................................................................................................... ................ ....11/08/2023 ... Various ....................................................................................................................... ..........................828.000 .......................... 133,702 ...................................  ..................................0 
25159K-80-4 ......... Deutsche Real Assets Fund ................................................................................................. ................ ....12/28/2023 ... 32 .............................................................................................................................. ....................... 2,895.906 ........................... 32,072 ...................................  ..................................0 
883203-10-1 ......... TEXTRON ORD ................................................................................................................... ................ ....03/28/2023 ... EMM ............................................................................................................................ ..........................567.000 ........................... 40,702 ...................................  ..................................0 
25159L-44-8 ......... DWS Enhanced Commodity Strategy Fund ................................................................................... ................ ....12/29/2023 ... 32 .............................................................................................................................. .....................395,010.438 ....................... 2,324,561 ...................................  ..................................0 
88339J-10-5 ......... TRADE DESK CL A ORD ......................................................................................................... ................ ....12/04/2023 ... Various ....................................................................................................................... ....................... 6,002.000 .......................... 369,148 ...................................  ..................................0 
25159L-51-3 ......... Deutsche Real Estate Securities Fund ................................................................................... ................ ....12/29/2023 ... 32 .............................................................................................................................. ...................... 98,186.124 ....................... 1,883,234 ...................................  ..................................0 
883556-10-2 ......... THERMO FISHER SCIENTIFIC ORD ............................................................................................. ................ ....11/29/2023 ... Various ....................................................................................................................... ..........................108.000 ........................... 52,586 ...................................  ..................................0 
25159L-88-5 ......... Deutsche Real Estate Securities Fund ................................................................................... ................ ....12/29/2023 ... 32 .............................................................................................................................. ...................... 59,515.375 ....................... 1,167,783 ...................................  ..................................0 
89151E-10-9 ......... TotalEnergies SE ............................................................................................................. C............... ....07/07/2023 ... Various ....................................................................................................................... ....................... 2,378.000 .......................... 144,961 ...................................  ..................................0 
25434D-67-4 ......... Global Equity Portfolio .................................................................................................... ................ ....12/29/2023 ... 19 ............................................................................................................................. .....................158,401.523 ....................... 4,523,697 ...................................  ..................................0 
89417E-10-9 ......... TRAVELERS COMPANIES ORD .................................................................................................... ................ ....11/08/2023 ... EMM ............................................................................................................................ ..........................184.000 ........................... 32,960 ...................................  ..................................0 
277902-66-4 ......... Eaton Vance Atlanta Capital Focused Growth Fund ..................................................................... ................ ....12/28/2023 ... 79 ............................................................................................................................. .......................... 821.515 ........................... 14,369 ...................................  ..................................0 
89832Q-10-9 ......... TRUIST FINANCIAL ORD ........................................................................................................ ................ ....12/28/2023 ... EMM ............................................................................................................................ ....................... 2,790.000 ........................... 88,743 ...................................  ..................................0 
277905-69-1 ......... Eaton Vance Growth Fund .................................................................................................... ................ ....12/29/2023 ... 79 ............................................................................................................................. ...................... 28,908.099 .......................... 929,995 ...................................  ..................................0 
902494-10-3 ......... TYSON FOODS CL A ORD ........................................................................................................ ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 2,730.000 .......................... 151,022 ...................................  ..................................0 
277905-80-8 ......... Eaton Vance Large-Cap Value Fund ........................................................................................ ................ ....12/29/2023 ... 79 ............................................................................................................................. ....................... 6,757.269 .......................... 153,267 ...................................  ..................................0 
902653-10-4 ......... UDR REIT ORD .................................................................................................................. ................ ....03/28/2023 ... EMM ............................................................................................................................ ..........................168.000 .............................6,453 ...................................  ..................................0 
277907-70-5 ......... Eaton Vance Income Fund of Boston ....................................................................................... ................ ....12/29/2023 ... 79 ............................................................................................................................. .....................117,111.709 .......................... 583,355 ...................................  ..................................0 
90353T-10-0 ......... UBER TECHNOLOGIES ORD ...................................................................................................... ................ ....12/18/2023 ... Various ....................................................................................................................... ...................... 34,649.000 ....................... 1,502,917 ...................................  ..................................0 
277911-12-9 ......... Eaton Vance Floating-Rate Fund ........................................................................................... ................ ....12/29/2023 ... 79 ............................................................................................................................. ...................... 13,847.473 .......................... 119,443 ...................................  ..................................0 
90384S-30-3 ......... ULTA BEAUTY ORD .............................................................................................................. ................ ....06/23/2023 ... MORGAN STANLEY & CO INC .................................................................................................. ..........................149.000 ........................... 67,566 ...................................  ..................................0 
277911-28-5 ......... Eaton Vance Stock Fund ..................................................................................................... ................ ....12/29/2023 ... 79 ............................................................................................................................. ......................15,780.671 .......................... 294,658 ...................................  ..................................0 
904767-70-4 ......... UNILEVER ADR REP 1 ORD ..................................................................................................... C............... ....11/17/2023 ... Various ....................................................................................................................... ....................... 4,670.000 .......................... 240,983 ...................................  ..................................0 
277923-41-3 ......... Parametric International Equity Fund ................................................................................... ................ ....12/29/2023 ... 79 ............................................................................................................................. ...................... 91,010.415 ....................... 1,241,230 ...................................  ..................................0 
907818-10-8 ......... UNION PACIFIC ORD ............................................................................................................ ................ ....01/23/2023 ... EMM ............................................................................................................................ ........................... 63.000 ........................... 13,247 ...................................  ..................................0 
277923-77-7 ......... Parametric Emerging Markets Fund ........................................................................................ ................ ....12/29/2023 ... 79 ............................................................................................................................. ....................... 9,736.274 .......................... 129,831 ...................................  ..................................0 
911312-10-6 ......... UNITED PARCEL SERVICE CL B ORD ........................................................................................... ................ ....12/22/2023 ... EMM ............................................................................................................................ ..........................475.000 ........................... 84,494 ...................................  ..................................0 
298706-82-1 ......... EuroPacific Growth Fund« .................................................................................................. ................ ....12/28/2023 ... 36 ............................................................................................................................. ..................... 328,943.331 ...................... 17,595,602 ...................................  ..................................0 
911363-10-9 ......... UNITED RENTAL ORD ............................................................................................................ ................ ....11/21/2023 ... EMM ............................................................................................................................ ..........................227.000 ..........................101,833 ...................................  ..................................0 
298706-83-9 ......... EuroPacific Growth Fund« .................................................................................................. ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................222,575.611 ...................... 11,893,147 ...................................  ..................................0 
91324P-10-2 ......... UNITEDHEALTH GRP ORD ........................................................................................................ ................ ....08/03/2023 ... Various ....................................................................................................................... ....................... 1,066.000 .......................... 528,210 ...................................  ..................................0 
314209-60-2 ......... Federated Hermes MDT Large Cap Value ................................................................................... ................ ....12/29/2023 ... 9 ............................................................................................................................... ....................... 5,135.092 .......................... 139,363 ...................................  ..................................0 
922475-10-8 ......... VEEVA SYSTEMS ORD ........................................................................................................... ................ ....12/19/2023 ... Various ....................................................................................................................... ....................... 6,937.000 ....................... 1,264,269 ...................................  ..................................0 
314209-70-1 ......... Federated Hermes MDT Large Cap Value ................................................................................... ................ ....12/29/2023 ... 9 ............................................................................................................................... ...................... 12,246.025 .......................... 324,456 ...................................  ..................................0 
92276F-10-0 ......... VENTAS REIT ORD .............................................................................................................. ................ ....07/31/2023 ... EMM ............................................................................................................................ ..........................888.000 ........................... 41,546 ...................................  ..................................0 
31420B-30-0 ......... Federated Hermes Institutional High Yield Bond Fun ................................................................. ................ ....12/29/2023 ... 9 ............................................................................................................................... .....................292,704.268 ....................... 2,488,150 ...................................  ..................................0 
92343V-10-4 ......... VERIZON COMMUNICATIONS ORD ................................................................................................ ................ ....11/17/2023 ... Various ....................................................................................................................... ..........................313.000 ........................... 11,922 ...................................  ..................................0 
31420B-84-7 ......... Federated Hermes Institutional High Yield Bond Fun ................................................................. ................ ....12/29/2023 ... 9 ............................................................................................................................... .....................557,039.383 ........................4,735,222 ...................................  ..................................0 
92532F-10-0 ......... VERTEX PHARMACEUTICALS ORD ................................................................................................ ................ ....12/15/2023 ... Various ....................................................................................................................... ....................... 1,653.000 .......................... 652,336 ...................................  ..................................0 
31421R-61-9 ......... Federated Hermes MDT Small Cap Growth Fund ............................................................................ ................ ....12/28/2023 ... 9 ............................................................................................................................... ....................... 7,236.406 .......................... 163,525 ...................................  ..................................0 
925652-10-9 ......... VICI PPTYS ORD ............................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ..........................625.000 ........................... 20,134 ...................................  ..................................0 
31421R-62-7 ......... Federated Hermes MDT Small Cap Core Fund .............................................................................. ................ ....12/29/2023 ... 9 ............................................................................................................................... ...................... 26,068.313 .......................... 550,494 ...................................  ..................................0 
92826C-83-9 ......... VISA CL A ORD ................................................................................................................. ................ ....11/29/2023 ... EMM ............................................................................................................................ .......................... 249.000 ........................... 61,634 ...................................  ..................................0 
31421R-75-9 ......... Federated Hermes MDT Small Cap Growth Fund ............................................................................ ................ ....12/29/2023 ... 9 ............................................................................................................................... ...................... 50,686.435 ....................... 1,119,768 ...................................  ..................................0 
929740-10-8 ......... WABTEC ORD .................................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ..........................710.000 ........................... 73,025 ...................................  ..................................0 
31421R-78-3 ......... Federated Hermes MDT Small Cap Core Fund .............................................................................. ................ ....12/29/2023 ... 9 ............................................................................................................................... .....................101,192.328 ....................... 2,110,076 ...................................  ..................................0 
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931142-10-3 ......... WALMART ORD ................................................................................................................... ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 3,544.000 .......................... 559,205 ...................................  ..................................0 
31428Q-10-1 ......... Federated Hermes Total Return Bond Fund ............................................................................... ................ ....12/29/2023 ... 9 ............................................................................................................................... .....................169,277.916 ....................... 1,602,274 ...................................  ..................................0 
934423-10-4 ......... WARNER BROS. DISCOVERY SRS A ORD ........................................................................................ ................ ....11/20/2023 ... EMM ............................................................................................................................ ....................... 5,019.000 ........................... 55,692 ...................................  ..................................0 
31428Q-73-9 ......... Federated Hermes Total Return Bond Fund ............................................................................... ................ ....12/29/2023 ... 9 ............................................................................................................................... .....................730,238.516 ....................... 6,946,263 ...................................  ..................................0 
949746-10-1 ......... WELLS FARGO ORD .............................................................................................................. ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 6,955.000 .......................... 293,210 ...................................  ..................................0 
315792-15-0 ......... Fidelity Freedom« Index Income ........................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ..................... 142,992.251 ....................... 1,611,339 ...................................  ..................................0 
95040Q-10-4 ......... WELLTOWER ORD ................................................................................................................. ................ ....12/26/2023 ... EMM ............................................................................................................................ ..........................948.000 ........................... 85,209 ...................................  ..................................0 
315793-30-7 ......... Fidelity Freedom« Index 2010 ............................................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... .......................... 375.990 .............................4,746 ...................................  ..................................0 
969457-10-0 ......... WILLIAMS ORD .................................................................................................................. ................ ....11/17/2023 ... Various ....................................................................................................................... ....................... 6,584.000 .......................... 229,190 ...................................  ..................................0 
315793-40-6 ......... Fidelity Freedom« Index 2015 ............................................................................................. ................ ....12/28/2023 ... 2 ............................................................................................................................... ........................... 58.095 ............................... 809 ...................................  ..................................0 
98138H-10-1 ......... WORKDAY CL A ORD ............................................................................................................. ................ ....08/03/2023 ... Various ....................................................................................................................... ....................... 1,085.000 .......................... 243,909 ...................................  ..................................0 
315793-50-5 ......... Fidelity Freedom« Index 2020 ............................................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 12,229.309 .......................... 189,450 ...................................  ..................................0 
98419M-10-0 ......... XYLEM ORD ...................................................................................................................... ................ ....09/27/2023 ... NFSA ........................................................................................................................... ....................... 1,879.000 ..........................181,417 ...................................  ..................................0 
315793-60-4 ......... Fidelity Freedom« Index 2025 ............................................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 58,430.428 .......................... 988,565 ...................................  ..................................0 
988498-10-1 ......... YUM BRANDS ORD ............................................................................................................... ................ ....12/18/2023 ... Various ....................................................................................................................... ....................... 7,005.000 .......................... 909,979 ...................................  ..................................0 
315793-69-5 ......... Fidelity Freedom« Index 2060 ............................................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 32,610.895 .......................... 507,498 ...................................  ..................................0 
98850P-10-9 ......... YUM CHINA ORD ................................................................................................................. C............... ....12/08/2023 ... Various ....................................................................................................................... ..........................627.000 ........................... 36,800 ...................................  ..................................0 
315793-70-3 ......... Fidelity Freedom« Index 2030 ............................................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... .....................101,678.460 ....................... 1,835,621 ...................................  ..................................0 
98956P-10-2 ......... ZIMMER BIOMET HOLDINGS ORD ................................................................................................ ................ ....08/03/2023 ... Stifel Nicolaus & Co. ..................................................................................................... ..........................888.000 ..........................111,857 ...................................  ..................................0 
315793-80-2 ......... Fidelity Freedom« Index 2035 ............................................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 35,590.115 .......................... 735,691 ...................................  ..................................0 
98980F-10-4 ......... ZOOMINFO TECHNOLOGIES ORD ................................................................................................. ................ ....08/03/2023 ... Various ....................................................................................................................... ...................... 21,841.000 ..........................564,110 ...................................  ..................................0 
315793-82-8 ......... Fidelity Freedom« Index 2055 ............................................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 65,982.363 ....................... 1,192,845 ...................................  ..................................0 
98980G-10-2 ......... ZSCALER ORD ................................................................................................................... ................ ....12/20/2023 ... Various ....................................................................................................................... ....................... 4,917.000 .......................... 984,891 ...................................  ..................................0 
315793-86-9 ......... Fidelity Freedom« Index 2050 ............................................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 64,455.776 ....................... 1,417,815 ...................................  ..................................0 
D1882G-11-9 ......... DEUTSCHE BOERSE N ORD ....................................................................................................... B............... ....12/08/2023 ... Various ....................................................................................................................... ........................... 31.000 .............................5,842 ...................................  ..................................0 
315793-87-7 ......... Fidelity Freedom« Index 2045 ............................................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 63,513.975 ....................... 1,398,950 ...................................  ..................................0 
E04648-11-4 ......... AMADEUS IT GROUP ORD ........................................................................................................ B............... ....12/08/2023 ... Various ....................................................................................................................... .......................... 544.000 ........................... 37,456 ...................................  ..................................0 
315793-88-5 ......... Fidelity Freedom« Index 2040 ............................................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 57,446.993 ....................... 1,209,575 ...................................  ..................................0 
F01764-10-3 ......... AIR LIQUIDE ORD .............................................................................................................. B............... ....12/08/2023 ... Various ....................................................................................................................... ........................... 44.000 ............................ 7,819 ...................................  ..................................0 
315805-10-1 ......... Fidelity Advisor« Equity Growth Fund ................................................................................... ................ ....12/26/2023 ... 2 ............................................................................................................................... .......................... 309.651 .............................5,212 ...................................  ..................................0 
F0392W-12-5 ......... ARKEMA ORD .................................................................................................................... B............... ....12/08/2023 ... Various ....................................................................................................................... ........................... 44.000 .............................4,263 ...................................  ..................................0 
315805-24-2 ......... Fidelity Advisor« Growth Opportunities Fund .......................................................................... ................ ....12/28/2023 ... 2 ............................................................................................................................... ...................... 71,533.135 ....................... 8,725,563 ...................................  ..................................0 
F4973Q-10-1 ......... CAPGEMINI ORD ................................................................................................................. B............... ....12/08/2023 ... Various ....................................................................................................................... ..........................753.000 .......................... 147,550 ...................................  ..................................0 
315805-37-4 ......... Fidelity Advisor« Leveraged Company Stock Fund ...................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 64,768.199 ....................... 2,822,073 ...................................  ..................................0 
F58485-11-5 ......... LVMH ORD ....................................................................................................................... B............... ....12/08/2023 ... Various ....................................................................................................................... ........................... 12.000 ........................... 10,653 ...................................  ..................................0 
315805-40-8 ......... Fidelity Advisor« Stock Selector Mid Cap Fund ....................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 21,672.573 ..........................778,931 ...................................  ..................................0 
F72027-10-9 ......... PERNOD RICARD ORD ............................................................................................................ B............... ....12/08/2023 ... Various ....................................................................................................................... ..........................216.000 ........................... 45,064 ...................................  ..................................0 
315805-41-6 ......... Fidelity Advisor« Leveraged Company Stock Fund ...................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 35,873.147 ....................... 1,410,416 ...................................  ..................................0 
F7607Z-16-5 ......... PUBLICIS GROUPE ORD ......................................................................................................... B............... ....12/08/2023 ... Various ....................................................................................................................... ....................... 1,793.000 .......................... 142,574 ...................................  ..................................0 
315805-66-3 ......... Fidelity Advisor« Small Cap Fund ........................................................................................ ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 59,792.505 ....................... 1,372,261 ...................................  ..................................0 
F86921-10-7 ......... SCHNEIDER ELECTRIC SE ORD ................................................................................................. B............... ....12/08/2023 ... Various ....................................................................................................................... ........................... 59.000 ........................... 10,559 ...................................  ..................................0 
315808-10-5 ......... Fidelity Advisor« Equity Income Fund ................................................................................... ................ ....12/26/2023 ... 2 ............................................................................................................................... ............................ 0.002 ..................................0 ...................................  ..................................0 
F92124-10-0 ......... TOTALENERGIES ORD ........................................................................................................... B............... ....12/08/2023 ... Various ....................................................................................................................... ..........................120.000 .............................7,569 ...................................  ..................................0 
315808-20-4 ......... Fidelity Advisor« Equity Income Fund ................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 23,196.133 .......................... 731,282 ...................................  ..................................0 
G0250X-10-7 ......... AMCOR ORD ...................................................................................................................... C............... ....11/15/2023 ... Various ....................................................................................................................... ....................... 9,070.000 ........................... 83,269 ...................................  ..................................0 
315911-72-7 ......... Fidelity« International Index Fund ...................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 46,826.757 ....................... 2,109,851 ...................................  ..................................0 
G0450A-10-5 ......... ARCH CAPITAL GROUP ORD ..................................................................................................... C............... ....08/03/2023 ... Various ....................................................................................................................... ...................... 10,963.000 ..........................766,764 ...................................  ..................................0 
315911-75-0 ......... Fidelity« 500 Index Fund .................................................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... .....................214,914.777 ...................... 32,316,255 ...................................  ..................................0 
G05320-10-9 ......... ASHTEAD GROUP ORD ............................................................................................................ B............... ....12/08/2023 ... Various ....................................................................................................................... ..........................656.000 ........................... 39,955 ...................................  ..................................0 
315920-15-7 ......... Fidelity Advisor« International Capital Appreciati ................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 56,337.868 ....................... 1,509,132 ...................................  ..................................0 
G06940-10-3 ......... BAE SYSTEMS ORD .............................................................................................................. B............... ....12/08/2023 ... Various ....................................................................................................................... ....................... 9,294.000 .......................... 117,952 ...................................  ..................................0 
315920-24-9 ......... Fidelity Advisor« Focus Emerging Markets Fund ....................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 54,121.733 ....................... 1,500,160 ...................................  ..................................0 
G1151C-10-1 ......... ACCENTURE CL A ORD .......................................................................................................... C............... ....12/21/2023 ... Various ....................................................................................................................... .......................... 395.000 .......................... 124,443 ...................................  ..................................0 
315920-50-4 ......... Fidelity Advisor« Strategic Income Fund ............................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 76,950.002 ..........................835,717 ...................................  ..................................0 
G21096-10-5 ......... MENGNIU DAIRY ORD ............................................................................................................ B............... ....06/16/2023 ... Various ....................................................................................................................... ....................... 9,000.000 ........................... 37,871 ...................................  ..................................0 
316071-10-9 ......... Fidelity« Contrafund« ...................................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 13,784.380 ..........................198,163 ...................................  ..................................0 
G25508-10-5 ......... CRH PUBLIC LIMITED ORD ..................................................................................................... C............... ....12/08/2023 ... PERSHING LLC ................................................................................................................. ....................... 3,202.000 .............................3,313 ...................................  ..................................0 
316071-86-9 ......... Fidelity Advisor« New Insights Fund .................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 77,395.567 ....................... 2,441,486 ...................................  ..................................0 

 E
1
3
.7

0



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

SCHEDULE D - PART 3
Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year

1

CUSIP 
Identification

2

Description

3

Foreign

4

Date
Acquired

5

Name of Vendor

6

Number of Shares
of Stock

7

Actual Cost

8

Par Value

9
Paid for Accrued

Interest and
Dividends

G2689P-10-1 ......... DCC ORD ......................................................................................................................... B............... ....12/08/2023 ... Various ....................................................................................................................... ........................... 87.000 .............................5,506 ...................................  ..................................0 
316145-88-7 ......... Fidelity« Strategic Dividend & Income« Fund .......................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 47,643.904 ..........................748,060 ...................................  ..................................0 
G29183-10-3 ......... EATON ORD ...................................................................................................................... C............... ....11/01/2023 ... Various ....................................................................................................................... ....................... 2,111.000 .......................... 454,624 ...................................  ..................................0 
316146-18-2 ......... Fidelity« Small Cap Index Fund ........................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... .....................153,023.475 ....................... 3,485,487 ...................................  ..................................0 
G4232K-10-0 ......... HALEON ORD ..................................................................................................................... B............... ....12/08/2023 ... Various ....................................................................................................................... ...................... 18,639.000 ........................... 75,278 ...................................  ..................................0 
316146-23-2 ......... Fidelity Real Estate Index ................................................................................................ ................ ....12/28/2023 ... 2 ............................................................................................................................... ...................... 22,250.997 .......................... 323,773 ...................................  ..................................0 
G4705A-10-0 ......... ICON ORD ....................................................................................................................... C............... ....12/08/2023 ... Various ....................................................................................................................... ........................... 50.000 ........................... 11,923 ...................................  ..................................0 
316146-26-5 ......... Fidelity Mid Cap Index Fund ............................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... .....................262,570.509 ....................... 7,172,186 ...................................  ..................................0 
G51502-10-5 ......... JOHNSON CONTROLS INTERNATIONAL ORD ...................................................................................... C............... ....11/17/2023 ... Various ....................................................................................................................... ..........................368.000 ........................... 22,551 ...................................  ..................................0 
316146-31-5 ......... Fidelity« Global ex U.S. Index Fund .................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... .....................116,879.534 ....................... 1,586,416 ...................................  ..................................0 
G52654-10-3 ......... KINGSPAN GROUP ORD .......................................................................................................... B............... ....12/08/2023 ... Various ....................................................................................................................... ....................... 1,196.000 ........................... 90,650 ...................................  ..................................0 
316146-35-6 ......... Fidelity« U.S. Bond Index Fund ........................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... .....................988,870.646 ......................10,056,871 ...................................  ..................................0 
G54950-10-3 ......... LINDE ORD ...................................................................................................................... C............... ....12/15/2023 ... Various ....................................................................................................................... ....................... 3,864.000 ....................... 1,239,964 ...................................  ..................................0 
31617L-79-8 ......... Fidelity Advisor« Total Bond Fund ....................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... .................. 1,547,413.354 ...................... 14,229,556 ...................................  ..................................0 
G5960L-10-3 ......... MEDTRONIC ORD ................................................................................................................. C............... ....11/17/2023 ... Various ....................................................................................................................... ....................... 3,693.000 .......................... 275,470 ...................................  ..................................0 
31635T-10-4 ......... Fidelity« Inflation-Protected Bond Index Fund ........................................................................ ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 18,171.345 ..........................164,780 ...................................  ..................................0 
G6095L-10-9 ......... APTIV ORD ...................................................................................................................... C............... ....12/15/2023 ... EMM ............................................................................................................................ ....................... 1,738.000 ..........................180,181 ...................................  ..................................0 
31635V-63-8 ......... Fidelity« Total International Index Fund .............................................................................. ................ ....12/29/2023 ... 2 ............................................................................................................................... .....................190,048.808 ....................... 2,389,667 ...................................  ..................................0 
G68673-11-3 ......... FLUTTER ENTERTAINMENT ORD ................................................................................................. B............... ....12/08/2023 ... Various ....................................................................................................................... ..........................144.000 ........................... 23,001 ...................................  ..................................0 
31635V-72-9 ......... Fidelity Large Cap Growth Index Fund ................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 64,993.189 ....................... 1,718,415 ...................................  ..................................0 
G74079-10-7 ......... RECKITT BENCKISER GROUP ORD ............................................................................................... B............... ....12/08/2023 ... Various ....................................................................................................................... ..........................150.000 ........................... 11,009 ...................................  ..................................0 
32008F-10-1 ......... First Eagle Overseas Fund ................................................................................................. ................ ....12/29/2023 ... 56 ............................................................................................................................. ...................... 71,309.438 ....................... 1,690,615 ...................................  ..................................0 
G7493L-10-5 ......... RELX ORD ....................................................................................................................... B............... ....12/08/2023 ... Various ....................................................................................................................... ....................... 8,803.000 .......................... 279,321 ...................................  ..................................0 
32008F-45-7 ......... First Eagle Gold Fund ...................................................................................................... ................ ....12/29/2023 ... 56 ............................................................................................................................. ...................... 85,904.259 ....................... 2,084,941 ...................................  ..................................0 
G76279-10-1 ......... ROIVANT SCIENCES ORD ........................................................................................................ C............... ....12/04/2023 ... Various ....................................................................................................................... .....................157,534.000 ....................... 1,666,931 ...................................  ..................................0 
32008F-54-9 ......... First Eagle Overseas Fund ................................................................................................. ................ ....12/29/2023 ... 56 ............................................................................................................................. ...................... 16,620.926 .......................... 405,508 ...................................  ..................................0 
G7997R-10-3 ......... SEAGATE TECHNOLOGY HOLDINGS ORD .......................................................................................... C............... ....12/15/2023 ... EMM ............................................................................................................................ ..........................412.000 ........................... 34,889 ...................................  ..................................0 
32008F-58-0 ......... First Eagle Global Fund .................................................................................................... ................ ....12/29/2023 ... 56 ............................................................................................................................. ...................... 22,160.980 ....................... 1,377,331 ...................................  ..................................0 
G7S53R-10-4 ......... PROKIDNEY CL A ORD .......................................................................................................... ................ ....10/11/2023 ... Various ....................................................................................................................... ...................... 42,303.000 .......................... 422,070 ...................................  ..................................0 
353496-30-0 ......... Franklin Income Fund ........................................................................................................ ................ ....12/29/2023 ... 15 ............................................................................................................................. .....................189,848.213 .......................... 431,802 ...................................  ..................................0 
G80827-10-1 ......... SHELL ORD ...................................................................................................................... B............... ....12/08/2023 ... Various ....................................................................................................................... ....................... 2,557.000 ........................... 74,352 ...................................  ..................................0 
353496-40-9 ......... Franklin Utilities Fund .................................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. .....................173,035.629 ....................... 3,518,929 ...................................  ..................................0 
G8994E-10-3 ......... TRANE TECHNOLOGIES ORD ..................................................................................................... C............... ....08/14/2023 ... EMM ............................................................................................................................ ..........................246.000 ........................... 48,926 ...................................  ..................................0 
353496-50-8 ......... Franklin Growth Fund ........................................................................................................ ................ ....12/29/2023 ... 15 ............................................................................................................................. ...................... 63,151.892 ....................... 7,463,078 ...................................  ..................................0 
H1467J-10-4 ......... CHUBB ORD ...................................................................................................................... C............... ....10/02/2023 ... Various ....................................................................................................................... ....................... 1,748.000 .......................... 355,462 ...................................  ..................................0 
353496-61-5 ......... Franklin Utilities Fund .................................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. .....................109,208.055 ........................2,239,237 ...................................  ..................................0 
H25662-18-2 ......... RICHEMONT N ORD .............................................................................................................. B............... ....12/08/2023 ... Various ....................................................................................................................... ....................... 1,267.000 ..........................161,864 ...................................  ..................................0 
353496-63-1 ......... Franklin Income Ret Opt .................................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. .....................412,166.345 .......................... 924,924 ...................................  ..................................0 
H57312-64-9 ......... NESTLE N ORD .................................................................................................................. B............... ....12/08/2023 ... Various ....................................................................................................................... ..........................611.000 ........................... 74,452 ...................................  ..................................0 
353496-64-9 ......... Franklin Growth Ret Opt .................................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ...................... 29,748.423 ....................... 3,413,402 ...................................  ..................................0 
J02100-11-3 ......... ASAHI GROUP HLDG ORD ........................................................................................................ B............... ....12/11/2023 ... Various ....................................................................................................................... ....................... 1,600.000 ........................... 59,218 ...................................  ..................................0 
353496-65-6 ......... Franklin DynaTech Fund ..................................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ...................... 21,504.925 ....................... 2,644,682 ...................................  ..................................0 
J0433F-10-3 ......... BAYCURRENT CONSU ORD ........................................................................................................ B............... ....11/22/2023 ... Various ....................................................................................................................... ....................... 2,600.000 ........................... 77,356 ...................................  ..................................0 
353496-69-8 ......... Franklin Utilities Fund .................................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ...................... 33,532.491 .......................... 671,939 ...................................  ..................................0 
J13440-10-2 ......... FANUC ORD ...................................................................................................................... B............... ....12/11/2023 ... Various ....................................................................................................................... ....................... 1,700.000 ........................... 54,127 ...................................  ..................................0 
353533-64-9 ......... Franklin International Growth Fund ...................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ....................... 6,943.596 ..........................111,731 ...................................  ..................................0 
J35759-12-5 ......... KOMATSU ORD ................................................................................................................... B............... ....02/28/2023 ... DAIWA SECURITIES ........................................................................................................... ..........................900.000 ........................... 20,671 ...................................  ..................................0 
353612-84-9 ......... Franklin Total Return Fund ................................................................................................ ................ ....12/29/2023 ... 15 ............................................................................................................................. ...................... 98,862.358 ..........................817,986 ...................................  ..................................0 
J72262-10-8 ......... SHIMANO ORD ................................................................................................................... B............... ....07/06/2023 ... DAIWA SECURITIES ........................................................................................................... ..........................800.000 ..........................137,101 ...................................  ..................................0 
353825-10-2 ......... Franklin Rising Dividends Fund ........................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ...................... 11,909.171 ....................... 1,017,587 ...................................  ..................................0 
J76379-10-6 ......... SONY GROUP CORP ORD ......................................................................................................... B............... ....12/11/2023 ... Various ....................................................................................................................... ....................... 1,000.000 ........................... 88,340 ...................................  ..................................0 
354026-10-6 ......... Franklin Mutual Financial Services Fund ............................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ....................... 3,831.339 ........................... 93,548 ...................................  ..................................0 
K72807-13-2 ......... NOVO NORDISK ORD ............................................................................................................. B............... ....06/15/2023 ... Various ....................................................................................................................... ........................... 55.000 ............................ 8,486 ...................................  ..................................0 
354026-30-4 ......... Franklin Mutual Financial Services Fund ............................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ...................... 19,307.097 .......................... 473,911 ...................................  ..................................0 
K72807-14-0 ......... NOVO NORDISK A/S ............................................................................................................. B............... ....12/08/2023 ... SKANDINAVISKA ENSKILDA BANKEN ........................................................................................... ........................... 45.000 .............................4,350 ...................................  ..................................0 
354026-50-2 ......... Franklin Mutual Shares Fund ............................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ...................... 15,754.190 ..........................368,486 ...................................  ..................................0 
M5216V-10-6 ......... GLOBAL E ONLINE ORD ......................................................................................................... C............... ....11/16/2023 ... Various ....................................................................................................................... ......................68,086.000 ....................... 2,235,757 ...................................  ..................................0 
354026-77-5 ......... Franklin Mutual Global Discovery Fund .................................................................................. ................ ....12/29/2023 ... 15 ............................................................................................................................. ...................... 14,091.373 .......................... 414,450 ...................................  ..................................0 
M7S64H-10-6 ......... MONDAYCOM ORD ................................................................................................................. C............... ....12/15/2023 ... Various ....................................................................................................................... ..........................886.000 ..........................166,121 ...................................  ..................................0 
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354026-81-7 ......... Franklin Mutual Beacon Fund ............................................................................................... ................ ....12/20/2023 ... 15 ............................................................................................................................. ....................... 5,773.899 ........................... 87,242 ...................................  ..................................0 
N07059-20-2 ......... ASML HOLDING ORD ............................................................................................................. B............... ....12/08/2023 ... Various ....................................................................................................................... ........................... 65.000 ........................... 40,835 ...................................  ..................................0 
354602-50-0 ......... Franklin Real Estate Securities Fund ................................................................................... ................ ....12/26/2023 ... 15 ............................................................................................................................. ........................... 91.459 .............................1,635 ...................................  ..................................0 
N07059-21-0 ......... ASML HOLDING ADR REP ORD ................................................................................................... C............... ....12/13/2023 ... Various ....................................................................................................................... ..........................131.000 ........................... 94,465 ...................................  ..................................0 
354713-33-1 ......... Franklin Small-Mid Cap Growth Fund ...................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ...................... 12,746.685 .......................... 470,022 ...................................  ..................................0 
N3501V-10-4 ......... ADYEN ORD ...................................................................................................................... B............... ....12/05/2023 ... Various ....................................................................................................................... ....................... 1,850.000 ....................... 1,509,993 ...................................  ..................................0 
354713-34-9 ......... Franklin Small Cap Growth Fund ........................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ...................... 25,302.624 .......................... 533,071 ...................................  ..................................0 
N39427-21-1 ......... HEINEKEN ORD .................................................................................................................. B............... ....12/08/2023 ... Various ....................................................................................................................... ........................... 86.000 ............................ 8,706 ...................................  ..................................0 
354713-72-9 ......... Franklin Growth Opportunities Fund ...................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ....................... 7,468.128 .......................... 348,672 ...................................  ..................................0 
N53745-10-0 ......... LYONDELLBASELL INDUSTRIES CL A ORD ...................................................................................... C............... ....11/21/2023 ... EMM ............................................................................................................................ ....................... 1,789.000 ..........................167,407 ...................................  ..................................0 
354713-84-4 ......... Franklin Biotechnology Discovery Fund .................................................................................. ................ ....12/29/2023 ... 15 ............................................................................................................................. ....................... 4,072.715 .......................... 449,014 ...................................  ..................................0 
N6596X-10-9 ......... NXP SEMICONDUCTORS ORD ..................................................................................................... C............... ....11/02/2023 ... EMM ............................................................................................................................ ..........................302.000 ........................... 51,676 ...................................  ..................................0 
355148-10-7 ......... Franklin Mutual U.S. Mid Cap Value Fund ............................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ....................... 9,499.140 .......................... 313,128 ...................................  ..................................0 
N83574-10-8 ......... STMICROELECTRONICS ORD ..................................................................................................... B............... ....12/08/2023 ... BNP PARIBAS SECURITIES SERVICES UNI ................................................................................... ....................... 2,045.000 ........................... 87,081 ...................................  ..................................0 
355148-50-3 ......... Franklin Small Cap Value Fund ............................................................................................ ................ ....12/29/2023 ... 15 ............................................................................................................................. ...................... 55,078.152 ....................... 3,064,655 ...................................  ..................................0 
N9643A-19-7 ......... WOLTERS KLUWER ORD .......................................................................................................... B............... ....12/08/2023 ... CITIBANK EUROPE ............................................................................................................. ........................... 64.000 ............................ 8,260 ...................................  ..................................0 
355148-66-9 ......... Franklin Small Cap Value R6 ............................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ...................... 93,217.162 ....................... 5,167,849 ...................................  ..................................0 
P1909G-10-7 ......... B3 BRASIL BOLSA BALCAO ORD ................................................................................................ B............... ....12/08/2023 ... Various ....................................................................................................................... ....................... 1,700.000 .............................4,454 ...................................  ..................................0 
360802-81-3 ......... American Funds Fundamental Investors ................................................................................... ................ ....12/28/2023 ... 36 ............................................................................................................................. .....................227,591.396 ...................... 15,334,685 ...................................  ..................................0 
P98180-18-8 ......... WALMEX ORD .................................................................................................................... B............... ....12/08/2023 ... Various ....................................................................................................................... ......................11,700.000 ........................... 45,559 ...................................  ..................................0 
360802-83-9 ......... Fundamental Investors« ..................................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................159,726.122 ...................... 10,792,368 ...................................  ..................................0 
Q0521T-10-8 ......... ARISTOCRAT LEISURE ORD ..................................................................................................... B............... ....12/11/2023 ... Various ....................................................................................................................... ....................... 4,356.000 .......................... 112,202 ...................................  ..................................0 
360802-85-4 ......... Fundamental Investors« ..................................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. ...................... 53,175.324 ....................... 3,608,305 ...................................  ..................................0 
Q3018U-10-9 ......... CSL ORD ........................................................................................................................ B............... ....12/11/2023 ... Various ....................................................................................................................... ........................... 92.000 ........................... 15,082 ...................................  ..................................0 
38141W-10-9 ......... Goldman Sachs Global Core Fixed Income Fund .......................................................................... ................ ....12/29/2023 ... 17 ............................................................................................................................. ...................... 35,138.293 ..........................386,780 ...................................  ..................................0 
T4R999-10-4 ......... FINECO BANK ORD .............................................................................................................. B............... ....12/08/2023 ... Various ....................................................................................................................... ....................... 4,184.000 ........................... 55,368 ...................................  ..................................0 
38141W-37-2 ......... Goldman Sachs U.S. Equity Insights Fund ............................................................................... ................ ....12/29/2023 ... 17 ............................................................................................................................. .....................162,520.965 ....................... 8,969,807 ...................................  ..................................0 
V7780T-10-3 ......... ROYAL CARIBBEAN GROUP ORD ................................................................................................. ................ ....12/19/2023 ... EMM ............................................................................................................................ ....................... 1,336.000 .......................... 115,512 ...................................  ..................................0 
38141W-38-0 ......... Goldman Sachs Mid Cap Value Fund ........................................................................................ ................ ....12/29/2023 ... 17 ............................................................................................................................. ...................... 89,952.231 ....................... 2,898,820 ...................................  ..................................0 
W48102-12-8 ......... INVESTOR ORD .................................................................................................................. B............... ....12/08/2023 ... Various ....................................................................................................................... ..........................683.000 ........................... 14,111 ...................................  ..................................0 
38142B-14-6 ......... Goldman Sachs Large Cap Core Fund ....................................................................................... ................ ....12/29/2023 ... 17 ............................................................................................................................. ...................... 18,350.007 .......................... 590,789 ...................................  ..................................0 
W74857-16-5 ......... SANDVIK ORD ................................................................................................................... B............... ....06/15/2023 ... Various ....................................................................................................................... ..........................348.000 .............................7,202 ...................................  ..................................0 
38142B-16-1 ......... Goldman Sachs Income Builder Fund ....................................................................................... ................ ....12/29/2023 ... 17 ............................................................................................................................. ....................... 6,533.002 .......................... 155,973 ...................................  ..................................0 
W9112U-10-4 ......... SVENSKA HANDELSBANKEN ORD ................................................................................................. B............... ....12/08/2023 ... Various ....................................................................................................................... ....................... 4,040.000 ........................... 36,272 ...................................  ..................................0 
38142V-17-5 ......... Goldman Sachs Large Cap Value Insights Fund .......................................................................... ................ ....12/29/2023 ... 17 ............................................................................................................................. ...................... 20,136.057 .......................... 438,158 ...................................  ..................................0 
Y002A1-10-5 ......... AIA ORD ........................................................................................................................ B............... ....12/11/2023 ... Various ....................................................................................................................... ....................... 3,400.000 ........................... 30,897 ...................................  ..................................0 
38142V-18-3 ......... Goldman Sachs Large Cap Value Insights Fund .......................................................................... ................ ....12/29/2023 ... 17 ............................................................................................................................. ...................... 25,014.459 .......................... 542,727 ...................................  ..................................0 
Y15037-10-7 ......... CHINA RES BEER ORD .......................................................................................................... B............... ....12/11/2023 ... Various ....................................................................................................................... ......................10,000.000 ........................... 61,205 ...................................  ..................................0 
38142V-20-9 ......... Goldman Sachs Small Cap Value Fund ...................................................................................... ................ ....12/18/2023 ... 17 ............................................................................................................................. ............................ 0.006 ..................................0 ...................................  ..................................0 
Y74718-10-0 ......... SAMSUNG ELECTR ORD .......................................................................................................... B............... ....12/11/2023 ... Various ....................................................................................................................... ..........................786.000 ........................... 40,166 ...................................  ..................................0 
38142Y-77-3 ......... Goldman Sachs Large Cap Value Fund ...................................................................................... ................ ....12/29/2023 ... 17 ............................................................................................................................. ...................... 28,681.832 .......................... 429,048 ...................................  ..................................0 
Y8563B-15-9 ......... TECHTRONIC IND ORD .......................................................................................................... B............... ....12/11/2023 ... Various ....................................................................................................................... ....................... 6,000.000 ........................... 58,836 ...................................  ..................................0 
38142Y-82-3 ......... Goldman Sachs Technology Opportunities Fund .......................................................................... ................ ....12/29/2023 ... 17 ............................................................................................................................. ..................... 439,399.703 ....................... 8,229,321 ...................................  ..................................0 
Y9T10P-10-5 ......... UNITED OVERSEAS BANK ORD ................................................................................................... B............... ....12/11/2023 ... Various ....................................................................................................................... ..........................300.000 .............................6,375 ...................................  ..................................0 
38142Y-85-6 ......... Goldman Sachs Technology Opportunities Fund .......................................................................... ................ ....12/29/2023 ... 17 ............................................................................................................................. ...................... 10,809.363 .......................... 262,852 ...................................  ..................................0 
38143H-18-3 ......... Goldman Sachs Small Cap Growth Insights Fund ......................................................................... ................ ....12/29/2023 ... 17 ............................................................................................................................. ...................... 25,522.115 .......................... 569,644 ...................................  ..................................0 
38143H-33-2 ......... Goldman Sachs Satellite Strategies Portfolio ......................................................................... ................ ....12/28/2023 ... 17 ............................................................................................................................. .......................... 230.439 ............................ 1,728 ...................................  ..................................0 
38143H-44-9 ......... Goldman Sachs Bond Fund .................................................................................................... ................ ....12/29/2023 ... 17 ............................................................................................................................. .....................133,373.383 ....................... 1,162,379 ...................................  ..................................0 
38144N-59-3 ......... Goldman Sachs International Small Cap Insights Fun ................................................................. ................ ....12/29/2023 ... 17 ............................................................................................................................. ...................... 38,884.532 .......................... 449,186 ...................................  ..................................0 
38145C-66-1 ......... Goldman Sachs Strategic Income Fund ..................................................................................... ................ ....12/29/2023 ... 17 ............................................................................................................................. ...................... 45,462.672 .......................... 409,243 ...................................  ..................................0 
38147X-23-4 ......... Goldman Sachs International Small Cap Insights Fun ................................................................. ................ ....12/29/2023 ... 17 ............................................................................................................................. ...................... 32,467.756 .......................... 379,121 ...................................  ..................................0 
38147X-54-9 ......... Goldman Sachs Global Core Fixed Income Fund .......................................................................... ................ ....12/29/2023 ... 17 ............................................................................................................................. ...................... 39,100.273 .......................... 432,085 ...................................  ..................................0 
399874-81-7 ......... The Growth Fund of America« ............................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................776,242.236 ...................... 46,297,842 ...................................  ..................................0 
399874-83-3 ......... The Growth Fund of America« ............................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................386,488.008 ...................... 23,128,199 ...................................  ..................................0 
399874-85-8 ......... The Growth Fund of America« ............................................................................................... ................ ....12/28/2023 ... 36 ............................................................................................................................. .....................174,677.551 ...................... 10,213,027 ...................................  ..................................0 
40169J-20-0 ......... Guggenheim Total Return Bond Fund ....................................................................................... ................ ....12/29/2023 ... 57 ............................................................................................................................. ........................... 43.570 ............................ 1,006 ...................................  ..................................0 
41026E-30-1 ......... Sage Cash Balance Growth ................................................................................................... ................ ....12/13/2023 ... 77 ............................................................................................................................. ..................... 529,538.490 ....................... 5,847,446 ...................................  ..................................0 
41026E-40-0 ......... Sage Cash Balance Moderate ................................................................................................ ................ ....12/27/2023 ... 77 ............................................................................................................................. .....................828,655.499 ....................... 9,247,826 ...................................  ..................................0 
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41026E-50-9 ......... Sage Cash Balance Conservative ........................................................................................... ................ ....12/11/2023 ... 77 ............................................................................................................................. ...................... 97,117.295 ....................... 1,055,077 ...................................  ..................................0 
41026F-10-0 ......... Transamerica Balanced Fund ................................................................................................ ................ ....12/28/2023 ... 104 ............................................................................................................................ .................. 3,081,572.056 ...................... 30,841,077 ...................................  ..................................0 
413838-72-3 ......... Oakmark International Fund ................................................................................................ ................ ....12/26/2023 ... 20 ............................................................................................................................. .......................... 879.659 ........................... 22,607 ...................................  ..................................0 
416528-28-9 ......... Hartford Small Cap Growth HLS Fund ...................................................................................... ................ ....12/29/2023 ... 24 .............................................................................................................................. ...................... 75,222.415 ....................... 1,738,210 ...................................  ..................................0 
416649-29-1 ......... The Hartford Inflation Plus Fund ........................................................................................ ................ ....12/29/2023 ... 24 .............................................................................................................................. ........................9,732.924 ........................... 96,439 ...................................  ..................................0 
41664R-18-4 ......... Hartford Core Equity Fund ................................................................................................. ................ ....12/29/2023 ... 24 .............................................................................................................................. ...................... 24,138.863 ....................... 1,045,284 ...................................  ..................................0 
41664R-22-6 ......... Hartford Total Return Bond Fund .......................................................................................... ................ ....12/29/2023 ... 24 .............................................................................................................................. ..................... 226,283.532 ....................... 2,040,534 ...................................  ..................................0 
41664R-23-4 ......... Hartford Strategic Income Fund ........................................................................................... ................ ....12/27/2023 ... 24 .............................................................................................................................. ....................... 5,653.088 ........................... 42,418 ...................................  ..................................0 
41664R-24-2 ......... Hartford Small Company Fund ............................................................................................... ................ ....12/29/2023 ... 24 .............................................................................................................................. ....................... 1,436.127 ........................... 31,360 ...................................  ..................................0 
41664R-26-7 ......... The Hartford MidCap Fund ................................................................................................... ................ ....12/29/2023 ... 24 .............................................................................................................................. .....................124,392.210 ....................... 3,974,918 ...................................  ..................................0 
41664R-27-5 ......... The Hartford International Opportunities Fund ........................................................................ ................ ....12/29/2023 ... 24 .............................................................................................................................. .....................218,497.453 ....................... 3,780,525 ...................................  ..................................0 
41664R-28-3 ......... Hartford Equity Income Fund ............................................................................................... ................ ....12/29/2023 ... 24 .............................................................................................................................. ...................... 31,218.778 .......................... 625,713 ...................................  ..................................0 
41664R-29-1 ......... Hartford Dividend and Growth Fund ....................................................................................... ................ ....12/29/2023 ... 24 .............................................................................................................................. .....................162,750.251 ....................... 5,104,431 ...................................  ..................................0 
41664R-32-5 ......... Hartford Balanced Income Fund ............................................................................................ ................ ....12/28/2023 ... 24 .............................................................................................................................. .....................166,644.060 ....................... 2,316,266 ...................................  ..................................0 
41665H-35-9 ......... Hartford Schroders International Multi-Cap Value F ................................................................. ................ ....12/29/2023 ... 50 ............................................................................................................................. .....................123,861.735 ....................... 1,131,688 ...................................  ..................................0 
41665H-44-1 ......... Hartford Schroders International Stock Fund .......................................................................... ................ ....12/29/2023 ... 50 ............................................................................................................................. ...................... 77,587.879 ....................... 1,221,951 ...................................  ..................................0 
41665H-86-2 ......... Hartford Schroders Emerging Markets Equity Fund ..................................................................... ................ ....12/29/2023 ... 50 ............................................................................................................................. ....................... 8,984.423 .......................... 135,256 ...................................  ..................................0 
41665K-42-8 ......... Hartford International Value Fund ....................................................................................... ................ ....12/29/2023 ... 24 .............................................................................................................................. ...................... 40,182.779 ..........................682,189 ...................................  ..................................0 
41665K-49-3 ......... Hartford International Equity Fund ...................................................................................... ................ ....12/29/2023 ... 24 .............................................................................................................................. ....................... 6,645.695 ........................... 75,530 ...................................  ..................................0 
45956T-81-6 ......... International Growth and Income FundSM ................................................................................. ................ ....12/29/2023 ... 36 ............................................................................................................................. ...................... 49,590.829 ....................... 1,747,079 ...................................  ..................................0 
466000-40-3 ......... Delaware Ivy Core Equity Fund ............................................................................................ ................ ....12/29/2023 ... 31 ............................................................................................................................. ...................... 37,884.157 ..........................662,281 ...................................  ..................................0 
466000-54-4 ......... Delaware Ivy Mid Cap Growth Fund ........................................................................................ ................ ....12/29/2023 ... 31 ............................................................................................................................. .....................248,288.455 ....................... 6,776,935 ...................................  ..................................0 
466000-67-6 ......... Delaware Ivy Science and Technology Fund .............................................................................. ................ ....12/29/2023 ... 31 ............................................................................................................................. ..................... 327,545.629 ...................... 16,261,893 ...................................  ..................................0 
466000-72-6 ......... Delaware Ivy Asset Strategy Fund ........................................................................................ ................ ....12/28/2023 ... 31 ............................................................................................................................. ...................... 15,251.849 .......................... 291,367 ...................................  ..................................0 
46600A-73-2 ......... Delaware Ivy Small Cap Growth Fund ...................................................................................... ................ ....12/29/2023 ... 31 ............................................................................................................................. ...................... 14,843.878 .......................... 292,807 ...................................  ..................................0 
46600A-74-0 ......... Delaware Ivy Science and Technology Fund .............................................................................. ................ ....12/29/2023 ... 31 ............................................................................................................................. ...................... 99,397.197 ....................... 5,722,753 ...................................  ..................................0 
46600A-76-5 ......... Delaware Ivy Mid Cap Growth Fund ........................................................................................ ................ ....12/29/2023 ... 31 ............................................................................................................................. .....................264,368.080 ....................... 7,820,457 ...................................  ..................................0 
46600A-82-3 ......... Delaware Ivy International Core Equity Fund .......................................................................... ................ ....12/29/2023 ... 31 ............................................................................................................................. ...................... 19,693.313 .......................... 381,839 ...................................  ..................................0 
46636U-13-2 ......... JPMorgan SmartRetirement« Blend 2055 Fund ............................................................................. ................ ....12/29/2023 ... 66 ............................................................................................................................. ....................... 6,211.254 ..........................172,736 ...................................  ..................................0 
46636U-19-9 ......... JPMorgan SmartRetirement« Blend 2050 Fund ............................................................................. ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 12,964.519 .......................... 362,589 ...................................  ..................................0 
46636U-26-4 ......... JPMorgan SmartRetirement« Blend 2045 Fund ............................................................................. ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 20,014.801 ..........................560,680 ...................................  ..................................0 
46636U-33-0 ......... JPMorgan SmartRetirement« Blend 2040 Fund ............................................................................. ................ ....12/29/2023 ... 66 ............................................................................................................................. ....................... 3,658.275 ........................... 95,511 ...................................  ..................................0 
46636U-39-7 ......... JPMorgan SmartRetirement« Blend 2035 Fund ............................................................................. ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 34,827.463 .......................... 869,859 ...................................  ..................................0 
46636U-46-2 ......... JPMorgan SmartRetirement« Blend 2030 Fund ............................................................................. ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 23,479.613 .......................... 534,090 ...................................  ..................................0 
46636U-53-8 ......... JPMorgan SmartRetirement« Blend 2025 Fund ............................................................................. ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 11,109.123 .......................... 230,653 ...................................  ..................................0 
46636U-59-5 ......... JPMorgan SmartRetirement« Blend 2020 Fund ............................................................................. ................ ....12/29/2023 ... 66 ............................................................................................................................. ....................... 6,282.390 ..........................116,570 ...................................  ..................................0 
46636U-73-6 ......... JPMorgan SmartRetirement« Blend Income Fund .......................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 55,499.875 .......................... 922,593 ...................................  ..................................0 
46636U-87-6 ......... JPMorgan Equity Income Fund ............................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. .....................771,518.341 ...................... 17,092,899 ...................................  ..................................0 
46641U-57-2 ......... JPMorgan SMID Cap Equity Fund ............................................................................................ ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 89,532.143 ....................... 1,400,386 ...................................  ..................................0 
46641U-71-3 ......... JPMorgan SmartRetirement Income Fund ................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ....................... 9,834.840 .......................... 140,575 ...................................  ..................................0 
46641U-72-1 ......... JPMorgan SmartRetirement 2055 Fund ...................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 11,242.836 .......................... 254,225 ...................................  ..................................0 
46641U-73-9 ......... JPMorgan SmartRetirement 2050 Fund ...................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 21,319.109 .......................... 403,315 ...................................  ..................................0 
46641U-74-7 ......... JPMorgan SmartRetirement 2045 Fund ...................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 38,558.362 ..........................711,162 ...................................  ..................................0 
46641U-75-4 ......... JPMorgan SmartRetirement 2040 Fund ...................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 51,961.025 .......................... 975,774 ...................................  ..................................0 
46641U-76-2 ......... JPMorgan SmartRetirement 2035 Fund ...................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 19,475.229 .......................... 342,864 ...................................  ..................................0 
46641U-77-0 ......... JPMorgan SmartRetirement 2030 Fund ...................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 30,024.032 .......................... 509,824 ...................................  ..................................0 
46641U-78-8 ......... JPMorgan SmartRetirement 2025 Fund ...................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ....................... 9,927.678 .......................... 154,648 ...................................  ..................................0 
46641U-79-6 ......... JPMorgan SmartRetirement 2020 Fund ...................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ....................... 3,026.134 ........................... 45,066 ...................................  ..................................0 
46647B-40-4 ......... JPMorgan Mid Cap Value Fund ............................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 15,913.704 .......................... 556,900 ...................................  ..................................0 
46X587-XX-5 ......... Invesco Stable Value Trust ................................................................................................ ................ ....12/29/2023 ... 11 ............................................................................................................................. .................21,906,081.130 ...................... 21,906,081 ...................................  ..................................0 
471023-28-3 ......... Janus Research Fund ......................................................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. ....................... 6,387.912 .......................... 380,543 ...................................  ..................................0 
471023-30-9 ......... Janus Global Research Fund ................................................................................................ ................ ....12/29/2023 ... 21 ............................................................................................................................. ....................... 7,827.915 .......................... 693,098 ...................................  ..................................0 
471023-54-9 ......... Janus Triton Fund ............................................................................................................ ................ ....12/29/2023 ... 21 ............................................................................................................................. .....................301,692.113 ....................... 7,394,788 ...................................  ..................................0 
471023-80-4 ......... Janus Enterprise Fund ...................................................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. ...................... 50,683.431 ....................... 6,373,882 ...................................  ..................................0 
47103C-88-6 ......... Janus Balanced Fund ......................................................................................................... ................ ....12/28/2023 ... 21 ............................................................................................................................. ...................... 36,414.958 ....................... 1,443,660 ...................................  ..................................0 
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47103D-10-8 ......... Janus Balanced Fund ......................................................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. .....................153,798.693 ....................... 6,123,621 ...................................  ..................................0 
47103D-40-5 ......... Janus Henderson Enterprise Fund .......................................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. ...................... 75,382.463 ....................... 9,875,161 ...................................  ..................................0 
47103D-72-8 ......... Janus Henderson Small Cap Value Fund ................................................................................... ................ ....12/28/2023 ... 21 ............................................................................................................................. .......................... 222.875 .............................4,980 ...................................  ..................................0 
47103D-77-7 ......... Janus Henderson Global Research Fund ................................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. ......................18,761.003 ....................... 1,673,045 ...................................  ..................................0 
47103D-79-3 ......... Janus Triton Fund ............................................................................................................ ................ ....12/29/2023 ... 21 ............................................................................................................................. .....................389,027.303 ...................... 10,025,632 ...................................  ..................................0 
47103E-45-2 ......... Janus Global Bond Fund ..................................................................................................... ................ ....12/29/2023 ... 21 ............................................................................................................................. .......................... 435.291 .............................3,327 ...................................  ..................................0 
48121L-34-6 ......... JPMorgan U.S. Small Company Fund ......................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 75,411.390 ....................... 1,198,747 ...................................  ..................................0 
48121L-81-7 ......... JPMorgan U.S. Equity Fund ................................................................................................. ................ ....12/29/2023 ... 66 ............................................................................................................................. .....................666,091.806 ...................... 12,784,081 ...................................  ..................................0 
48121L-82-5 ......... JPMorgan Small Cap Growth Fund ........................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 13,430.033 .......................... 254,380 ...................................  ..................................0 
48121L-83-3 ......... JPMorgan Large Cap Value Fund ............................................................................................ ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 42,335.231 .......................... 773,358 ...................................  ..................................0 
48121L-84-1 ......... JPMorgan Large Cap Growth Fund ........................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. .................. 1,019,533.028 ...................... 54,269,001 ...................................  ..................................0 
48121L-88-2 ......... JPMorgan International Equity Fund ...................................................................................... ................ ....12/20/2023 ... 66 ............................................................................................................................. .......................... 740.358 ........................... 13,507 ...................................  ..................................0 
48127B-52-4 ......... JPMorgan SmartRetirement« Blend 2060 Fund ............................................................................. ................ ....12/29/2023 ... 66 ............................................................................................................................. ....................... 6,918.538 ..........................149,066 ...................................  ..................................0 
48127B-56-5 ......... JPMorgan SmartRetirement 2060 Fund ...................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 19,671.282 ..........................381,004 ...................................  ..................................0 
4812A1-15-9 ......... JPMorgan U.S. Equity Fund ................................................................................................. ................ ....12/29/2023 ... 66 ............................................................................................................................. .....................468,505.062 ....................... 9,082,922 ...................................  ..................................0 
4812A1-69-6 ......... JPMorgan U.S. Small Company Fund ......................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 11,774.189 ..........................188,317 ...................................  ..................................0 
4812A1-83-7 ......... JPMorgan U.S. Research Enhanced Equity Fund .......................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 12,646.696 .......................... 397,284 ...................................  ..................................0 
4812A3-50-2 ......... JPMorgan SmartRetirement« 2020 Fund ..................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. .............................0.032 ..................................0 ...................................  ..................................0 
4812A3-73-4 ......... JPMorgan U.S. Large Cap Core Plus Fund ................................................................................. ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 93,755.607 ....................... 1,624,932 ...................................  ..................................0 
4812C0-10-0 ......... JPMorgan Core Bond Fund .................................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. .....................130,075.188 ....................... 1,311,860 ...................................  ..................................0 
4812C0-12-6 ......... JPMorgan High Yield Fund ................................................................................................... ................ ....12/28/2023 ... 66 ............................................................................................................................. .....................109,007.654 ..........................677,264 ...................................  ..................................0 
4812C0-13-4 ......... JPMorgan Core Plus Bond Fund .............................................................................................. ................ ....12/29/2023 ... 66 ............................................................................................................................. ..................... 574,539.493 ....................... 4,140,477 ...................................  ..................................0 
4812C0-22-5 ......... JPMorgan Small Cap Value Fund ............................................................................................ ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 19,714.536 ..........................501,102 ...................................  ..................................0 
4812C0-35-7 ......... JPMorgan Core Bond Fund .................................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ....................... 1,125.330 ........................... 11,417 ...................................  ..................................0 
4812C0-38-1 ......... JPMorgan Core Bond Fund .................................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. .....................611,981.534 ....................... 6,150,995 ...................................  ..................................0 
4812C0-46-4 ......... JPMorgan Equity Income Fund ............................................................................................... ................ ....12/27/2023 ... 66 ............................................................................................................................. .............................1.649 ................................ 37 ...................................  ..................................0 
4812C0-50-6 ......... JPMorgan Large Cap Growth Fund ........................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. .....................660,147.570 ...................... 33,331,471 ...................................  ..................................0 
4812C0-54-8 ......... JPMorgan Small Cap Growth Fund ........................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. .......................... 322.255 .............................4,683 ...................................  ..................................0 
4812C1-33-0 ......... JPMorgan Short Duration Bond Fund ....................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 17,854.320 ..........................188,262 ...................................  ..................................0 
4812C1-51-2 ......... JPMorgan SMID Cap Equity Fund ............................................................................................ ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 36,424.533 ..........................571,619 ...................................  ..................................0 
4812C1-68-6 ......... JPMorgan Mid Cap Growth Fund .............................................................................................. ................ ....12/29/2023 ... 66 ............................................................................................................................. ........................... 87.882 ............................ 2,818 ...................................  ..................................0 
4812C1-76-9 ......... JPMorgan Small Cap Value Fund ............................................................................................ ................ ....12/20/2023 ... 66 ............................................................................................................................. .............................1.573 ................................ 34 ...................................  ..................................0 
4812C1-88-4 ......... JPMorgan Investor Balanced Fund .......................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. ..........................407.720 .............................5,969 ...................................  ..................................0 
4812C2-28-8 ......... JPMorgan Mid Cap Growth Fund .............................................................................................. ................ ....12/29/2023 ... 66 ............................................................................................................................. ...................... 84,969.424 ....................... 3,815,718 ...................................  ..................................0 
4812C2-31-2 ......... JPMorgan Equity Income Fund ............................................................................................... ................ ....12/29/2023 ... 66 ............................................................................................................................. .....................444,638.291 ....................... 9,887,791 ...................................  ..................................0 
52106N-58-2 ......... Lazard International Strategic Equity Portfolio ..................................................................... ................ ....12/29/2023 ... 60 ............................................................................................................................. ...................... 36,658.200 .......................... 538,643 ...................................  ..................................0 
52107V-40-1 ......... Lazard US Small-Mid Cap Equity Portfolio .............................................................................. ................ ....12/27/2023 ... 60 ............................................................................................................................. .......................... 437.261 .............................5,371 ...................................  ..................................0 
524686-31-8 ......... BrandywineGLOBAL - Global Opportunities Bond Fund .................................................................. ................ ....12/29/2023 ... 41 ............................................................................................................................. .....................170,649.792 ....................... 1,502,415 ...................................  ..................................0 
524686-33-4 ......... BrandywineGLOBAL - Global Opportunities Bond Fund .................................................................. ................ ....12/29/2023 ... 41 ............................................................................................................................. .....................156,407.190 ....................... 1,396,129 ...................................  ..................................0 
52468C-40-6 ......... ClearBridge Aggressive Growth Fund ...................................................................................... ................ ....12/29/2023 ... 33 .............................................................................................................................. ...................... 15,215.899 ....................... 2,005,430 ...................................  ..................................0 
52468C-70-3 ......... ClearBridge Aggressive Growth Fund ...................................................................................... ................ ....12/29/2023 ... 33 .............................................................................................................................. ....................... 2,567.994 ..........................341,600 ...................................  ..................................0 
52468E-40-2 ......... ClearBridge Appreciation Fund ............................................................................................ ................ ....12/29/2023 ... 33 .............................................................................................................................. ...................... 29,820.206 ..........................873,610 ...................................  ..................................0 
52468E-70-9 ......... ClearBridge Appreciation Fund ............................................................................................ ................ ....12/29/2023 ... 33 .............................................................................................................................. ...................... 76,454.280 ....................... 2,172,899 ...................................  ..................................0 
52469H-26-3 ......... ClearBridge Mid Cap Fund ................................................................................................... ................ ....12/29/2023 ... 33 .............................................................................................................................. ...................... 58,121.698 ....................... 2,151,970 ...................................  ..................................0 
52469H-73-5 ......... ClearBridge Mid Cap Fund ................................................................................................... ................ ....12/29/2023 ... 33 .............................................................................................................................. ...................... 26,248.037 .......................... 965,925 ...................................  ..................................0 
52469X-87-0 ......... ClearBridge Intl Value ..................................................................................................... ................ ....12/29/2023 ... 41 ............................................................................................................................. ...................... 29,121.924 .......................... 295,015 ...................................  ..................................0 
52470H-66-6 ......... ClearBridge Small Cap Growth Fund ....................................................................................... ................ ....12/29/2023 ... 33 .............................................................................................................................. .....................228,921.213 ....................... 8,882,285 ...................................  ..................................0 
52470H-76-5 ......... ClearBridge Small Cap Growth Fund ....................................................................................... ................ ....12/29/2023 ... 33 .............................................................................................................................. ...................... 41,043.128 ....................... 1,566,374 ...................................  ..................................0 
52471E-25-8 ......... ClearBridge International Growth Fund .................................................................................. ................ ....12/29/2023 ... 33 .............................................................................................................................. ...................... 39,400.492 ....................... 2,338,119 ...................................  ..................................0 
543913-81-8 ......... Lord Abbett Dividend Growth Fund ........................................................................................ ................ ....12/29/2023 ... 71 ............................................................................................................................. .......................... 419.662 ............................ 7,676 ...................................  ..................................0 
543915-35-9 ......... Lord Abbett International Value Fund ................................................................................... ................ ....12/29/2023 ... 71 ............................................................................................................................. ...................... 40,434.550 .......................... 296,445 ...................................  ..................................0 
543915-59-9 ......... Lord Abbett International Core Equity Fund ........................................................................... ................ ....12/29/2023 ... 71 ............................................................................................................................. ....................... 3,981.327 ........................... 53,518 ...................................  ..................................0 
543915-71-4 ......... Lord Abbett Fundamental Equity Fund .................................................................................... ................ ....12/29/2023 ... 71 ............................................................................................................................. ...................... 82,676.665 ....................... 1,036,134 ...................................  ..................................0 
543915-81-3 ......... Lord Abbett International Opportunities Fund ......................................................................... ................ ....12/29/2023 ... 71 ............................................................................................................................. ....................... 1,529.312 ........................... 27,353 ...................................  ..................................0 
543916-30-8 ......... Lord Abbett Income Fund .................................................................................................... ................ ....12/29/2023 ... 71 ............................................................................................................................. .....................469,163.023 ....................... 1,125,684 ...................................  ..................................0 
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544006-50-5 ......... Lord Abbett Developing Growth Fund ...................................................................................... ................ ....12/29/2023 ... 71 ............................................................................................................................. ......................19,871.186 .......................... 464,325 ...................................  ..................................0 
544006-86-9 ......... Lord Abbett Developing Growth Fund ...................................................................................... ................ ....12/29/2023 ... 71 ............................................................................................................................. ...................... 15,745.975 .......................... 374,518 ...................................  ..................................0 
54400A-50-6 ......... Lord Abbett Value Opportunities Fund ................................................................................... ................ ....12/29/2023 ... 71 ............................................................................................................................. ...................... 22,851.539 .......................... 394,476 ...................................  ..................................0 
54400A-66-2 ......... Lord Abbett International Opportunities Fund ......................................................................... ................ ....12/29/2023 ... 71 ............................................................................................................................. ....................... 7,355.663 ..........................132,771 ...................................  ..................................0 
54400A-79-5 ......... Lord Abbett Growth Leaders Fund ......................................................................................... ................ ....12/29/2023 ... 71 ............................................................................................................................. ...................... 48,007.144 ....................... 1,479,152 ...................................  ..................................0 
54400U-10-6 ......... Lord Abbett Total Return Fund ............................................................................................ ................ ....12/29/2023 ... 71 ............................................................................................................................. .....................350,084.302 ....................... 3,043,637 ...................................  ..................................0 
54401E-58-0 ......... Lord Abbett Total Return Fund ............................................................................................ ................ ....12/29/2023 ... 71 ............................................................................................................................. .....................140,458.342 ....................... 1,221,578 ...................................  ..................................0 
54401E-62-2 ......... Lord Abbett Short Duration Income Fund ................................................................................. ................ ....12/29/2023 ... 71 ............................................................................................................................. .....................343,939.780 ....................... 1,317,110 ...................................  ..................................0 
54401E-68-9 ......... Lord Abbett Income Fund .................................................................................................... ................ ....12/29/2023 ... 71 ............................................................................................................................. ..................... 456,503.343 ....................... 1,083,337 ...................................  ..................................0 
54401E-72-1 ......... Lord Abbett High Yield Fund ............................................................................................... ................ ....12/29/2023 ... 71 ............................................................................................................................. .....................370,438.661 ....................... 2,285,661 ...................................  ..................................0 
55273G-15-7 ......... MFS« International DiversificationSM Fund ............................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. .....................204,783.414 ....................... 4,406,912 ...................................  ..................................0 
55273H-35-3 ......... MFS« Value Fund .............................................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. ..................... 213,248.239 ...................... 10,075,473 ...................................  ..................................0 
55273H-36-1 ......... MFS« Research International Fund ........................................................................................ ................ ....12/29/2023 ... 10 ............................................................................................................................. ...................... 18,537.745 .......................... 401,433 ...................................  ..................................0 
55273H-64-3 ......... MFS« Value Fund .............................................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. ...................... 88,325.718 ....................... 4,126,549 ...................................  ..................................0 
55273W-47-5 ......... MFS« Mid Cap Value Fund .................................................................................................... ................ ....12/29/2023 ... 10 ............................................................................................................................. .....................275,409.647 ....................... 7,995,768 ...................................  ..................................0 
55273W-57-4 ......... MFS« Mid Cap Value Fund .................................................................................................... ................ ....12/29/2023 ... 10 ............................................................................................................................. ...................... 61,609.595 ....................... 1,721,882 ...................................  ..................................0 
552743-54-4 ......... MFS« International DiversificationSM Fund ............................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. .....................655,641.349 ...................... 14,319,066 ...................................  ..................................0 
552746-65-3 ......... MFS« International Intrinsic Value Fund ............................................................................... ................ ....12/29/2023 ... 10 ............................................................................................................................. .....................148,642.366 ........................5,534,899 ...................................  ..................................0 
55275E-17-6 ......... MFS« Lifetime« 2055 Fund .................................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. ...................... 81,743.213 ....................... 1,460,312 ...................................  ..................................0 
55275E-18-4 ......... MFS« Lifetime« 2050 Fund .................................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. ...................... 73,129.147 ....................... 1,507,234 ...................................  ..................................0 
55275E-21-8 ......... MFS« Lifetime« 2045 Fund .................................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. ...................... 65,999.249 ....................... 1,126,072 ...................................  ..................................0 
55275E-22-6 ......... MFS« Lifetime« 2040 Fund .................................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. .....................105,608.539 ....................... 1,836,807 ...................................  ..................................0 
55275E-23-4 ......... MFS« Lifetime« 2035 Fund .................................................................................................. ................ ....12/28/2023 ... 10 ............................................................................................................................. ...................... 83,292.146 ....................... 1,321,178 ...................................  ..................................0 
55275E-24-2 ......... MFS« Lifetime« 2030 Fund .................................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. .....................130,814.414 ....................... 2,005,860 ...................................  ..................................0 
55275E-25-9 ......... MFS« Lifetime« 2025 Fund .................................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. .....................144,278.790 ....................... 1,853,265 ...................................  ..................................0 
55275E-27-5 ......... MFS« Lifetime« Income Fund ................................................................................................ ................ ....12/29/2023 ... 10 ............................................................................................................................. ...................... 69,657.727 ..........................831,614 ...................................  ..................................0 
55279J-44-5 ......... MFS« Lifetime« 2060 Fund .................................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. ...................... 77,585.432 ....................... 1,100,231 ...................................  ..................................0 
552982-72-0 ......... MFS« Global Real Estate Fund ............................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. ....................... 6,227.555 ........................... 93,997 ...................................  ..................................0 
552985-67-3 ......... MFS« Growth Fund ............................................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. ....................... 8,373.123 ....................... 1,360,329 ...................................  ..................................0 
552986-59-8 ......... MFS Utilities Fund .......................................................................................................... ................ ....12/29/2023 ... 10 ............................................................................................................................. ....................... 2,500.310 ........................... 56,132 ...................................  ..................................0 
552986-68-9 ......... MFS« Utilities Fund ......................................................................................................... ................ ....12/29/2023 ... 10 ............................................................................................................................. ...................... 39,056.871 .......................... 836,496 ...................................  ..................................0 
552987-55-4 ......... MFS« Mid Cap Growth Fund .................................................................................................. ................ ....12/29/2023 ... 10 ............................................................................................................................. ...................... 27,567.287 .......................... 726,964 ...................................  ..................................0 
56063J-71-6 ......... MainStay ICAP International Fund ........................................................................................ ................ ....12/29/2023 ... 42 .............................................................................................................................. ........................3,493.448 .......................... 132,192 ...................................  ..................................0 
56063N-80-8 ......... MainStay Winslow Large Cap Growth Fund ................................................................................ ................ ....12/29/2023 ... 42 .............................................................................................................................. .....................231,691.193 ....................... 2,308,511 ...................................  ..................................0 
56063N-88-1 ......... MainStay High Yield Corporate Bond Fund ............................................................................... ................ ....12/29/2023 ... 42 .............................................................................................................................. ..................... 520,236.932 ....................... 2,605,271 ...................................  ..................................0 
56064L-62-9 ......... MainStay Epoch U.S. Equity Yield Fund .................................................................................. ................ ....12/19/2023 ... 42 .............................................................................................................................. ............................ 0.069 ..................................1 ...................................  ..................................0 
563821-11-5 ......... Pro-Mix« Maximum Term Collective Investment Trust .................................................................. ................ ....12/29/2023 ... 16 ............................................................................................................................. ...................... 53,024.548 ....................... 2,846,532 ...................................  ..................................0 
563821-12-3 ......... Pro-Mix« Extended Term Collective Investment Trust ................................................................. ................ ....12/29/2023 ... 16 ............................................................................................................................. ...................... 90,570.905 ....................... 3,886,297 ...................................  ..................................0 
563821-13-1 ......... Pro-Mix« Moderate Term Collective Investment Trust ................................................................. ................ ....12/29/2023 ... 16 ............................................................................................................................. .....................123,249.560 ....................... 4,488,823 ...................................  ..................................0 
563821-14-9 ......... Pro-Mix« Conservative Term Collective Investment T ................................................................. ................ ....12/29/2023 ... 16 ............................................................................................................................. ...................... 44,646.247 ....................... 1,432,172 ...................................  ..................................0 
575719-82-8 ......... Massachusetts Investors Growth Stock Fund ............................................................................ ................ ....12/29/2023 ... 10 ............................................................................................................................. .....................400,236.583 ...................... 15,391,091 ...................................  ..................................0 
575719-85-1 ......... Massachusetts Investors Growth Stock Fund ............................................................................ ................ ....12/29/2023 ... 10 ............................................................................................................................. .....................314,788.758 ...................... 11,740,774 ...................................  ..................................0 
575736-10-3 ......... MFS Growth with Income ..................................................................................................... ................ ....12/29/2023 ... 10 ............................................................................................................................. ...................... 41,848.211 ....................... 1,444,547 ...................................  ..................................0 
575736-81-4 ......... MFS Growth with Income ..................................................................................................... ................ ....12/28/2023 ... 10 ............................................................................................................................. .....................178,402.971 ....................... 5,842,782 ...................................  ..................................0 
575736-84-8 ......... Massachusetts Investors Trust ........................................................................................... ................ ....12/29/2023 ... 10 ............................................................................................................................. .....................114,054.999 ....................... 3,845,231 ...................................  ..................................0 
57630A-64-2 ......... MassMutual Total Return Bond Fund ....................................................................................... ................ ....12/13/2023 ... 97 ............................................................................................................................. .......................... 156.925 .............................1,313 ...................................  ..................................0 
592905-10-3 ......... Metropolitan West Total Return Bond .................................................................................... ................ ....12/29/2023 ... 65 ............................................................................................................................. .....................196,815.392 ....................... 1,774,765 ...................................  ..................................0 
592905-76-4 ......... Metropolitan West Total Return Bond .................................................................................... ................ ....12/29/2023 ... 65 ............................................................................................................................. .....................921,100.838 ....................... 7,779,090 ...................................  ..................................0 
617440-30-0 ......... Core Plus Fixed Income Portfolio ........................................................................................ ................ ....12/29/2023 ... 39 .............................................................................................................................. ...................... 80,000.224 ..........................758,308 ...................................  ..................................0 
617440-83-9 ......... Global Strategist Portfolio ............................................................................................... ................ ....12/28/2023 ... 39 .............................................................................................................................. ...................... 23,738.167 .......................... 374,733 ...................................  ..................................0 
61760X-71-1 ......... Growth Portfolio ............................................................................................................. ................ ....12/28/2023 ... 39 .............................................................................................................................. ........................2,241.425 ........................... 79,598 ...................................  ..................................0 
61760X-75-2 ......... International Opportunity Portfolio .................................................................................... ................ ....12/26/2023 ... 39 .............................................................................................................................. ..........................191.270 ............................ 4,076 ...................................  ..................................0 
628380-10-7 ......... Franklin Mutual Shares Fund ............................................................................................... ................ ....12/29/2023 ... 15 ............................................................................................................................. ....................... 4,794.405 .......................... 114,214 ...................................  ..................................0 
628380-80-0 ......... Franklin Mutual Quest Fund ................................................................................................ ................ ....12/29/2023 ... 15 ............................................................................................................................. ...................... 20,495.710 .......................... 266,438 ...................................  ..................................0 
640917-86-0 ......... Neuberger Berman Socially Responsive Fund ............................................................................. ................ ....12/29/2023 ... 43 .............................................................................................................................. ...................... 20,444.678 .......................... 795,212 ...................................  ..................................0 
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641224-27-4 ......... Neuberger Berman International Select Fund ............................................................................ ................ ....12/29/2023 ... 43 .............................................................................................................................. ....................... 4,647.160 ........................... 56,268 ...................................  ..................................0 
64122M-20-9 ......... Neuberger Berman Focus Fund ............................................................................................... ................ ....12/29/2023 ... 43 .............................................................................................................................. ....................... 8,167.895 .......................... 186,944 ...................................  ..................................0 
64122M-50-6 ......... Neuberger Berman Large Cap Value Fund .................................................................................. ................ ....12/29/2023 ... 43 .............................................................................................................................. ...................... 17,298.247 .......................... 732,124 ...................................  ..................................0 
64122M-60-5 ......... Neuberger Berman Genesis Fund ............................................................................................ ................ ....12/29/2023 ... 43 .............................................................................................................................. ....................... 8,100.714 ..........................466,691 ...................................  ..................................0 
64122Q-45-7 ......... Neuberger Berman International Equity Fund ............................................................................ ................ ....12/29/2023 ... 43 .............................................................................................................................. ....................... 8,414.267 ..........................101,279 ...................................  ..................................0 
64122Q-49-9 ......... Neuberger Berman Socially Responsive Fund ............................................................................. ................ ....12/29/2023 ... 43 .............................................................................................................................. ...................... 51,989.251 ....................... 2,001,004 ...................................  ..................................0 
64122Q-51-5 ......... Neuberger Berman Real Estate Fund ....................................................................................... ................ ....12/29/2023 ... 43 .............................................................................................................................. .....................151,355.662 ....................... 1,881,011 ...................................  ..................................0 
64122Q-76-2 ......... Neuberger Berman Real Estate Fund ....................................................................................... ................ ....12/29/2023 ... 43 .............................................................................................................................. ...................... 97,385.574 ....................... 1,213,435 ...................................  ..................................0 
64128K-40-5 ......... Neuberger Berman Core Bond Fund .......................................................................................... ................ ....12/29/2023 ... 43 .............................................................................................................................. .....................107,761.500 .......................... 962,244 ...................................  ..................................0 
64128K-56-1 ......... Neuberger Berman Strategic Income R6 ................................................................................... ................ ....12/29/2023 ... 45 .............................................................................................................................. .....................336,976.807 ........................3,223,345 ...................................  ..................................0 
64128K-70-2 ......... Neuberger Berman High Income Bond Fund ................................................................................. ................ ....12/29/2023 ... 43 .............................................................................................................................. ...................... 20,279.597 ..........................148,669 ...................................  ..................................0 
64128K-75-1 ......... Neuberger Berman Strategic Income Fund ................................................................................. ................ ....12/29/2023 ... 43 .............................................................................................................................. ...................... 61,470.588 .......................... 589,503 ...................................  ..................................0 
643822-81-0 ......... The New Economy Fund« ...................................................................................................... ................ ....12/27/2023 ... 36 ............................................................................................................................. ....................... 3,087.815 .......................... 154,720 ...................................  ..................................0 
648018-81-0 ......... New Perspective Fund« ...................................................................................................... ................ ....12/28/2023 ... 36 ............................................................................................................................. .....................384,579.861 ...................... 20,701,857 ...................................  ..................................0 
648018-83-6 ......... New Perspective Fund« ...................................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................289,904.116 ...................... 15,685,030 ...................................  ..................................0 
648018-85-1 ......... New Perspective Fund« ...................................................................................................... ................ ....12/28/2023 ... 36 ............................................................................................................................. ...................... 66,183.560 ....................... 3,464,111 ...................................  ..................................0 
649280-81-5 ......... New World Fund« .............................................................................................................. ................ ....12/29/2023 ... 36 ............................................................................................................................. ..................... 224,533.339 ...................... 16,196,828 ...................................  ..................................0 
66263L-85-8 ......... North Square Spectrum Alpha  Fund ....................................................................................... ................ ....12/29/2023 ... 27 ............................................................................................................................. ...................... 12,310.986 ........................... 99,070 ...................................  ..................................0 
670678-50-7 ......... Nuveen Real Estate Securities Fund ...................................................................................... ................ ....12/29/2023 ... 44 .............................................................................................................................. .....................109,095.184 ....................... 1,581,159 ...................................  ..................................0 
670678-87-9 ......... Nuveen Dividend Value Fund ................................................................................................ ................ ....12/29/2023 ... 44 .............................................................................................................................. ...................... 36,291.221 .......................... 490,763 ...................................  ..................................0 
67084Y-82-2 ......... Invesco Global Equity Trust .............................................................................................. ................ ....12/29/2023 ... 12 ............................................................................................................................. .....................119,244.614 ....................... 5,561,685 ...................................  ..................................0 
693390-70-0 ......... PIMCO Total Return Fund .................................................................................................... ................ ....12/29/2023 ... 81 ............................................................................................................................. .....................716,943.605 ....................... 6,071,319 ...................................  ..................................0 
693390-88-2 ......... PIMCO International Bond Fund (U.S. Dollar-Hedged) ................................................................. ................ ....12/29/2023 ... 81 ............................................................................................................................. ....................... 5,557.711 ........................... 52,669 ...................................  ..................................0 
693391-10-4 ......... PIMCO Real Return Fund ..................................................................................................... ................ ....12/29/2023 ... 81 ............................................................................................................................. .....................560,150.070 ....................... 5,600,271 ...................................  ..................................0 
693391-88-0 ......... PIMCO Diversified Income Fund ............................................................................................ ................ ....12/29/2023 ... 81 ............................................................................................................................. .......................... 133.384 .............................1,219 ...................................  ..................................0 
722005-61-8 ......... PIMCO All Asset Fund ....................................................................................................... ................ ....12/29/2023 ... 81 ............................................................................................................................. ...................... 14,335.278 .......................... 155,009 ...................................  ..................................0 
722005-62-6 ......... PIMCO All Asset Fund ....................................................................................................... ................ ....12/28/2023 ... 81 ............................................................................................................................. .......................... 131.944 ............................ 1,416 ...................................  ..................................0 
722005-64-2 ......... PIMCO StocksPLUS Absolute Return I ...................................................................................... ................ ....12/29/2023 ... 81 ............................................................................................................................. ...................... 22,474.654 .......................... 225,588 ...................................  ..................................0 
72200Q-25-7 ......... PIMCO RealEstateRealReturn Strategy Fund .............................................................................. ................ ....12/26/2023 ... 81 ............................................................................................................................. ........................... 34.382 ............................... 801 ...................................  ..................................0 
72200Q-38-0 ......... PIMCO StocksPLUS International (U.S. Dollar-Hedged ................................................................. ................ ....12/29/2023 ... 81 ............................................................................................................................. .....................279,127.783 ....................... 2,258,143 ...................................  ..................................0 
72200Q-43-0 ......... PIMCO StocksPLUS« International Fund (U.S. Dollar- ................................................................. ................ ....12/29/2023 ... 81 ............................................................................................................................. .....................286,191.478 ....................... 2,120,550 ...................................  ..................................0 
72200Q-62-0 ......... PIMCO StocksPLUS« Absolute Return Fund ................................................................................. ................ ....12/29/2023 ... 81 ............................................................................................................................. ...................... 51,240.046 .......................... 509,627 ...................................  ..................................0 
72201F-47-4 ......... PIMCO Income Fund ............................................................................................................ ................ ....12/29/2023 ... 81 ............................................................................................................................. .................. 1,038,475.046 ...................... 10,802,073 ...................................  ..................................0 
72201F-49-0 ......... PIMCO Income Fund ............................................................................................................ ................ ....12/29/2023 ... 81 ............................................................................................................................. .................. 1,957,552.406 ...................... 20,388,010 ...................................  ..................................0 
72201F-79-7 ......... PIMCO StocksPLUS« Small Fund ............................................................................................. ................ ....12/27/2023 ... 81 ............................................................................................................................. ........................... 94.592 ............................... 637 ...................................  ..................................0 
72201M-63-6 ......... PIMCO Real Return Fund ..................................................................................................... ................ ....12/29/2023 ... 81 ............................................................................................................................. .....................498,040.886 ....................... 5,017,260 ...................................  ..................................0 
72201M-66-9 ......... PIMCO Low Duration Fund .................................................................................................... ................ ....12/29/2023 ... 81 ............................................................................................................................. .....................138,063.362 ....................... 1,250,062 ...................................  ..................................0 
72201P-64-7 ......... PIMCO Long-Term Credit Fund ............................................................................................... ................ ....12/29/2023 ... 81 ............................................................................................................................. .....................428,275.289 ....................... 3,725,116 ...................................  ..................................0 
723622-10-6 ......... Pioneer Bond Fund ............................................................................................................ ................ ....12/29/2023 ... 69 ............................................................................................................................. .....................280,739.129 ....................... 2,301,629 ...................................  ..................................0 
72366V-40-5 ......... Pioneer Equity Income Fund ................................................................................................ ................ ....12/29/2023 ... 69 ............................................................................................................................. ...................... 39,993.471 ....................... 1,245,734 ...................................  ..................................0 
72366V-70-2 ......... Pioneer Equity Income Fund ................................................................................................ ................ ....12/29/2023 ... 69 ............................................................................................................................. .....................114,160.592 ....................... 3,515,521 ...................................  ..................................0 
723682-40-7 ......... Pioneer Fund .................................................................................................................. ................ ....12/29/2023 ... 69 ............................................................................................................................. ..................... 120,524.549 ....................... 4,113,132 ...................................  ..................................0 
723695-10-2 ......... Pioneer Fundamental Growth Fund .......................................................................................... ................ ....12/29/2023 ... 69 ............................................................................................................................. .....................132,376.087 ....................... 3,762,613 ...................................  ..................................0 
72387N-78-8 ......... Pioneer Global Sustainable Equity Fund ................................................................................. ................ ....12/29/2023 ... 69 ............................................................................................................................. ....................... 9,912.214 .......................... 168,235 ...................................  ..................................0 
72387W-72-1 ......... Pioneer Select Mid-Cap Growth K .......................................................................................... ................ ....12/29/2023 ... 69 ............................................................................................................................. ...................... 69,118.216 ....................... 2,791,411 ...................................  ..................................0 
72387W-76-2 ......... Pioneer Select Mid Cap Growth Fund ...................................................................................... ................ ....12/29/2023 ... 69 ............................................................................................................................. ...................... 79,831.295 ....................... 3,515,514 ...................................  ..................................0 
72387X-10-9 ......... Pioneer Disciplined Value Fund ........................................................................................... ................ ....12/29/2023 ... 69 ............................................................................................................................. ...................... 42,476.133 .......................... 573,269 ...................................  ..................................0 
72387X-40-6 ......... Pioneer Disciplined Value Fund ........................................................................................... ................ ....12/28/2023 ... 69 ............................................................................................................................. ...................... 33,535.142 .......................... 455,563 ...................................  ..................................0 
723884-40-9 ......... Pioneer Strategic Income Fund ............................................................................................ ................ ....12/29/2023 ... 69 ............................................................................................................................. .....................436,085.225 ....................... 4,017,172 ...................................  ..................................0 
723884-70-6 ......... Pioneer Strategic Income Ret Opt ........................................................................................ ................ ....12/29/2023 ... 69 ............................................................................................................................. ..................... 595,979.946 ....................... 5,482,817 ...................................  ..................................0 
741479-20-8 ......... Growth Stock Fund ........................................................................................................... ................ ....12/29/2023 ... 5 ............................................................................................................................... ...................... 57,848.398 ........................4,373,425 ...................................  ..................................0 
741479-40-6 ......... Growth Stock Fund ........................................................................................................... ................ ....12/29/2023 ... 5 ............................................................................................................................... ...................... 90,522.298 ....................... 7,089,485 ...................................  ..................................0 
74149N-20-5 ......... Global Multi-Sector Bond Fund ............................................................................................ ................ ....12/29/2023 ... 5 ............................................................................................................................... .....................138,380.076 ....................... 1,322,793 ...................................  ..................................0 
74149P-10-1 ......... Retirement 2010 Fund ........................................................................................................ ................ ....12/21/2023 ... 5 ............................................................................................................................... ............................ 0.003 ..................................0 ...................................  ..................................0 
74149P-20-0 ......... Retirement 2020 Fund ........................................................................................................ ................ ....12/21/2023 ... 5 ............................................................................................................................... ............................ 0.070 ..................................1 ...................................  ..................................0 
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74149P-50-7 ......... Retirement Balanced Fund ................................................................................................... ................ ....12/29/2023 ... 5 ............................................................................................................................... ...................... 83,016.227 ....................... 1,033,279 ...................................  ..................................0 
74149P-79-6 ......... Retirement 2015 Fund ........................................................................................................ ................ ....12/21/2023 ... 5 ............................................................................................................................... ............................ 0.200 ..................................2 ...................................  ..................................0 
74253Q-19-2 ......... Principal MidCap Value I ................................................................................................... ................ ....12/28/2023 ... 55 .............................................................................................................................. ...................... 21,041.329 .......................... 338,282 ...................................  ..................................0 
74254R-69-4 ......... Principal SmallCap Value II ............................................................................................... ................ ....12/28/2023 ... 55 .............................................................................................................................. .......................... 327.477 .............................3,692 ...................................  ..................................0 
744336-87-6 ......... PGIM Global Real Estate Fund ............................................................................................. ................ ....12/29/2023 ... 45 .............................................................................................................................. ...................... 34,223.393 ..........................615,613 ...................................  ..................................0 
74440B-80-1 ......... Prudential Total Return Bond Fund ....................................................................................... ................ ....12/29/2023 ... 45 .............................................................................................................................. .....................798,508.091 ....................... 9,490,761 ...................................  ..................................0 
74440B-88-4 ......... Prudential Total Return Bond Fund ....................................................................................... ................ ....12/29/2023 ... 45 .............................................................................................................................. ..................... 624,245.922 ....................... 7,371,550 ...................................  ..................................0 
74440Y-88-4 ......... Prudential High-Yield Ret Opt ............................................................................................ ................ ....12/29/2023 ... 45 .............................................................................................................................. .....................329,586.850 ....................... 1,515,081 ...................................  ..................................0 
74441C-80-8 ......... Prudential Jennison Mid-Cap Growth Fund, Inc. ........................................................................ ................ ....12/29/2023 ... 45 .............................................................................................................................. .....................223,262.418 ....................... 4,249,007 ...................................  ..................................0 
74441K-10-7 ......... Prudential Jennison Natural Resources Fund, Inc. .................................................................... ................ ....12/29/2023 ... 45 .............................................................................................................................. ...................... 73,586.755 ....................... 3,874,963 ...................................  ..................................0 
74441L-80-8 ......... Prudential Jennison Global Equity Income Fund ........................................................................ ................ ....12/29/2023 ... 45 .............................................................................................................................. ...................... 29,317.056 ..........................376,057 ...................................  ..................................0 
74441N-40-8 ......... Prudential Jennison Small Company Fund, Inc. ......................................................................... ................ ....12/29/2023 ... 45 .............................................................................................................................. ...................... 89,904.804 ....................... 1,890,136 ...................................  ..................................0 
74441N-88-7 ......... Prudential Jennison Small Company Fund, Inc. ......................................................................... ................ ....12/29/2023 ... 45 .............................................................................................................................. .....................109,446.373 ....................... 2,227,733 ...................................  ..................................0 
74441P-85-8 ......... Prudential Jennison Utility Fund ........................................................................................ ................ ....12/29/2023 ... 45 .............................................................................................................................. .....................241,140.517 ....................... 3,250,061 ...................................  ..................................0 
74445D-18-2 ......... PGIM Target Date 2060 Fund ................................................................................................ ................ ....12/26/2023 ... 45 .............................................................................................................................. ..........................647.696 .............................8,045 ...................................  ..................................0 
74445D-25-7 ......... PGIM Target Date 2055 Fund ................................................................................................ ................ ....12/26/2023 ... 45 .............................................................................................................................. ....................... 9,290.315 ........................... 92,399 ...................................  ..................................0 
74445D-32-3 ......... PGIM Target Date 2050 Fund ................................................................................................ ................ ....12/26/2023 ... 45 .............................................................................................................................. ......................10,174.608 ..........................118,214 ...................................  ..................................0 
74445D-38-0 ......... PGIM Target Date 2045 Fund ................................................................................................ ................ ....12/26/2023 ... 45 .............................................................................................................................. ...................... 24,246.093 .......................... 268,564 ...................................  ..................................0 
74445D-45-5 ......... PGIM Target Date 2040 Fund ................................................................................................ ................ ....12/26/2023 ... 45 .............................................................................................................................. ......................18,027.177 .......................... 205,157 ...................................  ..................................0 
74445D-52-1 ......... PGIM Target Date 2035 Fund ................................................................................................ ................ ....12/26/2023 ... 45 .............................................................................................................................. ...................... 12,168.151 .......................... 132,350 ...................................  ..................................0 
74445D-58-8 ......... PGIM Target Date 2030 Fund ................................................................................................ ................ ....12/26/2023 ... 45 .............................................................................................................................. ...................... 28,454.653 ..........................309,176 ...................................  ..................................0 
74445D-60-4 ......... PGIM Target Date Income Fund ............................................................................................. ................ ....12/26/2023 ... 45 .............................................................................................................................. ...................... 15,763.840 .......................... 154,345 ...................................  ..................................0 
746444-10-8 ......... Putnam Dynamic Asset Allocation Growth Fund .......................................................................... ................ ....12/29/2023 ... 14 ............................................................................................................................. ....................... 2,692.093 ........................... 46,744 ...................................  ..................................0 
746444-30-6 ......... Putnam Dynamic Asset Allocation Balanced Fund ........................................................................ ................ ....12/28/2023 ... 14 ............................................................................................................................. .......................... 559.972 ............................ 8,150 ...................................  ..................................0 
746444-50-4 ......... Putnam Dynamic Asset Allocation Conservative Fund .................................................................. ................ ....12/29/2023 ... 14 ............................................................................................................................. ....................... 1,133.986 ........................... 10,941 ...................................  ..................................0 
746745-80-1 ......... Putnam Large Cap Value R6 ................................................................................................. ................ ....12/29/2023 ... 14 ............................................................................................................................. .....................447,809.356 ...................... 13,224,956 ...................................  ..................................0 
746764-64-6 ......... Putnam Focused Equity Fund ................................................................................................ ................ ....12/29/2023 ... 14 ............................................................................................................................. ....................... 5,828.125 .......................... 153,452 ...................................  ..................................0 
74680A-20-8 ......... Putnam Large Cap Growth Fund .............................................................................................. ................ ....12/26/2023 ... 14 ............................................................................................................................. ....................... 1,560.486 ........................... 78,767 ...................................  ..................................0 
76133T-76-7 ......... American Innovation Fund ................................................................................................... ................ ....12/22/2023 ... 100 ............................................................................................................................ ....................... 1,272.723 ........................... 15,131 ...................................  ..................................0 
779546-30-8 ......... T. Rowe Price Dividend Growth Fund ...................................................................................... ................ ....12/27/2023 ... 5 ............................................................................................................................... ............................ 1.063 ................................ 75 ...................................  ..................................0 
77954M-30-3 ......... Capital Appreciation Fund ................................................................................................. ................ ....12/29/2023 ... 5 ............................................................................................................................... ....................... 5,207.205 .......................... 163,539 ...................................  ..................................0 
77954Q-40-3 ......... Blue Chip Growth Fund ...................................................................................................... ................ ....12/27/2023 ... 5 ............................................................................................................................... ...................... 24,866.921 ....................... 2,887,718 ...................................  ..................................0 
779556-30-7 ......... Mid-Cap Growth Fund ......................................................................................................... ................ ....12/29/2023 ... 5 ............................................................................................................................... ....................... 6,889.409 ..........................597,716 ...................................  ..................................0 
779556-40-6 ......... Mid-Cap Growth Fund ......................................................................................................... ................ ....12/29/2023 ... 5 ............................................................................................................................... ....................... 1,871.409 ..........................180,742 ...................................  ..................................0 
779557-30-5 ......... T. Rowe Price All-Cap Opportunities Fund .............................................................................. ................ ....12/26/2023 ... 5 ............................................................................................................................... .............................4.624 ............................... 294 ...................................  ..................................0 
77956H-30-2 ......... International Discovery Fund ............................................................................................. ................ ....12/29/2023 ... 5 ............................................................................................................................... ....................... 6,139.116 .......................... 371,223 ...................................  ..................................0 
77956H-37-7 ......... International Discovery Fund ............................................................................................. ................ ....12/29/2023 ... 5 ............................................................................................................................... ...................... 17,285.300 ....................... 1,047,060 ...................................  ..................................0 
77957L-40-1 ......... Spectrum Moderate Allocation Fund ....................................................................................... ................ ....12/28/2023 ... 5 ............................................................................................................................... .....................238,686.465 ........................5,255,541 ...................................  ..................................0 
77957L-50-0 ......... Spectrum Moderate Growth Allocation Fund .............................................................................. ................ ....12/28/2023 ... 5 ............................................................................................................................... ...................... 90,498.792 ....................... 3,140,413 ...................................  ..................................0 
77957L-60-9 ......... Spectrum Conservative Allocation Fund .................................................................................. ................ ....12/28/2023 ... 5 ............................................................................................................................... .................. 2,202,297.121 ...................... 39,858,161 ...................................  ..................................0 
779919-10-9 ......... Real Estate Fund ............................................................................................................. ................ ....12/29/2023 ... 5 ............................................................................................................................... ......................10,836.601 ..........................131,127 ...................................  ..................................0 
779919-30-7 ......... Real Estate Fund ............................................................................................................. ................ ....12/29/2023 ... 5 ............................................................................................................................... ....................... 4,223.187 ........................... 49,396 ...................................  ..................................0 
780905-22-0 ......... Royce Small-Cap Value Fund ................................................................................................ ................ ....12/29/2023 ... 51 ............................................................................................................................. ....................... 8,603.124 ........................... 83,444 ...................................  ..................................0 
808509-75-6 ......... Schwab Total Stock Market Index Fund« .................................................................................. ................ ....12/29/2023 ... 37 ............................................................................................................................. ...................... 24,574.852 ....................... 1,851,069 ...................................  ..................................0 
808518-36-9 ......... Schwab Indexed Retirement Trust Fund 2055 ............................................................................. ................ ....12/29/2023 ... 37 ............................................................................................................................. ...................... 21,237.331 .......................... 472,325 ...................................  ..................................0 
808518-49-2 ......... Schwab Indexed Retirement Trust Fund 2050 ............................................................................. ................ ....12/29/2023 ... 37 ............................................................................................................................. ...................... 41,041.976 ....................... 1,594,316 ...................................  ..................................0 
808518-51-8 ......... Schwab Indexed Retirement Trust Fund 2045 ............................................................................. ................ ....12/29/2023 ... 37 ............................................................................................................................. ...................... 43,231.703 ....................... 1,675,231 ...................................  ..................................0 
808518-52-6 ......... Schwab Indexed Retirement Trust Fund 2040 ............................................................................. ................ ....12/29/2023 ... 37 ............................................................................................................................. ...................... 53,706.677 ....................... 1,953,673 ...................................  ..................................0 
808518-53-4 ......... Schwab Indexed Retirement Trust Fund 2035 ............................................................................. ................ ....12/29/2023 ... 37 ............................................................................................................................. ...................... 35,371.469 ....................... 1,245,246 ...................................  ..................................0 
808518-54-2 ......... Schwab Indexed Retirement Trust Fund 2030 ............................................................................. ................ ....12/29/2023 ... 37 ............................................................................................................................. .....................123,462.834 ....................... 3,955,619 ...................................  ..................................0 
808518-55-9 ......... Schwab Indexed Retirement Trust Fund 2025 ............................................................................. ................ ....12/29/2023 ... 37 ............................................................................................................................. ...................... 25,696.486 .......................... 767,525 ...................................  ..................................0 
808518-56-7 ......... Schwab Indexed Retirement Trust Fund 2020 ............................................................................. ................ ....12/29/2023 ... 37 ............................................................................................................................. ...................... 84,746.741 ....................... 2,256,348 ...................................  ..................................0 
808518-57-5 ......... Schwab Indexed Retirement Trust Fund 2015 ............................................................................. ................ ....12/29/2023 ... 37 ............................................................................................................................. ....................... 5,631.639 .......................... 136,639 ...................................  ..................................0 
808518-58-3 ......... Schwab Indexed Retirement Trust Fund 2010 ............................................................................. ................ ....12/29/2023 ... 37 ............................................................................................................................. ....................... 5,690.285 ..........................129,700 ...................................  ..................................0 
80851W-86-1 ......... Schwab Indexed Retirement Trust Fund 2060 ............................................................................. ................ ....12/28/2023 ... 37 ............................................................................................................................. ...................... 23,864.252 .......................... 456,664 ...................................  ..................................0 
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831681-81-2 ......... American Funds SMALLCAP World Fund ...................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. ...................... 18,429.248 ....................... 1,169,855 ...................................  ..................................0 
831681-83-8 ......... SMALLCAP World Fund« ........................................................................................................ ................ ....12/29/2023 ... 36 ............................................................................................................................. ...................... 37,356.659 ....................... 2,389,965 ...................................  ..................................0 
857443-60-0 ......... State Street Emerging Markets Index Fund .............................................................................. ................ ....12/29/2023 ... 49 .............................................................................................................................. ..................... 253,952.645 ....................... 8,249,002 ...................................  ..................................0 
857444-10-3 ......... State Street U.S. Bond Index Fund ....................................................................................... ................ ....12/29/2023 ... 49 .............................................................................................................................. .................. 1,503,572.293 ...................... 42,158,274 ...................................  ..................................0 
857444-12-9 ......... State Street International Index Fund .................................................................................. ................ ....12/29/2023 ... 49 .............................................................................................................................. .....................658,114.740 ...................... 23,408,824 ...................................  ..................................0 
857444-20-2 ......... State Street S&P 500 Index Fund .......................................................................................... ................ ....12/29/2023 ... 49 .............................................................................................................................. ....................... 4,289.139 ....................... 4,961,041 ...................................  ..................................0 
857444-57-4 ......... State Street S&P Mid Cap Index Fund ..................................................................................... ................ ....12/29/2023 ... 49 .............................................................................................................................. .....................329,828.600 ...................... 38,023,486 ...................................  ..................................0 
857444-62-4 ......... State Street S&P 500 Index Fund .......................................................................................... ................ ....12/29/2023 ... 49 .............................................................................................................................. .....................788,032.165 ...................... 14,659,542 ...................................  ..................................0 
857444-74-9 ......... State Street Russell Small Cap Index Fund ............................................................................. ................ ....12/29/2023 ... 49 .............................................................................................................................. .....................243,261.089 ......................18,798,007 ...................................  ..................................0 
857444-75-6 ......... State Street Russell Large Cap Growth Index Fund .................................................................... ................ ....12/29/2023 ... 49 .............................................................................................................................. .................. 1,002,954.576 ...................... 50,942,640 ...................................  ..................................0 
857444-76-4 ......... State Street Russell Large Cap Value Index Fund ..................................................................... ................ ....12/29/2023 ... 49 .............................................................................................................................. ..................... 482,542.436 ...................... 25,221,895 ...................................  ..................................0 
85744A-68-7 ......... State Street Global All Cap Ex US Index Fund ......................................................................... ................ ....12/29/2023 ... 49 .............................................................................................................................. .....................309,019.504 ....................... 3,830,727 ...................................  ..................................0 
85744A-86-9 ......... State Street S&P 500 Index NL Fund ...................................................................................... ................ ....12/29/2023 ... 49 .............................................................................................................................. ...................... 21,586.526 ....................... 2,240,147 ...................................  ..................................0 
85744T-81-9 ......... State Street Russell Small Cap Value Index Fund ..................................................................... ................ ....12/29/2023 ... 49 .............................................................................................................................. .....................270,445.910 ........................9,323,984 ...................................  ..................................0 
85744T-82-7 ......... State Street Russell Small Cap Growth Index Fund .................................................................... ................ ....12/29/2023 ... 49 .............................................................................................................................. .....................226,075.100 ....................... 8,995,795 ...................................  ..................................0 
85744W-22-6 ......... State Street U.S. Bond Index Fund ....................................................................................... ................ ....12/29/2023 ... 49 .............................................................................................................................. .....................730,805.108 ....................... 7,460,323 ...................................  ..................................0 
85744W-38-2 ......... State Street S&P Mid Cap Index Fund ..................................................................................... ................ ....12/29/2023 ... 49 .............................................................................................................................. .....................242,183.169 ....................... 4,913,975 ...................................  ..................................0 
85744W-46-5 ......... State Street Target Retirement 2060 Fund .............................................................................. ................ ....12/29/2023 ... 49 .............................................................................................................................. .....................582,263.136 ...................... 10,175,323 ...................................  ..................................0 
85744W-63-0 ......... State Street Target Retirement Income Fund ............................................................................ ................ ....12/29/2023 ... 49 .............................................................................................................................. .....................273,627.979 ....................... 3,820,796 ...................................  ..................................0 
85744W-64-8 ......... State Street Target Retirement 2055 Fund .............................................................................. ................ ....12/28/2023 ... 49 .............................................................................................................................. .....................670,358.989 ...................... 12,472,139 ...................................  ..................................0 
85744W-65-5 ......... State Street Target Retirement 2050 Fund .............................................................................. ................ ....12/29/2023 ... 49 .............................................................................................................................. .................. 1,046,740.975 ...................... 19,521,327 ...................................  ..................................0 
85744W-66-3 ......... State Street Target Retirement 2045 Fund .............................................................................. ................ ....12/29/2023 ... 49 .............................................................................................................................. .................. 1,180,141.430 ...................... 21,942,902 ...................................  ..................................0 
85744W-67-1 ......... State Street Target Retirement 2040 Fund .............................................................................. ................ ....12/29/2023 ... 49 .............................................................................................................................. .................. 1,108,135.405 ...................... 19,993,834 ...................................  ..................................0 
85744W-68-9 ......... State Street Target Retirement 2035 Fund .............................................................................. ................ ....12/29/2023 ... 49 .............................................................................................................................. .................. 1,275,610.172 ...................... 22,622,030 ...................................  ..................................0 
85744W-69-7 ......... State Street Target Retirement 2030 Fund .............................................................................. ................ ....12/29/2023 ... 49 .............................................................................................................................. .................. 1,247,598.639 ...................... 21,543,244 ...................................  ..................................0 
85744W-71-3 ......... State Street Target Retirement 2025 Fund .............................................................................. ................ ....12/29/2023 ... 49 .............................................................................................................................. .....................782,391.718 ...................... 13,011,663 ...................................  ..................................0 
85744W-72-1 ......... State Street Target Retirement 2020 Fund .............................................................................. ................ ....12/29/2023 ... 49 .............................................................................................................................. .....................450,228.536 ....................... 6,918,215 ...................................  ..................................0 
857480-35-4 ......... State Street Target Retirement 2065 Fund .............................................................................. ................ ....12/29/2023 ... 49 .............................................................................................................................. .....................233,257.015 ....................... 2,845,485 ...................................  ..................................0 
857480-48-7 ......... State Street Russell Small Cap Index Fund ............................................................................. ................ ....12/29/2023 ... 49 .............................................................................................................................. .....................299,186.904 ....................... 3,791,955 ...................................  ..................................0 
85749F-82-2 ......... State Street Institutional Small-Cap Equity Fund .................................................................... ................ ....12/29/2023 ... 80 ............................................................................................................................. ....................... 6,806.157 ..........................116,541 ...................................  ..................................0 
85749T-40-0 ......... State Street Small/Mid Cap Equity Index Fund ......................................................................... ................ ....12/29/2023 ... 91 ............................................................................................................................. .......................... 840.341 .......................... 193,309 ...................................  ..................................0 
85749T-81-4 ......... State Street Equity 500 Index Fund ...................................................................................... ................ ....12/29/2023 ... 91 ............................................................................................................................. ....................... 1,086.317 .......................... 350,571 ...................................  ..................................0 
85749T-84-8 ......... State Street Global Equity ex-U.S. Index Fund ....................................................................... ................ ....12/29/2023 ... 91 ............................................................................................................................. ....................... 3,644.712 .......................... 351,275 ...................................  ..................................0 
85749T-87-1 ......... State Street Aggregate Bond Index Fund ................................................................................. ................ ....12/29/2023 ... 91 ............................................................................................................................. .......................... 744.960 ........................... 63,562 ...................................  ..................................0 
87240V-42-1 ......... GoalPath Fi360 2060 Indexed Moderate Portfolio ...................................................................... ................ ....12/29/2023 ... 92 .............................................................................................................................. ....................... 1,187.102 ........................... 18,920 ...................................  ..................................0 
87240V-44-7 ......... GoalPath Fi360 2060 Indexed Conservative Portfolio ................................................................. ................ ....12/29/2023 ... 92 .............................................................................................................................. ...................... 97,621.777 ....................... 1,514,227 ...................................  ..................................0 
87240V-46-2 ......... GoalPath Fi360 2060 Indexed Aggressive Portfolio ................................................................... ................ ....12/29/2023 ... 92 .............................................................................................................................. ...................... 17,020.390 .......................... 268,913 ...................................  ..................................0 
87240V-48-8 ......... GoalPath Fi360 2050 Indexed Moderate Portfolio ...................................................................... ................ ....12/29/2023 ... 92 .............................................................................................................................. ....................... 2,701.150 ........................... 41,579 ...................................  ..................................0 
87240V-51-2 ......... GoalPath Fi360 2050 Indexed Conservative Portfolio ................................................................. ................ ....12/29/2023 ... 92 .............................................................................................................................. .....................188,003.591 ....................... 2,913,567 ...................................  ..................................0 
87240V-53-8 ......... GoalPath Fi360 2050 Indexed Aggressive Portfolio .................................................................... ................ ....12/29/2023 ... 92 .............................................................................................................................. ....................... 5,665.110 ........................... 89,203 ...................................  ..................................0 
87240V-55-3 ......... GoalPath Fi360 2040 Indexed Moderate Portfolio ...................................................................... ................ ....12/29/2023 ... 92 .............................................................................................................................. ...................... 25,294.032 .......................... 374,558 ...................................  ..................................0 
87240V-57-9 ......... GoalPath Fi360 2040 Indexed Conservative Portfolio ................................................................. ................ ....12/29/2023 ... 92 .............................................................................................................................. .....................242,858.538 ....................... 3,438,774 ...................................  ..................................0 
87240V-59-5 ......... GoalPath Fi360 2040 Indexed Aggressive Portfolio .................................................................... ................ ....12/29/2023 ... 92 .............................................................................................................................. ...................... 15,811.803 .......................... 241,948 ...................................  ..................................0 
87240V-62-9 ......... GoalPath Fi360 2030 Indexed Moderate Portfolio ...................................................................... ................ ....12/29/2023 ... 92 .............................................................................................................................. ....................... 1,526.256 ........................... 21,610 ...................................  ..................................0 
87240V-64-5 ......... GoalPath Fi360 2030 Indexed Conservative Portfolio ................................................................. ................ ....12/29/2023 ... 92 .............................................................................................................................. .....................260,431.441 ........................3,331,535 ...................................  ..................................0 
87240V-66-0 ......... GoalPath Fi360 2030 Indexed Aggressive Portfolio .................................................................... ................ ....12/29/2023 ... 92 .............................................................................................................................. ...................... 30,878.142 .......................... 473,971 ...................................  ..................................0 
87240V-68-6 ......... GoalPath Fi360 2020 Indexed Moderate Portfolio ...................................................................... ................ ....12/29/2023 ... 92 .............................................................................................................................. ......................10,704.171 .......................... 153,935 ...................................  ..................................0 
87240V-71-0 ......... GoalPath Fi360 2020 Indexed Conservative Portfolio ................................................................. ................ ....12/29/2023 ... 92 .............................................................................................................................. .....................102,156.550 ....................... 1,263,702 ...................................  ..................................0 
87240V-73-6 ......... GoalPath Fi360 2020 Indexed Aggressive Portfolio .................................................................... ................ ....12/21/2023 ... 92 .............................................................................................................................. ....................... 1,427.167 ........................... 20,562 ...................................  ..................................0 
872797-20-4 ......... T. Rowe Price Retirement I 2010 Fund ................................................................................... ................ ....12/22/2023 ... 5 ............................................................................................................................... ............................ 0.002 ..................................0 ...................................  ..................................0 
872797-30-3 ......... T. Rowe Price Retirement I 2015 Fund ................................................................................... ................ ....12/22/2023 ... 5 ............................................................................................................................... ............................ 0.012 ..................................0 ...................................  ..................................0 
872797-40-2 ......... T. Rowe Price Retirement I 2020 Fund ................................................................................... ................ ....12/22/2023 ... 5 ............................................................................................................................... .............................1.404 ................................ 17 ...................................  ..................................0 
87281F-10-3 ......... T. Rowe Price US Small Cap Value Equity Fund ......................................................................... ................ ....12/29/2023 ... 5 ............................................................................................................................... .....................112,448.537 ....................... 3,107,263 ...................................  ..................................0 
880208-10-3 ......... Templeton Global Bond Fund ................................................................................................ ................ ....12/29/2023 ... 15 ............................................................................................................................. .....................439,004.041 ....................... 3,350,575 ...................................  ..................................0 
880208-77-2 ......... Templeton Global Bond Fund ................................................................................................ ................ ....12/29/2023 ... 15 ............................................................................................................................. .....................160,986.217 ....................... 1,236,487 ...................................  ..................................0 
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885215-35-0 ......... Thornburg Small/Mid Cap Growth Fund ..................................................................................... ................ ....12/29/2023 ... 48 ............................................................................................................................. ...................... 28,883.093 .......................... 820,639 ...................................  ..................................0 
885215-36-8 ......... Thornburg International Equity Fund .................................................................................... ................ ....12/29/2023 ... 48 ............................................................................................................................. .....................119,375.718 ....................... 2,876,297 ...................................  ..................................0 
885215-38-4 ......... Thornburg Investment Income Builder Fund .............................................................................. ................ ....12/29/2023 ... 48 ............................................................................................................................. ...................... 15,804.152 .......................... 358,306 ...................................  ..................................0 
885215-53-3 ......... Thornburg Small/Mid Cap Cor Fund ........................................................................................ ................ ....12/29/2023 ... 48 ............................................................................................................................. ....................... 4,710.140 ..........................286,367 ...................................  ..................................0 
885216-80-4 ......... Thornburg International Equity Fund .................................................................................... ................ ....12/29/2023 ... 48 ............................................................................................................................. .....................117,355.622 ....................... 2,801,980 ...................................  ..................................0 
885216-82-0 ......... Thornburg International Growth Fund ..................................................................................... ................ ....12/29/2023 ... 48 ............................................................................................................................. ...................... 18,847.827 .......................... 456,500 ...................................  ..................................0 
888894-10-2 ......... The Tocqueville Fund ........................................................................................................ ................ ....12/29/2023 ... 58 ............................................................................................................................. ....................... 4,657.757 ..........................181,880 ...................................  ..................................0 
89347A-10-2 ......... Transamerica Short-Term Bond ............................................................................................. ................ ....12/29/2023 ... 89 ............................................................................................................................. ...................... 91,746.733 ....................... 1,185,295 ...................................  ..................................0 
89347A-20-1 ......... Transamerica Partners Core Bond .......................................................................................... ................ ....12/29/2023 ... 89 ............................................................................................................................. .....................108,012.493 ....................... 1,580,930 ...................................  ..................................0 
89347A-30-0 ......... Transamerica Partners High Yield Bond .................................................................................. ................ ....12/29/2023 ... 89 ............................................................................................................................. .....................277,888.720 ....................... 5,999,977 ...................................  ..................................0 
89347A-50-8 ......... Transamerica Partners Large Value ....................................................................................... ................ ....12/29/2023 ... 89 ............................................................................................................................. ....................... 7,741.930 .......................... 297,428 ...................................  ..................................0 
89347A-60-7 ......... Transamerica Partners Large Core ........................................................................................ ................ ....12/29/2023 ... 89 ............................................................................................................................. ...................... 25,260.419 ....................... 1,285,261 ...................................  ..................................0 
89347A-78-9 ......... Transamerica Partners Stock Index ....................................................................................... ................ ....12/29/2023 ... 89 ............................................................................................................................. .................. 1,284,508.362 ...................... 63,222,052 ...................................  ..................................0 
89347A-80-5 ......... Transamerica Partners Mid Growth ........................................................................................ ................ ....12/29/2023 ... 89 ............................................................................................................................. ...................... 15,507.759 .......................... 552,586 ...................................  ..................................0 
89347A-82-1 ......... Transamerica Asset Allocation Short/Intermediate H ................................................................. ................ ....12/29/2023 ... 89 ............................................................................................................................. ...................... 41,720.811 .......................... 837,025 ...................................  ..................................0 
89347A-83-9 ......... Transamerica Asset Allocation Short Horizon .......................................................................... ................ ....12/29/2023 ... 89 ............................................................................................................................. ...................... 27,103.446 .......................... 447,072 ...................................  ..................................0 
89347A-84-7 ......... Transamerica Asset Allocation Long Horizon ........................................................................... ................ ....12/29/2023 ... 89 ............................................................................................................................. ...................... 49,467.784 ....................... 1,664,367 ...................................  ..................................0 
89347A-85-4 ......... Transamerica Asset Allocation Intermediate/Long Ho ................................................................. ................ ....12/29/2023 ... 89 ............................................................................................................................. ...................... 37,980.235 ....................... 1,091,734 ...................................  ..................................0 
89347A-86-2 ......... Transamerica Asset Allocation Intermediate Horizon ................................................................. ................ ....12/29/2023 ... 89 ............................................................................................................................. ...................... 39,575.367 ..........................967,716 ...................................  ..................................0 
89347A-87-0 ......... Transamerica Partners International Equity ........................................................................... ................ ....12/29/2023 ... 89 ............................................................................................................................. ....................... 3,847.202 ........................... 77,566 ...................................  ..................................0 
89347A-88-8 ......... Transamerica Partners Mid Value ......................................................................................... ................ ....12/29/2023 ... 89 ............................................................................................................................. .....................113,409.907 ....................... 4,638,483 ...................................  ..................................0 
893509-24-0 ......... Transamerica International Equity ....................................................................................... ................ ....12/29/2023 ... 78 ............................................................................................................................. ......................60,700.717 ....................... 1,166,426 ...................................  ..................................0 
89354D-22-1 ......... Transamerica Small/Mid Cap Value ........................................................................................ ................ ....12/29/2023 ... 78 ............................................................................................................................. .....................141,611.664 ....................... 3,936,070 ...................................  ..................................0 
89354D-24-7 ......... Transamerica Short-Term Bond ............................................................................................. ................ ....12/29/2023 ... 78 ............................................................................................................................. ...................... 71,430.281 ..........................683,187 ...................................  ..................................0 
89354D-31-2 ......... Transamerica Large Cap Value ............................................................................................. ................ ....12/29/2023 ... 78 ............................................................................................................................. .....................298,837.973 ....................... 3,753,451 ...................................  ..................................0 
89354D-33-8 ......... Transamerica International Equity ....................................................................................... ................ ....12/29/2023 ... 78 ............................................................................................................................. .....................766,908.442 ...................... 15,142,544 ...................................  ..................................0 
89354D-35-3 ......... Transamerica High Yield Bond ............................................................................................. ................ ....12/29/2023 ... 78 ............................................................................................................................. .....................760,108.642 ........................5,956,259 ...................................  ..................................0 
89354D-42-9 ......... Transamerica Flexible Income ............................................................................................. ................ ....12/29/2023 ... 78 ............................................................................................................................. .....................432,882.381 ....................... 3,448,315 ...................................  ..................................0 
89354D-44-5 ......... Transamerica Emerging Markets Debt ...................................................................................... ................ ....12/29/2023 ... 78 ............................................................................................................................. ...................... 57,355.559 ..........................508,162 ...................................  ..................................0 
89354D-46-0 ......... Transamerica Sustainable Equity Income ................................................................................ ................ ....12/29/2023 ... 78 ............................................................................................................................. ...................... 45,291.019 ..........................318,767 ...................................  ..................................0 
89354D-51-0 ......... Transamerica ClearTrack 2050 ............................................................................................. ................ ....12/29/2023 ... 90 ............................................................................................................................. ...................... 22,447.966 ..........................131,746 ...................................  ..................................0 
89354D-53-6 ......... Transamerica ClearTrack 2045 ............................................................................................. ................ ....12/29/2023 ... 90 ............................................................................................................................. ...................... 17,908.713 .......................... 104,845 ...................................  ..................................0 
89354D-55-1 ......... Transamerica ClearTrack 2040 ............................................................................................. ................ ....12/29/2023 ... 90 ............................................................................................................................. ...................... 21,647.838 .......................... 139,199 ...................................  ..................................0 
89354D-57-7 ......... Transamerica ClearTrack 2035 ............................................................................................. ................ ....12/29/2023 ... 90 ............................................................................................................................. ...................... 28,877.479 ..........................187,976 ...................................  ..................................0 
89354D-59-3 ......... Transamerica ClearTrack 2030 ............................................................................................. ................ ....12/29/2023 ... 90 ............................................................................................................................. ...................... 50,796.815 .......................... 347,399 ...................................  ..................................0 
89354D-62-7 ......... Transamerica ClearTrack 2025 ............................................................................................. ................ ....12/29/2023 ... 90 ............................................................................................................................. ....................... 8,562.189 ........................... 65,213 ...................................  ..................................0 
89354D-64-3 ......... Transamerica ClearTrack 2020 ............................................................................................. ................ ....12/29/2023 ... 90 ............................................................................................................................. ....................... 5,934.765 ........................... 43,556 ...................................  ..................................0 
89354D-66-8 ......... Transamerica ClearTrack 2015 ............................................................................................. ................ ....12/28/2023 ... 90 ............................................................................................................................. .......................... 547.967 .............................3,743 ...................................  ..................................0 
89354D-68-4 ......... Transamerica ClearTrack Retirement Income ............................................................................. ................ ....12/29/2023 ... 90 ............................................................................................................................. ....................... 2,766.258 ........................... 20,899 ...................................  ..................................0 
89355X-83-8 ......... Transamerica Capital Growth ............................................................................................... ................ ....12/29/2023 ... 78 ............................................................................................................................. ..................... 242,599.845 ....................... 1,531,545 ...................................  ..................................0 
89356F-10-9 ......... Transamerica RetireOnTrack« 2010 Fund .................................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .....................608,916.193 ....................... 6,442,004 ...................................  ..................................0 
89356F-20-8 ......... Transamerica RetireOnTrack« 2015 Fund .................................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .....................834,010.890 ........................8,994,232 ...................................  ..................................0 
89356F-30-7 ......... Transamerica RetireOnTrack« 2020 Fund .................................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 1,925,690.105 ...................... 20,667,893 ...................................  ..................................0 
89356F-39-8 ......... State Street Partner Series with Transamerica Cons ................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................10,238,873.485 .....................102,369,659 ...................................  ..................................0 
89356F-40-6 ......... Transamerica RetireOnTrack« 2025 Fund .................................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 3,715,970.064 ...................... 39,606,901 ...................................  ..................................0 
89356F-41-4 ......... State Street Partner Series with Transamerica Mode ................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. ................. 17,452,793.724 .....................174,534,187 ...................................  ..................................0 
89356F-42-2 ......... State Street Partner Series with Transamerica Aggr ................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................17,285,684.974 .....................172,865,862 ...................................  ..................................0 
89356F-44-8 ......... State Street SecureCourse(SM) 2065 Fund by Transam ................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .....................905,693.736 ....................... 9,210,834 ...................................  ..................................0 
89356F-45-5 ......... State Street SecureCourse(SM) 2060 Fund by Transam ................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 4,815,652.688 ...................... 48,416,750 ...................................  ..................................0 
89356F-46-3 ......... State Street SecureCourse(SM) 2055 Fund by Transam ................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 6,630,903.173 ...................... 66,750,478 ...................................  ..................................0 
89356F-47-1 ......... State Street SecureCourse(SM) 2050 Fund by Transam ................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 9,019,926.109 ...................... 90,730,805 ...................................  ..................................0 
89356F-48-9 ......... State Street SecureCourse(SM) 2045 Fund by Transam ................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................10,123,737.980 .....................101,743,297 ...................................  ..................................0 
89356F-49-7 ......... State Street SecureCourse(SM) 2040 Fund by Transam ................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................11,654,086.838 .....................117,114,225 ...................................  ..................................0 
89356F-50-5 ......... Transamerica RetireOnTrack« 2030 Fund .................................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 4,807,962.663 ...................... 51,491,058 ...................................  ..................................0 
89356F-51-3 ......... State Street SecureCourse(SM) 2035 Fund by Transam ................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. ................. 11,815,939.504 .....................118,882,718 ...................................  ..................................0 
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89356F-52-1 ......... State Street SecureCourse(SM) 2030 Fund by Transam ................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. ................. 12,079,413.573 .....................121,305,220 ...................................  ..................................0 
89356F-53-9 ......... State Street SecureCourse(SM) 2025 Fund by Transam ................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 9,440,665.330 ...................... 94,650,028 ...................................  ..................................0 
89356F-54-7 ......... State Street SecureCourse(SM) 2020 Fund by Transam ................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 3,368,172.001 ...................... 33,718,164 ...................................  ..................................0 
89356F-55-4 ......... State Street SecureCourse(SM) Income Fund by Trans ................................................................. ................ ....12/28/2023 ... 87 ............................................................................................................................. .................. 2,117,721.049 ...................... 21,204,867 ...................................  ..................................0 
89356F-56-2 ......... Transamerica SmartCourseSM 2065 Fund ................................................................................... ................ ....12/28/2023 ... 87 ............................................................................................................................. ....................... 7,218.207 ........................... 79,584 ...................................  ..................................0 
89356F-58-8 ......... Transamerica RetireOnTrack« 2065 Fund .................................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. ...................... 51,307.211 .......................... 550,575 ...................................  ..................................0 
89356F-60-4 ......... Transamerica RetireOnTrack« 2035 Fund .................................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 5,177,881.726 ...................... 55,786,361 ...................................  ..................................0 
89356F-66-1 ......... Transamerica SmartCourseSM 2060 Fund ................................................................................... ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 1,179,728.012 ...................... 12,962,029 ...................................  ..................................0 
89356F-67-9 ......... Transamerica SmartCourseSM 2055 Fund ................................................................................... ................ ....12/29/2023 ... 87 ............................................................................................................................. .....................893,211.108 ....................... 9,800,197 ...................................  ..................................0 
89356F-68-7 ......... Transamerica SmartCourseSM 2050 Fund ................................................................................... ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 1,327,737.387 ...................... 14,550,082 ...................................  ..................................0 
89356F-69-5 ......... Transamerica SmartCourseSM 2045 Fund ................................................................................... ................ ....12/29/2023 ... 87 ............................................................................................................................. ..................... 996,399.921 ......................10,987,188 ...................................  ..................................0 
89356F-70-3 ......... Transamerica RetireOnTrack« 2040 Fund .................................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 3,981,160.985 ...................... 42,877,238 ...................................  ..................................0 
89356F-71-1 ......... Transamerica SmartCourseSM 2040 Fund ................................................................................... ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 1,282,772.297 ...................... 14,039,069 ...................................  ..................................0 
89356F-72-9 ......... Transamerica SmartCourseSM 2035 Fund ................................................................................... ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 1,114,997.230 ...................... 12,031,927 ...................................  ..................................0 
89356F-73-7 ......... Transamerica SmartCourseSM 2030 Fund ................................................................................... ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 1,246,864.703 ...................... 13,295,714 ...................................  ..................................0 
89356F-74-5 ......... Transamerica SmartCourseSM 2025 Fund ................................................................................... ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 1,032,401.299 ...................... 10,754,422 ...................................  ..................................0 
89356F-75-2 ......... Transamerica SmartCourseSM Income Fund ................................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .....................676,352.915 ....................... 6,990,162 ...................................  ..................................0 
89356F-76-0 ......... Transamerica LifeGoalSM 2060 Fund ....................................................................................... ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 6,548,444.618 ...................... 74,096,988 ...................................  ..................................0 
89356F-77-8 ......... Transamerica LifeGoalSM 2055 Fund ....................................................................................... ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 6,711,868.063 ...................... 76,112,976 ...................................  ..................................0 
89356F-78-6 ......... Transamerica LifeGoalSM 2050 Fund ....................................................................................... ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 8,158,795.255 ...................... 92,429,318 ...................................  ..................................0 
89356F-79-4 ......... Transamerica LifeGoalSM 2045 Fund ....................................................................................... ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 9,773,447.350 .....................110,122,466 ...................................  ..................................0 
89356F-80-2 ......... Transamerica RetireOnTrack« 2045 Fund .................................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 3,255,442.112 ...................... 35,161,047 ...................................  ..................................0 
89356F-81-0 ......... Transamerica LifeGoalSM 2040 Fund ....................................................................................... ................ ....12/29/2023 ... 87 ............................................................................................................................. ................. 10,542,804.309 .....................117,430,410 ...................................  ..................................0 
89356F-82-8 ......... Transamerica LifeGoalSM 2035 Fund ....................................................................................... ................ ....12/29/2023 ... 87 ............................................................................................................................. .................11,514,738.042 .....................126,550,256 ...................................  ..................................0 
89356F-83-6 ......... Transamerica LifeGoalSM 2030 Fund ....................................................................................... ................ ....12/29/2023 ... 87 ............................................................................................................................. .................11,546,328.897 .....................124,383,575 ...................................  ..................................0 
89356F-84-4 ......... Transamerica LifeGoalSM 2025 Fund ....................................................................................... ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 8,459,865.002 ...................... 89,407,601 ...................................  ..................................0 
89356F-85-1 ......... Transamerica LifeGoalSM Retirement Fund ............................................................................... ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 6,604,309.065 ...................... 68,570,504 ...................................  ..................................0 
89356F-86-9 ......... Transamerica RetireOnTrack« 2060 Fund .................................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 1,950,936.386 ...................... 20,750,648 ...................................  ..................................0 
89356F-87-7 ......... Transamerica RetireOnTrack« 2055 Fund .................................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 2,390,066.920 ...................... 25,564,704 ...................................  ..................................0 
89356F-88-5 ......... Transamerica RetireOnTrack« 2050 Fund .................................................................................. ................ ....12/29/2023 ... 87 ............................................................................................................................. .................. 3,386,122.820 ...................... 36,232,075 ...................................  ..................................0 
89356L-62-7 ......... Transamerica Mid Cap Value Opportunities .............................................................................. ................ ....12/29/2023 ... 78 ............................................................................................................................. .....................144,020.432 ....................... 1,559,701 ...................................  ..................................0 
89360T-35-0 ......... Transamerica ClearTrack 2060 ............................................................................................. ................ ....12/29/2023 ... 90 ............................................................................................................................. ...................... 11,712.031 .......................... 106,939 ...................................  ..................................0 
89360T-37-6 ......... Transamerica ClearTrack 2055 ............................................................................................. ................ ....12/29/2023 ... 90 ............................................................................................................................. ....................... 5,536.462 ........................... 48,865 ...................................  ..................................0 
89360T-62-4 ......... Transamerica Core Bond Fund ............................................................................................... ................ ....12/29/2023 ... 90 ............................................................................................................................. ..................... 749,452.938 ........................6,432,292 ...................................  ..................................0 
893957-25-8 ......... Transamerica Bond ............................................................................................................ ................ ....12/29/2023 ... 78 ............................................................................................................................. ..........................308.062 .............................2,447 ...................................  ..................................0 
893957-36-5 ......... Transamerica Small/Mid Cap Value ........................................................................................ ................ ....12/29/2023 ... 78 ............................................................................................................................. .....................122,277.379 ........................3,229,224 ...................................  ..................................0 
893957-64-7 ......... Transamerica Asset Allocation - Moderate .............................................................................. ................ ....12/28/2023 ... 78 ............................................................................................................................. ..................... 323,425.282 ....................... 3,477,544 ...................................  ..................................0 
893957-69-6 ......... Transamerica Asset Allocation - Moderate Growth ..................................................................... ................ ....12/29/2023 ... 78 ............................................................................................................................. .....................526,719.788 ....................... 6,126,668 ...................................  ..................................0 
893957-75-3 ......... Transamerica Asset Allocation-Growth Portfolio ...................................................................... ................ ....12/29/2023 ... 78 ............................................................................................................................. .....................385,328.327 ....................... 4,892,570 ...................................  ..................................0 
893957-81-1 ......... Transamerica Asset Allocation - Conservative ........................................................................ ................ ....12/29/2023 ... 78 ............................................................................................................................. ..................... 521,329.755 ....................... 5,081,381 ...................................  ..................................0 
893961-36-7 ......... Transamerica High Yield Bond ............................................................................................. ................ ....12/29/2023 ... 78 ............................................................................................................................. .....................204,431.565 ....................... 1,613,955 ...................................  ..................................0 
90291A-60-1 ......... Victory Core Plus Intermediate Bond Fund .............................................................................. ................ ....12/29/2023 ... 96 ............................................................................................................................. ..................... 724,498.354 ....................... 6,501,861 ...................................  ..................................0 
90291A-70-0 ......... USAA Nasdaq 100 Index Fund ................................................................................................ ................ ....12/29/2023 ... 96 ............................................................................................................................. .......................... 814.414 ........................... 34,033 ...................................  ..................................0 
921075-75-0 ......... Van Eck Global Hard Assets Fund ......................................................................................... ................ ....12/29/2023 ... 62 ............................................................................................................................. ...................... 15,715.368 ..........................616,645 ...................................  ..................................0 
921908-87-7 ......... Vanguard REIT Index Fund ................................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .....................169,205.642 ...................... 19,626,211 ...................................  ..................................0 
921909-20-6 ......... Vanguard LifeStrategy Income Fund ....................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .....................305,510.851 ....................... 4,631,948 ...................................  ..................................0 
921909-30-5 ......... Vanguard LifeStrategy Conservative Growth Fund ...................................................................... ................ ....12/28/2023 ... 47 ............................................................................................................................. ..................... 993,802.299 ...................... 20,610,840 ...................................  ..................................0 
921909-40-4 ......... Vanguard LifeStrategy Moderate Growth Fund ............................................................................ ................ ....12/28/2023 ... 47 ............................................................................................................................. .................. 1,170,035.047 ...................... 36,017,042 ...................................  ..................................0 
921909-50-3 ......... Vanguard LifeStrategy Growth Fund ....................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .....................600,775.979 ...................... 24,886,141 ...................................  ..................................0 
921910-71-7 ......... Vanguard FTSE Social Index Fund .......................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .....................106,233.837 ....................... 4,296,134 ...................................  ..................................0 
921937-60-3 ......... Vanguard Total Bond Market Index Fund .................................................................................. ................ ....12/29/2023 ... 47 ............................................................................................................................. ...................... 80,584.074 .......................... 774,449 ...................................  ..................................0 
921937-68-6 ......... Vanguard Small Cap Value Index Ret Opt ................................................................................. ................ ....12/29/2023 ... 47 ............................................................................................................................. ...................... 78,202.115 ....................... 5,498,128 ...................................  ..................................0 
921937-69-4 ......... Vanguard Mid-Cap Value Index Fund ....................................................................................... ................ ....12/28/2023 ... 47 ............................................................................................................................. ...................... 45,165.650 ....................... 3,202,580 ...................................  ..................................0 
921937-71-0 ......... Vanguard Small-Cap Growth Index Fund ................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. ...................... 46,863.146 ....................... 3,634,590 ...................................  ..................................0 
921939-20-3 ......... Vanguard International Value Fund ....................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. ...................... 84,999.626 ........................3,312,554 ...................................  ..................................0 
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922018-30-4 ......... Vanguard Windsor II Ret Opt ............................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. ...................... 36,191.384 ....................... 2,601,369 ...................................  ..................................0 
92202E-40-9 ......... Vanguard Target Retirement 2025 Fund ................................................................................... ................ ....12/27/2023 ... 47 ............................................................................................................................. ............................ 0.004 ..................................0 ...................................  ..................................0 
92202E-83-9 ......... Vanguard Target Retirement 2060 Fund ................................................................................... ................ ....12/27/2023 ... 47 ............................................................................................................................. .............................3.252 ............................... 148 ...................................  ..................................0 
92202E-84-7 ......... Vanguard Target Retirement 2055 Fund ................................................................................... ................ ....12/27/2023 ... 47 ............................................................................................................................. ............................ 0.020 ..................................0 ...................................  ..................................0 
922031-76-0 ......... Vanguard High-Yield Corporate Fund ...................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. .....................209,401.787 ....................... 1,090,253 ...................................  ..................................0 
922042-70-0 ......... Vanguard Pacific Stock Index Fund ....................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. ....................... 3,366.447 ..........................287,707 ...................................  ..................................0 
922042-80-9 ......... Vanguard European Stock Index Fund ...................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. ........................5,925.224 .......................... 450,694 ...................................  ..................................0 
922042-84-1 ......... Vanguard Emerging Markets Stock Index Fund ........................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. ...................... 16,098.483 .......................... 545,447 ...................................  ..................................0 
92204A-78-5 ......... Vanguard Materials Index Fund ............................................................................................ ................ ....12/29/2023 ... 47 ............................................................................................................................. ...................... 16,579.009 ....................... 1,501,100 ...................................  ..................................0 
922175-50-0 ......... Fidelity« VIP Contrafund« Portfolio .................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 16,367.054 .......................... 720,262 ...................................  ..................................0 
922175-84-9 ......... Fidelity« VIP Contrafund« Portfolio .................................................................................... ................ ....12/29/2023 ... 2 ............................................................................................................................... ...................... 26,872.145 ....................... 1,143,342 ...................................  ..................................0 
922906-30-0 ......... Vanguard Federal Money Market Fund ...................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. ...................... 16,552.080 ........................... 16,552 ...................................  ..................................0 
922908-64-5 ......... Vanguard Mid Cap Index Ret Opt ........................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. ....................... 4,447.650 ....................... 1,204,616 ...................................  ..................................0 
922908-66-0 ......... Vanguard Growth Index Ret Opt ............................................................................................ ................ ....12/29/2023 ... 47 ............................................................................................................................. ...................... 11,480.899 ....................... 1,494,147 ...................................  ..................................0 
922908-68-6 ......... Vanguard Small-Cap Index Fund ............................................................................................ ................ ....12/29/2023 ... 47 ............................................................................................................................. .....................176,697.082 ...................... 16,465,360 ...................................  ..................................0 
922908-71-0 ......... Vanguard 500 Index Fund .................................................................................................... ................ ....12/29/2023 ... 47 ............................................................................................................................. ....................... 7,966.843 ....................... 3,116,415 ...................................  ..................................0 
922908-72-8 ......... Vanguard Total Stock Market Index Fund ................................................................................. ................ ....12/29/2023 ... 47 ............................................................................................................................. .................. 1,132,587.801 .....................117,769,618 ...................................  ..................................0 
926464-37-1 ......... Victory Sycamore Established Value Fund ............................................................................... ................ ....12/29/2023 ... 53 .............................................................................................................................. .....................164,145.408 ....................... 7,362,874 ...................................  ..................................0 
926464-83-5 ......... Victory Sycamore Small Company Opportunity Fund ..................................................................... ................ ....12/29/2023 ... 53 .............................................................................................................................. ....................... 7,850.237 .......................... 364,473 ...................................  ..................................0 
92646A-42-7 ......... Victory Sycamore Established Value Fund ............................................................................... ................ ....12/29/2023 ... 53 .............................................................................................................................. ...................... 26,172.101 ....................... 1,187,003 ...................................  ..................................0 
92647K-23-4 ......... Victory RS Mid Cap Growth Fund ........................................................................................... ................ ....12/29/2023 ... 53 .............................................................................................................................. ....................... 1,896.152 ........................... 31,826 ...................................  ..................................0 
92647K-40-8 ......... Victory Trivalent International Small-Cap Fund ...................................................................... ................ ....12/29/2023 ... 53 .............................................................................................................................. ...................... 11,362.713 ..........................158,028 ...................................  ..................................0 
92647K-63-0 ......... Victory Sycamore Small Company Opportunity Fund ..................................................................... ................ ..........  ......... 53 .............................................................................................................................. ............................ 0.005 ..................................0 ...................................  ..................................0 
92647K-84-6 ......... Victory Munder Mid-Cap Core Growth Fund ............................................................................... ................ ....12/28/2023 ... 53 .............................................................................................................................. ....................... 8,751.820 .......................... 115,409 ...................................  ..................................0 
92647Q-36-3 ......... Victory RS Small Cap Growth Fund ........................................................................................ ................ ....12/29/2023 ... 53 .............................................................................................................................. ..........................146.664 ............................ 7,560 ...................................  ..................................0 
92837F-37-5 ......... Virtus Silvant Large-Cap Growth Stock Fund ........................................................................... ................ ....12/21/2023 ... 35 .............................................................................................................................. ...................... 43,943.623 ..........................470,900 ...................................  ..................................0 
92837F-44-1 ......... Virtus Ceredex Mid-Cap Value Equity Fund .............................................................................. ................ ....12/29/2023 ... 35 .............................................................................................................................. .....................150,488.739 ....................... 1,657,370 ...................................  ..................................0 
92837F-45-8 ......... Virtus Ceredex Mid-Cap Value Equity Fund .............................................................................. ................ ....12/29/2023 ... 35 .............................................................................................................................. ..................... 245,532.510 ....................... 2,690,720 ...................................  ..................................0 
92837F-80-5 ......... Virtus Seix Total Return Bond Fund ...................................................................................... ................ ....12/29/2023 ... 35 .............................................................................................................................. ...................... 19,561.226 .......................... 189,625 ...................................  ..................................0 
92837N-16-2 ......... Virtus Small-Cap Fund ...................................................................................................... ................ ....12/29/2023 ... 82 ............................................................................................................................. .......................... 675.557 ........................... 14,142 ...................................  ..................................0 
92837N-24-6 ......... Virtus NFJ Mid-Cap Value Fund ............................................................................................ ................ ....12/29/2023 ... 82 ............................................................................................................................. ...................... 46,952.944 ....................... 1,278,283 ...................................  ..................................0 
92837N-78-2 ......... Virtus Silvant Focused Growth Fund ..................................................................................... ................ ....12/29/2023 ... 82 ............................................................................................................................. ....................... 7,697.354 ..........................378,697 ...................................  ..................................0 
92838V-79-1 ......... Virtus Convertible Fund .................................................................................................... ................ ....12/29/2023 ... 82 ............................................................................................................................. ....................... 2,465.830 ........................... 77,552 ...................................  ..................................0 
92913K-27-2 ......... Voya Corporate Leaders« 100 Fund ........................................................................................ ................ ....12/29/2023 ... 3 ............................................................................................................................... ...................... 99,124.330 ....................... 2,117,425 ...................................  ..................................0 
92913K-83-5 ......... Voya MidCap Opportunities Fund ........................................................................................... ................ ....12/29/2023 ... 3 ............................................................................................................................... ....................... 4,612.422 ..........................100,751 ...................................  ..................................0 
92913L-56-9 ......... Voya Intermediate Bond Fund ............................................................................................... ................ ....12/29/2023 ... 3 ............................................................................................................................... .....................360,569.420 ....................... 3,085,167 ...................................  ..................................0 
92918A-82-4 ......... Voya Small Company Fund .................................................................................................... ................ ....12/29/2023 ... 3 ............................................................................................................................... ...................... 12,262.630 .......................... 165,632 ...................................  ..................................0 
92918A-86-5 ......... Voya Small Company Fund .................................................................................................... ................ ....12/29/2023 ... 3 ............................................................................................................................... ......................14,167.706 .......................... 194,390 ...................................  ..................................0 
939330-81-7 ......... American Funds Washington Mutual Investors Fund ..................................................................... ................ ....12/28/2023 ... 36 ............................................................................................................................. .....................291,870.772 ...................... 15,788,064 ...................................  ..................................0 
939330-83-3 ......... Washington Mutual Investors FundSM ...................................................................................... ................ ....12/29/2023 ... 36 ............................................................................................................................. .....................275,177.939 ...................... 14,853,244 ...................................  ..................................0 
939330-85-8 ......... Washington Mutual Investors FundSM ...................................................................................... ................ ....12/28/2023 ... 36 ............................................................................................................................. ...................... 53,724.759 ....................... 2,872,966 ...................................  ..................................0 
94975J-59-9 ......... Allspring Core Bond Fund ................................................................................................... ................ ....12/29/2023 ... 25 .............................................................................................................................. .....................106,768.652 ....................... 1,139,076 ...................................  ..................................0 
94975P-88-4 ......... Allspring Small Company Value Fund ...................................................................................... ................ ....12/29/2023 ... 25 .............................................................................................................................. ...................... 29,737.189 .......................... 949,232 ...................................  ..................................0 
94984B-39-7 ......... Allspring Special Small Cap Value Fund ................................................................................. ................ ....12/29/2023 ... 25 .............................................................................................................................. ...................... 12,041.684 ..........................456,678 ...................................  ..................................0 
94984B-45-4 ......... Allspring Premier Large Company Growth Fund .......................................................................... ................ ....12/28/2023 ... 25 .............................................................................................................................. ...................... 21,608.983 .......................... 248,436 ...................................  ..................................0 
94984B-52-0 ......... Allspring Large Cap Core Fund ............................................................................................ ................ ....12/21/2023 ... 25 .............................................................................................................................. ........................... 30.956 ............................... 475 ...................................  ..................................0 
94985D-48-3 ......... Allspring Utility and Telecommunications Fund ....................................................................... ................ ....12/29/2023 ... 25 .............................................................................................................................. ...................... 23,284.699 .......................... 398,863 ...................................  ..................................0 
94985D-53-3 ......... Allspring Precious Metals Fund ........................................................................................... ................ ....12/29/2023 ... 25 .............................................................................................................................. .....................148,854.149 ....................... 6,847,020 ...................................  ..................................0 
94987W-51-3 ......... Allspring Special Mid Cap Value Fund ................................................................................... ................ ....12/29/2023 ... 25 .............................................................................................................................. .....................101,208.813 ....................... 4,571,903 ...................................  ..................................0 
94987W-53-9 ......... Allspring Emerging Markets Equity Fund ................................................................................ ................ ....12/29/2023 ... 25 .............................................................................................................................. ........................... 23.987 ............................... 583 ...................................  ..................................0 
94987W-54-7 ......... Allspring Discovery SMID Cap Growth Fund .............................................................................. ................ ....12/29/2023 ... 25 .............................................................................................................................. ...................... 21,747.731 .......................... 572,915 ...................................  ..................................0 
94987W-55-4 ......... Allspring Common Stock Fund ............................................................................................... ................ ....12/29/2023 ... 25 .............................................................................................................................. ....................... 2,085.018 ........................... 38,203 ...................................  ..................................0 
94987W-79-4 ......... Allspring Core Bond Fund ................................................................................................... ................ ....12/29/2023 ... 25 .............................................................................................................................. ...................... 45,616.158 .......................... 502,882 ...................................  ..................................0 
94988A-66-8 ......... Allspring Special Small Cap Value Fund ................................................................................. ................ ....12/29/2023 ... 25 .............................................................................................................................. ...................... 88,759.151 ....................... 3,334,890 ...................................  ..................................0 
94988V-80-3 ......... Allspring Growth Fund ...................................................................................................... ................ ....12/29/2023 ... 25 .............................................................................................................................. ....................... 9,629.822 .......................... 379,622 ...................................  ..................................0 
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94990B-30-8 ......... Allspring Core Plus Bond Fund ............................................................................................ ................ ....12/29/2023 ... 25 .............................................................................................................................. .....................512,738.258 ....................... 5,721,625 ...................................  ..................................0 
949915-44-1 ......... Allspring Common Stock Fund ............................................................................................... ................ ....12/29/2023 ... 25 .............................................................................................................................. ....................... 8,456.297 ..........................137,756 ...................................  ..................................0 
949917-54-6 ......... Allspring Government Securities Fund ................................................................................... ................ ....12/29/2023 ... 25 .............................................................................................................................. ..................... 223,792.364 ....................... 2,160,111 ...................................  ..................................0 
949921-30-8 ......... Allspring Special Mid Cap Value Fund ................................................................................... ................ ....12/29/2023 ... 25 .............................................................................................................................. ...................... 59,041.325 ....................... 2,601,503 ...................................  ..................................0 
957663-50-3 ......... Western Asset Core Plus Bond Fund ....................................................................................... ................ ....12/29/2023 ... 52 .............................................................................................................................. .....................656,102.949 ....................... 6,165,744 ...................................  ..................................0 
957663-66-9 ......... Western Asset Core Plus Bond Fund ....................................................................................... ................ ....12/29/2023 ... 52 .............................................................................................................................. .................. 1,334,065.741 ...................... 12,427,777 ...................................  ..................................0 
97181N-19-7 ......... BlackRock U.S. TIPs Index Fund ........................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................282,920.611 ....................... 2,872,524 ...................................  ..................................0 
97181N-29-6 ......... Small Cap Value Fund ........................................................................................................ ................ ....12/28/2023 ... 86 ............................................................................................................................. ....................... 8,688.881 .......................... 120,227 ...................................  ..................................0 
97181N-36-1 ......... Small Cap Growth Fund ...................................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. ...................... 31,933.279 .......................... 268,595 ...................................  ..................................0 
97182D-56-0 ......... Core Plus Bond Fund ......................................................................................................... ................ ....12/28/2023 ... 86 ............................................................................................................................. ...................... 18,039.426 ..........................166,676 ...................................  ..................................0 
97182E-22-0 ......... Small Cap Growth Fund II ................................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. ....................... 7,542.257 ........................... 71,497 ...................................  ..................................0 
97182E-44-4 ......... Small Cap Value Fund II .................................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. ....................... 8,559.340 ..........................136,501 ...................................  ..................................0 
97182E-52-7 ......... Mid Cap Growth Fund ......................................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. ...................... 17,205.923 ..........................206,087 ...................................  ..................................0 
97182E-78-2 ......... Wilmington Trust Franklin Small Mid Cap Growth ...................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................399,372.488 ....................... 3,167,568 ...................................  ..................................0 
97182P-16-7 ......... Mid Cap Value Fund .......................................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. ....................... 3,890.342 ........................... 53,834 ...................................  ..................................0 
97182P-32-4 ......... BlackRock EAFE Equity Index Fund ........................................................................................ ................ ....12/29/2023 ... 86 ............................................................................................................................. ...................... 39,488.233 ....................... 4,795,488 ...................................  ..................................0 
97182P-34-0 ......... BlackRock Russell 2000 Index Fund ....................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. ...................... 21,738.984 ....................... 4,672,673 ...................................  ..................................0 
97182P-51-4 ......... flexPATH Index+ Moderate 2055 Fund ...................................................................................... ................ ....12/26/2023 ... 86 ............................................................................................................................. ...................... 53,055.033 ....................... 1,063,589 ...................................  ..................................0 
97182T-14-4 ......... flexPATH Index+ Moderate 2045 Fund ...................................................................................... ................ ....12/01/2023 ... 86 ............................................................................................................................. ............................ 0.027 ..................................0 ...................................  ..................................0 
97182T-17-7 ......... flexPATH Index+ Moderate 2045 Fund ...................................................................................... ................ ....12/26/2023 ... 86 ............................................................................................................................. ...................... 65,362.728 ....................... 1,276,849 ...................................  ..................................0 
97182T-34-2 ......... flexPATH Index+ Moderate 2035 Fund ...................................................................................... ................ ....12/01/2023 ... 86 ............................................................................................................................. ............................ 0.008 ..................................0 ...................................  ..................................0 
97182T-37-5 ......... flexPATH Index+ Moderate 2035 Fund ...................................................................................... ................ ....12/26/2023 ... 86 ............................................................................................................................. ...................... 30,538.384 .......................... 538,114 ...................................  ..................................0 
97182T-57-3 ......... flexPATH Index+ Moderate 2025 Fund ...................................................................................... ................ ....12/26/2023 ... 86 ............................................................................................................................. ...................... 24,754.275 ..........................381,785 ...................................  ..................................0 
97182T-74-8 ......... flexPATH Index+ Moderate Retirement Fund .............................................................................. ................ ....12/01/2023 ... 86 ............................................................................................................................. ............................ 0.030 ..................................0 ...................................  ..................................0 
97182T-77-1 ......... flexPATH Index+ Moderate Retirement Fund .............................................................................. ................ ....12/26/2023 ... 86 ............................................................................................................................. ....................... 3,604.456 ........................... 51,289 ...................................  ..................................0 
97182U-10-9 ......... International Stock Fund ................................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. ....................... 9,380.629 .......................... 102,319 ...................................  ..................................0 
97182V-16-4 ......... Wilmington Trust Templeton Foreign CIT ................................................................................ ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................177,535.587 ....................... 1,718,108 ...................................  ..................................0 
97182V-24-8 ......... Large Cap Growth Fund ...................................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. ...................... 21,047.460 .......................... 352,650 ...................................  ..................................0 
97182V-38-8 ......... Western Asset Core Plus Bond Fund ....................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................333,111.056 ....................... 3,406,604 ...................................  ..................................0 
97183A-59-9 ......... MyWayRetirement International Value Fund .............................................................................. ................ ....12/29/2023 ... 86 ............................................................................................................................. ...................... 97,012.992 ....................... 1,561,537 ...................................  ..................................0 
97183C-23-1 ......... MyWayRetirement Multisector Bond Fund .................................................................................. ................ ....12/28/2023 ... 86 ............................................................................................................................. .....................259,962.810 ....................... 2,384,743 ...................................  ..................................0 
97183C-24-9 ......... MyWayRetirement Mid Cap Growth Fund .................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................373,181.192 ....................... 3,186,632 ...................................  ..................................0 
97183C-25-6 ......... MyWayRetirement Large Cap Growth Fund .................................................................................. ................ ....12/29/2023 ... 86 ............................................................................................................................. .................. 1,184,235.289 ...................... 11,404,541 ...................................  ..................................0 
97183C-26-4 ......... MyWayRetirement Index 2065 Fund .......................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................423,896.591 ........................4,232,940 ...................................  ..................................0 
97183C-71-0 ......... International Growth Fund II ............................................................................................. ................ ....12/27/2023 ... 86 ............................................................................................................................. ...................... 75,510.182 ..........................866,900 ...................................  ..................................0 
97183C-72-8 ......... International Growth Fund II ............................................................................................. ................ ....12/29/2023 ... 86 ............................................................................................................................. ...................... 10,533.060 .......................... 122,796 ...................................  ..................................0 
97183J-56-6 ......... Core Bond Fund ................................................................................................................ ................ ....12/28/2023 ... 86 ............................................................................................................................. ...................... 65,344.286 ..........................676,362 ...................................  ..................................0 
97183J-61-6 ......... BlackRock EAFE Equity Index Fund ........................................................................................ ................ ....12/28/2023 ... 86 ............................................................................................................................. ....................... 1,991.270 .......................... 242,324 ...................................  ..................................0 
97183J-62-4 ......... BlackRock U.S. Debt Index Fund ........................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. ...................... 34,302.671 ....................... 5,569,301 ...................................  ..................................0 
97183J-63-2 ......... BlackRock Equity Index Fund ............................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. ...................... 29,376.870 ...................... 17,562,456 ...................................  ..................................0 
97183K-20-9 ......... MyWayRetirement Index 2030 Fund .......................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .................. 1,915,102.456 ...................... 23,829,069 ...................................  ..................................0 
97183K-30-8 ......... MyWayRetirement Index 2040 Fund .......................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .................. 1,326,668.013 ...................... 17,518,720 ...................................  ..................................0 
97183K-38-1 ......... Large Cap Value Fund ........................................................................................................ ................ ....12/28/2023 ... 86 ............................................................................................................................. ...................... 40,084.212 .......................... 653,572 ...................................  ..................................0 
97183K-50-6 ......... MyWayRetirement Index 2060 Fund .......................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................667,340.699 ....................... 9,227,103 ...................................  ..................................0 
97183K-60-5 ......... MyWayRetirement Index Retirement Fund .................................................................................. ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................686,218.701 ....................... 8,014,754 ...................................  ..................................0 
97183K-70-4 ......... MyWayRetirement Index 2025 Fund .......................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .................. 1,785,675.378 ...................... 21,508,735 ...................................  ..................................0 
97183K-80-3 ......... MyWayRetirement Index 2035 Fund .......................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .................. 2,172,056.016 ...................... 28,209,946 ...................................  ..................................0 
97183K-82-9 ......... MyWayRetirement Index 2050 Fund .......................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .................. 1,199,908.864 ...................... 16,462,481 ...................................  ..................................0 
97183K-87-8 ......... MyWayRetirement Index 2055 Fund .......................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .................. 1,119,384.628 ...................... 15,437,467 ...................................  ..................................0 
97183K-88-6 ......... MyWayRetirement Index 2045 Fund .......................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .................. 1,273,081.820 ...................... 17,224,456 ...................................  ..................................0 
97183V-10-6 ......... flexPATH Index Aggressive 2025 Fund .................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. ....................... 8,465.338 .......................... 134,309 ...................................  ..................................0 
97183V-20-5 ......... flexPATH Index Aggressive 2035 Fund .................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. ...................... 36,230.780 ..........................638,917 ...................................  ..................................0 
97183V-30-4 ......... flexPATH Index Aggressive 2045 Fund .................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. ...................... 19,922.347 ..........................371,198 ...................................  ..................................0 
97183V-40-3 ......... flexPATH Index Aggressive 2055 Fund .................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. ...................... 25,281.434 .......................... 468,525 ...................................  ..................................0 
97183V-50-2 ......... flexPATH Index Aggressive Retirement Fund ............................................................................. ................ ....12/28/2023 ... 86 ............................................................................................................................. ....................... 9,508.239 ..........................136,119 ...................................  ..................................0 
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97183V-55-1 ......... MyWayRetirement Small Cap Value Fund ................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................225,011.871 ....................... 2,129,388 ...................................  ..................................0 
97183V-56-9 ......... MyWayRetirement Small Cap Growth Fund .................................................................................. ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................409,246.077 ........................3,023,359 ...................................  ..................................0 
97183V-57-7 ......... MyWayRetirement International Growth Fund ............................................................................. ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................298,816.358 ....................... 2,701,570 ...................................  ..................................0 
97183V-58-5 ......... MyWayRetirement Core Bond Fund ........................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................440,085.584 ....................... 3,934,087 ...................................  ..................................0 
97183V-59-3 ......... MyWayRetirement Balanced Fund ............................................................................................ ................ ....12/29/2023 ... 86 ............................................................................................................................. ..................... 482,292.335 ....................... 4,642,029 ...................................  ..................................0 
97183V-60-1 ......... flexPATH Index Conservative 2025 Fund .................................................................................. ................ ....12/28/2023 ... 86 ............................................................................................................................. ....................... 5,887.767 ........................... 79,171 ...................................  ..................................0 
97183V-70-0 ......... flexPATH Index Conservative 2035 Fund .................................................................................. ................ ....12/29/2023 ... 86 ............................................................................................................................. ....................... 8,087.133 .......................... 120,594 ...................................  ..................................0 
97183V-80-9 ......... flexPATH Index Conservative 2045 Fund .................................................................................. ................ ....12/28/2023 ... 86 ............................................................................................................................. ....................... 8,516.974 .......................... 142,525 ...................................  ..................................0 
97183V-82-5 ......... flexPATH Index Moderate Retirement Fund ............................................................................... ................ ....12/26/2023 ... 86 ............................................................................................................................. ...................... 31,502.971 .......................... 423,092 ...................................  ..................................0 
97183V-83-3 ......... flexPATH Index Moderate 2055 Fund ....................................................................................... ................ ....12/28/2023 ... 86 ............................................................................................................................. .....................188,949.767 ....................... 3,309,990 ...................................  ..................................0 
97183V-84-1 ......... flexPATH Index Moderate 2045 Fund ....................................................................................... ................ ....12/28/2023 ... 86 ............................................................................................................................. .....................140,310.084 ....................... 2,400,456 ...................................  ..................................0 
97183V-85-8 ......... flexPATH Index Moderate 2035 Fund ....................................................................................... ................ ....12/28/2023 ... 86 ............................................................................................................................. .....................207,617.084 ....................... 3,285,988 ...................................  ..................................0 
97183V-86-6 ......... flexPATH Index Moderate 2025 Fund ....................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................139,159.567 ....................... 1,989,375 ...................................  ..................................0 
97183V-87-4 ......... flexPATH Index Conservative Retirement Fund .......................................................................... ................ ....12/28/2023 ... 86 ............................................................................................................................. ....................... 4,160.859 ........................... 53,141 ...................................  ..................................0 
97183V-88-2 ......... flexPATH Index Conservative 2055 Fund .................................................................................. ................ ....12/28/2023 ... 86 ............................................................................................................................. ....................... 3,439.477 ........................... 62,410 ...................................  ..................................0 
97183W-29-4 ......... BlackRock Mid Cap Equity Index Fund .................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. ...................... 14,198.198 ....................... 3,682,564 ...................................  ..................................0 
97183W-31-0 ......... MyWayRetirement Commodities Fund ........................................................................................ ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................113,002.107 ....................... 1,303,959 ...................................  ..................................0 
97183W-32-8 ......... MyWayRetirement Global Bond Fund ........................................................................................ ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................150,379.111 ....................... 1,393,609 ...................................  ..................................0 
97183W-33-6 ......... MyWayRetirement Real Estate Fund ........................................................................................ ................ ....12/29/2023 ... 86 ............................................................................................................................. ...................... 90,661.014 ..........................820,165 ...................................  ..................................0 
97183W-34-4 ......... MyWayRetirement Large Cap Value Fund ................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................722,431.836 ....................... 7,028,424 ...................................  ..................................0 
97183W-35-1 ......... MyWayRetirement Mid Cap Value Fund ...................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................277,125.448 ....................... 2,907,287 ...................................  ..................................0 
97183W-36-9 ......... MyWayRetirement Emerging Markets Fund .................................................................................. ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................266,316.923 ....................... 1,928,095 ...................................  ..................................0 
97183Y-13-4 ......... Aegon US High Yield CIT .................................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .................. 1,070,945.784 ....................... 9,920,629 ...................................  ..................................0 
97183Y-14-2 ......... Aegon US Core Plus CIT ..................................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................806,460.281 ....................... 7,461,087 ...................................  ..................................0 
97183Y-26-6 ......... Transamerica Small Cap Value CIT ........................................................................................ ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................211,439.572 ....................... 1,909,399 ...................................  ..................................0 
97183Y-28-2 ......... Transamerica Small Cap Growth CIT ....................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................447,588.880 ....................... 3,543,586 ...................................  ..................................0 
97183Y-31-6 ......... Transamerica Mid-Cap Growth CIT ......................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................696,680.267 ....................... 6,779,680 ...................................  ..................................0 
97183Y-33-2 ......... Transamerica Large Cap Value CIT ........................................................................................ ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................531,814.339 ....................... 5,334,870 ...................................  ..................................0 
97183Y-35-7 ......... Transamerica Large Growth CIT ............................................................................................ ................ ....12/29/2023 ... 86 ............................................................................................................................. .................. 1,568,161.222 ...................... 13,305,239 ...................................  ..................................0 
97183Y-37-3 ......... Transamerica International Stock CIT ................................................................................... ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................290,282.513 ....................... 3,167,353 ...................................  ..................................0 
97183Y-39-9 ......... Transamerica International Growth CIT .................................................................................. ................ ....12/29/2023 ... 86 ............................................................................................................................. .....................300,242.047 ....................... 2,978,373 ...................................  ..................................0 
97184D-76-6 ......... Large Cap Growth III ........................................................................................................ ................ ....12/26/2023 ... 86 ............................................................................................................................. ....................... 5,101.451 ........................... 53,461 ...................................  ..................................0 
97184J-38-3 ......... Small Cap Value III ......................................................................................................... ................ ....08/29/2023 ... 86 ............................................................................................................................. .......................... 279.952 .............................2,967 ...................................  ..................................0 
BK0000-00-2 ......... TA BlackRock Lifepath Index 2025 Ret Opt .............................................................................. ................ ....12/27/2023 ... 87 ............................................................................................................................. .....................587,033.078 ....................... 7,642,953 ...................................  ..................................0 
BK0000-00-3 ......... TA BlackRock Lifepath Index 2030 Ret Opt .............................................................................. ................ ....12/27/2023 ... 87 ............................................................................................................................. .................. 1,031,748.610 ...................... 14,135,595 ...................................  ..................................0 
BK0000-00-4 ......... TA BlackRock Lifepath Index 2035 Ret Opt .............................................................................. ................ ....12/27/2023 ... 87 ............................................................................................................................. .....................915,367.533 ...................... 13,051,235 ...................................  ..................................0 
BK0000-00-5 ......... TA BlackRock Lifepath Index 2040 Ret Opt .............................................................................. ................ ....12/27/2023 ... 87 ............................................................................................................................. .....................892,506.097 ...................... 13,270,308 ...................................  ..................................0 
BK0000-00-6 ......... TA BlackRock Lifepath Index 2045 Ret Opt .............................................................................. ................ ....12/27/2023 ... 87 ............................................................................................................................. .....................781,521.939 ...................... 11,977,500 ...................................  ..................................0 
BK0000-00-7 ......... TA BlackRock Lifepath Index 2050 Ret Opt .............................................................................. ................ ....12/27/2023 ... 87 ............................................................................................................................. .....................606,000.282 ....................... 9,504,258 ...................................  ..................................0 
BK0000-00-8 ......... TA BlackRock Lifepath Index 2055 Ret Opt .............................................................................. ................ ....12/28/2023 ... 87 ............................................................................................................................. .....................479,144.071 ....................... 7,503,136 ...................................  ..................................0 
BK0000-00-9 ......... TA BlackRock Lifepath Index 2060 Ret Opt .............................................................................. ................ ....12/27/2023 ... 87 ............................................................................................................................. ..................... 545,532.035 ....................... 8,528,786 ...................................  ..................................0 
BK0000-01-0 ......... TA BlackRock Lifepath Index Retirement Ret Opt ...................................................................... ................ ....12/27/2023 ... 87 ............................................................................................................................. .....................422,265.058 ........................5,259,255 ...................................  ..................................0 
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 12,221,745,048 XXX 0 

89360C-51-4 ......... TA Aegon Bond Initial Class .............................................................................................. ................ ....12/26/2023 ... Aegon .......................................................................................................................... ....................... 1,353.257 ........................... 12,580 ...................................  ..................................0 
018792-55-6 ......... AB VPS INTERNATIONAL VALUE PORTFOLIO CLASS A SHARE ................................................................. ................ ....12/01/2023 ... AB ............................................................................................................................. ...................... 26,383.775 .......................... 383,946 ...................................  ..................................0 
G7690B-18-1 ......... SHELL PLC ...................................................................................................................... C............... ....01/01/2023 ... Various ....................................................................................................................... ...................... (3,542.000) ........................... (3,542) ...................................  ..................................0 
89360C-26-6 ......... TA BlackRock Government Money Market Initial Class ................................................................. ................ ....12/29/2023 ... Aegon .......................................................................................................................... .....................269,423.770 .......................... 269,423 ...................................  ..................................0 
030372-74-2 ......... AMERICAN FUNDS - GLOBAL GROWTH FUND CLASS 2 SHARES ................................................................. ................ ....12/06/2023 ... AMERICAN FUNDS .............................................................................................................. ....................... 1,171.798 ........................... 36,551 ...................................  ..................................0 
89360C-86-0 ......... TA Aegon Sustainable Equity Income Initial Class ................................................................... ................ ....12/12/2023 ... Aegon .......................................................................................................................... .......................... 958.623 ........................... 16,581 ...................................  ..................................0 
030372-75-9 ......... AMERICAN FUNDS - GLOBAL SMALL CAP CLASS 2 SHARES .................................................................... ................ ....12/06/2023 ... AMERICAN FUNDS .............................................................................................................. .......................... 142.922 .............................2,355 ...................................  ..................................0 
89360C-75-3 ......... TA JPMorgan Tactical Allocation Initial Class ....................................................................... ................ ....12/13/2023 ... Aegon .......................................................................................................................... ..........................586.889 ............................ 6,866 ...................................  ..................................0 
030372-76-7 ......... AMERICAN FUNDS - GROWTH FUND CLASS 2 SHARES .......................................................................... ................ ....12/06/2023 ... AMERICAN FUNDS .............................................................................................................. ..................... 394,692.022 ...................... 34,811,503 ...................................  ..................................0 
89360D-10-8 ......... TA Janus Mid-Cap Growth Initial Class ................................................................................. ................ ....12/01/2023 ... Aegon .......................................................................................................................... ..........................610.974 ........................... 17,904 ...................................  ..................................0 
030372-84-1 ......... AMERICAN FUNDS - HIGH-INCOME BOND FUND CLASS 2 SHA ................................................................. ................ ....12/13/2023 ... AMERICAN FUNDS .............................................................................................................. ..................... 144,595.432 ....................... 1,244,853 ...................................  ..................................0 
89360C-33-2 ......... TA WMC US Growth Initial Class .......................................................................................... ................ ....12/27/2023 ... Aegon .......................................................................................................................... ....................... 5,484.590 ..........................174,877 ...................................  ..................................0 
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030372-77-5 ......... AMERICAN FUNDS - INTERNATIONAL FUND CLASS 2 SHARES ................................................................. ................ ....12/28/2023 ... AMERICAN FUNDS .............................................................................................................. ...................... 42,013.293 .......................... 692,380 ...................................  ..................................0 
015544-30-7 ......... Alger Growth & Income Class I-2 Shares ................................................................................ ................ ....12/14/2023 ... Alger .......................................................................................................................... ....................... 8,846.012 .......................... 230,531 ...................................  ..................................0 
030372-78-3 ......... AMERICAN FUNDS - NEW WORLD CLASS 2 SHARES ............................................................................. ................ ....12/22/2023 ... AMERICAN FUNDS .............................................................................................................. ....................... 3,489.144 ........................... 84,568 ...................................  ..................................0 
018792-71-3 ......... AB Large Cap Growth Class B Shares ..................................................................................... ................ ....10/26/2023 ... Alliance Bernstein ......................................................................................................... .......................... 859.173 ........................... 51,516 ...................................  ..................................0 
05587P-30-2 ......... BNY MELLON SMALL CAP STOCK INDEX ........................................................................................ ................ ....12/22/2023 ... BNY MELLON ................................................................................................................... ...................... 10,720.772 ..........................174,910 ...................................  ..................................0 
018792-64-8 ......... AB Relative Value Class B Shares ........................................................................................ ................ ....12/26/2023 ... Alliance Bernstein ......................................................................................................... ....................... 4,096.302 ..........................112,850 ...................................  ..................................0 
866167-69-5 ......... CALVERT VP EAFE INTERNATIONAL INDEX PORTFOLIO CLAS ................................................................. ................ ....10/11/2023 ... CALVERT ....................................................................................................................... ....................... 4,776.007 .......................... 440,737 ...................................  ..................................0 
05587P-20-3 ......... BNY Mellon MidCap Stock Initial Shares ................................................................................ ................ ....12/05/2023 ... Dreyfus ....................................................................................................................... ....................... 1,479.733 ........................... 24,399 ...................................  ..................................0 
866167-79-4 ......... CALVERT VP RUSSELL 2000 SMALL CAP INDEX PORTFOLIO .................................................................. ................ ....12/01/2023 ... CALVERT ....................................................................................................................... .....................579,113.675 ...................... 44,827,099 ...................................  ..................................0 
05588H-10-1 ......... BNY Mellon Sustainable U.S. Equity Initial Shares .................................................................. ................ ....03/30/2023 ... Dreyfus ....................................................................................................................... ........................... 48.753 .............................1,854 ...................................  ..................................0 
866167-20-8 ......... CALVERT VP S&P MIDCAP 400 INDEX PORTFOLIO CLASS I .................................................................. ................ ....10/11/2023 ... CALVERT ....................................................................................................................... ............................ 0.577 ................................ 64 ...................................  ..................................0 
05589U-86-1 ......... BNY Mellon VIF Appreciation Initial Shares ........................................................................... ................ ....12/29/2023 ... Dreyfus ....................................................................................................................... ....................... 2,148.311 ........................... 69,615 ...................................  ..................................0 
233203-72-8 ......... DFA VA GLOBAL BOND PORTFOLIO ............................................................................................. ................ ....12/11/2023 ... DFA ............................................................................................................................ .......................... 361.462 .............................3,551 ...................................  ..................................0 
05589U-50-7 ......... BNY Mellon VIF Opportunistic Small Cap Initial Shares ............................................................. ................ ....12/26/2023 ... Dreyfus ....................................................................................................................... ....................... 2,605.780 ..........................102,112 ...................................  ..................................0 
233203-68-6 ......... DFA VA INTERNATIONAL SMALL PORTFOLIO ................................................................................... ................ ....12/22/2023 ... DFA ............................................................................................................................ .....................121,827.010 ....................... 1,377,746 ...................................  ..................................0 
922175-84-9 ......... Fidelity® VIP Contrafund® Service Class 2 ............................................................................. ................ ....12/13/2023 ... Fidelity ...................................................................................................................... ....................... 2,192.950 ........................... 92,261 ...................................  ..................................0 
233203-69-4 ......... DFA VA INTERNATIONAL VALUE PORTFOLIO ................................................................................... ................ ....12/11/2023 ... DFA ............................................................................................................................ ...................... 29,232.312 .......................... 392,681 ...................................  ..................................0 
922174-85-9 ......... Fidelity® VIP Equity-Income Service Class 2 .......................................................................... ................ ....12/13/2023 ... Fidelity ...................................................................................................................... ..........................120.910 .............................2,843 ...................................  ..................................0 
233203-67-8 ......... DFA VA SHORT-TERM FIXED PORTFOLIO ....................................................................................... ................ ....12/11/2023 ... DFA ............................................................................................................................ ...................... 31,902.782 .......................... 322,278 ...................................  ..................................0 
922175-85-6 ......... Fidelity® VIP Index 500 Service Class 2 ............................................................................... ................ ....11/29/2023 ... Fidelity ...................................................................................................................... ..........................201.678 ........................... 85,504 ...................................  ..................................0 
233203-77-7 ......... DFA VA U.S. LARGE VALUE PORTFOLIO ....................................................................................... ................ ....12/28/2023 ... DFA ............................................................................................................................ ...................... 22,251.784 .......................... 695,314 ...................................  ..................................0 
355150-59-0 ......... Franklin Small Cap Value Class 2 Shares ............................................................................... ................ ....12/13/2023 ... Franklin Templeton ......................................................................................................... ....................... 7,131.500 ........................... 92,279 ...................................  ..................................0 
233203-71-0 ......... DFA VA U.S. TARGETED VALUE PORTFOLIO ................................................................................... ................ ....12/28/2023 ... DFA ............................................................................................................................ .....................111,047.871 ....................... 2,356,386 ...................................  ..................................0 
355150-52-5 ......... Franklin Small-Mid Cap Growth Class 2 Shares ......................................................................... ................ ....12/27/2023 ... Franklin Templeton ......................................................................................................... .......................... 649.853 ............................ 7,570 ...................................  ..................................0 
25239Y-54-3 ......... DFA VIT INFLATION-PROTECTED SECURITIES PORTFOLIO I ................................................................. ................ ....12/28/2023 ... DFA ............................................................................................................................ .....................157,221.821 ....................... 1,436,848 ...................................  ..................................0 
008892-84-6 ......... Invesco V.I. High Yield Series I Shares ............................................................................... ................ ....12/27/2023 ... Invesco ....................................................................................................................... .....................183,642.420 .......................... 854,250 ...................................  ..................................0 
25155X-10-7 ......... DWS EQUITY 500 INDEX VIP CLASS A SHARES ............................................................................... ................ ....04/25/2023 ... DWS ............................................................................................................................ .............................0.052 ..................................1 ...................................  ..................................0 
471021-64-2 ......... Janus Henderson - Global Research Service Shares .................................................................... ................ ....12/20/2023 ... Janus Capital Grou ......................................................................................................... ..........................688.580 ........................... 37,496 ...................................  ..................................0 
25159W-80-8 ......... DWS INTERNATIONAL GROWTH VIP CLASS A SHARES .......................................................................... ................ ....11/08/2023 ... DWS ............................................................................................................................ .....................115,111.775 ....................... 1,676,028 ...................................  ..................................0 
471021-69-1 ......... Janus Henderson - Balanced Service Shares ............................................................................. ................ ....12/14/2023 ... Janus Capital Grou ......................................................................................................... ....................... 1,046.015 ........................... 47,516 ...................................  ..................................0 
25155X-40-4 ......... DWS SMALL CAP INDEX VIP CLASS A SHARES ................................................................................ ................ ....12/14/2023 ... DWS ............................................................................................................................ .....................257,305.741 ....................... 3,191,299 ...................................  ..................................0 
55273F-40-7 ......... MFS® Investors Trust Initial Class ..................................................................................... ................ ....12/13/2023 ... MFS ............................................................................................................................ ....................... 3,169.660 ..........................107,705 ...................................  ..................................0 
315802-50-4 ......... FIDELITY VIP BALANCED PORTFOLIO INITIAL CLASS ....................................................................... ................ ....11/29/2023 ... FIDELITY ...................................................................................................................... .....................109,314.937 ....................... 2,238,716 ...................................  ..................................0 
55273F-10-0 ......... MFS® Growth Initial Class ................................................................................................. ................ ....12/27/2023 ... MFS ............................................................................................................................ .......................... 549.050 ........................... 29,404 ...................................  ..................................0 
922175-50-0 ......... FIDELITY VIP CONTRAFUND? PORTFOLIO INITIAL CLASS ................................................................... ................ ....12/13/2023 ... FIDELITY ...................................................................................................................... .....................206,958.286 ....................... 9,010,797 ...................................  ..................................0 
55273F-30-8 ......... MFS® Research Initial Class .............................................................................................. ................ ....12/13/2023 ... MFS ............................................................................................................................ ........................2,629.229 ........................... 81,279 ...................................  ..................................0 
922175-75-7 ......... FIDELITY VIP DISCIPLINED SMALL CAP PORTFOLIO (INDE ................................................................. ................ ....12/13/2023 ... FIDELITY ...................................................................................................................... ...................... 38,210.812 .......................... 541,485 ...................................  ..................................0 
61691F-79-7 ......... MS VIF Core Plus Fixed Income Class I Shares ........................................................................ ................ ....07/21/2023 ... Morgan Stanley Dea ......................................................................................................... ............................ 0.478 ..................................3 ...................................  ..................................0 
922177-32-4 ......... FIDELITY VIP EMERGING MARKETS PORTFOLIO INITIAL CL ................................................................. ................ ....12/13/2023 ... FIDELITY ...................................................................................................................... ...................... 64,622.206 ..........................636,014 ...................................  ..................................0 
61691F-10-2 ......... MS VIF Emerging Markets Equity Class I Shares ....................................................................... ................ ....12/04/2023 ... Morgan Stanley Dea ......................................................................................................... .......................... 322.163 .............................3,918 ...................................  ..................................0 
922175-71-6 ......... FIDELITY VIP EXTENDED MARKET INDEX PORTFOLIO (INDE ................................................................. ................ ....11/29/2023 ... FIDELITY ...................................................................................................................... ..................... 239,379.959 ....................... 2,965,431 ...................................  ..................................0 
61691F-70-6 ......... MS VIF Global Strategist Class I Shares ............................................................................... ................ ....12/27/2023 ... Morgan Stanley Dea ......................................................................................................... .......................... 757.575 ............................ 6,088 ...................................  ..................................0 
922174-62-8 ......... FIDELITY VIP FREEDOM 2010 PORTFOLIO INITIAL CLASS .................................................................. ................ ....12/20/2023 ... FIDELITY ...................................................................................................................... ....................... 4,870.752 ........................... 53,988 ...................................  ..................................0 
922174-58-6 ......... FIDELITY VIP FREEDOM 2015 PORTFOLIO INITIAL CLASS .................................................................. ................ ....12/27/2023 ... FIDELITY ...................................................................................................................... ...................... 99,528.635 ....................... 1,118,086 ...................................  ..................................0 
922174-55-2 ......... FIDELITY VIP FREEDOM 2020 PORTFOLIO INITIAL CLASS .................................................................. ................ ....12/27/2023 ... FIDELITY ...................................................................................................................... ....................... 5,764.333 ........................... 69,557 ...................................  ..................................0 
922174-52-9 ......... FIDELITY VIP FREEDOM 2025 PORTFOLIO INITIAL CLASS .................................................................. ................ ....12/27/2023 ... FIDELITY ...................................................................................................................... ...................... 25,310.869 ..........................365,888 ...................................  ..................................0 
922174-48-7 ......... FIDELITY VIP FREEDOM 2030 PORTFOLIO INITIAL CLASS .................................................................. ................ ....12/27/2023 ... FIDELITY ...................................................................................................................... ...................... 94,430.804 ....................... 1,375,821 ...................................  ..................................0 
922178-40-5 ......... FIDELITY VIP FREEDOM 2035 PORTFOLIO INITIAL CLASS .................................................................. ................ ....12/27/2023 ... FIDELITY ...................................................................................................................... ...................... 23,014.451 .......................... 555,712 ...................................  ..................................0 
922178-70-2 ......... FIDELITY VIP FREEDOM 2040 PORTFOLIO INITIAL CLASS .................................................................. ................ ....12/27/2023 ... FIDELITY ...................................................................................................................... ...................... 62,492.060 ........................1,434,595 ...................................  ..................................0 
922178-87-6 ......... FIDELITY VIP FREEDOM 2045 PORTFOLIO INITIAL CLASS .................................................................. ................ ....12/20/2023 ... FIDELITY ...................................................................................................................... ....................... 3,609.217 ........................... 84,116 ...................................  ..................................0 
922178-84-3 ......... FIDELITY VIP FREEDOM 2050 PORTFOLIO INITIAL CLASS .................................................................. ................ ....12/27/2023 ... FIDELITY ...................................................................................................................... ....................... 5,249.196 ..........................108,996 ...................................  ..................................0 
922178-76-9 ......... FIDELITY VIP FREEDOM 2055 PORTFOLIO INITIAL CLASS .................................................................. ................ ....12/28/2023 ... FIDELITY ...................................................................................................................... ..........................890.571 ........................... 10,009 ...................................  ..................................0 
922178-73-6 ......... FIDELITY VIP FREEDOM 2060 PORTFOLIO INITIAL CLASS .................................................................. ................ ....12/28/2023 ... FIDELITY ...................................................................................................................... ....................... 1,973.128 ........................... 23,276 ...................................  ..................................0 
922174-68-5 ......... FIDELITY VIP FREEDOM INCOME PORTFOLIO INITIAL CLAS ................................................................. ................ ....12/20/2023 ... FIDELITY ...................................................................................................................... ....................... 6,645.219 ........................... 71,548 ...................................  ..................................0 
922174-10-7 ......... FIDELITY VIP GOVERNMENT MONEY MARKET PORTFOLIO INI ................................................................. ................ ....12/29/2023 ... FIDELITY ...................................................................................................................... ................. 30,531,254.790 ...................... 30,531,254 ...................................  ..................................0 
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315802-20-7 ......... FIDELITY VIP GROWTH OPPORTUNITIES PORTFOLIO INITIA ................................................................. ................ ....11/28/2023 ... FIDELITY ...................................................................................................................... ....................... 4,117.570 .......................... 206,239 ...................................  ..................................0 
922174-40-4 ......... FIDELITY VIP GROWTH PORTFOLIO INITIAL CLASS .......................................................................... ................ ....12/13/2023 ... FIDELITY ...................................................................................................................... ..................... 229,348.998 ......................18,884,078 ...................................  ..................................0 
922174-20-6 ......... FIDELITY VIP HIGH INCOME PORTFOLIO INITIAL CLASS ................................................................... ................ ....12/13/2023 ... FIDELITY ...................................................................................................................... ...................... 14,328.600 ........................... 64,497 ...................................  ..................................0 
922175-30-2 ......... FIDELITY VIP INDEX 500 PORTFOLIO INITIAL CLASS ...................................................................... ................ ....12/28/2023 ... FIDELITY ...................................................................................................................... ...................... 43,563.160 ...................... 18,044,742 ...................................  ..................................0 
922177-84-5 ......... FIDELITY VIP INTERNATIONAL CAPITAL APPRECIATION PO ................................................................. ................ ....11/29/2023 ... FIDELITY ...................................................................................................................... ....................... 4,490.083 ........................... 85,446 ...................................  ..................................0 
922175-10-4 ......... FIDELITY VIP INVESTMENT GRADE BOND PORTFOLIO INITI ................................................................. ................ ....12/28/2023 ... FIDELITY ...................................................................................................................... .................. 1,395,538.653 ...................... 15,445,305 ...................................  ..................................0 
922176-40-9 ......... FIDELITY VIP MID CAP PORTFOLIO INITIAL CLASS ........................................................................ ................ ....12/13/2023 ... FIDELITY ...................................................................................................................... .......................... 437.664 ........................... 15,528 ...................................  ..................................0 
922174-50-3 ......... FIDELITY VIP OVERSEAS PORTFOLIO INITIAL CLASS ....................................................................... ................ ....12/13/2023 ... FIDELITY ...................................................................................................................... .....................123,558.205 ....................... 3,013,439 ...................................  ..................................0 
922177-10-0 ......... FIDELITY VIP REAL ESTATE PORTFOLIO INITIAL CLASS ................................................................... ................ ....11/29/2023 ... FIDELITY ...................................................................................................................... ....................... 1,171.554 ........................... 19,849 ...................................  ..................................0 
32008B-10-0 ......... FIRST EAGLE OVERSEAS VARIABLE FUND ..................................................................................... ................ ....12/05/2023 ... FIRST EAGLE .................................................................................................................. ...................... 14,920.891 .......................... 325,729 ...................................  ..................................0 
355150-79-8 ......... TEMPLETON FOREIGN VIP FUND CLASS 1 SHARES ............................................................................. ................ ....06/15/2023 ... FRANKLIN TEMPLETON ......................................................................................................... .............................0.022 ..................................0 ...................................  ..................................0 
355150-70-7 ......... TEMPLETON GLOBAL BOND VIP FUND CLASS 1 SHARES ....................................................................... ................ ....12/13/2023 ... FRANKLIN TEMPLETON ......................................................................................................... ...................... 38,275.072 ..........................506,037 ...................................  ..................................0 
00888X-57-5 ......... INVESCO V.I. AMERICAN VALUE .............................................................................................. ................ ....10/26/2023 ... INVESCO ....................................................................................................................... ...................... 14,240.699 ..........................170,745 ...................................  ..................................0 
00888X-10-4 ......... INVESCO V.I. DIVERSIFIED DIVIDEND FUND SERIES I SH ................................................................. ................ ....10/26/2023 ... INVESCO ....................................................................................................................... ....................... 1,634.399 ........................... 34,959 ...................................  ..................................0 
008892-52-3 ......... INVESCO V.I. GLOBAL REAL ESTATE FUND SERIES I SHAR ................................................................. ................ ....11/30/2023 ... INVESCO ....................................................................................................................... ....................... 3,552.267 ........................... 47,879 ...................................  ..................................0 
00888X-66-6 ......... INVESCO V.I. GROWTH & INCOME FUND SERIES I SHARES .................................................................. ................ ....10/26/2023 ... INVESCO ....................................................................................................................... .............................0.022 ..................................0 ...................................  ..................................0 
008892-41-6 ......... INVESCO V.I. HEALTH CARE FUND SERIES I SHARES ....................................................................... ................ ....12/05/2023 ... INVESCO ....................................................................................................................... ........................2,952.993 ........................... 71,285 ...................................  ..................................0 
008892-84-6 ......... INVESCO V.I. HIGH YIELD FUND SERIES I SHARES ......................................................................... ................ ....12/28/2023 ... INVESCO ....................................................................................................................... ....................... 3,928.037 ........................... 17,948 ...................................  ..................................0 
008892-58-0 ......... INVESCO V.I. MAIN STREET MID CAP FUND .................................................................................. ................ ....11/02/2023 ... INVESCO ....................................................................................................................... ...................... 22,208.339 .......................... 195,626 ...................................  ..................................0 
008892-54-9 ......... INVESCO V.I. SMALL CAP EQUITY FUND SERIES I SHARES ................................................................. ................ ....11/07/2023 ... INVESCO ....................................................................................................................... ...................... 10,344.203 .......................... 159,478 ...................................  ..................................0 
471021-40-2 ......... JANUS HENDERSON - BALANCED PORTFOLIO INSTITUTIONAL ................................................................. ................ ....12/14/2023 ... JANUS .......................................................................................................................... ........................... 67.475 .............................2,922 ...................................  ..................................0 
471021-20-4 ......... JANUS HENDERSON - ENTERPRISE PORTFOLIO INSTITUTION ................................................................. ................ ....12/14/2023 ... JANUS .......................................................................................................................... ...................... 26,166.863 ....................... 1,914,161 ...................................  ..................................0 
471021-50-1 ......... JANUS HENDERSON - FLEXIBLE BOND PORTFOLIO INSTITUT ................................................................. ................ ....12/14/2023 ... JANUS .......................................................................................................................... ...................... 33,357.328 .......................... 334,086 ...................................  ..................................0 
471021-43-6 ......... JANUS HENDERSON - MID CAP VALUE PORTFOLIO INSTITUT ................................................................. ................ ....12/14/2023 ... JANUS .......................................................................................................................... .....................172,378.318 ....................... 2,786,309 ...................................  ..................................0 
471021-10-5 ......... JANUS HENDERSON - RESEARCH PORTFOLIO INSTITUTIONAL ................................................................. ................ ....06/21/2023 ... JANUS .......................................................................................................................... ............................ 0.002 ..................................0 ...................................  ..................................0 
521071-82-9 ......... LAZARD RETIREMENT EMERGING MARKETS EQUITY PORTFOLI ................................................................. ................ ....12/13/2023 ... LAZARD ........................................................................................................................ ...................... 57,721.563 ....................... 1,118,416 ...................................  ..................................0 
55274F-55-4 ......... MFS EMERGING MARKETS EQUITY PORTFOLIO INITIAL CLAS ................................................................. ................ ....12/27/2023 ... MFS ............................................................................................................................ ..........................664.201 .............................7,992 ...................................  ..................................0 
55273F-83-7 ......... MFS GLOBAL EQUITY SERIES INITIAL CLASS ................................................................................ ................ ....12/14/2023 ... MFS ............................................................................................................................ ...................... 54,949.411 ....................... 1,131,510 ...................................  ..................................0 
55273F-10-0 ......... MFS GROWTH SERIES INITIAL CLASS ......................................................................................... ................ ....11/30/2023 ... MFS ............................................................................................................................ ...................... 32,364.068 ....................... 1,738,694 ...................................  ..................................0 
86664T-53-2 ......... MFS MID CAP VALUE PORTFOLIO - INITIAL CLASS .......................................................................... ................ ....12/14/2023 ... MFS ............................................................................................................................ .....................861,209.898 ....................... 8,296,080 ...................................  ..................................0 
86664T-44-1 ......... MFS NEW DISCOVERY VALUE PORTFOLIO - INITIAL CLASS .................................................................. ................ ....11/29/2023 ... MFS ............................................................................................................................ .....................211,744.713 ....................... 1,757,960 ...................................  ..................................0 
55274F-35-6 ......... MFS RESEARCH INTERNATIONAL ................................................................................................ ................ ....12/11/2023 ... MFS ............................................................................................................................ .......................... 833.277 ........................... 13,126 ...................................  ..................................0 
55273F-87-8 ......... MFS TOTAL RETURN BOND SERIES INITIAL CLASS ........................................................................... ................ ....12/05/2023 ... MFS ............................................................................................................................ ...................... 38,312.471 .......................... 432,866 ...................................  ..................................0 
55273F-60-5 ......... MFS UTILITIES SERIES INITIAL CLASS ..................................................................................... ................ ....08/22/2023 ... MFS ............................................................................................................................ ............................ 0.101 ..................................3 ...................................  ..................................0 
55274F-46-3 ......... MFS VIT II INTERNATIONAL GROWTH PORT INITIAL CLASS ................................................................. ................ ....12/27/2023 ... MFS ............................................................................................................................ ...................... 20,499.212 ..........................286,711 ...................................  ..................................0 
55274F-45-5 ......... MFS VIT II INTERNATIONAL INTRINSIC VALUE PORT INIT ................................................................. ................ ....12/28/2023 ... MFS ............................................................................................................................ ...................... 12,105.941 .......................... 338,949 ...................................  ..................................0 
55273F-65-4 ......... MFS VIT VALUE SERIES INITIAL CLASS ..................................................................................... ................ ....11/29/2023 ... MFS ............................................................................................................................ .....................782,652.685 ...................... 16,976,421 ...................................  ..................................0 
61691F-88-8 ......... MS EMERGING MARKETS DEBT PORTFOLIO CLASS I SHARES .................................................................. ................ ....12/28/2023 ... MORGAN STANLEY .............................................................................................................. ....................... 2,001.787 ........................... 10,394 ...................................  ..................................0 
61691F-10-2 ......... MS EMERGING MARKETS EQUITY PORTFOLIO CLASS I SHARE ................................................................. ................ ....07/06/2023 ... MORGAN STANLEY .............................................................................................................. ............................ 0.026 ..................................0 ...................................  ..................................0 
61691F-82-1 ......... MS U.S. REAL ESTATE PORTFOLIO CLASS I SHARES ......................................................................... ................ ....10/09/2023 ... MORGAN STANLEY .............................................................................................................. ...................... 28,546.282 ..........................389,667 ...................................  ..................................0 
638686-86-5 ......... NATIONWIDE NVIT INTERNATIONAL INDEX FUND CLASS II .................................................................. ................ ....12/11/2023 ... NATIONWIDE ................................................................................................................... ...................... 88,404.134 .......................... 924,458 ...................................  ..................................0 
74437G-74-8 ......... PSF TOTAL RETURN BOND FUND CLASS I ...................................................................................... ................ ....12/13/2023 ... PGIM INVESTMENTS ........................................................................................................... ..................... 244,285.454 ....................... 3,360,453 ...................................  ..................................0 
693394-65-2 ......... PIMCO ALL ASSET PORTFOLIO ADMINISTRATIVE CLASS ...................................................................... ................ ....12/28/2023 ... PIMCO .......................................................................................................................... ...................... 11,510.741 .......................... 101,233 ...................................  ..................................0 
693394-64-5 ......... PIMCO ALL ASSET PORTFOLIO INSTITUTIONAL CLASS ....................................................................... ................ ....12/28/2023 ... PIMCO .......................................................................................................................... ............................ 0.030 ..................................0 ...................................  ..................................0 
693394-59-5 ......... PIMCO COMMODITY REAL RETURN STRATEGY PORTFOLIO ADM ................................................................. ................ ....12/26/2023 ... PIMCO .......................................................................................................................... .....................109,497.101 .......................... 639,336 ...................................  ..................................0 
693394-32-2 ......... PIMCO DYNAMIC BOND PORTFOLIO ADMINISTRATIVE CLASS .................................................................. ................ ....12/29/2023 ... PIMCO .......................................................................................................................... .....................103,446.851 ..........................880,265 ...................................  ..................................0 
693394-60-3 ......... PIMCO GLOBAL BOND OPPORTUNITIES PORTFOLIO (UNHEDGE ................................................................. ................ ....12/29/2023 ... PIMCO .......................................................................................................................... ............................ 0.030 ..................................0 ...................................  ..................................0 
693394-72-8 ......... PIMCO HIGH YIELD PORTFOLIO INSTITUTIONAL CLASS ...................................................................... ................ ....12/29/2023 ... PIMCO .......................................................................................................................... ...................... 21,342.468 ..........................146,814 ...................................  ..................................0 
693394-69-4 ......... PIMCO INTERNATIONAL BOND PORTFOLIO (U.S. DOLLAR-HE ................................................................. ................ ....12/29/2023 ... PIMCO .......................................................................................................................... .......................... 139.193 .............................1,320 ...................................  ..................................0 
693394-71-0 ......... PIMCO LONG-TERM U.S. GOVERNMENT PORTFOLIO INSTITUT ................................................................. ................ ....12/29/2023 ... PIMCO .......................................................................................................................... .................. 2,603,866.575 ...................... 20,289,241 ...................................  ..................................0 
693394-75-1 ......... PIMCO LOW DURATION PORTFOLIO INSTITUTIONAL CLASS .................................................................... ................ ....12/29/2023 ... PIMCO .......................................................................................................................... ....................... 1,256.513 ........................... 11,921 ...................................  ..................................0 
693394-81-9 ......... PIMCO REAL RETURN PORTFOLIO ADMINISTRATIVE CLASS .................................................................... ................ ....12/29/2023 ... PIMCO .......................................................................................................................... ...................... 84,545.590 .......................... 985,853 ...................................  ..................................0 
693394-74-4 ......... PIMCO REAL RETURN PORTFOLIO INSTITUTIONAL CLASS ..................................................................... ................ ....12/29/2023 ... PIMCO .......................................................................................................................... ...................... 25,821.985 .......................... 296,992 ...................................  ..................................0 
693394-76-9 ......... PIMCO SHORT-TERM PORTFOLIO INSTITUTIONAL CLASS ...................................................................... ................ ....12/29/2023 ... PIMCO .......................................................................................................................... ...................... 61,450.139 .......................... 624,236 ...................................  ..................................0 
693394-78-5 ......... PIMCO TOTAL RETURN PORTFOLIO INSTITUTIONAL CLASS .................................................................... ................ ....12/29/2023 ... PIMCO .......................................................................................................................... .................. 1,339,497.632 ...................... 12,182,301 ...................................  ..................................0 
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78080T-30-3 ......... ROYCE CAPITAL FUND-MICRO-CAP PORTFOLIO INVESTMENT .................................................................. ................ ....12/05/2023 ... ROYCE .......................................................................................................................... ....................... 1,378.732 ........................... 11,619 ...................................  ..................................0 
78080T-10-5 ......... ROYCE CAPITAL FUND-SMALL-CAP PORTFOLIO INVESTMENT .................................................................. ................ ....12/14/2023 ... ROYCE .......................................................................................................................... ....................... 4,271.742 ........................... 40,154 ...................................  ..................................0 
77954T-50-6 ......... T. ROWE PRICE BLUE CHIP GROWTH PORTFOLIO .............................................................................. ................ ....12/13/2023 ... T ROWE PRICE ................................................................................................................. .....................219,062.109 ....................... 8,236,866 ...................................  ..................................0 
77954T-10-0 ......... T. ROWE PRICE EQUITY INCOME PORTFOLIO SERVICE CLAS ................................................................. ................ ....12/20/2023 ... T ROWE PRICE ................................................................................................................. ...................... 95,123.110 ....................... 2,601,459 ...................................  ..................................0 
77954T-60-5 ......... T. ROWE PRICE HEALTH SCIENCES PORTFOLIO ............................................................................... ................ ....12/20/2023 ... T ROWE PRICE ................................................................................................................. ...................... 11,452.917 ..........................636,176 ...................................  ..................................0 
77955H-10-5 ......... T. ROWE PRICE INTERNATIONAL STOCK PORTFOLIO .......................................................................... ................ ....12/20/2023 ... T ROWE PRICE ................................................................................................................. .....................188,459.867 ....................... 2,662,448 ...................................  ..................................0 
77954R-10-4 ......... T. ROWE PRICE LIMITED-TERM BOND PORTFOLIO ............................................................................ ................ ....12/29/2023 ... T ROWE PRICE ................................................................................................................. .................. 1,659,270.102 ....................... 7,641,551 ...................................  ..................................0 
77954T-40-7 ......... T. ROWE PRICE MID-CAP GROWTH PORTFOLIO ................................................................................ ................ ....12/28/2023 ... T ROWE PRICE ................................................................................................................. .....................320,000.362 ....................... 8,873,935 ...................................  ..................................0 
77954T-30-8 ......... T. ROWE PRICE MODERATE ALLOCATION PORTFOLIO .......................................................................... ................ ....12/21/2023 ... T ROWE PRICE ................................................................................................................. ....................... 8,069.437 .......................... 151,947 ...................................  ..................................0 
884117-10-2 ......... THIRD AVENUE VALUE PORTFOLIO ............................................................................................. ................ ....08/23/2023 ... THIRD AVENUE ................................................................................................................. ....................... 2,903.403 ........................... 61,871 ...................................  ..................................0 
89360C-57-1 ......... TRANSAMERICA AEGON HIGH YIELD BOND VP - INITIAL CL ................................................................. ................ ....12/13/2023 ... TRANSAMERICA SERIES TRUST ................................................................................................ .....................179,251.147 ....................... 1,195,913 ...................................  ..................................0 
89360D-10-8 ......... TRANSAMERICA JANUS MID-CAP GROWTH VP INITIAL CLASS ................................................................. ................ ....08/29/2023 ... TRANSAMERICA SERIES TRUST ................................................................................................ ............................ 0.015 ..................................0 ...................................  ..................................0 
89360C-30-8 ......... TRANSAMERICA JPMORGAN ASSET ALLOCATION - CONSERVAT ................................................................. ................ ....08/29/2023 ... TRANSAMERICA SERIES TRUST ................................................................................................ ............................ 0.011 ..................................0 ...................................  ..................................0 
89360C-70-4 ......... TRANSAMERICA JPMORGAN ASSET ALLOCATION - MODERATE .................................................................. ................ ....08/29/2023 ... TRANSAMERICA SERIES TRUST ................................................................................................ .............................0.054 ..................................0 ...................................  ..................................0 
89360C-88-6 ......... TRANSAMERICA JPMORGAN ASSET ALLOCATION - MODERATE .................................................................. ................ ....08/29/2023 ... TRANSAMERICA SERIES TRUST ................................................................................................ ............................ 0.026 ..................................0 ...................................  ..................................0 
89360C-64-7 ......... TRANSAMERICA JPMORGAN MID CAP VALUE VP INITIAL CLA ................................................................. ................ ....12/28/2023 ... TRANSAMERICA SERIES TRUST ................................................................................................ ...................... 14,038.948 .......................... 200,222 ...................................  ..................................0 
89360C-44-9 ......... TRANSAMERICA T. ROWE PRICE SMALL CAP VP INITIAL CL ................................................................. ................ ....12/11/2023 ... TRANSAMERICA SERIES TRUST ................................................................................................ .....................326,936.160 ........................3,499,375 ...................................  ..................................0 
921082-60-8 ......... VANECK VIP EMERGING MARKET FUND ......................................................................................... ................ ....11/30/2023 ... VAN ECK ....................................................................................................................... ....................... 2,027.836 ........................... 18,156 ...................................  ..................................0 
921082-30-1 ......... VANECK VIP GLOBAL RESOURCES FUND - INITIAL CLASS ................................................................... ................ ....12/28/2023 ... VAN ECK ....................................................................................................................... .......................... 539.217 ........................... 14,823 ...................................  ..................................0 
921925-40-0 ......... VANGUARD BALANCED PORTFOLIO ............................................................................................... ................ ....12/22/2023 ... VANGUARD ...................................................................................................................... .....................726,405.435 ...................... 15,669,575 ...................................  ..................................0 
921925-82-2 ......... VANGUARD CAPITAL GROWTH PORTFOLIO ....................................................................................... ................ ....12/27/2023 ... VANGUARD ...................................................................................................................... ...................... 91,404.796 ....................... 3,533,057 ...................................  ..................................0 
921925-79-8 ......... VANGUARD CONSERVATIVE ALLOCATION PORTFOLIO ........................................................................... ................ ....11/07/2023 ... VANGUARD ...................................................................................................................... ...................... 17,542.159 .......................... 399,189 ...................................  ..................................0 
921925-87-1 ......... VANGUARD DIVERSIFIED VALUE PORTFOLIO ................................................................................... ................ ....11/09/2023 ... VANGUARD ...................................................................................................................... ...................... 38,597.652 .......................... 509,763 ...................................  ..................................0 
921925-60-8 ......... VANGUARD EQUITY INCOME PORTFOLIO ........................................................................................ ................ ....12/22/2023 ... VANGUARD ...................................................................................................................... .....................586,733.627 ...................... 12,926,168 ...................................  ..................................0 
921925-30-1 ......... VANGUARD EQUITY INDEX PORTFOLIO ......................................................................................... ................ ....12/22/2023 ... VANGUARD ...................................................................................................................... .....................697,616.912 ...................... 36,268,030 ...................................  ..................................0 
921925-77-2 ......... VANGUARD GLOBAL BOND INDEX ................................................................................................ ................ ....12/28/2023 ... VANGUARD ...................................................................................................................... .....................294,976.975 ....................... 5,340,660 ...................................  ..................................0 
921925-50-9 ......... VANGUARD GROWTH PORTFOLIO ................................................................................................. ................ ....12/21/2023 ... VANGUARD ...................................................................................................................... ....................... 6,660.524 ..........................149,017 ...................................  ..................................0 
921925-80-6 ......... VANGUARD HIGH YIELD BOND PORTFOLIO ...................................................................................... ................ ....12/14/2023 ... VANGUARD ...................................................................................................................... .....................625,017.513 ........................4,335,444 ...................................  ..................................0 
921925-70-7 ......... VANGUARD INTERNATIONAL PORTFOLIO ........................................................................................ ................ ....12/27/2023 ... VANGUARD ...................................................................................................................... .....................247,103.635 ....................... 5,811,603 ...................................  ..................................0 
921925-85-5 ......... VANGUARD MID-CAP INDEX PORTFOLIO ........................................................................................ ................ ....12/28/2023 ... VANGUARD ...................................................................................................................... ..................... 239,859.849 ....................... 5,135,050 ...................................  ..................................0 
921925-10-3 ......... VANGUARD MONEY MARKET PORTFOLIO ......................................................................................... ................ ....12/29/2023 ... VANGUARD ...................................................................................................................... ....................... 1,288.420 ............................ 1,288 ...................................  ..................................0 
921925-84-8 ......... VANGUARD REAL ESTATE INDEX PORTFOLIO ................................................................................... ................ ....12/22/2023 ... VANGUARD ...................................................................................................................... .....................312,686.028 ....................... 3,296,798 ...................................  ..................................0 
921925-86-3 ......... VANGUARD SHORT-TERM INVESTMENT-GRADE PORTFOLIO ...................................................................... ................ ....12/28/2023 ... VANGUARD ...................................................................................................................... .....................108,898.258 ....................... 1,083,786 ...................................  ..................................0 
921925-88-9 ......... VANGUARD SMALL COMPANY GROWTH PORTFOLIO SERVICE CL ................................................................. ................ ....12/28/2023 ... VANGUARD ...................................................................................................................... ..................... 229,985.149 ....................... 3,694,078 ...................................  ..................................0 
921925-20-2 ......... VANGUARD TOTAL BOND MARKET INDEX PORTFOLIO ........................................................................... ................ ....12/28/2023 ... VANGUARD ...................................................................................................................... .....................696,431.524 ....................... 7,197,401 ...................................  ..................................0 
921925-76-4 ......... VANGUARD TOTAL INTERNATIONAL STOCK MARKET INDEX ..................................................................... ................ ....12/28/2023 ... VANGUARD ...................................................................................................................... ..................... 992,463.915 ...................... 19,746,541 ...................................  ..................................0 
921925-81-4 ......... VANGUARD TOTAL STOCK MARKET INDEX PORTFOLIO .......................................................................... ................ ....11/03/2023 ... VANGUARD ...................................................................................................................... .................. 1,083,811.634 ...................... 46,707,193 ...................................  ..................................0 
949756-88-6 ......... ALLSPRING VT SMALL CAP GROWTH FUND CLASS 2 SHARES .................................................................. ................ ....10/11/2023 ... WELLS FARGO .................................................................................................................. ...................... 71,378.634 .......................... 556,486 ...................................  ..................................0 
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 491,379,210 XXX 0 

008892-84-6 ......... INVESCO VI HIGH YIELD I .................................................................................................... ................ ....12/20/2023 ... Various ....................................................................................................................... ....................... 8,505.016 ........................... 38,843 ...................................  ..................................0 
00769G-77-4 ......... THE ADVISORS INNER CIRCLE FUND - LOOMIS ............................................................................... ................ ....12/28/2023 ... Various ....................................................................................................................... ...................... 77,228.862 .......................... 740,983 ...................................  ..................................0 
015544-30-7 ......... ALGER PORT:GRO&INC I-2 ..................................................................................................... ................ ....12/15/2023 ... Various ....................................................................................................................... ....................... 7,304.941 .......................... 193,039 ...................................  ..................................0 
466990-42-1 ......... JPMORGAN EXTENDED DURATION FUN ........................................................................................... ................ ....12/29/2023 ... COMMERZBANK CAPITAL MARKETS CORP, N ................................................................................... ...................... 95,064.652 ....................... 1,916,751 ...................................  ..................................0 
018792-10-1 ......... AB VAR:VPS REL VAL A ....................................................................................................... ................ ....12/27/2023 ... Various ....................................................................................................................... ...................... 14,708.850 .......................... 414,230 ...................................  ..................................0 
018792-40-8 ......... AB VAR:VPS LG CAP GRO A .................................................................................................... ................ ....12/20/2023 ... Various ....................................................................................................................... ....................... 7,973.280 ..........................541,000 ...................................  ..................................0 
111110-AG-7 ......... AXA PREMIER VIP TRUST MM AGRESSIVE EQUIT .............................................................................. ................ ....12/21/2023 ... Various ....................................................................................................................... ..........................869.611 ........................... 53,852 ...................................  ..................................0 
111110-BA-9 ......... AXA PREMIER VIP TRUST MODERATE ALLOCATIO .............................................................................. ................ ....12/21/2023 ... Various ....................................................................................................................... ....................... 3,676.039 ........................... 42,833 ...................................  ..................................0 
111110-CS-9 ......... STATE STREET TRANSEQUITY .................................................................................................. ................ ....12/15/2023 ... Various ....................................................................................................................... ....................... 4,328.390 .......................... 140,694 ...................................  ..................................0 
261976-70-8 ......... BNY MELLON VARIABLE INVESTMENT FUND - OP .............................................................................. ................ ....12/22/2023 ... Various ....................................................................................................................... ....................... 2,782.037 ..........................107,767 ...................................  ..................................0 
261976-80-7 ......... BNY MELLON VRBLE INV FND - APPRECIATION ............................................................................... ................ ....12/29/2023 ... Various ....................................................................................................................... ....................... 7,268.020 .......................... 227,217 ...................................  ..................................0 
444440-AG-6 ......... AXA PREMIER VIP TRUST MULTIMAN AGGRESSIV .............................................................................. ................ ....12/14/2023 ... Various ....................................................................................................................... ........................... 34.498 .............................2,197 ...................................  ..................................0 
444440-BA-8 ......... AXA PREMIER VIP TRUST MODERATE ALLOCATIO .............................................................................. ................ ....12/21/2023 ... Various ....................................................................................................................... .......................... 597.207 .............................6,915 ...................................  ..................................0 
444440-CS-8 ......... STATE STREET TRANSAMERICA COMMON STOCK ................................................................................ ................ ....12/21/2023 ... Various ....................................................................................................................... .......................... 785.964 ........................... 25,786 ...................................  ..................................0 
471021-30-3 ......... JANUS ASPEN:GL RES INST .................................................................................................... ................ ....12/20/2023 ... Various ....................................................................................................................... ....................... 3,321.786 ..........................186,045 ...................................  ..................................0 
471021-40-2 ......... JANUS ASPEN:BAL INST ........................................................................................................ ................ ....12/15/2023 ... Various ....................................................................................................................... ...................... 12,105.776 .......................... 521,648 ...................................  ..................................0 
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55273F-10-0 ......... MFS VAR INSUR:GROWTH I ..................................................................................................... ................ ....12/28/2023 ... Various ....................................................................................................................... ....................... 3,277.655 ..........................179,777 ...................................  ..................................0 
55273F-30-8 ......... MFS VAR INSUR:RESEARCH I ................................................................................................... ................ ....12/15/2023 ... Various ....................................................................................................................... ....................... 2,497.251 ........................... 73,715 ...................................  ..................................0 
55273F-40-7 ......... MFS VAR INSUR:INV TR I ..................................................................................................... ................ ....12/15/2023 ... Various ....................................................................................................................... ....................... 2,239.804 ........................... 74,666 ...................................  ..................................0 
61745J-10-0 ......... MSVIF:EMERG MKTS EQTY I ................................................................................................... ................ ....12/22/2023 ... Various ....................................................................................................................... ....................... 2,130.860 ........................... 26,148 ...................................  ..................................0 
61745J-70-4 ......... MORGAN STANLEY VARIABLE INSURANCE FUND, ............................................................................... ................ ....12/18/2023 ... Various ....................................................................................................................... ....................... 4,170.434 ........................... 33,574 ...................................  ..................................0 
893947-20-0 ......... TRANSAMERICA FUNDS - TRANSAMERICA GOVERN .............................................................................. ................ ....12/15/2023 ... Various ....................................................................................................................... ...................... 11,627.487 ..........................376,818 ...................................  ..................................0 
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 5,924,498 XXX 0 

5989999997. Total - Common Stocks - Part 3 12,719,048,757 XXX 0 

5989999998. Total - Common Stocks - Part 5 (218,990,084) XXX 0 

5989999999. Total - Common Stocks 12,500,058,673 XXX 0 

5999999999. Total - Preferred and Common Stocks 12,696,576,469 XXX 0 

6009999999 - Totals 19,164,260,290 XXX 10,437,625 
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38384E-JU-0 .. GNR 2023-134 BA - CMO/RMBS ...................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,205 ................5,205 ...............5,192 ....................0 ................. 0 ................13 ................. 0 ................. 13 ................ 0 ............. 5,205 ................ 0 ................. 0 ................. 0 .................. 54 ..09/20/2045 .
3617WT-N4-7 .. G2 CH2211 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,133 ................5,133 ...............5,603 ...............4,665 ...............898 ............. (430) ................. 0 ................467 ................ 0 ............. 5,133 ................ 0 ................. 0 ................. 0 ................. 108 ..09/20/2051 .
912828-2A-7 .. US TREASURY N/B .................................... ....... ..06/21/2023 . GOLDMAN SACHS + CO LLC ..................... ............673,323 ............. 732,000 ............ 779,583 ............668,007 ................. 0 ...............254 ................. 0 ................254 ................ 0 .......... 756,677 ................ 0 ..........(83,354) ..........(83,354) ............. 14,403 ..08/15/2026 .
21H030-61-7 .. G2JUMB-3N-JAN-2023 - RMBS ....................... ....... ..01/13/2023 . EMM ......................... ..................... ......... 6,437,969 .......... 7,000,000 ......... 6,406,211 ..........6,220,256 ..........185,955 ................. 0 ................. 0 ...........185,955 ................ 0 ........6,406,211 ................ 0 ...........31,758 ...........31,758 ....................0 ..01/20/2053 .
36202F-FU-5 .. G2 004679 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,606 ................7,606 ...............7,924 ...............7,735 ................ 76 ............. (206) ................. 0 .............. (130) ................ 0 ............. 7,606 ................ 0 ................. 0 ................. 0 ................. 212 ..04/20/2040 .

912828-3W-8 .. US TREASURY N/B .................................... ....... ..05/16/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ......... 9,229,947 .......... 9,760,000 ........ 10,832,881 ..........9,193,462 ................. 0 ......... (56,618) ................. 0 .......... (56,618) ................ 0 .......10,500,655 ................ 0 ......(1,271,963) ......(1,271,963) ............193,906 ..02/15/2028 .
83164E-6L-6 .. SBA 504475 - RMBS ................................. ....... ..08/25/2023 . Paydown .................... ..................... ............106,423 ............. 106,423 ............112,606 ............ 106,837 ................. 0 ............. (414) ................. 0 .............. (414) ................ 0 ...........106,423 ................ 0 ................. 0 ................. 0 .............. 4,618 ..04/25/2024 .
36225A-J9-2 ... GN 780288 - RMBS .................................. ....... ..11/15/2023 . Paydown .................... ..................... .................250 .................. 250 ................. 274 ................. 250 ................. 1 ................(1) ................. 0 .................. 0 ................ 0 ................250 ................ 0 ................. 0 ................. 0 ....................6 ..12/15/2023 .
912828-J2-7 .. US TREASURY N/B .................................... ....... ..02/15/2023 . GOLDMAN SACHS + CO LLC ..................... ......... 4,873,738 ...........5,125,000 ......... 5,106,473 ......... 4,879,360 ..........164,503 ............ 4,507 ................. 0 .......... 169,010 ................ 0 ........ 5,048,370 ................ 0 ........ (174,632) ........ (174,632) ............. 51,816 ..02/15/2025 .
21H030-62-5 .. G2JUMB-3N-FEB-2023 - RMBS ....................... ....... ..01/23/2023 . EMM ......................... ..................... ................... 0 .....................0 ....................0 ...........(102,759) ..........102,759 ................. 0 ................. 0 ...........102,759 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..02/20/2053 .
38377G-TK-5 .. GNR 2010-068 WA - CMO/RMBS ..................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,614 ................7,614 .............. 8,109 ...............7,303 ...............536 ............. (225) ................. 0 ................311 ................ 0 ............. 7,614 ................ 0 ................. 0 ................. 0 ................. 124 ..12/16/2039 .
912828-K7-4 .. US TREASURY N/B .................................... ....... ..08/31/2023 . GOLDMAN SACHS + CO LLC ..................... ......... 2,451,046 ...........2,589,000 ..........2,555,927 ..........2,446,605 ................. 0 ..........(22,202) ................. 0 ...........(22,202) ................ 0 ........ 2,579,114 ................ 0 ........ (128,068) ........ (128,068) ............. 54,172 ..08/15/2025 .
21H032-61-3 .. G2JUMB-3.5N-JAN-2023 - RMBS .................... ....... ..01/06/2023 . EMM ......................... ..................... ......... 1,390,547 .......... 1,500,000 ......... 1,382,695 ..........1,382,093 ...............602 ................. 0 ................. 0 ................602 ................ 0 ........ 1,382,695 ................ 0 ............ 7,852 ............ 7,852 ....................0 ..01/20/2053 .
38377L-AQ-1 .. GNR 2010-116 HB - CMO/RMBS ..................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 10,794 .............. 10,794 ............. 11,877 ............. 10,495 ............ 1,019 ............. (720) ................. 0 ................300 ................ 0 ............10,794 ................ 0 ................. 0 ................. 0 ................. 232 ..09/20/2040 .

912828-XB-1 .. US TREASURY N/B .................................... ....... ..12/29/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ......... 4,784,687 ...........4,988,000 ......... 4,760,069 ..........4,743,471 ................. 0 ...........16,034 ................. 0 ............16,034 ................ 0 ........ 4,933,969 ................ 0 ........ (149,282) ........ (149,282) ............106,820 ..05/15/2025 .
21H032-62-1 .. G2JUMB-3.5N-FEB-2022 - RMBS .................... ....... ..01/11/2023 . EMM ......................... ..................... .................438 .....................0 ....................0 ............. 16,282 ..........(16,282) ................. 0 ................. 0 ...........(16,282) ................ 0 .................. 0 ................ 0 ...............438 ...............438 ....................0 ..02/20/2053 .
912810-FG-8 .. UNITED STATES TREASURY ........................... ....... ..05/24/2023 . Aegon ...................... ..................... ............165,807 ............. 155,000 ............182,604 ............ 164,542 ...........15,258 ...........(1,496) ................. 0 ............13,762 ................ 0 ...........178,303 ................ 0 ......... (12,496) ......... (12,496) ...............6,294 ..02/15/2029 .
912828-Z9-4 .. US TREASURY N/B .................................... ....... ..03/06/2023 . GOLDMAN SACHS + CO LLC ..................... ............781,381 ............. 926,000 ............ 971,347 ............ 791,224 ................. 0 ............ 6,123 ................. 0 ............. 6,123 ................ 0 ...........955,742 ................ 0 ........ (174,361) ........ (174,361) .............. 6,710 ..02/15/2030 .
21H032-66-2 .. G2JUMB-3.5N-JUN-2022 - RMBS .................... ....... ..12/31/2023 . EMM ......................... ..................... ......... 3,641,168 .....................0 ............(25,061) ....................0 ..........(25,061) ................. 0 ................. 0 ...........(25,061) ................ 0 ...........(25,061) ................ 0 .......3,666,229 .......3,666,229 ....................0 ..06/20/2053 .
912810-QU-5 .. UNITED STATES TREASURY ........................... ....... ..09/29/2023 . Various ................... ..................... ............486,730 ............. 557,000 ............ 621,523 ............ 479,956 ..........138,821 ............. (698) ................. 0 ...........138,123 ................ 0 .......... 618,078 ................ 0 ........ (131,349) ........ (131,349) ............. 13,031 ..02/15/2042 .
91282C-BW-0 .. US TREASURY N/B .................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ......... 3,041,301 ...........3,369,000 ......... 3,340,886 ..........3,015,255 ................. 0 ...........13,608 ................. 0 ............13,608 ................ 0 ........ 3,351,715 ................ 0 ........ (310,414) ........ (310,414) ............. 23,873 ..04/30/2026 .
21H032-6A-3 .. G2JUMB-3.5N-OCT-2022 - MBS ...................... ....... ..01/01/2023 . Adjustment ................ ..................... ............(10,322).....................0 ....................0 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .................. 0 ................ 0 ......... (10,322) ......... (10,322) ....................0 ..10/20/2052 .

912810-QW-1 .. UNITED STATES TREASURY ........................... ....... ..09/18/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ............563,853 ............. 693,000 ............ 709,745 ............ 582,661 ..........124,466 ............. (353) ................. 0 ...........124,113 ................ 0 .......... 706,773 ................ 0 ........ (142,920) ........ (142,920) ............. 15,868 ..05/15/2042 .

91282C-CC-3 ... US TREASURY N/B .................................... ....... ..01/31/2023 .
BNY MELLON/NOMURA INT'L 

PLC REPO .................. ..................... ......... 4,172,083 ...........4,412,000 ......... 4,197,792 ..........4,154,346 ..........112,284 ............ 8,952 ................. 0 ...........121,236 ................ 0 ........ 4,275,582 ................ 0 ........ (103,500) ........ (103,500) .............. 2,377 ..05/15/2024 .
21H040-61-6 .. G2JUMB-4N-JAN-2021 - MBS ........................ ....... ..01/01/2023 . Adjustment ................ ..................... ............868,324 ............. 900,000 ............ 869,695 ......... 1,214,961 ........ (345,266) ................. 0 ................. 0 ......... (345,266) ................ 0 ...........869,695 ................ 0 ...........(1,371) ...........(1,371) ....................0 ..01/20/2052 .

912810-QX-9 .. UNITED STATES TREASURY ........................... ....... ..09/18/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ............. 95,478 ............. 125,000 ............ 122,439 ............ 100,503 ........... 22,502 ................ 54 ................. 0 ............ 22,557 ................ 0 ...........123,059 ................ 0 ......... (27,581) ......... (27,581) .............. 3,764 ..08/15/2042 .

91282C-DN-8 ... US TREASURY N/B .................................... ....... ..11/30/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ......... 2,798,039 ...........2,955,000 ......... 2,768,014 ......... 2,767,427 ............ 6,253 ...........46,090 ................. 0 ............ 52,343 ................ 0 ........ 2,822,373 ................ 0 ..........(24,334) ..........(24,334) ............. 18,866 ..12/15/2024 .
21H040-61-6 .. G2JUMB-4N-JAN-2023 - RMBS ....................... ....... ..01/13/2023 . EMM ......................... ..................... ......... 8,501,357 .......... 8,900,000 ......... 8,603,318 ..........8,555,278 ...........48,040 ................. 0 ................. 0 ............48,040 ................ 0 ........8,603,318 ................ 0 ........ (101,961) ........ (101,961) ....................0 ..01/20/2053 .
912810-RD-2 .. UNITED STATES TREASURY ........................... ....... ..09/19/2023 . GOLDMAN, SACHS & CO. ... ..................... ............176,445 ............. 200,000 ............180,938 ............ 187,453 ...........(6,411) ...............404 ................. 0 ............(6,007) ................ 0 ...........181,446 ................ 0 ...........(5,001) ...........(5,001) ...............6,359 ..11/15/2043 .

91282C-DY-4 ... US TREASURY N/B .................................... ....... ..01/23/2023 .
BNY MELLON/NOMURA INT'L 

PLC REPO .................. ..................... ............846,159 ............. 967,000 ............ 925,410 ............ 823,234 ................. 0 ............ 2,446 ................. 0 ............. 2,446 ................ 0 ...........927,836 ................ 0 ......... (81,677) ......... (81,677) ............. 13,404 ..02/15/2032 .
21H040-66-5 .. G2JUMB-4N-JUN-2022 - RMBS ....................... ....... ..12/31/2023 . EMM ......................... ..................... ......... 1,644,883 .....................0 ............. (1,887) ....................0 ...........(1,887) ................. 0 ................. 0 ............(1,887) ................ 0 ............(1,887) ................ 0 .......1,646,770 .......1,646,770 ....................0 ..06/20/2053 .
912810-RZ-3 .. UNITED STATES TREASURY ........................... ....... ..02/10/2023 . Aegon ...................... ..................... ............. 51,995 .............. 64,000 ............. 59,380 ..............49,923 ............ 9,936 ................13 ................. 0 ............. 9,949 ................ 0 ............59,872 ................ 0 ...........(7,877) ...........(7,877) ................. 438 ..11/15/2047 .
91282C-EP-2 ... US TREASURY N/B .................................... ....... ..05/17/2023 . GOLDMAN SACHS + CO LLC ..................... ............947,935 .......... 1,001,000 ............ 955,728 ............ 925,769 ................. 0 ............ 2,391 ................. 0 ............. 2,391 ................ 0 ...........957,911 ................ 0 ...........(9,976) ...........(9,976) ............. 22,770 ..05/15/2032 .
21H040-6A-6 .. G2JUMB-4N-OCT-2022 - RMBS ....................... ....... ..12/31/2023 . Various ................... ..................... ................... 0 .....................0 ............ (96,328) ....................0 ..........(96,328) ................. 0 ................. 0 ...........(96,328) ................ 0 ...........(96,328) ................ 0 ...........96,328 ...........96,328 ....................0 ..10/20/2053 .

912810-SD-1 .. UNITED STATES TREASURY ........................... ....... ..02/10/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ............119,328 ............. 140,000 ............137,981 ............ 114,964 ...........23,196 ................. 6 ................. 0 ............23,201 ................ 0 ...........138,165 ................ 0 ......... (18,838) ......... (18,838) .............. 2,077 ..08/15/2048 .

91282C-EQ-0 .. US TREASURY N/B .................................... ....... ..02/15/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ......... 1,385,370 ...........1,439,000 ......... 1,435,148 ......... 1,388,635 ...........47,132 ...............172 ................. 0 ............47,304 ................ 0 ........ 1,435,939 ................ 0 ......... (50,569) ......... (50,569) ............. 10,276 ..05/15/2025 .
21H042-61-2 .. G2JUMB-4.5N-JAN-2022 - MBS ...................... ....... ..01/06/2023 . EMM ......................... ..................... ......... 5,165,516 ...........5,290,000 ......... 5,181,474 ......... 5,106,946 ...........74,528 ................. 0 ................. 0 ............74,528 ................ 0 ........ 5,181,474 ................ 0 ......... (15,957) ......... (15,957) ....................0 ..01/20/2052 .
912810-SL-3 .. UNITED STATES TREASURY ........................... ....... ..08/09/2023 . Various ................... ..................... ............. 85,819 ............. 131,000 ............ 147,933 ............. 86,516 ...........60,325 ............. (266) ................. 0 ............60,059 ................ 0 ...........146,575 ................ 0 ......... (60,756) ......... (60,756) ...............2,448 ..02/15/2050 .

91282C-ER-8 .. US TREASURY N/B .................................... ....... ..06/29/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............233,699 ............. 240,000 ............ 238,838 ............ 232,931 ............ 6,231 ...............290 ................. 0 ............. 6,521 ................ 0 ...........239,451 ................ 0 ...........(5,752) ...........(5,752) ...............3,492 ..05/31/2024 .
01F040-67-7 .. G2JUMB-4.5N-JAN-2023 - RMBS .................... ....... ..01/17/2023 . EMM ......................... ..................... ........(2,962,719)......... (3,000,000)........ (3,029,691) ........ (2,890,623) ........ (139,068) ................. 0 ................. 0 ......... (139,068) ................ 0 .......(3,029,691) ................ 0 ...........66,973 ...........66,973 ....................0 ..01/20/2053 .
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912810-SN-9 .. UNITED STATES TREASURY ........................... ....... ..09/18/2023 . Various ................... ..................... ............435,961 ............. 815,000 ............ 480,441 ............ 313,747 ...........39,873 ............ 3,334 ................. 0 ............43,207 ................ 0 ...........485,452 ................ 0 ..........(49,491) ..........(49,491) ...............6,525 ..05/15/2050 .

91282C-FA-4 .. US TREASURY N/B .................................... ....... ..06/29/2023 .
BNY MELLON/NOMURA INT'L 

PLC REPO .................. ..................... ......... 3,009,688 ...........3,094,000 ......... 3,026,571 ......... 3,018,946 ...........16,399 ...........10,837 ................. 0 ............27,236 ................ 0 ........ 3,046,182 ................ 0 ..........(36,495) ..........(36,495) ............. 66,601 ..07/31/2024 .
21H042-6A-2 .. G2JUMB-4.5N-OCT-2022 - RMBS .................... ....... ..12/31/2023 . EMM ......................... ..................... ......... 3,238,070 .....................0 ............. (1,750) ....................0 ...........(1,750) ................. 0 ................. 0 ............(1,750) ................ 0 ............(1,750) ................ 0 ....... 3,239,820 ....... 3,239,820 ....................0 ..10/20/2053 .
912810-SX-7 .. UNITED STATES TREASURY ........................... ....... ..05/03/2023 . Various ................... ..................... ............645,446 ............. 850,000 ............ 899,439 ............ 615,586 ..........282,018 ............. (402) ................. 0 ...........281,615 ................ 0 ...........897,201 ................ 0 ........ (251,755) ........ (251,755) ...............9,221 ..05/15/2051 .

91282C-FC-0 .. US TREASURY N/B .................................... ....... ..07/20/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ......... 1,580,608 .......... 1,710,000 ......... 1,637,866 ......... 1,578,277 ................. 0 ...........12,927 ................. 0 ............12,927 ................ 0 ........ 1,646,223 ................ 0 ......... (65,616) ......... (65,616) ............. 53,133 ..07/31/2029 .
21H050-61-5 .. G2JUMB-5N-JAN-2023 - RMBS ....................... ....... ..01/13/2023 . EMM ......................... ..................... ......... 6,544,397 .......... 6,500,000 ......... 6,498,342 ..........6,440,832 ...........57,510 ................. 0 ................. 0 ............57,510 ................ 0 ........ 6,498,342 ................ 0 ...........46,055 ...........46,055 ....................0 ..01/20/2053 .
912810-TB-4 .. UNITED STATES TREASURY ........................... ....... ..09/08/2023 . Various ................... ..................... ............136,624 ............. 216,000 ............ 195,043 ............ 136,806 ........... 58,554 ...............321 ................. 0 ............58,874 ................ 0 ...........195,680 ................ 0 ......... (59,056) ......... (59,056) ...............2,522 ..11/15/2051 .

91282C-FF-3 .. US TREASURY N/B .................................... ....... ..05/26/2023 .
BNY MELLON/NOMURA INT'L 

PLC REPO .................. ..................... ......... 3,882,508 ...........4,197,000 ......... 3,826,297 ..........3,835,665 ................. 0 ...........10,540 ................. 0 ............10,540 ................ 0 ........ 3,837,491 ................ 0 ...........45,017 ...........45,017 ............. 80,658 ..08/15/2032 .
21H052-61-1 .. G2JUMB-5.5N-JAN-2023 - RMBS .................... ....... ..01/13/2023 . EMM ......................... ..................... ......... 4,057,734 .......... 4,000,000 ......... 4,027,891 ......... 4,018,440 ............ 9,451 ................. 0 ................. 0 ............. 9,451 ................ 0 ........ 4,027,891 ................ 0 ...........29,844 ...........29,844 ....................0 ..01/20/2053 .
912810-TC-2 .. UNITED STATES TREASURY ........................... ....... ..12/20/2023 . Various ................... ..................... ......... 3,430,596 ...........4,955,000 ......... 4,658,900 ..........3,565,277 .......1,104,118 ...........11,154 ................. 0 ........ 1,115,272 ................ 0 ........ 4,680,549 ................ 0 ......(1,249,954) ......(1,249,954) ............104,143 ..11/15/2041 .

83162C-TA-1 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............102,270 ............. 102,270 ............104,970 ............. 99,968 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........104,970 ................ 0 ...........(2,701) ...........(2,701) ...............4,275 ..01/01/2030 .
36176X-QB-8 .. GN 779250 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............153,294 ............. 153,294 ............ 162,204 ............ 148,280 ............ 8,811 ...........(3,797) ................. 0 ............. 5,014 ................ 0 ...........153,294 ................ 0 ................. 0 ................. 0 ...............2,398 ..05/15/2027 .
912810-TD-0 .. UNITED STATES TREASURY ........................... ....... ..10/30/2023 . Various ................... ..................... ......... 3,942,688 .......... 6,086,000 ......... 5,140,829 ..........4,232,144 ..........919,579 ...........14,384 ................. 0 ...........933,963 ................ 0 ........5,166,107 ................ 0 ......(1,223,418) ......(1,223,418) ............ 149,254 ..02/15/2052 .

83162C-TG-8 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............339,721 ............. 339,721 ............ 345,507 ............ 326,570 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........345,507 ................ 0 ...........(5,786) ...........(5,786) ............. 13,482 ..05/01/2030 .
36177P-DH-5 .. GN 794603 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,064 ................3,064 ...............3,218 ...............2,881 ...............308 ............. (125) ................. 0 ................182 ................ 0 ............. 3,064 ................ 0 ................. 0 ................. 0 .................. 58 ..04/15/2042 .
912810-TF-5 .. UNITED STATES TREASURY ........................... ....... ..10/10/2023 . CITIBANK .................. ..................... ............. 59,950 .............. 88,000 ............. 71,641 ............. 67,190 ............ 4,765 ...............456 ................. 0 ............. 5,221 ................ 0 ............72,411 ................ 0 ......... (12,461) ......... (12,461) ...............2,414 ..02/15/2042 .

83162C-ZL-0 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 87,494 ...............87,494 ............. 87,494 ............. 82,308 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............87,494 ................ 0 ................. 0 ................. 0 .............. 3,068 ..05/01/2038 .
36178A-2M-8 .. GN AA3480 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............10,136 .............. 10,136 ............. 10,583 ...............9,533 ............ 1,016 ............. (412) ................. 0 ................604 ................ 0 ............10,136 ................ 0 ................. 0 ................. 0 ................. 174 ..05/15/2042 .
912810-TG-3 .. UNITED STATES TREASURY ........................... ....... ..11/21/2023 . Various ................... ..................... ......... 2,563,707 ...........3,430,000 ......... 3,331,004 ......... 2,760,213 ......... 571,711 ............ 1,657 ................. 0 ...........573,367 ................ 0 ........ 3,333,580 ................ 0 ........ (769,873) ........ (769,873) ............. 88,484 ..05/15/2052 .

83162C-ZN-6 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............186,375 ............. 186,375 ............186,375 ............176,788 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........186,375 ................ 0 ................. 0 ................. 0 .............. 5,758 ..07/01/2028 .
36178C-LX-9 .. GN AA4842 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,773 ................4,773 ...............5,015 ...............4,489 ...............497 ............. (212) ................. 0 ................284 ................ 0 ............. 4,773 ................ 0 ................. 0 ................. 0 .................. 92 ..06/15/2042 .
912810-TH-1 .. UNITED STATES TREASURY ........................... ....... ..12/20/2023 . Various ................... ..................... ......... 3,494,954 ...........3,945,000 ......... 3,977,520 ......... 3,466,170 ..........510,974 ............. (984) ................. 0 ...........509,990 ................ 0 ........3,976,160 ................ 0 ........ (481,206) ........ (481,206) ............117,874 ..05/15/2042 .

831641-FM-2 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............431,639 ............. 431,639 ............ 431,639 ............ 405,462 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........431,639 ................ 0 ................. 0 ................. 0 ............. 12,287 ..03/10/2029 .
36178D-HY-0 .. GN AA5647 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 26,159 ...............26,159 ............. 27,072 ............. 23,947 ............ 3,025 ............. (813) ................. 0 ............. 2,213 ................ 0 ............26,159 ................ 0 ................. 0 ................. 0 ................. 483 ..09/15/2042 .
912810-TJ-7 .. UNITED STATES TREASURY ........................... ....... ..09/18/2023 . Various ................... ..................... ......... 2,170,671 ...........2,485,000 ......... 2,066,987 ..........2,064,290 ............ 4,202 ...............678 ................. 0 ............. 4,879 ................ 0 ........ 2,069,169 ................ 0 ......... 101,501 ......... 101,501 ............. 35,149 ..08/15/2052 .

831641-FP-5 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............136,739 ............. 136,739 ............ 136,739 ............ 122,678 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........136,739 ................ 0 ................. 0 ................. 0 ...............2,799 ..03/10/2030 .
36178E-DG-1 .. GN AA6403 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................704 .................. 704 ................. 715 ................. 645 ................ 70 ...............(10) ................. 0 ................. 60 ................ 0 ................704 ................ 0 ................. 0 ................. 0 .................. 11 ..05/15/2043 .
912810-TL-2 .. UNITED STATES TREASURY ........................... ....... ..10/10/2023 . Goldman Sachs ............ ..................... .............. 3,479 ................4,000 ...............4,250 ....................0 ................. 0 ................(2) ................. 0 ................. (2) ................ 0 ............. 4,248 ................ 0 ............. (769) ............. (769) ................. 145 ..11/15/2052 .

831641-FS-9 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 11,291 .............. 11,291 ............. 11,291 ...............9,766 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............11,291 ................ 0 ................. 0 ................. 0 ................. 147 ..09/10/2031 .
36179B-PH-1 .. GN AC2224 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .................260 .................. 260 ................. 262 ................. 244 ................ 17 ................(2) ................. 0 ................. 15 ................ 0 ................260 ................ 0 ................. 0 ................. 0 ....................5 ..06/15/2043 .
912810-TM-0 .. UNITED STATES TREASURY ........................... ....... ..12/20/2023 . Various ................... ..................... ............921,549 ............. 930,000 ............ 951,988 ............ 724,320 ...........27,237 ............. (402) ................. 0 ............26,835 ................ 0 ...........951,548 ................ 0 ..........(29,999) ..........(29,999) ............. 25,622 ..11/15/2042 .

831641-FT-7 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 63,697 .............. 63,697 ............. 63,697 ............. 57,874 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............63,697 ................ 0 ................. 0 ................. 0 .............. 1,865 ..03/10/2032 .
36179M-AY-6 .. G2 MA0023 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 239 .................. 239 ................. 253 ................. 231 ................ 21 ...............(13) ................. 0 .................. 8 ................ 0 ................239 ................ 0 ................. 0 ................. 0 ....................5 ..04/20/2042 .
912810-TR-9 .. UNITED STATES TREASURY ........................... ....... ..10/10/2023 . CITIBANK .................. ..................... .............88,006 ............. 108,000 ............102,626 ....................0 ................. 0 ................28 ................. 0 ................. 28 ................ 0 ...........102,654 ................ 0 ......... (14,648) ......... (14,648) .............. 1,540 ..05/15/2053 .

91282C-DS-7 ... US TREASURY N/B .................................... ....... ..01/03/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ......... 7,492,200 .......... 8,000,000 ......... 7,937,058 ..........7,490,938 ..........465,321 ................75 ................. 0 ...........465,396 ................ 0 ........ 7,956,334 ................ 0 ........ (464,134) ........ (464,134) ............. 41,897 ..01/15/2025 .
36179M-QQ-6 .. G2 MA0463 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................120 .................. 120 ................. 128 ................. 116 ................ 11 ................(7) ................. 0 .................. 4 ................ 0 ................120 ................ 0 ................. 0 ................. 0 ....................3 ..10/20/2042 .
912810-TT-5 .. UNITED STATES TREASURY ........................... ....... ..11/06/2023 . BNP PARIBAS .............. ..................... ......... 1,299,457 .......... 1,460,000 ......... 1,308,753 ....................0 ................. 0 ...............147 ................. 0 ................147 ................ 0 ........1,308,900 ................ 0 ...........(9,443) ...........(9,443) ............. 13,747 ..08/15/2053 .

91282C-DZ-1 .. US TREASURY N/B .................................... ....... ..01/03/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ......... 6,592,555 .......... 7,000,000 ......... 6,972,406 ..........6,593,398 ..........386,696 ................50 ................. 0 ...........386,746 ................ 0 ........ 6,980,144 ................ 0 ........ (387,589) ........ (387,589) ............. 40,231 ..02/15/2025 .
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36179N-2N-7 .. G2 MA1681 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 58,075 .............. 58,013 ............. 64,050 ............. 60,367 ............ 3,313 ............. (972) ................. 0 ............. 2,341 ................ 0 ............62,708 ................ 0 ...........(4,633) ...........(4,633) ...............2,348 ..02/20/2044 .
912828-2A-7 .. UNITED STATES TREASURY ........................... ....... ..03/31/2023 . Goldman Sachs ............ ..................... ............460,941 ............. 499,000 ............ 508,469 ............ 454,829 ...........50,743 ............. (448) ................. 0 ............ 50,294 ................ 0 ...........505,123 ................ 0 ......... (44,182) ......... (44,182) .............. 4,317 ..08/15/2026 .
91282C-ED-9 ... US TREASURY N/B .................................... ....... ..01/03/2023 . BNKOFMONT,CHBRNCH/CM ... ..................... ........13,237,062 ......... 14,000,000 ........ 13,656,336 ........ 13,238,750 ......... 501,171 ...............632 ................. 0 ...........501,803 ................ 0 .......13,741,296 ................ 0 ........ (504,234) ........ (504,234) ............. 74,448 ..03/15/2025 .
36179N-5W-4 .. G2 MA1761 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................217 .................. 217 ................. 230 ................. 209 ................ 21 ...............(13) ................. 0 .................. 8 ................ 0 ................217 ................ 0 ................. 0 ................. 0 ....................5 ..03/20/2044 .
912828-3F-5 .. UNITED STATES TREASURY ........................... ....... ..02/28/2023 . Goldman Sachs ............ ..................... ............. 52,248 .............. 57,000 ............. 60,961 ..............52,524 ............ 7,491 ...............(98) ................. 0 ............. 7,393 ................ 0 ............59,917 ................ 0 ...........(7,669) ...........(7,669) ................. 376 ..11/15/2027 .

91282C-EF-4 .. US TREASURY N/B .................................... ....... ..06/08/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... ......... 3,268,686 ...........3,450,000 ......... 3,407,156 ..........3,242,326 ......... 170,600 ............ 3,557 ................. 0 ...........174,157 ................ 0 ........ 3,416,484 ................ 0 ........ (147,798) ........ (147,798) ............. 59,074 ..03/31/2027 .
36179N-BF-4 .. G2 MA0938 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 7,604 ................7,595 .............. 8,386 ...............7,904 ...............431 ............. (124) ................. 0 ................308 ................ 0 ............. 8,211 ................ 0 ............. (607) ............. (607) ................. 318 ..04/20/2043 .
912828-3U-2 ... UNITED STATES TREASURY ........................... ....... ..01/31/2023 . Maturity @ 100.00 ...... ..................... .............72,000 .............. 72,000 ............. 74,183 ............. 71,904 ...............228 ............. (132) ................. 0 ................. 96 ................ 0 ............72,000 ................ 0 ................. 0 ................. 0 ................. 855 ..01/31/2023 .

91282C-EH-0 .. US TREASURY N/B .................................... ....... ..01/10/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... ......... 3,376,551 ...........3,500,000 ......... 3,475,813 ..........3,370,938 ......... 110,176 ...............119 ................. 0 ...........110,295 ................ 0 ........ 3,481,233 ................ 0 ........ (104,682) ........ (104,682) ............. 21,058 ..04/15/2025 .
36179N-DT-2 .. G2 MA1014 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 544 .................. 544 ................. 526 ....................0 ................. 0 ................18 ................. 0 ................. 18 ................ 0 ................544 ................ 0 ................. 0 ................. 0 ....................4 ..05/20/2043 .
912828-4N-7 .. UNITED STATES TREASURY ........................... ....... ..09/18/2023 . Various ................... ..................... ............973,497 .......... 1,037,000 ......... 1,040,711 ............ 978,472 ........... 54,492 ............. (682) ................. 0 ............53,810 ................ 0 ........ 1,032,282 ................ 0 ......... (58,785) ......... (58,785) ............. 21,551 ..05/15/2028 .

91282C-EN-7 .. US TREASURY N/B .................................... ....... ..03/29/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... ......... 1,731,439 .......... 1,800,000 ......... 1,778,139 ......... 1,708,313 ........... 72,492 ............ 1,012 ................. 0 ............73,504 ................ 0 ........1,781,817 ................ 0 ......... (50,377) ......... (50,377) ............. 20,511 ..04/30/2027 .
36179N-JC-3 ... G2 MA1159 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 224 .................. 224 ................. 217 ....................0 ................. 0 ................. 7 ................. 0 .................. 7 ................ 0 ................224 ................ 0 ................. 0 ................. 0 ....................2 ..07/20/2043 .
912828-4V-9 .. UNITED STATES TREASURY ........................... ....... ..12/12/2023 . Aegon ...................... ..................... ............264,991 ............. 282,000 ............ 300,452 ............ 265,554 ...........32,621 ...........(2,608) ................. 0 ............30,013 ................ 0 ...........295,566 ................ 0 ......... (30,576) ......... (30,576) ............. 10,729 ..08/15/2028 .

91282C-EQ-0 .. US TREASURY N/B .................................... ....... ..01/25/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ....................... ..................... ......... 6,792,882 .......... 7,000,000 ......... 6,983,891 ......... 6,755,000 ..........232,131 ...............252 ................. 0 ...........232,383 ................ 0 ........ 6,987,383 ................ 0 ........ (194,501) ........ (194,501) ............. 34,185 ..05/15/2025 .
36179N-LE-6 .. G2 MA1225 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,364 ................2,364 ...............2,506 ...............2,279 ...............224 ............. (138) ................. 0 ................. 86 ................ 0 ............. 2,364 ................ 0 ................. 0 ................. 0 .................. 52 ..08/20/2043 .

912828-5M-8 .. UNITED STATES TREASURY ........................... ....... ..05/24/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ............549,184 ............. 565,000 ............ 644,313 ............ 538,891 ...........87,858 ...........(3,842) ................. 0 ............84,016 ................ 0 ...........622,907 ................ 0 ......... (73,723) ......... (73,723) ...............8,932 ..11/15/2028 .
91282C-ET-4 .. US TREASURY N/B .................................... ....... ..06/12/2023 . HSBC SECURITIES, INC. .. ..................... ......... 3,393,196 ...........3,575,000 ......... 3,455,613 ..........3,375,023 ........... 92,449 ...........10,082 ................. 0 ...........102,531 ................ 0 ........ 3,477,555 ................ 0 ..........(84,359) ..........(84,359) ............. 49,796 ..05/31/2027 .
36179N-LT-3 .. G2 MA1238 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,912 ................1,912 .............. 2,011 ...............1,853 ...............141 ...............(82) ................. 0 ................. 60 ................ 0 ............. 1,912 ................ 0 ................. 0 ................. 0 .................. 27 ..08/20/2043 .

912828-5Z-9 .. UNITED STATES TREASURY ........................... ....... ..08/31/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... .............70,171 .............. 71,000 ............. 75,568 ............. 69,322 ............ 3,374 ...........(1,048) ................. 0 ............. 2,326 ................ 0 ............71,648 ................ 0 ...........(1,478) ...........(1,478) ...............1,929 ..01/31/2024 .

91282C-EY-3 .. US TREASURY N/B .................................... ....... ..01/30/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... ......... 3,435,624 ...........3,525,000 ..........3,543,325 ..........3,416,909 ..........123,925 ............. (496) ................. 0 ...........123,429 ................ 0 ........ 3,540,338 ................ 0 ........ (104,714) ........ (104,714) ............. 57,549 ..07/15/2025 .
36179N-NE-4 .. G2 MA1289 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 68,262 .............. 68,188 ............. 75,284 ............. 70,960 ............ 3,557 ...........(1,046) ................. 0 ............. 2,512 ................ 0 ............73,472 ................ 0 ...........(5,210) ...........(5,210) ...............2,832 ..09/20/2043 .

912828-6B-1 .. UNITED STATES TREASURY ........................... ....... ..03/27/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ............124,327 ............. 131,000 ............142,617 ............ 121,073 ...........19,112 ............. (335) ................. 0 ............18,777 ................ 0 ...........139,850 ................ 0 ..........(15,523) ..........(15,523) ...............2,099 ..02/15/2029 .

91282C-FM-8 .. US TREASURY N/B .................................... ....... ..07/11/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ........12,750,910 ......... 12,795,000 ........ 12,868,126 ........ 12,863,473 ............ 1,309 ...........(6,583) ................. 0 ............(5,274) ................ 0 .......12,858,199 ................ 0 ........ (107,288) ........ (107,288) ............387,867 ..09/30/2027 .
36179Q-3K-5 .. G2 MA2602 - RMBS .................................. ....... ..09/13/2023 . Various ................... ..................... ............148,062 ............. 158,187 ............ 168,395 ............ 152,165 ...........16,072 ............. (851) ................. 0 ............ 15,222 ................ 0 .......... 167,387 ................ 0 ..........(19,324) ..........(19,324) .............. 4,811 ..02/20/2045 .
912828-6G-0 .. UNITED STATES TREASURY ........................... ....... ..05/24/2023 . BANK OF MONTREAL ........ ..................... ............. 64,623 .............. 66,000 ............. 66,596 ............. 64,281 ............ 2,076 ............. (120) ................. 0 ............. 1,956 ................ 0 ............66,236 ................ 0 ...........(1,613) ...........(1,613) .............. 1,150 ..02/29/2024 .

91282C-FW-6 .. US TREASURY N/B .................................... ....... ..01/31/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ......... 6,588,084 .......... 6,500,000 ......... 6,536,838 ......... 6,544,688 ...........(9,144) ...........(1,003) ................. 0 .......... (10,147) ................ 0 ........ 6,534,540 ................ 0 ...........53,543 ...........53,543 ............. 63,025 ..11/15/2025 .
36179Q-DZ-1 .. G2 MA1920 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................271 .................. 271 ................. 287 ................. 261 ................ 26 ...............(16) ................. 0 ................. 10 ................ 0 ................271 ................ 0 ................. 0 ................. 0 ....................6 ..05/20/2044 .
912828-B6-6 .. UNITED STATES TREASURY ........................... ....... ..09/19/2023 . Various ................... ..................... ............494,697 ............. 500,000 ............ 494,043 ............ 489,180 ............ 9,480 ...............854 ................. 0 ............10,333 ................ 0 ...........499,513 ................ 0 ...........(4,816) ...........(4,816) ............. 15,076 ..02/15/2024 .

91282C-FZ-9 .. US TREASURY N/B .................................... ....... ..09/06/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... ......... 8,455,146 .......... 8,480,000 ......... 8,483,386 ..........8,447,538 ...........35,840 ...........(1,665) ................. 0 ............34,175 ................ 0 ........8,481,713 ................ 0 ......... (26,567) ......... (26,567) ............ 142,474 ..11/30/2027 .
36179Q-SL-6 .. G2 MA2323 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,325 ................4,325 ...............4,402 ...............4,212 ...............264 ............. (151) ................. 0 ................113 ................ 0 ............. 4,325 ................ 0 ................. 0 ................. 0 .................. 50 ..10/20/2044 .
912828-J2-7 .. UNITED STATES TREASURY ........................... ....... ..05/24/2023 . HSBC SECURITIES ......... ..................... ............. 74,712 .............. 78,000 ............. 83,591 ............. 74,215 ............ 6,563 ............. (517) ................. 0 ............. 6,046 ................ 0 ............80,262 ................ 0 ...........(5,550) ...........(5,550) .............. 1,207 ..02/15/2025 .

38375B-AM-4 .. GOVERNMENT NATIONAL MORTGAGE A ................ ....... ..02/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............282,263 ............. 282,716 ............ 283,560 ............ 280,760 ............ 2,799 ................. 0 ................. 0 ............. 2,799 ................ 0 ...........283,560 ................ 0 ...........(1,297) ...........(1,297) .............. 6,216 ..02/20/2060 .
36179Q-WF-4 .. G2 MA2446 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,276 .............. 15,276 ............. 16,281 ............. 14,694 ............ 1,568 ............. (987) ................. 0 ................582 ................ 0 ............15,276 ................ 0 ................. 0 ................. 0 ................. 318 ..12/20/2044 .
912828-M5-6 .. UNITED STATES TREASURY ........................... ....... ..12/28/2023 . Various ................... ..................... ............644,144 ............. 677,000 ............660,509 ............ 159,955 ...........16,524 ...............641 ................. 0 ............17,165 ................ 0 ...........657,003 ................ 0 ......... (12,859) ......... (12,859) .............. 8,378 ..11/15/2025 .

38375B-GF-3 .. GOVERNMENT NATIONAL MORTGAGE A ................ ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............150,245 ............. 150,245 ............150,198 ............ 148,785 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........150,198 ................ 0 ................47 ................47 .............. 6,583 ..10/20/2060 .
36179R-D8-9 .. G2 MA2827 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 13,037 ...............13,799 ............. 14,648 ............. 13,265 ............ 1,394 ............. (176) ................. 0 ............. 1,218 ................ 0 ............14,483 ................ 0 ...........(1,446) ...........(1,446) ................. 405 ..05/20/2045 .
912828-P4-6 .. UNITED STATES TREASURY ........................... ....... ..11/30/2023 . Various ................... ..................... ............406,818 ............. 433,000 ............ 454,008 ............ 400,456 ...........44,511 ...........(2,551) ................. 0 ............41,960 ................ 0 ...........442,415 ................ 0 ..........(35,597) ..........(35,597) ...............6,524 ..02/15/2026 .

38375B-NA-6 .. GOVERNMENT NATIONAL MORTGAGE A ................ ....... ..06/01/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... ............301,355 ............. 302,467 ............ 304,357 ............ 300,505 ............ 3,852 ................. 0 ................. 0 ............. 3,852 ................ 0 ...........304,357 ................ 0 ...........(3,002) ...........(3,002) .............. 6,282 ..09/20/2061 .
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36179R-F9-5 .. G2 MA2892 - RMBS .................................. ....... ..09/13/2023 . Various ................... ..................... ............100,077 ............. 108,930 ............109,772 ............ 101,373 ............ 8,436 ...............(74) ................. 0 ............. 8,361 ................ 0 ...........109,734 ................ 0 ...........(9,657) ...........(9,657) .............. 2,885 ..06/20/2045 .
912828-R3-6 .. UNITED STATES TREASURY ........................... ....... ..03/31/2023 . HSBC SECURITIES ......... ..................... ............217,309 ............. 232,000 ............ 242,288 ............ 213,521 ...........25,106 ............. (494) ................. 0 ............24,612 ................ 0 ...........238,133 ................ 0 ......... (20,825) ......... (20,825) .............. 1,448 ..05/15/2026 .

38375B-TU-6 .. GOVERNMENT NATIONAL MORTGAGE A ................ ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............118,112 ............. 118,112 ............118,886 ............ 117,422 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 118,886 ................ 0 ............. (774) ............. (774) ...............4,993 ..07/20/2062 .
36179R-GB-9 .. G2 MA2894 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,533 ................5,533 ...............5,943 ...............5,568 ...............373 ............. (408) ................. 0 ................(35) ................ 0 ............. 5,533 ................ 0 ................. 0 ................. 0 ................. 131 ..06/20/2045 .

912828-WJ-5 .. UNITED STATES TREASURY ........................... ....... ..10/10/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............132,674 ............. 135,000 ............ 134,663 ............ 131,035 ............ 3,734 ...............129 ................. 0 ............. 3,863 ................ 0 ...........134,898 ................ 0 ...........(2,224) ...........(2,224) ...............3,045 ..05/15/2024 .

38376X-NT-6 .. GOVERNMENT NATIONAL MORTGAGE A ................ ....... ..05/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............172,453 ............. 173,246 ............ 173,436 ............ 172,208 ............ 1,227 ................. 0 ................. 0 ............. 1,227 ................ 0 ...........173,436 ................ 0 ............. (983) ............. (983) .............. 3,641 ..03/20/2060 .
36179R-JF-7 .. G2 MA2962 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............101,530 ............. 102,932 ............ 109,202 ............. 98,954 ...........10,353 ...........(5,167) ................. 0 ............. 5,186 ................ 0 ...........104,140 ................ 0 ...........(2,609) ...........(2,609) ...............2,391 ..07/20/2045 .
912828-XB-1 .. UNITED STATES TREASURY ........................... ....... ..09/29/2023 . CITIBANK .................. ..................... ............170,467 ............. 179,000 ............194,677 ............ 170,098 ...........16,824 ...........(2,277) ................. 0 ............14,547 ................ 0 ...........184,646 ................ 0 ......... (14,178) ......... (14,178) .............. 3,090 ..05/15/2025 .

38380L-KG-7 .. GOVERNMENT NATIONAL MORTGAGE A ................ ....... ..09/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............318,167 ............. 318,167 ............318,211 ............ 314,664 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........318,211 ................ 0 ...............(44) ...............(44) ............. 13,500 ..09/20/2068 .
36179R-LQ-0 .. G2 MA3035 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 57,424 ...............57,424 ............. 61,116 ............. 55,204 ............ 6,018 ...........(3,799) ................. 0 ............. 2,220 ................ 0 ............ 57,424 ................ 0 ................. 0 ................. 0 .............. 1,261 ..08/20/2045 .
912828-Z7-8 .. UNITED STATES TREASURY ........................... ....... ..09/29/2023 . Various ................... ..................... ............544,710 ............. 599,000 ............ 564,980 ............ 540,807 ...........28,210 ............ 3,055 ................. 0 ............31,264 ................ 0 ...........572,072 ................ 0 ......... (27,362) ......... (27,362) .............. 7,605 ..01/31/2027 .

38380L-LM-3 .. GOVERNMENT NATIONAL MORTGAGE A ................ ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 65,124 ...............65,124 ............. 64,732 ............. 62,169 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............64,732 ................ 0 ...............392 ...............392 .............. 1,760 ..09/20/2068 .
36179R-Q3-6 .. G2 MA3174 - RMBS .................................. ....... ..09/13/2023 . Various ................... ..................... .............17,400 .............. 18,581 ............. 19,717 ............. 17,862 ............ 1,886 ...............(98) ................. 0 ............. 1,789 ................ 0 ............19,651 ................ 0 ...........(2,251) ...........(2,251) ................. 564 ..10/20/2045 .
912828-ZQ-6 .. UNITED STATES TREASURY ........................... ....... ..11/08/2023 . Various ................... ..................... ............355,742 ............. 453,000 ............ 399,965 ............ 125,049 ...........31,978 ............ 3,148 ................. 0 ............35,126 ................ 0 ...........403,436 ................ 0 ......... (47,694) ......... (47,694) .............. 2,360 ..05/15/2030 .

38380L-NQ-2 .. GOVERNMENT NATIONAL MORTGAGE A ................ ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............380,627 ............. 380,627 ............ 380,330 ............ 378,367 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........380,330 ................ 0 ...............297 ...............297 ............. 14,021 ..10/20/2068 .
36179R-S9-1 .. G2 MA3244 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 73,638 .............. 73,638 ............. 72,142 ............. 68,529 ............ 3,608 ............ 1,501 ................. 0 ............. 5,109 ................ 0 ............73,638 ................ 0 ................. 0 ................. 0 .............. 1,379 ..11/20/2045 .
912828-ZT-0 .. UNITED STATES TREASURY ........................... ....... ..06/29/2023 . Goldman Sachs ............ ..................... ............171,119 ............. 187,000 ............173,670 ............ 169,760 ............ 6,429 ............ 2,157 ................. 0 ............. 8,586 ................ 0 ...........178,347 ................ 0 ...........(7,228) ...........(7,228) ................. 272 ..05/31/2025 .

38380L-PU-1 .. GOVERNMENT NATIONAL MORTGAGE A ................ ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 32,086 .............. 32,086 ............. 32,066 ............. 31,717 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............32,066 ................ 0 ................20 ................20 .............. 1,466 ..12/20/2068 .
36179R-VB-2 .. G2 MA3310 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 70,749 .............. 70,749 ............. 69,312 ............. 65,841 ............ 3,465 ............ 1,443 ................. 0 ............. 4,908 ................ 0 ............70,749 ................ 0 ................. 0 ................. 0 .............. 1,283 ..12/20/2045 .
91282C-AJ-0 .. UNITED STATES TREASURY ........................... ....... ..11/08/2023 . Various ................... ..................... ............633,255 ............. 691,000 ............651,683 ............ 278,758 ...........27,421 ............ 2,132 ................. 0 ............ 29,553 ................ 0 ...........655,975 ................ 0 ......... (22,720) ......... (22,720) ................. 782 ..08/31/2025 .

38380L-VZ-3 .. GOVERNMENT NATIONAL MORTGAGE A ................ ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............106,993 ............. 106,993 ............106,826 ............ 105,256 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 106,826 ................ 0 ...............167 ...............167 .............. 4,764 ..05/20/2069 .
36179R-XE-4 .. G2 MA3377 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,049 ...............19,049 ............. 20,109 ............. 18,313 ............ 1,833 ...........(1,096) ................. 0 ................736 ................ 0 ............19,049 ................ 0 ................. 0 ................. 0 ................. 387 ..01/20/2046 .
91282C-CD-1 ... UNITED STATES TREASURY ........................... ....... ..05/31/2023 . Maturity @ 100.00 ...... ..................... ............. 59,000 .............. 59,000 ............. 58,636 ............. 57,947 ...............951 ...............102 ................. 0 ............. 1,053 ................ 0 ............59,000 ................ 0 ................. 0 ................. 0 .................. 37 ..05/31/2023 .

912828-Z7-8 .. US TREASURY N/B .................................... ....... ..02/16/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ......... 3,968,938 ...........4,400,000 ..........4,322,502 ......... 3,978,047 ..........357,633 ............ 1,949 ................. 0 ...........359,582 ................ 0 ........ 4,337,629 ................ 0 ........ (368,692) ........ (368,692) ............. 36,099 ..01/31/2027 .
36179S-2P-1 .. G2 MA4382 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............702,575 ............. 745,391 ............ 796,332 ............ 694,158 ..........106,192 ..........(19,494) ................. 0 ............86,698 ................ 0 ...........780,855 ................ 0 ......... (78,281) ......... (78,281) ............. 18,003 ..04/20/2047 .
91282C-CJ-8 ... UNITED STATES TREASURY ........................... ....... ..11/30/2023 . HSBC SECURITIES ......... ..................... ............327,635 ............. 358,900 ............ 362,224 ............ 320,936 ...........40,341 ............. (617) ................. 0 ............ 39,724 ................ 0 ...........360,659 ................ 0 ..........(33,024) ..........(33,024) ...............4,455 ..06/30/2026 .
912828-ZF-0 .. US TREASURY N/B .................................... ....... ..01/03/2023 . GOLDMAN SACHS + CO LLC ..................... ............809,909 ............. 880,000 ............ 886,944 ............ 808,844 ...........74,317 ...............(15) ................. 0 ............74,302 ................ 0 ...........883,145 ................ 0 ......... (73,236) ......... (73,236) .............. 1,173 ..03/31/2025 .
36179S-5L-7 .. G2 MA4451 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 6,645 ................7,085 ...............7,552 ...............6,598 ...............992 ............. (153) ................. 0 ................840 ................ 0 ............. 7,438 ................ 0 ............. (792) ............. (792) ................. 175 ..05/20/2047 .
91282C-CU-3 ... UNITED STATES TREASURY ........................... ....... ..01/20/2023 . Various ................... ..................... ......... 2,176,261 ...........2,240,000 ......... 2,233,088 ..........2,172,374 ...........65,213 ...............114 ................. 0 ............65,327 ................ 0 ........ 2,237,701 ................ 0 ......... (61,440) ......... (61,440) .............. 1,039 ..08/31/2023 .
91282C-BT-7 .. US TREASURY N/B .................................... ....... ..02/16/2023 . BANK OF MONTREAL ........ ..................... ......... 2,539,483 ...........2,830,000 ......... 2,814,855 ..........2,539,483 ..........280,547 ...............391 ................. 0 ...........280,938 ................ 0 ........ 2,820,421 ................ 0 ........ (280,939) ........ (280,939) .............. 8,163 ..03/31/2026 .
36179S-5N-3 ... G2 MA4453 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............209,661 ............. 216,958 ............ 225,840 ............ 213,977 ...........12,812 ...........(2,956) ................. 0 ............. 9,856 ................ 0 ...........223,832 ................ 0 ......... (14,172) ......... (14,172) .............. 6,917 ..05/20/2047 .
91282C-DJ-7 ... UNITED STATES TREASURY ........................... ....... ..06/07/2023 . Various ................... ..................... ............490,707 ............. 585,000 ............ 552,997 ............ 476,137 ...........78,370 ............ 1,058 ................. 0 ............79,428 ................ 0 ...........555,566 ................ 0 ......... (64,859) ......... (64,859) ...............3,979 ..11/15/2031 .
91282C-CF-6 .. US TREASURY N/B .................................... ....... ..02/16/2023 . SOCIETE GENERALE NY .... ..................... ......... 3,384,073 ...........3,795,000 ......... 3,781,863 ......... 3,388,668 ..........397,216 ...............340 ................. 0 ...........397,556 ................ 0 ........ 3,786,225 ................ 0 ........ (402,152) ........ (402,152) .............. 6,177 ..05/31/2026 .
36179S-B8-9 .. G2 MA3663 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............328,183 ............. 328,183 ............ 343,322 ............ 306,450 ...........37,938 ......... (16,205) ................. 0 ............21,733 ................ 0 ...........328,183 ................ 0 ................. 0 ................. 0 .............. 6,163 ..05/20/2046 .
91282C-DK-4 ... UNITED STATES TREASURY ........................... ....... ..09/29/2023 . Various ................... ..................... ............675,675 ............. 744,000 ............ 740,328 ............ 667,599 ...........73,404 ...............379 ................. 0 ............73,783 ................ 0 ...........741,382 ................ 0 ......... (65,707) ......... (65,707) ...............4,924 ..11/30/2026 .
91282C-CJ-8 ... US TREASURY N/B .................................... ....... ..08/07/2023 . BANK OF MONTREAL ........ ..................... ......... 3,224,236 ...........3,565,000 ......... 3,581,432 ......... 3,191,650 ..........385,035 ...........(2,002) ................. 0 ...........383,033 ................ 0 ........ 3,574,683 ................ 0 ........ (350,446) ........ (350,446) ............. 34,584 ..06/30/2026 .
36179S-EG-8 .. G2 MA3735 - RMBS .................................. ....... ..12/08/2023 . Various ................... ..................... ............969,438 .......... 1,082,110 ......... 1,114,236 ............ 979,950 ......... 136,186 ...........(3,542) ................. 0 ...........132,644 ................ 0 ........ 1,112,594 ................ 0 ........ (143,156) ........ (143,156) ............. 30,610 ..06/20/2046 .
91282C-DM-0 .. UNITED STATES TREASURY ........................... ....... ..10/02/2023 . Various ................... ..................... ......... 1,027,459 .......... 1,060,000 ......... 1,055,844 ......... 1,019,836 ...........38,191 ...............368 ................. 0 ............ 38,559 ................ 0 ........ 1,058,396 ................ 0 ......... (30,936) ......... (30,936) .............. 1,373 ..11/30/2023 .

91282C-CP-4 ... US TREASURY N/B .................................... ....... ..05/08/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ......... 4,037,276 ...........4,515,000 ......... 4,480,736 ..........3,994,364 ..........495,623 ............ 1,224 ................. 0 ...........496,847 ................ 0 ........ 4,491,212 ................ 0 ........ (453,935) ........ (453,935) ............. 15,833 ..07/31/2026 .
36179S-GK-7 .. G2 MA3802 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 61,534 .............. 61,564 ............. 60,842 ............. 55,752 ............ 5,052 ...............730 ................. 0 ............. 5,782 ................ 0 ............61,534 ................ 0 ................. 0 ................. 0 ................. 995 ..07/20/2046 .
91282C-DY-4 ... UNITED STATES TREASURY ........................... ....... ..06/07/2023 . Various ................... ..................... ............704,734 ............. 807,100 ............688,387 ............ 684,679 ............ 6,525 ............ 1,814 ................. 0 ............. 8,339 ................ 0 ...........693,018 ................ 0 ...........11,716 ...........11,716 .............. 8,145 ..02/15/2032 .

 E
1
4
.3



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

SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

CUSIP
Identi-
fication Description

For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Con-

sideration Par Value Actual Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11+12-13)

15
Total

Foreign 
Exchange 
Change in 

Book/ 
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain
(Loss) on 
Disposal

Realized 
Gain (Loss) 
on Disposal

Total Gain 
(Loss) on 
Disposal

Bond
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date

91282C-CW-9 ... US TREASURY N/B .................................... ....... ..07/06/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ......... 2,542,639 ...........2,820,000 ......... 2,808,058 ..........2,500,327 ................. 0 ............ 2,639 ................. 0 ............. 2,639 ................ 0 ........ 2,812,221 ................ 0 ........ (269,582) ........ (269,582) ............. 22,384 ..08/31/2026 .
36179S-JS-7 .. G2 MA3873 - RMBS .................................. ....... ..12/08/2023 . Various ................... ..................... ............304,011 ............. 338,183 ............ 359,874 ............ 306,256 ........... 55,039 ...........(2,574) ................. 0 ............ 52,465 ................ 0 ...........358,721 ................ 0 ......... (54,709) ......... (54,709) ............. 10,158 ..08/20/2046 .

91282C-EA-5 .. UNITED STATES TREASURY ........................... ....... ..01/20/2023 .
CABRERA CAPITAL MARKETS  

INC ......................... ..................... ......... 6,654,233 .......... 6,890,000 ......... 6,865,757 ......... 6,642,701 ..........232,584 ...............760 ................. 0 ...........233,344 ................ 0 ........6,876,045 ................ 0 ........ (221,812) ........ (221,812) ............. 41,397 ..02/29/2024 .
91282C-DJ-7 ... US TREASURY N/B .................................... ....... ..01/04/2023 . CITADEL SECURITIES LLC ..................... ......... 2,338,791 ...........2,825,000 ......... 2,756,837 ..........2,307,451 ..........455,402 ................90 ................. 0 ...........455,492 ................ 0 ........ 2,762,943 ................ 0 ........ (424,152) ........ (424,152) .............. 5,580 ..11/15/2031 .
36179S-LS-4 .. G2 MA3937 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............238,654 ............. 253,222 ............271,917 ............ 236,453 ........... 36,994 ...........(7,162) ................. 0 ............ 29,832 ................ 0 ...........266,285 ................ 0 ......... (27,631) ......... (27,631) .............. 6,119 ..09/20/2046 .
91282C-EP-2 ... UNITED STATES TREASURY ........................... ....... ..05/31/2023 . Various ................... ..................... ........19,034,396 ......... 19,994,000 ........ 19,140,700 ........ 18,434,011 ..........746,915 ...........11,816 ................. 0 ...........758,730 ................ 0 .......19,192,742 ................ 0 ........ (158,346) ........ (158,346) ............166,623 ..05/15/2032 .

91282C-DQ-1 ... US TREASURY N/B .................................... ....... ..07/31/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ......... 4,002,484 ...........4,445,000 ......... 4,381,698 ......... 3,986,088 ..........407,242 ............ 7,251 ................. 0 ...........414,493 ................ 0 ........ 4,400,581 ................ 0 ........ (398,098) ........ (398,098) ............. 59,785 ..12/31/2026 .
36179S-NX-1 .. G2 MA4006 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,850 .............. 13,850 ............. 14,740 ............. 13,937 ...............878 ............. (965) ................. 0 ................(87) ................ 0 ............13,850 ................ 0 ................. 0 ................. 0 ................. 370 ..10/20/2046 .
91282C-ER-8 .. UNITED STATES TREASURY ........................... ....... ..08/31/2023 . Various ................... ..................... ............150,606 ............. 154,000 ............ 152,972 ............ 149,411 ............ 3,804 ...............228 ................. 0 ............. 4,032 ................ 0 ...........153,443 ................ 0 ...........(2,837) ...........(2,837) .............. 1,870 ..05/31/2024 .
91282C-DY-4 ... US TREASURY N/B .................................... ....... ..02/27/2023 . CITADEL SECURITIES LLC ..................... ......... 3,057,887 .......... 3,610,000 ......... 3,413,811 ..........3,073,295 ..........353,449 ............ 2,659 ................. 0 ...........356,108 ................ 0 ........ 3,429,402 ................ 0 ........ (371,515) ........ (371,515) ............. 35,565 ..02/15/2032 .
36179S-QY-6 .. G2 MA4071 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,602 ................4,602 ...............4,895 ...............4,631 ...............278 ............. (307) ................. 0 ................(29) ................ 0 ............. 4,602 ................ 0 ................. 0 ................. 0 ................. 105 ..11/20/2046 .
91282C-FF-3 .. UNITED STATES TREASURY ........................... ....... ..06/07/2023 . Various ................... ..................... ......... 1,017,642 .......... 1,086,000 ......... 1,005,920 ............ 988,944 ...........17,360 ...............825 ................. 0 ............18,185 ................ 0 ........1,007,129 ................ 0 ...........10,513 ...........10,513 ............. 14,738 ..08/15/2032 .
91282C-EN-7 .. US TREASURY N/B .................................... ....... ..02/16/2023 . BANK OF MONTREAL ........ ..................... ......... 2,362,793 ...........2,500,000 ..........2,503,223 ..........2,372,656 ..........130,197 ...............(81) ................. 0 .......... 130,116 ................ 0 ........ 2,502,772 ................ 0 ........ (139,980) ........ (139,980) ............. 20,701 ..04/30/2027 .
36179S-SQ-1 .. G2 MA4127 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............109,455 ............. 116,171 ............ 124,748 ............ 108,478 ...........16,871 ...........(3,234) ................. 0 ............13,637 ................ 0 ...........122,115 ................ 0 ......... (12,661) ......... (12,661) ...............2,823 ..12/20/2046 .
91282C-FG-1 .. UNITED STATES TREASURY ........................... ....... ..06/29/2023 . CITIBANK .................. ..................... ............139,570 ............. 143,000 ............ 140,053 ............. 67,561 ...............307 ...............718 ................. 0 ............. 1,026 ................ 0 ...........140,936 ................ 0 ...........(1,367) ...........(1,367) .............. 3,865 ..08/31/2024 .

91282C-EP-2 ... US TREASURY N/B .................................... ....... ..02/28/2023 .
BNP PARIBAS SECURITIES 

BOND ....................... ..................... ......... 1,562,100 .......... 1,700,000 ......... 1,671,109 ..........1,572,234 ..........100,233 ...............418 ................. 0 .......... 100,651 ................ 0 ........1,672,886 ................ 0 ........ (110,785) ........ (110,785) ............. 14,376 ..05/15/2032 .
36179S-UV-7 .. G2 MA4196 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............102,960 ............. 109,313 ............117,383 ............ 102,074 ........... 15,923 ...........(3,027) ................. 0 ............12,896 ................ 0 ...........114,969 ................ 0 ......... (12,009) ......... (12,009) .............. 2,638 ..01/20/2047 .
91282C-FN-6 .. UNITED STATES TREASURY ........................... ....... ..06/29/2023 . Various ................... ..................... ............583,749 ............. 586,000 ............584,606 ............ 583,000 ............ 1,627 ...............150 ................. 0 ............. 1,778 ................ 0 ...........584,778 ................ 0 ...........(1,029) ...........(1,029) ............. 10,817 ..09/30/2024 .

91282C-ET-4 .. US TREASURY N/B .................................... ....... ..02/16/2023 .
NOMURA SECURITIES 

INTL., FIXED INCOME .... ..................... ......... 1,588,072 .......... 1,690,000 ......... 1,636,791 ..........1,595,466 ...........46,641 ............ 1,309 ................. 0 ............47,950 ................ 0 ........ 1,643,416 ................ 0 ..........(55,344) ..........(55,344) .............. 9,628 ..05/31/2027 .
36179S-WX-1 .. G2 MA4262 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............113,286 ............. 120,258 ............ 129,114 ............ 112,294 ...........17,507 ...........(3,329) ................. 0 ............14,178 ................ 0 ...........126,472 ................ 0 ......... (13,186) ......... (13,186) .............. 2,906 ..02/20/2047 .
91282C-FV-8 .. UNITED STATES TREASURY ........................... ....... ..05/17/2023 . Various ................... ..................... ............733,990 ............. 705,700 ............740,851 ............ 720,146 ...........20,516 ............. (574) ................. 0 ............19,941 ................ 0 .......... 740,087 ................ 0 ...........(6,097) ...........(6,097) ...............9,305 ..11/15/2032 .

91282C-EW-7 .. US TREASURY N/B .................................... ....... ..07/20/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ......... 2,781,771 ...........2,885,000 ......... 2,936,714 ..........2,793,830 ..........138,704 ...........(5,548) ................. 0 ...........133,156 ................ 0 ........ 2,926,986 ................ 0 ........ (145,215) ........ (145,215) ............. 99,113 ..06/30/2027 .
36179S-YS-0 .. G2 MA4321 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 3,886 ................4,143 ...............4,416 ...............3,858 ...............581 ...............(90) ................. 0 ................491 ................ 0 ............. 4,349 ................ 0 ............. (463) ............. (463) ................. 102 ..03/20/2047 .
91282C-FZ-9 .. UNITED STATES TREASURY ........................... ....... ..09/18/2023 . Various ................... ..................... ............726,926 ............. 734,000 ............ 736,296 ............ 729,985 ............ 6,301 ............. (191) ................. 0 ............. 6,111 ................ 0 ...........736,096 ................ 0 ...........(9,169) ...........(9,169) ............. 15,665 ..11/30/2027 .

91282C-FB-2 .. US TREASURY N/B .................................... ....... ..06/05/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ......... 4,018,412 ...........4,210,000 ......... 4,156,872 ..........3,989,468 ......... 171,120 ............ 4,382 ................. 0 ...........175,502 ................ 0 ........ 4,164,970 ................ 0 ........ (146,558) ........ (146,558) ............. 98,505 ..07/31/2027 .
36179S-YT-8 .. G2 MA4322 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 32,292 ...............32,292 ............. 33,766 ............. 31,036 ............ 2,895 ...........(1,639) ................. 0 ............. 1,256 ................ 0 ............ 32,292 ................ 0 ................. 0 ................. 0 ................. 674 ..03/20/2047 .
91282C-HC-8 ... UNITED STATES TREASURY ........................... ....... ..09/11/2023 . Goldman Sachs ............ ..................... .............. 2,043 ................2,200 .............. 2,086 ....................0 ................. 0 ................. 1 ................. 0 .................. 1 ................ 0 ............. 2,087 ................ 0 ...............(45) ...............(45) .................. 24 ..05/15/2033 .

91282C-FG-1 .. US TREASURY N/B .................................... ....... ..01/09/2023 .
BNP PARIBAS SECURITIES 

BOND ....................... ..................... ......... 1,616,341 ...........1,645,000 ......... 1,623,731 ......... 1,611,393 ...........15,336 ...............294 ................. 0 ............15,630 ................ 0 ........ 1,627,023 ................ 0 ......... (10,682) ......... (10,682) ............. 19,642 ..08/31/2024 .
36179S-YU-5 .. G2 MA4323 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............194,870 ............. 202,756 ............211,640 ............ 200,888 ...........11,730 ...........(1,830) ................. 0 ............. 9,900 ................ 0 .......... 210,788 ................ 0 ......... (15,919) ......... (15,919) .............. 6,750 ..03/20/2047 .
91282C-HE-4 ... UNITED STATES TREASURY ........................... ....... ..09/18/2023 . Aegon ...................... ..................... ............312,064 ............. 324,000 ............ 322,166 ....................0 ................. 0 ...............101 ................. 0 ................101 ................ 0 ...........322,266 ................ 0 ......... (10,202) ......... (10,202) ...............3,530 ..05/31/2028 .
91282C-FH-9 ... US TREASURY N/B .................................... ....... ..07/20/2023 . HSBC SECURITIES INC. ... ..................... ......... 3,207,541 ...........3,345,000 ......... 3,252,376 ..........3,222,437 ...........34,560 ............ 9,528 ................. 0 ............44,088 ................ 0 ........ 3,266,525 ................ 0 ......... (58,983) ......... (58,983) ............. 92,885 ..08/31/2027 .
36179T-4E-2 .. G2 MA5321 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,679 ................2,679 ...............2,744 ...............2,573 ...............170 ...............(64) ................. 0 ................106 ................ 0 ............. 2,679 ................ 0 ................. 0 ................. 0 .................. 65 ..07/20/2048 .
91282C-HL-8 .. UNITED STATES TREASURY ........................... ....... ..08/23/2023 . Various ................... ..................... ............231,921 ............. 233,000 ............ 233,019 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........233,019 ................ 0 ...........(1,098) ...........(1,098) ...............1,329 ..06/30/2025 .

91282C-FM-8 .. US TREASURY N/B .................................... ....... ..07/20/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ......... 2,386,767 ...........2,395,000 ......... 2,381,154 ......... 2,407,817 ..........(26,200) ............ 1,421 ................. 0 ...........(24,779) ................ 0 ........ 2,383,039 ................ 0 ............ 3,729 ............ 3,729 ............. 79,629 ..09/30/2027 .
36179T-4P-7 .. G2 MA5330 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 99,120 ...............99,120 ............ 103,333 ..............94,945 ............ 8,904 ...........(4,728) ................. 0 ............. 4,176 ................ 0 ............99,120 ................ 0 ................. 0 ................. 0 .............. 2,102 ..07/20/2048 .
91282C-HT-1 .. UNITED STATES TREASURY ........................... ....... ..12/12/2023 . Various ................... ..................... ............171,070 ............. 182,200 ............ 172,124 ....................0 ................. 0 ................ 55 ................. 0 ................. 55 ................ 0 ...........172,179 ................ 0 ...........(1,108) ...........(1,108) .............. 1,411 ..08/15/2033 .

91282C-FV-8 .. US TREASURY N/B .................................... ....... ..11/16/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ......... 2,685,057 ...........2,705,000 ......... 2,775,980 ......... 2,770,512 ................. 0 ...........(7,863) ................. 0 ............(7,863) ................ 0 ........ 2,773,064 ................ 0 ......... (88,007) ......... (88,007) ............108,878 ..11/15/2032 .
36179T-4Q-5 .. G2 MA5331 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............13,818 .............. 13,818 ............. 14,334 ............. 13,420 ............ 1,017 ............. (619) ................. 0 ................398 ................ 0 ............13,818 ................ 0 ................. 0 ................. 0 ................. 337 ..07/20/2048 .

91282C-JJ-1 ... UNITED STATES TREASURY ........................... ....... ..11/29/2023 .
Citigroup Global 

Markets, Inc. ............ ..................... ............690,318 ............. 680,000 ............685,711 ....................0 ................. 0 ................(7) ................. 0 ................. (7) ................ 0 ...........685,704 ................ 0 ............ 4,614 ............ 4,614 .............. 1,213 ..11/15/2033 .
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91282C-FX-4 .. US TREASURY N/B .................................... ....... ..02/08/2023 . HSBC SECURITIES INC. ... ..................... ......... 1,632,643 ...........1,635,000 ......... 1,642,281 ..........1,635,894 ............ 6,267 ............. (389) ................. 0 ............. 5,878 ................ 0 ........1,641,772 ................ 0 ...........(9,130) ...........(9,130) ............. 14,353 ..11/30/2024 .
36179T-4R-3 .. G2 MA5332 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............17,828 .............. 17,828 ............. 19,497 ............. 17,837 ............ 1,887 ...........(1,895) ................. 0 ................. (8) ................ 0 ............17,828 ................ 0 ................. 0 ................. 0 ................. 485 ..07/20/2048 .

36179Q-RZ-6 .. GNMA II POOL MA2304 ............................... ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............17,665 .............. 17,665 ............. 19,155 ............. 17,013 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............19,155 ................ 0 ...........(1,490) ...........(1,490) ................. 671 ..10/20/2044 .
36179T-7L-3 .. G2 MA5399 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 68,450 .............. 71,374 ............. 73,811 ............. 69,318 ............ 4,873 ............. (397) ................. 0 ............. 4,476 ................ 0 ............73,794 ................ 0 ...........(5,344) ...........(5,344) ...............2,428 ..08/20/2048 .

36179Q-YT-2 .. GNMA II POOL MA2522 ............................... ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 19,431 ...............19,431 ............. 20,017 ............. 18,713 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............20,017 ................ 0 ............. (586) ............. (586) ................. 740 ..01/20/2045 .
36179T-AK-1 .. G2 MA4510 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................208 .................. 208 ................. 222 ................. 194 ................ 30 ...............(16) ................. 0 ................. 14 ................ 0 ................208 ................ 0 ................. 0 ................. 0 ....................4 ..06/20/2047 .

36179S-B8-9 .. GNMA II POOL MA3663 .............................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 39,890 ...............39,890 ............. 40,536 ............. 37,295 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............40,536 ................ 0 ............. (646) ............. (646) .............. 1,174 ..05/20/2046 .
36179T-AL-9 .. G2 MA4511 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............400,993 ............. 424,448 ............ 444,710 ............ 407,513 ........... 39,242 ...........(4,344) ................. 0 ............34,898 ................ 0 ...........442,411 ................ 0 ......... (41,418) ......... (41,418) ............. 12,352 ..06/20/2047 .

36179S-GK-7 .. GNMA II POOL MA3802 .............................. ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 79,329 ...............79,329 ............. 80,382 ............. 71,991 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............80,382 ................ 0 ...........(1,053) ...........(1,053) .............. 2,267 ..07/20/2046 .
36179T-AM-7 .. G2 MA4512 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 16,225 ...............16,225 ............. 16,894 ............. 16,002 ...............975 ............. (752) ................. 0 ................223 ................ 0 ............16,225 ................ 0 ................. 0 ................. 0 ................. 407 ..06/20/2047 .

36179S-SP-3 ... GNMA II POOL MA4126 .............................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 15,987 .............. 15,987 ............. 16,757 ............. 14,465 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............16,757 ................ 0 ............. (770) ............. (770) ................. 457 ..12/20/2046 .
36179T-CX-1 .. G2 MA4586 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,731 .............. 19,731 ............. 19,893 ............. 18,375 ............ 1,533 ............. (177) ................. 0 ............. 1,356 ................ 0 ............19,731 ................ 0 ................. 0 ................. 0 ................. 364 ..07/20/2047 .

36179T-AK-1 .. GNMA II POOL MA4510 .............................. ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 32,797 ...............32,797 ............. 34,894 ............. 30,621 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 34,894 ................ 0 ...........(2,097) ...........(2,097) .............. 1,091 ..06/20/2047 .
36179T-CZ-6 .. G2 MA4588 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,968 .............. 15,968 ............. 16,639 ............. 15,749 ...............982 ............. (763) ................. 0 ................219 ................ 0 ............15,968 ................ 0 ................. 0 ................. 0 ................. 370 ..07/20/2047 .

36179T-Z6-5 .. GNMA II POOL MA5265 ............................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 29,049 ...............29,049 ............. 29,165 ............. 28,594 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............29,165 ................ 0 ............. (116) ............. (116) ................. 527 ..06/20/2048 .
36179T-E3-5 .. G2 MA4654 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............30,171 ...............31,202 ............. 32,511 ............. 30,773 ............ 1,888 ............. (460) ................. 0 ............. 1,427 ................ 0 ............32,200 ................ 0 ...........(2,029) ...........(2,029) ................. 994 ..08/20/2047 .

36179V-VX-5 .. GNMA II POOL MA6930 .............................. ....... ..11/13/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 41,941 ...............41,941 ............. 42,777 ............. 35,462 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............42,777 ................ 0 ............. (836) ............. (836) ................. 805 ..10/20/2050 .
36179T-ES-0 .. G2 MA4645 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,319 ................1,319 .............. 1,370 ...............1,266 ................ 95 ...............(43) ................. 0 ................. 52 ................ 0 ............. 1,319 ................ 0 ................. 0 ................. 0 .................. 29 ..08/20/2047 .

36179W-JR-0 .. GNMA II POOL MA7472 .............................. ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............378,579 ............. 410,343 ............ 418,531 ............ 356,956 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........418,531 ................ 0 ..........(39,952) ..........(39,952) .............. 8,612 ..07/20/2051 .
36179T-EZ-4 .. G2 MA4652 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 9,208 ................9,821 ............. 10,469 ...............9,146 ............ 1,385 ............. (212) ................. 0 ............. 1,173 ................ 0 ............10,319 ................ 0 ...........(1,111) ...........(1,111) ................. 242 ..08/20/2047 .

36179W-R3-4 .. GNMA II POOL MA7706 .............................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............406,329 ............. 437,337 ............ 421,279 ............ 391,682 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........421,279 ................ 0 ......... (14,950) ......... (14,950) ............. 10,388 ..11/20/2051 .
36179T-G3-3 .. G2 MA4718 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............81,156 .............. 81,156 ............. 82,515 ............. 73,089 ............ 9,492 ...........(1,425) ................. 0 ............. 8,067 ................ 0 ............81,156 ................ 0 ................. 0 ................. 0 .............. 1,291 ..09/20/2047 .

36179W-TX-6 .. GNMA II POOL MA7766 .............................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............112,325 ............. 126,624 ............117,907 ............ 106,311 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 117,907 ................ 0 ...........(5,582) ...........(5,582) .............. 1,783 ..12/20/2051 .
36179T-G4-1 .. G2 MA4719 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 2,182 ................2,325 ...............2,479 ...............2,166 ...............330 ...............(51) ................. 0 ................279 ................ 0 ............. 2,444 ................ 0 ............. (262) ............. (262) .................. 57 ..09/20/2047 .

36179X-DD-5 .. GNMA II POOL MA8200 .............................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............353,713 ............. 366,152 ............ 343,180 ............ 346,944 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........343,180 ................ 0 ...........10,533 ...........10,533 ............. 12,825 ..08/20/2052 .
36179T-JW-6 .. G2 MA4777 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 30,675 .............. 30,675 ............. 31,109 ............. 27,626 ............ 3,505 ............. (456) ................. 0 ............. 3,049 ................ 0 ............30,675 ................ 0 ................. 0 ................. 0 ................. 511 ..10/20/2047 .

36202F-MA-1 .. GNMA II POOL 004853 ............................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 47,851 .............. 47,851 ............. 49,047 ............. 46,292 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............49,047 ................ 0 ...........(1,196) ...........(1,196) .............. 1,795 ..11/20/2040 .
36179T-JX-4 .. G2 MA4778 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 3,602 ................3,839 ...............4,092 ...............3,575 ...............544 ...............(84) ................. 0 ................460 ................ 0 ............. 4,035 ................ 0 ............. (434) ............. (434) .................. 94 ..10/20/2047 .

36202F-V9-4 .. GNMA II POOL 005140 .............................. ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............195,863 ............. 201,007 ............ 212,502 ............ 200,817 ...........11,685 ................. 0 ................. 0 ............11,685 ................ 0 ...........212,502 ................ 0 ......... (16,640) ......... (16,640) .............. 6,317 ..08/20/2041 .
36179T-LS-2 .. G2 MA4837 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............531,678 ............. 543,397 ............ 574,926 ............ 506,047 ...........72,204 ......... (25,311) ................. 0 ............46,893 ................ 0 ...........552,940 ................ 0 ......... (21,262) ......... (21,262) ............. 11,272 ..11/20/2047 .
36202F-VG-8 .. GNMA II POOL 005115 .............................. ....... ..08/31/2023 . FRACTIONAL SHARES ....... ..................... ............201,529 ............. 206,819 ............221,787 ............ 206,624 ...........15,164 ................. 0 ................. 0 ............15,164 ................ 0 ...........221,787 ................ 0 ......... (20,258) ......... (20,258) .............. 6,504 ..07/20/2041 .
36179T-NQ-4 .. G2 MA4899 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 34,465 ...............34,465 ............. 33,455 ............. 31,039 ............ 2,370 ............ 1,056 ................. 0 ............. 3,426 ................ 0 ............ 34,465 ................ 0 ................. 0 ................. 0 ................. 547 ..12/20/2047 .

36202F-Y6-7 .. GNMA II POOL 005233 ............................... ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 16,999 ...............16,999 ............. 18,700 ............. 16,445 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............18,700 ................ 0 ...........(1,700) ...........(1,700) ................. 647 ..11/20/2041 .
36179T-NR-2 .. G2 MA4900 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............353,737 ............. 373,922 ............ 398,273 ............ 348,221 ...........52,608 ...........(9,814) ................. 0 ............ 42,794 ................ 0 ...........391,015 ................ 0 ......... (37,278) ......... (37,278) .............. 8,946 ..12/20/2047 .

3622A2-DV-1 .. GNMA POOL 783716 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 33,152 ...............33,152 ............. 32,697 ............. 30,394 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............32,697 ................ 0 ...............456 ...............456 ................. 960 ..02/15/2043 .
36179T-QP-3 .. G2 MA4962 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............340,508 ............. 361,721 ............371,637 ............ 336,858 ...........35,803 ...........(3,672) ................. 0 ............32,131 ................ 0 ...........368,989 ................ 0 ......... (28,482) ......... (28,482) .............. 8,737 ..01/20/2048 .

3622AA-VL-5 .. GNMA II POOL 785219 ............................... ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 90,447 ...............90,447 ............. 91,926 ............. 75,148 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............91,926 ................ 0 ...........(1,479) ...........(1,479) .............. 1,728 ..12/20/2050 .

 E
1
4
.5



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

SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

CUSIP
Identi-
fication Description

For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Con-

sideration Par Value Actual Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11+12-13)

15
Total

Foreign 
Exchange 
Change in 

Book/ 
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain
(Loss) on 
Disposal

Realized 
Gain (Loss) 
on Disposal

Total Gain 
(Loss) on 
Disposal

Bond
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date

36179T-SF-3 .. G2 MA5018 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 31,962 ...............31,962 ............. 33,820 ............. 28,785 ............ 5,170 ...........(1,993) ................. 0 ............. 3,177 ................ 0 ............31,962 ................ 0 ................. 0 ................. 0 ................. 505 ..02/20/2048 .

3622AB-RF-1 .. GNMA POOL 785986 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 35,428 ...............35,428 ............. 34,697 ............. 31,514 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............34,697 ................ 0 ...............731 ...............731 .............. 1,040 ..10/15/2051 .
36179T-T9-6 .. G2 MA5076 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 26,422 ...............26,422 ............. 25,663 ............. 23,795 ............ 1,819 ...............808 ................. 0 ............. 2,626 ................ 0 ............ 26,422 ................ 0 ................. 0 ................. 0 ................. 443 ..03/20/2048 .
912828-Z2-9 .. US TREASURY N/B .................................... ....... ..01/15/2023 . MATURITY .................. ..................... ............130,000 ............. 130,000 ............ 132,390 ............ 129,904 ...............128 ...............(32) ................. 0 ................. 96 ................ 0 .......... 130,000 ................ 0 ................. 0 ................. 0 ................. 975 ..01/15/2023 .
36179T-UB-9 .. G2 MA5078 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............122,584 ............. 122,584 ............127,880 ............ 117,693 ...........10,929 ...........(6,039) ................. 0 ............. 4,891 ................ 0 ...........122,583 ................ 0 ................. 0 ................. 0 ...............2,542 ..03/20/2048 .
912828-ZD-5 .. US TREASURY N/B .................................... ....... ..03/15/2023 . MATURITY .................. ..................... ......... 2,627,713 ...........2,630,000 ......... 2,594,865 ..........2,609,965 ...............895 ...........16,888 ................. 0 ............17,783 ................ 0 ........ 2,627,747 ................ 0 ...............(34) ...............(34) .............. 6,263 ..03/15/2023 .
36179T-V6-9 .. G2 MA5137 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 96,875 .............. 96,875 ............. 99,861 ............. 92,794 ............ 7,504 ...........(3,423) ................. 0 ............. 4,081 ................ 0 ............96,875 ................ 0 ................. 0 ................. 0 ...............2,094 ..04/20/2048 .

912828-ZU-7 .. US TREASURY N/B .................................... ....... ..05/09/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ......... 1,015,975 .......... 1,021,000 ......... 1,022,794 ......... 1,001,218 ...........20,069 ............. (224) ................. 0 ............19,845 ................ 0 ........1,021,063 ................ 0 ...........(5,088) ...........(5,088) .............. 1,024 ..06/15/2023 .
36179T-V7-7 .. G2 MA5138 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,974 ................4,974 .............. 5,181 ...............4,894 ...............324 ............. (244) ................. 0 ................. 80 ................ 0 ............. 4,974 ................ 0 ................. 0 ................. 0 ................. 124 ..04/20/2048 .
91282C-AK-7 .. US TREASURY N/B .................................... ....... ..09/15/2023 . MATURITY .................. ..................... ............406,000 ............. 406,000 ............ 405,493 ............ 393,265 ...........12,614 ...............121 ................. 0 ............12,735 ................ 0 .......... 406,000 ................ 0 ................. 0 ................. 0 ................. 508 ..09/15/2023 .
36179T-XW-0 .. G2 MA5193 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,908 .............. 15,908 ............. 16,562 ............. 15,653 ............ 1,026 ............. (771) ................. 0 ................255 ................ 0 ............15,908 ................ 0 ................. 0 ................. 0 ................. 372 ..05/20/2048 .

91282C-CR-0 ... US TREASURY N/B .................................... ....... ..07/20/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ......... 1,956,944 ...........2,275,000 ......... 2,255,805 ..........1,937,749 ..........321,750 ............ 1,495 ................. 0 ...........323,245 ................ 0 ........ 2,260,994 ................ 0 ........ (304,050) ........ (304,050) ............. 22,122 ..07/31/2028 .
36179T-Z6-5 .. G2 MA5265 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,496 ................3,496 ...............3,637 ...............3,395 ...............269 ............. (168) ................. 0 ................101 ................ 0 ............. 3,496 ................ 0 ................. 0 ................. 0 .................. 84 ..06/20/2048 .
91282C-DH-1 ... US TREASURY N/B .................................... ....... ..03/31/2023 . CITADEL SEC/INTERNAL ... ..................... ......... 4,186,677 ...........4,461,000 ......... 4,177,205 ......... 4,166,156 ...........22,960 ...........22,570 ................. 0 ............ 45,530 ................ 0 ........ 4,211,685 ................ 0 ......... (25,008) ......... (25,008) ...............9,649 ..11/15/2024 .
36179U-4E-9 .. G2 MA6221 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............115,080 ............. 119,036 ............ 127,335 ............ 115,606 ........... 13,525 ...........(3,046) ................. 0 ............10,479 ................ 0 ...........126,085 ................ 0 ......... (11,005) ......... (11,005) .............. 3,840 ..10/20/2049 .

91282C-DZ-1 .. US TREASURY N/B .................................... ....... ..05/02/2023 .
NOMURA SECURITIES/FIXED 

INCOME ..................... ..................... ............805,328 ............. 844,000 ............840,769 ............ 794,975 ...........46,694 ...............363 ................. 0 ............47,057 ................ 0 ...........842,032 ................ 0 ......... (36,704) ......... (36,704) ...............9,023 ..02/15/2025 .
36179U-4F-6 .. G2 MA6222 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............17,417 .............. 17,417 ............. 18,949 ............. 17,482 ............ 1,613 ...........(1,678) ................. 0 ................(65) ................ 0 ............17,417 ................ 0 ................. 0 ................. 0 ................. 462 ..10/20/2049 .

91282C-FY-2 .. US TREASURY N/B .................................... ....... ..12/14/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ......... 4,163,778 ...........4,190,000 ......... 4,236,707 ......... 4,171,669 ................. 0 ...........(6,070) ................. 0 ............(6,070) ................ 0 ........ 4,234,009 ................ 0 ......... (70,231) ......... (70,231) ............152,360 ..11/30/2029 .
36179U-6Y-3 .. G2 MA6287 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 22,940 ...............22,940 ............. 24,966 ............. 22,951 ............ 2,247 ...........(2,257) ................. 0 ................(10) ................ 0 ............ 22,940 ................ 0 ................. 0 ................. 0 ................. 604 ..11/20/2049 .
91282C-FZ-9 .. US TREASURY N/B .................................... ....... ..03/31/2023 . BNKOFMONT,CHBRNCH/CM ... ..................... ......... 2,736,799 .......... 2,710,000 ......... 2,701,637 ..........2,699,626 ............ 2,146 ...............285 ................. 0 ............. 2,431 ................ 0 ........ 2,702,056 ................ 0 ...........34,743 ...........34,743 ............. 28,789 ..11/30/2027 .
36179U-CA-8 .. G2 MA5465 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 35,151 ...............35,151 ............. 34,889 ............. 32,735 ............ 2,135 ...............281 ................. 0 ............. 2,416 ................ 0 ............35,151 ................ 0 ................. 0 ................. 0 ................. 644 ..09/20/2048 .
91282C-GA-3 .. US TREASURY N/B .................................... ....... ..03/31/2023 . BNKOFMONT,CHBRNCH/CM ... ..................... ............953,674 ............. 950,000 ............ 943,691 ............ 944,804 ...........(1,113) ...............298 ................. 0 .............. (815) ................ 0 ...........945,738 ................ 0 ............ 7,936 ............ 7,936 ............. 11,379 ..12/15/2025 .
36179U-CC-4 ... G2 MA5467 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............762,319 ............. 780,699 ............808,772 ............ 758,204 ........... 55,326 ......... (16,314) ................. 0 ............39,013 ................ 0 ...........797,216 ................ 0 ......... (34,897) ......... (34,897) ............. 22,988 ..09/20/2048 .

83162C-F7-3 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............15,116 .............. 15,116 ............. 15,116 ............. 12,294 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............15,116 ................ 0 ................. 0 ................. 0 ................. 228 ..05/01/2045 .
36179U-CD-2 ... G2 MA5468 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 49,881 .............. 49,881 ............. 52,321 ............. 49,832 ............ 2,853 ...........(2,804) ................. 0 ................. 49 ................ 0 ............49,881 ................ 0 ................. 0 ................. 0 .............. 1,297 ..09/20/2048 .

83162C-XB-4 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............20,080 .............. 20,080 ............. 20,620 ............. 18,637 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............20,620 ................ 0 ............. (540) ............. (540) ................. 586 ..06/01/2035 .
36179U-EB-4 .. G2 MA5530 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............241,709 ............. 246,709 ............268,076 ............ 246,466 ........... 25,227 ...........(2,781) ................. 0 ............ 22,446 ................ 0 ...........268,912 ................ 0 ......... (27,203) ......... (27,203) ...............9,379 ..10/20/2048 .

83162C-XH-1 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 22,256 ...............22,256 ............. 22,726 ............. 20,637 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............22,726 ................ 0 ............. (469) ............. (469) ................. 597 ..10/01/2035 .
36179U-H5-4 ... G2 MA5652 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............404,071 ............. 422,398 ............ 440,069 ............ 410,226 ...........32,704 ...........(1,689) ................. 0 ............31,015 ................ 0 ...........441,241 ................ 0 ......... (37,170) ......... (37,170) ............. 14,556 ..12/20/2048 .

83162C-YD-9 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 17,555 ...............17,555 ............. 18,040 ............. 16,106 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............18,040 ................ 0 ............. (486) ............. (486) ................. 445 ..11/01/2036 .
36179U-KW-1 .. G2 MA5709 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 19,371 .............. 20,647 ............. 22,008 ............. 19,228 ............ 2,930 ............. (463) ................. 0 ............. 2,467 ................ 0 ............21,695 ................ 0 ...........(2,324) ...........(2,324) ................. 511 ..01/20/2049 .

83162C-YM-9 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 4,281 ................4,281 ...............4,423 ...............4,017 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 4,423 ................ 0 ............. (141) ............. (141) ................. 130 ..03/01/2037 .
36179U-KY-7 .. G2 MA5711 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............310,801 ............. 323,610 ............ 338,997 ............ 314,286 ...........27,720 ...........(3,363) ................. 0 ............ 24,357 ................ 0 ...........338,642 ................ 0 ......... (27,841) ......... (27,841) ............. 10,868 ..01/20/2049 .

83162C-YX-5 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 30,319 ...............30,319 ............. 31,127 ............. 27,796 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............31,127 ................ 0 ............. (808) ............. (808) ................. 860 ..10/01/2037 .
36179U-KZ-4 .. G2 MA5712 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............198,631 ............. 203,028 ............ 214,448 ............ 202,828 ...........13,537 ............. (383) ................. 0 ............13,154 ................ 0 ...........215,982 ................ 0 ......... (17,351) ......... (17,351) .............. 7,790 ..01/20/2049 .

831641-FP-5 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............15,617 .............. 15,617 ............. 15,617 ............. 14,011 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............15,617 ................ 0 ................. 0 ................. 0 ................. 320 ..03/10/2030 .
36179U-ML-3 .. G2 MA5763 - RMBS .................................. ....... ..09/13/2023 . Various ................... ..................... ............158,215 ............. 168,751 ............ 175,923 ............ 161,642 ...........15,417 ............. (687) ................. 0 ............14,730 ................ 0 ...........176,372 ................ 0 ......... (18,157) ......... (18,157) .............. 5,071 ..02/20/2049 .

831641-FQ-3 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 2,511 ................2,511 ...............2,511 ...............2,160 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 2,511 ................ 0 ................. 0 ................. 0 .................. 26 ..09/10/2030 .
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36179U-MM-1 .. G2 MA5764 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............238,577 ............. 238,577 ............ 244,863 ............ 231,703 ...........14,843 ...........(7,969) ................. 0 ............. 6,874 ................ 0 ...........238,577 ................ 0 ................. 0 ................. 0 .............. 5,663 ..02/20/2049 .

831641-FR-1 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 9,156 ................9,156 ...............9,156 ...............7,756 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 9,156 ................ 0 ................. 0 ................. 0 ................. 153 ..03/10/2031 .
36179U-PA-4 .. G2 MA5817 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............68,748 .............. 68,748 ............. 70,789 ............. 65,852 ............ 5,250 ...........(2,354) ................. 0 ............. 2,896 ................ 0 ............68,748 ................ 0 ................. 0 ................. 0 .............. 1,460 ..03/20/2049 .

831641-FT-7 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 7,359 ................7,359 ...............7,359 ...............6,686 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 7,359 ................ 0 ................. 0 ................. 0 ................. 216 ..03/10/2032 .
36179U-PB-2 .. G2 MA5818 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 69,925 .............. 73,108 ............. 76,829 ............. 71,001 ............ 6,571 ............. (374) ................. 0 ............. 6,197 ................ 0 ............77,198 ................ 0 ...........(7,273) ...........(7,273) ...............2,529 ..03/20/2049 .
912828-5D-8 .. US TREASURY N/B .................................... ....... ..05/11/2023 . BNKOFMONT,CHBRNCH/CM ... ..................... ......... 4,551,985 .......... 4,600,000 ......... 4,566,504 ..........4,542,859 ........... 33,255 ............ 6,199 ................. 0 ............ 39,454 ................ 0 ........ 4,582,313 ................ 0 ......... (30,328) ......... (30,328) ............. 59,110 ..09/30/2023 .
36179U-PC-0 .. G2 MA5819 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............275,665 ............. 281,013 ............296,671 ............ 280,735 ...........17,856 ...........(2,584) ................. 0 ............15,271 ................ 0 ...........296,007 ................ 0 ..........(20,342) ..........(20,342) ............. 10,311 ..03/20/2049 .

91282C-BC-4 ... US TREASURY N/B .................................... ....... ..01/24/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... ......... 1,267,539 .......... 1,400,000 ......... 1,396,950 ..........1,252,453 ..........145,691 ................41 ................. 0 ...........145,732 ................ 0 ........1,398,186 ................ 0 ........ (130,647) ........ (130,647) .............. 2,976 ..12/31/2025 .
36179U-Q5-4 ... G2 MA5876 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............77,518 .............. 77,518 ............. 80,474 ............. 74,075 ............ 6,897 ...........(3,453) ................. 0 ............. 3,444 ................ 0 ............77,518 ................ 0 ................. 0 ................. 0 .............. 1,584 ..04/20/2049 .

91282C-BT-7 .. US TREASURY N/B .................................... ....... ..01/19/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... ......... 1,125,805 ...........1,236,000 ......... 1,230,286 ......... 1,109,117 ..........123,119 ................58 ................. 0 ...........123,177 ................ 0 ........ 1,232,293 ................ 0 ........ (106,488) ........ (106,488) .............. 2,836 ..03/31/2026 .
36179U-SU-7 .. G2 MA5931 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............66,107 .............. 66,107 ............. 68,774 ............. 63,171 ............ 6,090 ...........(3,154) ................. 0 ............. 2,937 ................ 0 ............66,107 ................ 0 ................. 0 ................. 0 .............. 1,363 ..05/20/2049 .

91282C-DR-9 ... US TREASURY N/B .................................... ....... ..05/31/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... .........1,607,161 .......... 1,650,000 ......... 1,648,007 ......... 1,586,385 ........... 62,595 ...............440 ................. 0 ............63,035 ................ 0 ........ 1,649,420 ................ 0 ..........(42,258) ..........(42,258) ............. 11,335 ..12/31/2023 .
36179U-UM-2 .. G2 MA5988 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,227 ................5,227 ...............5,514 ...............5,222 ...............340 ............. (335) ................. 0 .................. 5 ................ 0 ............. 5,227 ................ 0 ................. 0 ................. 0 ................. 140 ..06/20/2049 .

91282C-DS-7 ... US TREASURY N/B .................................... ....... ..01/18/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... ............188,859 ............. 200,000 ............ 199,298 ............ 187,273 ........... 12,242 ................12 ................. 0 ............ 12,254 ................ 0 ...........199,527 ................ 0 ......... (10,668) ......... (10,668) .............. 1,150 ..01/15/2025 .
36179U-ZS-4 .. G2 MA6153 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............275,659 ............. 311,124 ............ 324,480 ............ 279,788 ...........46,276 ...........(1,238) ................. 0 ............45,038 ................ 0 ...........324,825 ................ 0 ......... (49,167) ......... (49,167) ...............7,229 ..09/20/2049 .
91282C-DV-0 .. US TREASURY N/B .................................... ....... ..07/10/2023 . U.S. BANK, N.A. ......... ..................... ......... 1,510,375 ...........1,550,000 ......... 1,486,976 ..........1,487,455 ............ 1,919 ...........28,172 ................. 0 ............30,091 ................ 0 ........ 1,517,546 ................ 0 ...........(7,172) ...........(7,172) ............. 12,543 ..01/31/2024 .
36179U-ZT-2 .. G2 MA6154 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,872 ................9,872 ............. 11,047 ...............9,159 ............ 2,062 ...........(1,349) ................. 0 ................713 ................ 0 ............. 9,872 ................ 0 ................. 0 ................. 0 ................. 185 ..09/20/2049 .

91282C-EG-2 .. US TREASURY N/B .................................... ....... ..01/18/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............584,131 ............. 600,000 ............ 595,033 ............ 582,328 ........... 14,459 ...............126 ................. 0 ............14,585 ................ 0 ...........596,912 ................ 0 ......... (12,782) ......... (12,782) .............. 4,117 ..03/31/2024 .
36179V-4W-7 .. G2 MA7137 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............463,635 ............. 463,635 ............ 482,415 ............ 414,605 ...........69,657 ......... (20,628) ................. 0 ............ 49,029 ................ 0 ...........463,634 ................ 0 ................. 0 ................. 0 .............. 7,466 ..01/20/2051 .

91282C-FG-1 .. US TREASURY N/B .................................... ....... ..08/10/2023 .
NOMURA SECURITIES/FIXED 

INCOME ..................... ..................... ............763,544 ............. 780,000 ............776,803 ............ 764,065 ........... 13,239 ...............961 ................. 0 ............14,200 ................ 0 ...........778,265 ................ 0 ......... (14,721) ......... (14,721) ............. 23,894 ..08/31/2024 .
36179V-7G-9 .. G2 MA7195 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............80,036 .............. 80,036 ............. 84,125 ............. 74,257 ...........10,288 ...........(4,509) ................. 0 ............. 5,779 ................ 0 ............80,036 ................ 0 ................. 0 ................. 0 ...............1,543 ..02/20/2051 .
83162C-F7-3 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..12/20/2023 . FRACTIONAL SHARES ....... ..................... ............126,158 ............. 160,483 ............160,483 ............ 130,517 ...........29,967 ................. 0 ................. 0 ............29,967 ................ 0 ...........160,483 ................ 0 ..........(34,326) ..........(34,326) ...............2,629 ..05/01/2045 .
36179V-BF-6 .. G2 MA6338 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............706,656 ............. 706,655 ............ 735,584 ............ 635,482 ..........103,655 ......... (32,481) ................. 0 ............71,174 ................ 0 .......... 706,656 ................ 0 ................. 0 ................. 0 ............. 11,323 ..12/20/2049 .

83162C-P5-6 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..11/30/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... ............238,205 ............. 264,699 ............ 264,699 ............ 250,865 ...........13,834 ................. 0 ................. 0 ............13,834 ................ 0 ...........264,699 ................ 0 ..........(26,495) ..........(26,495) ............. 11,491 ..05/01/2047 .
36179V-BK-5 .. G2 MA6342 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,725 ...............19,725 ............. 21,471 ............. 19,734 ............ 1,960 ...........(1,969) ................. 0 ................. (9) ................ 0 ............19,725 ................ 0 ................. 0 ................. 0 ................. 546 ..12/20/2049 .
83162C-Q4-8 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..12/14/2023 . FRACTIONAL SHARES ....... ..................... ............223,158 ............. 250,000 ............250,000 ............ 235,632 ...........14,368 ................. 0 ................. 0 ............14,368 ................ 0 ...........250,000 ................ 0 ......... (26,842) ......... (26,842) ............. 12,236 ..08/01/2047 .
36179V-FQ-8 .. G2 MA6475 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 24,267 ...............24,267 ............. 25,492 ............. 22,515 ............ 3,219 ...........(1,467) ................. 0 ............. 1,752 ................ 0 ............24,267 ................ 0 ................. 0 ................. 0 ................. 443 ..02/20/2050 .

83162C-Q9-7 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..11/30/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... ............109,976 ............. 115,000 ............115,000 ............ 115,915 ............. (915) ................. 0 ................. 0 .............. (915) ................ 0 .......... 115,000 ................ 0 ...........(5,024) ...........(5,024) .............. 6,602 ..10/01/2047 .
36179V-KL-3 .. G2 MA6599 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............120,863 ............. 120,863 ............112,062 ....................0 ................. 0 ............8,800 ................. 0 ............. 8,800 ................ 0 ...........120,863 ................ 0 ................. 0 ................. 0 .............. 1,587 ..04/20/2050 .
83162C-R4-7 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..12/14/2023 . FRACTIONAL SHARES ....... ..................... ............225,973 ............. 235,000 ............ 235,000 ............ 235,637 ............. (637) ................. 0 ................. 0 .............. (637) ................ 0 ...........235,000 ................ 0 ...........(9,027) ...........(9,027) ............. 12,748 ..11/01/2047 .
36179V-V2-3 .. G2 MA6933 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 54,658 ...............54,658 ............. 60,143 ............. 50,712 ............ 9,998 ...........(6,052) ................. 0 ............. 3,946 ................ 0 ............54,658 ................ 0 ................. 0 ................. 0 .............. 1,016 ..10/20/2050 .

83162C-R6-2 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 74,312 .............. 80,000 ............. 80,000 ............. 78,735 ............ 1,265 ................. 0 ................. 0 ............. 1,265 ................ 0 ............80,000 ................ 0 ...........(5,688) ...........(5,688) .............. 3,705 ..12/01/2047 .
36179W-5E-4 .. G2 MA8045 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 27,240 ...............27,240 ............. 25,223 ............. 25,779 ..............(529) ............ 1,991 ................. 0 ............. 1,462 ................ 0 ............27,240 ................ 0 ................. 0 ................. 0 ................. 628 ..05/20/2052 .

83162C-XB-4 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..12/04/2023 .
BMO CAPITAL MARKETS 

CORP BONDS ................ ..................... ............. 71,937 .............. 78,091 ............. 80,190 ............. 72,478 ............ 7,712 ................. 0 ................. 0 ............. 7,712 ................ 0 ............80,190 ................ 0 ...........(8,253) ...........(8,253) .............. 2,301 ..06/01/2035 .
36179W-7M-4 .. G2 MA8100 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 32,561 ...............32,561 ............. 30,160 ............. 30,814 ............. (622) ............ 2,370 ................. 0 ............. 1,747 ................ 0 ............32,561 ................ 0 ................. 0 ................. 0 ................. 760 ..06/20/2052 .
83162C-XH-1 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..12/14/2023 . FRACTIONAL SHARES ....... ..................... ............122,697 ............. 134,826 ............137,670 ............ 125,018 ...........12,652 ................. 0 ................. 0 ............12,652 ................ 0 .......... 137,670 ................ 0 ......... (14,973) ......... (14,973) .............. 4,165 ..10/01/2035 .
36179W-JR-0 .. G2 MA7472 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............596,203 ............. 596,203 ............ 536,955 ....................0 ................. 0 ...........59,248 ................. 0 ............ 59,248 ................ 0 ...........596,203 ................ 0 ................. 0 ................. 0 .............. 6,701 ..07/20/2051 .
83162C-YM-9 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..12/14/2023 . FRACTIONAL SHARES ....... ..................... ............. 29,617 ...............32,826 ............. 33,911 ............. 30,796 ............ 3,115 ................. 0 ................. 0 ............. 3,115 ................ 0 ............33,911 ................ 0 ...........(4,294) ...........(4,294) ...............1,224 ..03/01/2037 .
36179W-NE-4 .. G2 MA7589 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 36,227 ...............36,227 ............. 32,536 ....................0 ................. 0 ............ 3,691 ................. 0 ............. 3,691 ................ 0 ............36,227 ................ 0 ................. 0 ................. 0 ................. 412 ..09/20/2051 .
83162C-YN-7 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..12/14/2023 . FRACTIONAL SHARES ....... ..................... ............. 41,573 .............. 46,603 ............. 48,249 ............. 42,808 ............ 5,441 ................. 0 ................. 0 ............. 5,441 ................ 0 ............ 48,249 ................ 0 ...........(6,676) ...........(6,676) ...............1,532 ..04/01/2037 .
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36179W-QB-7 .. G2 MA7650 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............10,377 .............. 10,377 ...............9,568 ....................0 ................. 0 ...............809 ................. 0 ................809 ................ 0 ............10,377 ................ 0 ................. 0 ................. 0 ................. 141 ..10/20/2051 .

83162C-YQ-0 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..11/30/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... .............38,800 ...............43,750 ............. 45,418 ............. 40,413 ............ 5,005 ................. 0 ................. 0 ............. 5,005 ................ 0 ............45,418 ................ 0 ...........(6,618) ...........(6,618) .............. 1,357 ..05/01/2037 .
36179W-R3-4 .. G2 MA7706 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............231,398 ............. 231,398 ............ 240,238 ............ 206,634 ........... 33,223 ...........(8,459) ................. 0 ............24,764 ................ 0 ...........231,398 ................ 0 ................. 0 ................. 0 .............. 3,779 ..11/20/2051 .
83162C-YU-1 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..12/14/2023 . FRACTIONAL SHARES ....... ..................... .............18,198 .............. 20,747 ............. 21,383 ............. 18,934 ............ 2,449 ................. 0 ................. 0 ............. 2,449 ................ 0 ............21,383 ................ 0 ...........(3,185) ...........(3,185) ................. 739 ..08/01/2037 .
36179W-TZ-1 .. G2 MA7768 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ......... 1,120,539 ...........1,234,092 ......... 1,281,820 ......... 1,102,019 ..........177,194 ......... (14,385) ................. 0 .......... 162,808 ................ 0 ........ 1,264,828 ................ 0 ........ (144,288) ........ (144,288) ............. 26,735 ..12/20/2051 .

83162C-YX-5 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..11/30/2023 .
BMO CAPITAL MARKETS 

CORP BONDS ................ ..................... ............244,871 ............. 272,985 ............ 280,258 ............ 250,265 ........... 29,993 ................. 0 ................. 0 ............ 29,993 ................ 0 ...........280,258 ................ 0 ......... (35,386) ......... (35,386) .............. 9,010 ..10/01/2037 .
36179W-VV-7 .. G2 MA7828 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............193,776 ............. 193,776 ............ 199,413 ............ 173,038 ...........26,134 ...........(5,396) ................. 0 ............20,738 ................ 0 ...........193,776 ................ 0 ................. 0 ................. 0 ...............3,227 ..01/20/2052 .

831641-FP-5 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..11/30/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............140,041 ............. 158,953 ............ 158,953 ............ 142,607 ...........16,346 ................. 0 ................. 0 ............16,346 ................ 0 ...........158,953 ................ 0 ......... (18,911) ......... (18,911) .............. 4,050 ..03/10/2030 .
36179W-VW-5 .. G2 MA7829 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............111,392 ............. 111,392 ............116,346 ............ 102,426 ...........13,668 ...........(4,702) ................. 0 ............. 8,966 ................ 0 ...........111,392 ................ 0 ................. 0 ................. 0 .............. 2,119 ..01/20/2052 .

831641-FQ-3 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..11/30/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............134,715 ............. 163,168 ............163,168 ............ 140,325 ........... 22,844 ................. 0 ................. 0 ............ 22,844 ................ 0 .......... 163,168 ................ 0 ..........(28,453) ..........(28,453) .............. 2,120 ..09/10/2030 .
36179W-XL-7 .. G2 MA7883 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............116,410 ............. 121,805 ............ 126,745 ............ 112,001 ...........14,483 ......... (10,074) ................. 0 ............. 4,409 ................ 0 .......... 116,410 ................ 0 ................. 0 ................. 0 ............(11,973)..02/20/2052 .

831641-FR-1 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..11/30/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 83,369 ...............97,963 ............. 97,963 ............. 82,980 ...........14,983 ................. 0 ................. 0 ............14,983 ................ 0 ............97,963 ................ 0 ..........(14,594) ..........(14,594) .............. 2,031 ..03/10/2031 .
36179W-XM-5 .. G2 MA7884 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 49,256 ...............49,256 ............. 47,239 ....................0 ................. 0 ............ 2,016 ................. 0 ............. 2,016 ................ 0 ............ 49,256 ................ 0 ................. 0 ................. 0 ................. 674 ..02/20/2052 .
831641-FT-7 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..12/14/2023 . FRACTIONAL SHARES ....... ..................... ............311,273 ............. 349,074 ............ 349,074 ............ 317,165 ...........31,908 ................. 0 ................. 0 ............31,908 ................ 0 ...........349,074 ................ 0 ......... (37,801) ......... (37,801) ............. 12,871 ..03/10/2032 .
36179X-5G-7 .. G2 MA8947 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............11,037 .............. 11,037 ............. 10,893 ....................0 ................. 0 ...............143 ................. 0 ................143 ................ 0 ............11,037 ................ 0 ................. 0 ................. 0 ................. 168 ..06/20/2053 .

912828-Z9-4 .. US TREASURY N/B .................................... ....... ..11/28/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............749,812 ............. 880,000 ............ 952,599 ............ 751,919 ..........181,264 ...........(4,009) ................. 0 ...........177,255 ................ 0 ...........929,174 ................ 0 ........ (179,362) ........ (179,362) ............. 12,172 ..02/15/2030 .
36179X-AA-4 .. G2 MA8101 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............56,710 .............. 56,710 ............. 54,043 ............. 55,022 ..............(933) ............ 2,621 ................. 0 ............. 1,688 ................ 0 ............56,710 ................ 0 ................. 0 ................. 0 .............. 1,466 ..06/20/2052 .

91282C-AW-1 .. US TREASURY N/B .................................... ....... ..01/13/2023 .
NOMURA SECURITIES/FIXED 

INCOME ..................... ..................... ............216,966 ............. 225,000 ............ 225,168 ............ 216,352 ............ 8,698 ................(3) ................. 0 ............. 8,695 ................ 0 ...........225,046 ................ 0 ...........(8,080) ...........(8,080) .................. 98 ..11/15/2023 .
36179X-BT-2 .. G2 MA8150 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 47,369 ...............47,369 ............. 43,868 ............. 44,827 ............. (910) ............ 3,451 ................. 0 ............. 2,542 ................ 0 ............47,369 ................ 0 ................. 0 ................. 0 .............. 1,106 ..07/20/2052 .

91282C-BT-7 .. US TREASURY N/B .................................... ....... ..03/17/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... ......... 1,187,019 ...........1,313,000 ......... 1,306,814 ......... 1,178,212 ......... 130,718 ...............187 ................. 0 ...........130,905 ................ 0 ........1,309,117 ................ 0 ........ (122,097) ........ (122,097) .............. 4,001 ..03/31/2026 .
36179X-BU-9 .. G2 MA8151 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 53,264 ...............53,264 ............. 50,773 ............. 51,678 ............. (861) ............ 2,447 ................. 0 ............. 1,586 ................ 0 ............ 53,264 ................ 0 ................. 0 ................. 0 .............. 1,403 ..07/20/2052 .
91282C-DS-7 ... US TREASURY N/B .................................... ....... ..10/03/2023 . U.S. BANK, N.A. ......... ..................... ............189,624 ............. 200,000 ............199,110 ............ 187,273 ...........12,113 ...............227 ................. 0 ............12,340 ................ 0 ...........199,613 ................ 0 ...........(9,989) ...........(9,989) ...............2,745 ..01/15/2025 .
36179X-HY-5 .. G2 MA8347 - RMBS .................................. ....... ..06/06/2023 . Various ................... ..................... ........20,312,968 ......... 20,904,310 ........ 20,551,815 ........ 20,282,011 ..........276,740 ...........17,804 ................. 0 ...........294,544 ................ 0 .......20,576,555 ................ 0 ........ (263,587) ........ (263,587) ............481,667 ..10/20/2052 .

91282C-DV-0 .. US TREASURY N/B .................................... ....... ..06/29/2023 .
NOMURA SECURITIES/FIXED 

INCOME ..................... ..................... ............486,694 ............. 500,000 ............ 495,529 ............ 479,824 ...........17,704 ............ 1,089 ................. 0 ............18,793 ................ 0 ...........498,617 ................ 0 ......... (11,924) ......... (11,924) .............. 3,917 ..01/31/2024 .
36179X-LF-1 .. G2 MA8426 - RMBS .................................. ....... ..01/20/2023 . Various ................... ..................... ........17,492,546 ......... 18,499,989 ........17,872,001 ........ 17,507,292 ..........365,913 ............ 2,202 ................. 0 ...........368,115 ................ 0 .......17,875,407 ................ 0 ........ (382,861) ........ (382,861) ............126,730 ..11/20/2052 .

91282C-EA-5 .. US TREASURY N/B .................................... ....... ..07/28/2023 .
NOMURA SECURITIES/FIXED 

INCOME ..................... ..................... ............488,205 ............. 500,000 ............ 495,724 ............ 482,129 ........... 15,294 ............ 1,199 ................. 0 ............16,493 ................ 0 ...........498,622 ................ 0 ......... (10,417) ......... (10,417) .............. 6,610 ..02/29/2024 .
36179X-S9-8 .. G2 MA8644 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............209,516 ............. 209,516 ............ 193,082 ....................0 ................. 0 ...........16,434 ................. 0 ............16,434 ................ 0 ...........209,516 ................ 0 ................. 0 ................. 0 ...............3,294 ..02/20/2053 .

91282C-EK-3 .. US TREASURY N/B .................................... ....... ..11/28/2023 .
NOMURA SECURITIES/FIXED 

INCOME ..................... ..................... ............492,104 ............. 500,000 ............ 498,049 ............ 485,938 ...........12,749 ...............767 ................. 0 ............13,516 ................ 0 ...........499,453 ................ 0 ...........(7,349) ...........(7,349) ............. 11,895 ..04/30/2024 .
3617A3-6V-7 .. GN AO3584 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 23 ....................23 .................. 24 ...................22 ................. 2 ................(1) ................. 0 .................. 1 ................ 0 ................. 23 ................ 0 ................. 0 ................. 0 ....................0 ..08/15/2045 .

91282C-FP-1 .. US TREASURY N/B .................................... ....... ..06/08/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............448,997 ............. 450,000 ............ 446,714 ............ 450,035 ...........(3,115) ...............460 ................. 0 ............(2,655) ................ 0 ...........447,380 ................ 0 ............1,617 ............1,617 ............. 12,436 ..10/15/2025 .
3617AC-HV-5 .. GN BA0244 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 29,123 ...............29,123 ............. 31,038 ............. 27,908 ............ 3,086 ...........(1,871) ................. 0 ............. 1,214 ................ 0 ............ 29,123 ................ 0 ................. 0 ................. 0 ................. 360 ..04/15/2047 .
91282C-FV-8 .. US TREASURY N/B .................................... ....... ..11/28/2023 . HSBC SECURITIES, INC. .. ..................... ............809,395 ............. 814,000 ............ 842,421 ............ 833,714 ............ 8,498 ...........(1,732) ................. 0 ............. 6,766 ................ 0 ...........843,142 ................ 0 ......... (33,747) ......... (33,747) ............. 24,766 ..11/15/2032 .
3617AE-S2-3 .. GN BA2337 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................351 .................. 351 ................. 367 ................. 347 ................ 21 ...............(18) ................. 0 .................. 3 ................ 0 ................351 ................ 0 ................. 0 ................. 0 ....................9 ..05/15/2047 .

91282C-FZ-9 .. US TREASURY N/B .................................... ....... ..03/17/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............227,741 ............. 225,000 ............ 226,073 ............ 224,139 ............ 1,921 ...............(43) ................. 0 ............. 1,878 ................ 0 ...........226,017 ................ 0 ............ 1,724 ............ 1,724 ...............2,635 ..11/30/2027 .
3617AN-3Q-7 .. G2 BA9807 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,431 ...............12,431 ............. 12,493 ............. 11,580 ...............918 ...............(67) ................. 0 ................852 ................ 0 ............12,431 ................ 0 ................. 0 ................. 0 ................. 254 ..07/20/2047 .
912828-2A-7 .. US TREASURY N/B .................................... ....... ..06/21/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 99,343 ............. 108,000 ............115,067 ............. 98,558 ................. 0 ...........(1,074) ................. 0 ............(1,074) ................ 0 .......... 111,657 ................ 0 ......... (12,314) ......... (12,314) .............. 2,108 ..08/15/2026 .
3617AQ-HV-4 .. G2 BB0244 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............10,674 .............. 10,674 ............. 10,727 ...............9,943 ...............788 ...............(57) ................. 0 ................731 ................ 0 ............10,674 ................ 0 ................. 0 ................. 0 ................. 239 ..07/20/2047 .

912828-3W-8 .. US TREASURY N/B .................................... ....... ..05/16/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............425,213 ............. 442,000 ............ 505,479 ............ 416,343 ................. 0 ...........(4,872) ................. 0 ............(4,872) ................ 0 ...........486,147 ................ 0 ......... (60,934) ......... (60,934) ............. 14,813 ..02/15/2028 .
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3617AQ-U5-6 .. G2 BB0604 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,882 ................5,882 ...............5,911 ...............5,478 ...............432 ...............(28) ................. 0 ................404 ................ 0 ............. 5,882 ................ 0 ................. 0 ................. 0 .................. 82 ..07/20/2047 .

912828-4V-9 .. US TREASURY N/B .................................... ....... ..12/19/2023 .
BNY MELLON/NOMURA INT'L 

PLC REPO .................. ..................... ............306,140 ............. 321,000 ............ 354,372 ............ 302,881 ................. 0 ...........(1,768) ................. 0 ............(1,768) ................ 0 ...........343,982 ................ 0 ......... (37,842) ......... (37,842) ............. 10,461 ..08/15/2028 .
3617AQ-UG-2 .. G2 BB0583 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 16,652 .............. 16,652 ............. 16,734 ............. 15,512 ............ 1,227 ...............(87) ................. 0 ............. 1,140 ................ 0 ............16,652 ................ 0 ................. 0 ................. 0 ................. 264 ..07/20/2047 .

912828-J2-7 .. US TREASURY N/B .................................... ....... ..12/29/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............692,766 ............. 719,000 ............717,906 ............ 684,539 ................. 0 ............ 4,365 ................. 0 ............. 4,365 ................ 0 ...........716,199 ................ 0 ..........(23,433) ..........(23,433) ............. 17,437 ..02/15/2025 .
3617AT-4T-7 .. G2 BB3534 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,289 ................7,289 ...............7,325 ...............6,789 ...............534 ...............(34) ................. 0 ................500 ................ 0 ............. 7,289 ................ 0 ................. 0 ................. 0 .................. 99 ..08/20/2047 .
912828-K7-4 .. US TREASURY N/B .................................... ....... ..08/31/2023 . GOLDMAN SACHS + CO LLC ..................... ............390,047 ............. 412,000 ............ 422,978 ............ 389,340 ................. 0 ...........(2,541) ................. 0 ............(2,541) ................ 0 ...........415,986 ................ 0 ..........(25,939) ..........(25,939) .............. 8,090 ..08/15/2025 .
3617AT-YC-1 .. G2 BB3407 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............16,069 .............. 16,069 ............. 16,148 ............. 14,969 ............ 1,176 ...............(76) ................. 0 ............. 1,100 ................ 0 ............16,069 ................ 0 ................. 0 ................. 0 ................. 308 ..07/20/2047 .

912828-WJ-5 .. US TREASURY N/B .................................... ....... ..01/31/2023 .
BMO CAPITAL MARKETS 

CORP BONDS ................ ..................... ............290,929 ............. 299,000 ............ 289,619 ............ 290,322 ...............295 ...............501 ................. 0 ................796 ................ 0 ...........291,118 ................ 0 ............. (189) ............. (189) .............. 1,598 ..05/15/2024 .
3617AU-2B-5 .. GN BB4370 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............150,306 ............. 150,306 ............ 159,324 ............ 144,038 ...........16,231 ...........(9,963) ................. 0 ............. 6,268 ................ 0 ...........150,306 ................ 0 ................. 0 ................. 0 .............. 3,003 ..07/15/2047 .

912828-XB-1 .. US TREASURY N/B .................................... ....... ..09/29/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............400,896 ............. 421,000 ............ 442,999 ............ 400,361 ................. 0 ............. (782) ................. 0 .............. (782) ................ 0 ...........429,582 ................ 0 ......... (28,686) ......... (28,686) .............. 9,065 ..05/15/2025 .
3617AU-KA-7 .. G2 BB3889 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 16,992 ...............16,992 ............. 17,075 ............. 15,824 ............ 1,243 ...............(75) ................. 0 ............. 1,168 ................ 0 ............16,992 ................ 0 ................. 0 ................. 0 ................. 374 ..11/20/2047 .
912828-Z9-4 .. US TREASURY N/B .................................... ....... ..03/06/2023 . GOLDMAN SACHS + CO LLC ..................... ............118,979 ............. 141,000 ............146,677 ............ 120,478 ................. 0 ...............697 ................. 0 ................697 ................ 0 ...........144,520 ................ 0 ..........(25,540) ..........(25,540) ................. 939 ..02/15/2030 .
3617B0-TG-0 .. G2 BB8651 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,355 ...............12,355 ............. 12,416 ............. 11,506 ...............909 ...............(60) ................. 0 ................849 ................ 0 ............ 12,355 ................ 0 ................. 0 ................. 0 ................. 261 ..08/20/2047 .

912828-ZQ-6 .. US TREASURY N/B .................................... ....... ..11/01/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... .............77,174 ............. 101,000 ............. 90,811 ............. 80,169 ................. 0 ............ 1,194 ................. 0 ............. 1,194 ................ 0 ............92,621 ................ 0 ......... (15,447) ......... (15,447) ................. 690 ..05/15/2030 .
3617B3-HP-7 .. G2 BC0238 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................496 .................. 496 ................. 507 ................. 473 ................ 42 ...............(19) ................. 0 ................. 23 ................ 0 ................496 ................ 0 ................. 0 ................. 0 .................. 11 ..01/20/2048 .

91282C-CC-3 ... US TREASURY N/B .................................... ....... ..11/01/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............415,517 ............. 438,000 ............ 416,735 ............ 412,421 ...........11,147 ............ 1,486 ................. 0 ............12,633 ................ 0 ...........424,668 ................ 0 ...........(9,151) ...........(9,151) ................. 267 ..05/15/2024 .
3617B3-HW-2 .. G2 BC0245 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................506 .................. 506 ................. 516 ................. 482 ................ 57 ...............(34) ................. 0 ................. 24 ................ 0 ................506 ................ 0 ................. 0 ................. 0 .................. 11 ..02/20/2048 .

91282C-DJ-7 ... US TREASURY N/B .................................... ....... ..08/16/2023 .
BNY MELLON/NOMURA INT'L 

PLC REPO .................. ..................... ............139,062 ............. 173,000 ............155,070 ............ 141,306 ................. 0 ............1,718 ................. 0 ............. 1,718 ................ 0 ...........157,036 ................ 0 ......... (17,975) ......... (17,975) .............. 2,480 ..11/15/2031 .
3617B5-3D-4 .. G2 BC2596 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................887 .................. 887 ................. 898 ................. 846 ................ 51 ...............(10) ................. 0 ................. 41 ................ 0 ................887 ................ 0 ................. 0 ................. 0 .................. 20 ..10/20/2047 .

91282C-DN-8 ... US TREASURY N/B .................................... ....... ..11/30/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............410,038 ............. 430,000 ............ 402,791 ............ 402,705 ................. 0 ............ 9,043 ................. 0 ............. 9,043 ................ 0 ...........413,053 ................ 0 ...........(3,015) ...........(3,015) ...............3,475 ..12/15/2024 .
3617B5-5H-3 .. G2 BC2648 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 433 .................. 433 ................. 439 ................. 414 ................ 24 ................(5) ................. 0 ................. 20 ................ 0 ................433 ................ 0 ................. 0 ................. 0 ....................9 ..10/20/2047 .
91282C-DY-4 ... US TREASURY N/B .................................... ....... ..01/26/2023 . GOLDMAN SACHS + CO LLC ..................... ............238,012 ............. 271,600 ............ 250,991 ............ 231,221 ...........20,654 ...............124 ................. 0 ............20,778 ................ 0 ...........251,998 ................ 0 ......... (13,986) ......... (13,986) ...............2,255 ..02/15/2032 .
3617B5-D3-5 .. G2 BC1922 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............136,429 ............. 136,429 ............ 137,324 ............ 127,048 ...........10,187 ............. (806) ................. 0 ............. 9,381 ................ 0 ...........136,429 ................ 0 ................. 0 ................. 0 .............. 2,288 ..09/20/2047 .
91282C-EP-2 ... US TREASURY N/B .................................... ....... ..05/17/2023 . GOLDMAN SACHS + CO LLC ..................... ............142,995 ............. 151,000 ............ 144,164 ............ 139,651 ................. 0 ...............360 ................. 0 ................360 ................ 0 ...........144,491 ................ 0 ...........(1,495) ...........(1,495) ...............3,432 ..05/15/2032 .
3617B6-DR-0 .. G2 BC2812 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................670 .................. 670 ................. 678 ................. 642 ................ 43 ...............(15) ................. 0 ................. 28 ................ 0 ................670 ................ 0 ................. 0 ................. 0 .................. 16 ..11/20/2047 .

91282C-ER-8 .. US TREASURY N/B .................................... ....... ..06/29/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 35,055 .............. 36,000 ............. 35,826 ............. 34,940 ...............935 ................ 43 ................. 0 ................978 ................ 0 ............35,918 ................ 0 ............. (863) ............. (863) ................. 524 ..05/31/2024 .
3617B6-LH-3 .. GN BC3028 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 51,175 .............. 51,175 ............. 51,509 ............. 47,904 ............ 3,573 ............. (302) ................. 0 ............. 3,272 ................ 0 ............51,175 ................ 0 ................. 0 ................. 0 ................. 987 ..03/15/2048 .

91282C-FA-4 .. US TREASURY N/B .................................... ....... ..06/29/2023 .
BNY MELLON/NOMURA INT'L 

PLC REPO .................. ..................... ......... 1,152,297 .......... 1,180,000 ......... 1,154,284 ......... 1,151,376 ............ 6,254 ............ 2,933 ................. 0 ............. 9,187 ................ 0 ........1,160,563 ................ 0 ...........(8,265) ...........(8,265) ............. 22,337 ..07/31/2024 .
3617B8-LV-8 .. G2 BC4840 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............10,691 .............. 10,691 ............. 10,743 ...............9,956 ...............790 ...............(55) ................. 0 ................735 ................ 0 ............10,691 ................ 0 ................. 0 ................. 0 ................. 206 ..09/20/2047 .

91282C-FC-0 .. US TREASURY N/B .................................... ....... ..01/26/2023 .
BNY MELLON/NOMURA INT'L 

PLC REPO .................. ..................... ............340,438 ............. 360,000 ............ 344,814 ............ 332,269 ................. 0 ............ 2,660 ................. 0 ............. 2,660 ................ 0 ...........345,602 ................ 0 ...........(5,164) ...........(5,164) ............. 10,285 ..07/31/2029 .
3617BA-X6-5 .. G2 BC7001 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,024 ................1,024 .............. 1,036 ................. 966 ................ 73 ...............(15) ................. 0 ................. 58 ................ 0 ............. 1,024 ................ 0 ................. 0 ................. 0 .................. 22 ..09/20/2047 .

91282C-FF-3 .. US TREASURY N/B .................................... ....... ..05/26/2023 .
BNY MELLON/NOMURA INT'L 

PLC REPO .................. ..................... ............519,197 ............. 560,000 ............ 509,045 ............ 511,788 ................. 0 ............ 1,505 ................. 0 ............. 1,505 ................ 0 .......... 510,677 ................ 0 ............ 8,520 ............ 8,520 ............. 11,679 ..08/15/2032 .
3617BA-ZR-7 .. G2 BC7052 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 495 .................. 495 ................. 501 ................. 470 ................ 30 ................(5) ................. 0 ................. 24 ................ 0 ................495 ................ 0 ................. 0 ................. 0 .................. 11 ..10/20/2047 .

912828-3W-8 .. US TREASURY N/B .................................... ....... ..05/16/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............166,951 ............. 173,000 ............ 163,553 ............ 162,958 ................. 0 ...............990 ................. 0 ................990 ................ 0 ...........164,371 ................ 0 ............ 2,581 ............ 2,581 ...............4,725 ..02/15/2028 .
3617BD-D6-1 .. GN BC9125 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,206 ................2,206 ...............2,342 ...............2,206 ...............121 ............. (121) ................. 0 .................. 0 ................ 0 ............. 2,206 ................ 0 ................. 0 ................. 0 .................. 60 ..11/15/2047 .
912828-4V-9 .. US TREASURY N/B .................................... ....... ..08/21/2023 . GOLDMAN SACHS + CO LLC ..................... ......... 2,390,694 ...........2,574,000 ......... 2,421,272 ......... 2,428,710 ................. 0 ............ 8,435 ................. 0 ............. 8,435 ................ 0 ........ 2,427,640 ................ 0 ..........(36,945) ..........(36,945) ............. 42,519 ..08/15/2028 .
3617BD-LB-1 .. G2 BC9322 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 27,203 ...............27,203 ............. 27,887 ............. 25,006 ............ 3,608 ...........(1,411) ................. 0 ............. 2,197 ................ 0 ............27,203 ................ 0 ................. 0 ................. 0 ................. 178 ..10/20/2047 .
912828-Z9-4 .. US TREASURY N/B .................................... ....... ..03/06/2023 . GOLDMAN SACHS + CO LLC ..................... ............129,949 ............. 154,000 ............ 134,119 ............ 131,586 ................. 0 ...............611 ................. 0 ................611 ................ 0 ...........134,709 ................ 0 ...........(4,760) ...........(4,760) ................. 594 ..02/15/2030 .
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3617BF-RL-8 .. G2 BD0491 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 87,425 ...............87,425 ............. 90,977 ............. 85,042 ............ 6,347 ...........(3,964) ................. 0 ............. 2,383 ................ 0 ............87,425 ................ 0 ................. 0 ................. 0 .............. 1,829 ..01/20/2048 .

91282C-DN-8 ... US TREASURY N/B .................................... ....... ..05/31/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............327,941 ............. 347,000 ............ 325,680 ............ 324,974 ................. 0 ............ 3,859 ................. 0 ............. 3,859 ................ 0 ...........329,073 ................ 0 ...........(1,132) ...........(1,132) ...............2,297 ..12/15/2024 .
3617BF-TQ-5 .. G2 BD0559 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 38,745 ...............38,745 ............. 40,834 ............. 39,101 ............ 2,100 ...........(2,456) ................. 0 .............. (356) ................ 0 ............38,745 ................ 0 ................. 0 ................. 0 ................. 919 ..09/20/2048 .
91282C-EP-2 ... US TREASURY N/B .................................... ....... ..07/17/2023 . GOLDMAN SACHS + CO LLC ..................... ............786,214 ............. 829,000 ............818,745 ............ 766,695 ................. 0 ............ 1,577 ................. 0 ............. 1,577 ................ 0 ...........819,472 ................ 0 ..........(33,258) ..........(33,258) ............. 20,490 ..05/15/2032 .
3617BK-KP-5 .. G2 BD3902 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 14,324 ...............14,324 ............. 14,394 ............. 13,343 ............ 1,053 ...............(72) ................. 0 ................981 ................ 0 ............ 14,324 ................ 0 ................. 0 ................. 0 ................. 281 ..01/20/2048 .

91282C-EY-3 .. US TREASURY N/B .................................... ....... ..12/29/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ......... 2,006,663 ...........2,055,000 ......... 2,044,250 ..........1,991,985 ................. 0 ............ 2,909 ................. 0 ............. 2,909 ................ 0 ........ 2,047,005 ................ 0 ..........(40,342) ..........(40,342) ............. 70,234 ..07/15/2025 .
3617BM-C5-4 .. G2 BD5492 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,385 ................2,385 ...............2,397 ...............2,221 ...............176 ...............(12) ................. 0 ................164 ................ 0 ............. 2,385 ................ 0 ................. 0 ................. 0 .................. 46 ..11/20/2047 .

91282C-FA-4 .. US TREASURY N/B .................................... ....... ..06/29/2023 .
BNY MELLON/NOMURA INT'L 

PLC REPO .................. ..................... ............863,487 ............. 885,000 ............881,166 ............ 863,532 ................. 0 ...............719 ................. 0 ................719 ................ 0 ...........882,504 ................ 0 ......... (19,017) ......... (19,017) ............. 20,585 ..07/31/2024 .
3617BR-BR-6 .. G2 BD9048 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 27,461 .............. 27,461 ............. 27,547 ............. 25,581 ............ 1,978 ...............(98) ................. 0 ............. 1,880 ................ 0 ............27,461 ................ 0 ................. 0 ................. 0 ................. 497 ..11/20/2047 .

91282C-FB-2 .. US TREASURY N/B .................................... ....... ..05/26/2023 .
JP MORGAN CHASE 

BANK/HSBCSI .............. ..................... ......... 1,367,719 ...........1,414,000 ......... 1,398,208 ..........1,339,931 ................. 0 ............ 2,591 ................. 0 ............. 2,591 ................ 0 ........ 1,400,283 ................ 0 ..........(32,564) ..........(32,564) ............. 46,643 ..07/31/2027 .
3617BR-EM-4 .. G2 BD9140 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 24,932 ...............24,932 ............. 25,010 ..............23,225 ............ 1,788 ...............(81) ................. 0 ............. 1,707 ................ 0 ............ 24,932 ................ 0 ................. 0 ................. 0 ................. 443 ..01/20/2048 .

91282C-FC-0 .. US TREASURY N/B .................................... ....... ..11/28/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ......... 1,487,113 ...........1,634,000 ......... 1,600,688 ......... 1,508,131 ................. 0 ............ 7,551 ................. 0 ............. 7,551 ................ 0 ........1,605,200 ................ 0 ........ (118,086) ........ (118,086) ............. 41,988 ..07/31/2029 .
3617BT-BB-7 .. G2 BE0034 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,292 ................3,292 ...............3,309 ...............3,066 ...............242 ...............(16) ................. 0 ................226 ................ 0 ............. 3,292 ................ 0 ................. 0 ................. 0 .................. 63 ..12/20/2047 .

91282C-FF-3 .. US TREASURY N/B .................................... ....... ..05/26/2023 .
BNY MELLON/NOMURA INT'L 

PLC REPO .................. ..................... ............583,554 ............. 630,000 ............ 574,797 ............ 575,761 ................. 0 ............ 1,146 ................. 0 ............. 1,146 ................ 0 ...........576,489 ................ 0 ............ 7,065 ............ 7,065 ............. 11,260 ..08/15/2032 .
3617F0-HV-6 .. G2 CN2044 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,419 ................2,419 ...............2,309 ...............2,235 ................ 84 ...............100 ................. 0 ................184 ................ 0 ............. 2,419 ................ 0 ................. 0 ................. 0 .................. 41 ..01/20/2048 .

91282C-FV-8 .. US TREASURY N/B .................................... ....... ..08/16/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 82,530 .............. 83,200 ............. 87,181 ............. 85,215 ............ 1,944 ............. (213) ................. 0 ............. 1,731 ................ 0 ............86,946 ................ 0 ...........(4,416) ...........(4,416) ...............2,593 ..11/15/2032 .
3617F5-7F-1 .. G2 CN6294 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .................538 .................. 538 ................. 453 ....................0 ................. 0 ................85 ................. 0 ................. 85 ................ 0 ................538 ................ 0 ................. 0 ................. 0 ....................3 ..08/20/2050 .

38381T-C3-7 .. GOVERNMENT NATIONAL MORTGAGE A ................ ....... ..11/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 14,503 ...............14,503 ............. 14,503 ............. 13,983 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............14,503 ................ 0 ................. 0 ................. 0 ................. 533 ..01/20/2069 .
3617F5-Q2-9 .. G2 CN5873 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................826 .................. 826 ................. 696 ....................0 ................. 0 ...............130 ................. 0 ................130 ................ 0 ................826 ................ 0 ................. 0 ................. 0 ....................4 ..02/20/2052 .

83162C-VP-5 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 26,391 ...............26,391 ............. 26,416 ............. 24,033 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............26,416 ................ 0 ...............(25) ...............(25) ................. 628 ..06/01/2033 .
3617F5-SA-9 .. G2 CN5913 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............10,006 .............. 10,006 ...............9,553 ...............9,211 ...............351 ...............444 ................. 0 ................795 ................ 0 ............10,006 ................ 0 ................. 0 ................. 0 ................. 200 ..01/20/2050 .

83162C-XD-0 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 30,797 .............. 30,797 ............. 31,339 ............. 28,670 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 31,339 ................ 0 ............. (543) ............. (543) ................. 860 ..07/01/2035 .
3617F6-BC-1 .. G2 CN6335 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,038 ................4,038 ...............3,723 ...............3,592 ...............135 ...............311 ................. 0 ................446 ................ 0 ............. 4,038 ................ 0 ................. 0 ................. 0 .................. 71 ..05/20/2048 .

831641-FP-5 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............17,006 .............. 17,006 ............. 17,006 ............. 15,257 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............17,006 ................ 0 ................. 0 ................. 0 ................. 348 ..03/10/2030 .
3617F6-BD-9 .. G2 CN6336 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,040 ................3,040 ...............2,822 ...............2,731 ................ 95 ...............213 ................. 0 ................309 ................ 0 ............. 3,040 ................ 0 ................. 0 ................. 0 .................. 46 ..07/20/2045 .

831641-FS-9 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 1,176 ................1,176 .............. 1,176 ...............1,017 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 1,176 ................ 0 ................. 0 ................. 0 .................. 15 ..09/10/2031 .
3617F6-BE-7 .. G2 CN6337 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,503 ................4,503 ...............4,299 ...............4,144 ...............159 ...............200 ................. 0 ................359 ................ 0 ............. 4,503 ................ 0 ................. 0 ................. 0 .................. 54 ..01/20/2050 .

831641-FT-7 .. SMALL BUSINESS ADMINISTRATION .................. ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 7,164 ................7,164 .............. 7,164 ...............6,509 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 7,164 ................ 0 ................. 0 ................. 0 ................. 210 ..03/10/2032 .
3617F6-BF-4 .. G2 CN6338 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,048 ................8,048 .............. 7,684 ...............7,437 ...............254 ...............358 ................. 0 ................612 ................ 0 ............. 8,048 ................ 0 ................. 0 ................. 0 ................. 240 ..06/20/2047 .

912828-YQ-7 .. US TREASURY N/B .................................... ....... ..08/08/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............321,534 ............. 350,000 ............ 348,115 ............ 319,908 ...........29,021 ...............165 ................. 0 ............29,186 ................ 0 ...........349,094 ................ 0 ......... (27,560) ......... (27,560) ...............4,405 ..10/31/2026 .
3617F6-K8-0 .. G2 CN6619 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,828 ................2,828 ...............2,521 ....................0 ................. 0 ...............307 ................. 0 ................307 ................ 0 ............. 2,828 ................ 0 ................. 0 ................. 0 .................. 15 ..01/20/2047 .
912828-YU-8 .. US TREASURY N/B .................................... ....... ..08/08/2023 . BARCLAYS CAPITAL INC ... ..................... ............114,599 ............. 125,000 ............ 123,736 ............ 114,146 ...........10,125 ...............109 ................. 0 ............10,234 ................ 0 ...........124,380 ................ 0 ...........(9,781) ...........(9,781) ...............1,399 ..11/30/2026 .
3617F6-MR-6 .. G2 CN6668 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,971 ................1,971 .............. 1,757 ....................0 ................. 0 ...............214 ................. 0 ................214 ................ 0 ............. 1,971 ................ 0 ................. 0 ................. 0 .................. 15 ..02/20/2047 .
91282C-BH-3 ... US TREASURY N/B .................................... ....... ..06/15/2023 . HSBC SECURITIES, INC. .. ..................... ............526,224 ............. 583,000 ............ 556,699 ............ 519,212 ........... 43,341 ............ 2,987 ................. 0 ............46,328 ................ 0 ...........565,541 ................ 0 ......... (39,317) ......... (39,317) .............. 1,914 ..01/31/2026 .
3617F7-GS-9 .. GOVERNMENT NATIONAL MORTGAGE ASSOCIATION ... ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,248 ................7,248 .............. 6,106 ....................0 ................. 0 ............ 1,142 ................. 0 ............. 1,142 ................ 0 ............. 7,248 ................ 0 ................. 0 ................. 0 .................. 36 ..02/20/2051 .

91282C-CP-4 ... US TREASURY N/B .................................... ....... ..06/30/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ....................... ..................... ......... 2,610,941 ...........2,925,000 ......... 2,904,039 ......... 2,587,711 ..........322,006 ............ 1,596 ................. 0 ...........323,602 ................ 0 ........ 2,911,312 ................ 0 ........ (300,371) ........ (300,371) ............. 14,406 ..07/31/2026 .
3617F8-RG-1 .. G2 CN8587 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................826 .................. 826 ................. 737 ....................0 ................. 0 ................90 ................. 0 ................. 90 ................ 0 ................826 ................ 0 ................. 0 ................. 0 ....................6 ..08/20/2047 .
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91282C-CW-9 ... US TREASURY N/B .................................... ....... ..08/04/2023 . BNKOFMONT,CHBRNCH/CM ... ..................... ............335,536 ............. 375,000 ............374,606 ............ 332,490 ........... 42,219 ................47 ................. 0 ............42,266 ................ 0 ...........374,756 ................ 0 ..........(39,220) ..........(39,220) ...............2,629 ..08/31/2026 .
3617FA-CK-3 .. G2 CN9974 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............16,870 .............. 16,870 ............. 16,105 ............. 15,724 ...............396 ...............750 ................. 0 ............. 1,146 ................ 0 ............16,870 ................ 0 ................. 0 ................. 0 ................. 238 ..07/20/2042 .

91282C-EF-4 .. US TREASURY N/B .................................... ....... ..09/14/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ....................... ..................... ............725,662 ............. 775,000 ............ 759,260 ............ 728,349 ...........32,967 ............ 1,988 ................. 0 ............ 34,955 ................ 0 ...........763,304 ................ 0 ......... (37,641) ......... (37,641) ............. 17,509 ..03/31/2027 .
3617FB-QR-1 .. G2 CO0464 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,615 ................1,615 ...............1,542 ...............1,492 ................ 51 ................72 ................. 0 ................123 ................ 0 ............. 1,615 ................ 0 ................. 0 ................. 0 .................. 30 ..04/20/2047 .

91282C-EH-0 .. US TREASURY N/B .................................... ....... ..01/06/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... ............578,418 ............. 600,000 ............ 595,104 ............ 577,875 ...........18,290 ................30 ................. 0 ............18,320 ................ 0 ...........596,195 ................ 0 ......... (17,777) ......... (17,777) .............. 3,620 ..04/15/2025 .
3617FD-L3-5 .. G2 CO2146 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,921 ................3,921 .............. 3,616 ...............3,492 ................ 76 ...............352 ................. 0 ................429 ................ 0 ............. 3,921 ................ 0 ................. 0 ................. 0 .................. 15 ..08/20/2050 .

91282C-EN-7 .. US TREASURY N/B .................................... ....... ..09/14/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ....................... ..................... ............375,702 ............. 400,000 ............ 395,142 ............ 379,625 ...........16,107 ...............659 ................. 0 ............16,766 ................ 0 ...........396,391 ................ 0 ......... (20,689) ......... (20,689) ...............9,625 ..04/30/2027 .
3617FE-2A-8 .. G2 CO3469 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .................814 .................. 814 ................. 686 ....................0 ................. 0 ...............128 ................. 0 ................128 ................ 0 ................814 ................ 0 ................. 0 ................. 0 ....................4 ..06/20/2051 .

91282C-EQ-0 .. US TREASURY N/B .................................... ....... ..01/12/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... ............777,716 ............. 800,000 ............ 802,659 ............ 772,000 ...........30,142 ...............(32) ................. 0 ............30,110 ................ 0 .......... 802,110 ................ 0 ..........(24,394) ..........(24,394) .............. 3,586 ..05/15/2025 .
3617FK-QD-2 .. G2 CO7652 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,489 ................3,489 ...............3,240 ...............3,135 ...............111 ...............243 ................. 0 ................354 ................ 0 ............. 3,489 ................ 0 ................. 0 ................. 0 .................. 71 ..09/20/2043 .

91282C-ET-4 .. US TREASURY N/B .................................... ....... ..02/22/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............374,811 ............. 400,000 ............ 386,642 ............ 377,625 ...........10,337 ...............378 ................. 0 ............10,715 ................ 0 ...........388,340 ................ 0 ......... (13,528) ......... (13,528) ...............2,452 ..05/31/2027 .
3617FN-CW-9 .. G2 CO9985 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,111 ................2,111 ...............2,015 ...............1,967 ................ 51 ................ 93 ................. 0 ................143 ................ 0 ............. 2,111 ................ 0 ................. 0 ................. 0 .................. 40 ..09/20/2042 .

91282C-EU-1 .. US TREASURY N/B .................................... ....... ..01/19/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... ......... 1,214,619 ...........1,245,000 ......... 1,242,825 ..........1,204,246 ...........38,936 ................ 35 ................. 0 ............38,971 ................ 0 ........ 1,243,216 ................ 0 ......... (28,597) ......... (28,597) ...............3,485 ..06/15/2025 .
3617FP-A5-5 .. G2 CP0028 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 10,363 .............. 10,363 ...............9,894 ...............9,659 ...............245 ...............459 ................. 0 ................704 ................ 0 ............10,363 ................ 0 ................. 0 ................. 0 ................. 182 ..07/20/2044 .

91282C-EY-3 .. US TREASURY N/B .................................... ....... ..01/24/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... ......... 1,391,747 ...........1,425,000 ......... 1,424,280 ......... 1,381,304 ...........43,110 ................. 8 ................. 0 ............43,118 ................ 0 ........ 1,424,422 ................ 0 ......... (32,675) ......... (32,675) ............. 22,440 ..07/15/2025 .
3617FP-AY-2 .. G2 CP0023 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,052 ................4,052 ...............3,869 ...............3,777 ................ 97 ...............178 ................. 0 ................275 ................ 0 ............. 4,052 ................ 0 ................. 0 ................. 0 .................. 48 ..07/20/2042 .

91282C-FB-2 .. US TREASURY N/B .................................... ....... ..09/14/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ....................... ..................... ............206,000 ............. 220,000 ............ 220,302 ............ 208,476 ...........11,803 ...............(41) ................. 0 ............11,762 ................ 0 ...........220,238 ................ 0 ......... (14,237) ......... (14,237) .............. 6,806 ..07/31/2027 .
3617FP-ED-4 .. G2 CP0132 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,519 ................2,519 ...............2,405 ...............2,334 ................ 74 ...............112 ................. 0 ................185 ................ 0 ............. 2,519 ................ 0 ................. 0 ................. 0 .................. 52 ..07/20/2045 .

91282C-FE-6 .. US TREASURY N/B .................................... ....... ..02/28/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ......... 1,213,459 ...........1,250,000 ......... 1,238,976 ..........1,214,551 ...........25,570 ...............493 ................. 0 ............26,063 ................ 0 ........ 1,240,613 ................ 0 ......... (27,155) ......... (27,155) ............. 19,734 ..08/15/2025 .
3617FU-TX-3 .. G2 CP5066 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,482 ................1,482 ...............1,321 ....................0 ................. 0 ...............161 ................. 0 ................161 ................ 0 ............. 1,482 ................ 0 ................. 0 ................. 0 .................. 11 ..07/20/2047 .

91282C-FH-9 ... US TREASURY N/B .................................... ....... ..01/13/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ....................... ..................... ............416,366 ............. 425,000 ............ 421,831 ............ 409,428 ...........12,601 ................28 ................. 0 ............12,629 ................ 0 ...........422,056 ................ 0 ...........(5,691) ...........(5,691) .............. 5,100 ..08/31/2027 .
3617FU-WU-5 .. G2 CP5159 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,127 ................9,127 ...............8,135 ....................0 ................. 0 ...............991 ................. 0 ................991 ................ 0 ............. 9,127 ................ 0 ................. 0 ................. 0 .................. 80 ..07/20/2047 .

91282C-FK-2 .. US TREASURY N/B .................................... ....... ..04/06/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... ......... 1,648,364 .......... 1,675,000 ......... 1,640,786 ......... 1,642,874 ...............701 ............ 2,565 ................. 0 ............. 3,266 ................ 0 ........1,646,140 ................ 0 ............ 2,223 ............ 2,223 ............. 30,991 ..09/15/2025 .
3617G1-A7-3 .. G2 BE6330 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,350 ................5,350 ...............5,363 ...............4,982 ...............380 ...............(13) ................. 0 ................368 ................ 0 ............. 5,350 ................ 0 ................. 0 ................. 0 ................. 116 ..01/20/2048 .

91282C-FM-8 .. US TREASURY N/B .................................... ....... ..01/18/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... ............590,227 ............. 575,000 ............ 579,045 ............ 578,077 ...............787 ...............(39) ................. 0 ................748 ................ 0 ...........578,825 ................ 0 ...........11,401 ...........11,401 ...............7,233 ..09/30/2027 .
3617G1-HC-5 .. G2 BE6527 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 10,521 .............. 10,521 ............. 10,547 ...............9,801 ...............750 ...............(29) ................. 0 ................720 ................ 0 ............10,521 ................ 0 ................. 0 ................. 0 ................. 204 ..02/20/2048 .

91282C-FP-1 .. US TREASURY N/B .................................... ....... ..05/18/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... ......... 3,530,551 ...........3,500,000 ......... 3,473,832 ......... 3,500,261 ..........(24,826) ............ 2,264 ................. 0 ...........(22,562) ................ 0 ........ 3,477,694 ................ 0 ...........52,911 ...........52,911 ............. 71,895 ..10/15/2025 .
3617G7-N3-5 .. G2 BF1310 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............10,268 .............. 10,268 ............. 10,539 ...............9,820 ...............741 ............. (293) ................. 0 ................448 ................ 0 ............10,268 ................ 0 ................. 0 ................. 0 ................. 143 ..03/20/2048 .

91282C-FU-0 .. US TREASURY N/B .................................... ....... ..01/13/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ....................... ..................... ............460,053 ............. 450,000 ............ 447,945 ............ 452,391 ...........(4,384) ................18 ................. 0 ............(4,366) ................ 0 ...........448,024 ................ 0 ...........12,029 ...........12,029 .............. 4,000 ..10/31/2027 .
3617G8-N4-1 .. G2 BF2211 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 16,699 .............. 16,699 ............. 16,781 ............. 15,556 ............ 1,226 ...............(82) ................. 0 ............. 1,143 ................ 0 ............16,699 ................ 0 ................. 0 ................. 0 ................. 396 ..02/20/2048 .
91282C-FW-6 .. US TREASURY N/B .................................... ....... ..05/18/2023 . HSBC SECURITIES, INC. .. ..................... ............657,031 ............. 650,000 ............ 658,254 ............ 654,469 ............ 3,623 ...........(1,021) ................. 0 ............. 2,602 ................ 0 .......... 657,070 ................ 0 ...............(39) ...............(39) ............. 14,863 ..11/15/2025 .
3617G9-E7-2 .. G2 BF2858 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,834 ................7,834 .............. 8,041 ...............7,466 ...............573 ............. (204) ................. 0 ................369 ................ 0 ............. 7,834 ................ 0 ................. 0 ................. 0 ................. 207 ..05/20/2048 .
91282C-FZ-9 .. US TREASURY N/B .................................... ....... ..09/28/2023 . HSBC SECURITIES, INC. .. ..................... ............765,774 ............. 790,000 ............ 791,315 ............ 786,976 ............ 4,325 ............. (188) ................. 0 ............. 4,137 ................ 0 ...........791,113 ................ 0 ..........(25,339) ..........(25,339) ............. 24,997 ..11/30/2027 .
3617GA-GQ-5 .. G2 BF3807 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 25,941 ...............25,941 ............. 26,467 ............. 24,687 ............ 1,714 ............. (461) ................. 0 ............. 1,254 ................ 0 ............ 25,941 ................ 0 ................. 0 ................. 0 ................. 362 ..02/20/2048 .
91282C-GA-3 .. US TREASURY N/B .................................... ....... ..06/06/2023 . HSBC SECURITIES, INC. .. ..................... ............870,340 ............. 875,000 ............ 870,423 ............ 870,215 ...............216 ...............622 ................. 0 ................838 ................ 0 ...........871,053 ................ 0 ............. (713) ............. (713) ............. 16,457 ..12/15/2025 .
3617GB-HY-5 .. G2 BF4747 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,830 .............. 19,830 ............. 20,353 ............. 18,878 ............ 1,507 ............. (555) ................. 0 ................951 ................ 0 ............19,830 ................ 0 ................. 0 ................. 0 ................. 521 ..03/20/2048 .
3617GB-LM-6 .. G2 BF4832 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 10,044 .............. 10,044 ............. 10,309 ...............9,562 ...............799 ............. (317) ................. 0 ................482 ................ 0 ............10,044 ................ 0 ................. 0 ................. 0 ................. 260 ..04/20/2048 .
3617GJ-FG-9 .. G2 BG0167 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,862 ................8,862 ...............9,042 ...............8,495 ...............574 ............. (207) ................. 0 ................366 ................ 0 ............. 8,862 ................ 0 ................. 0 ................. 0 ................. 140 ..05/20/2048 .
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3617GT-JB-4 .. G2 BG8358 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................783 .................. 783 ................. 804 ................. 748 ................ 62 ...............(27) ................. 0 ................. 35 ................ 0 ................783 ................ 0 ................. 0 ................. 0 .................. 17 ..06/20/2048 .
3617HR-SQ-4 ... G2 BJ4127 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,526 ................3,526 ...............3,642 ...............3,410 ...............216 ............. (101) ................. 0 ................115 ................ 0 ............. 3,526 ................ 0 ................. 0 ................. 0 .................. 87 ..10/20/2048 .
3617JD-SV-2 .. G2 BL1432 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,298 ................1,298 ...............1,345 ...............1,236 ...............104 ...............(41) ................. 0 ................. 63 ................ 0 ............. 1,298 ................ 0 ................. 0 ................. 0 .................. 28 ..11/20/2048 .
3617JJ-FN-1 .. G2 BL5573 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............31,170 .............. 31,170 ............. 32,285 ............. 29,831 ............ 2,653 ...........(1,314) ................. 0 ............. 1,338 ................ 0 ............31,170 ................ 0 ................. 0 ................. 0 ................. 657 ..02/20/2049 .
3617MF-VC-1 .. GN BS5111 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,477 ................3,477 ...............3,663 ...............3,192 ...............452 ............. (167) ................. 0 ................285 ................ 0 ............. 3,477 ................ 0 ................. 0 ................. 0 .................. 66 ..01/15/2050 .
3617NA-GY-0 .. GN BU8315 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,210 ................3,210 ...............3,366 ...............2,797 ...............561 ............. (148) ................. 0 ................413 ................ 0 ............. 3,210 ................ 0 ................. 0 ................. 0 .................. 43 ..05/15/2050 .
3617W2-R3-4 .. G2 CF1406 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,736 ................4,736 ...............4,368 ...............4,213 ...............156 ...............367 ................. 0 ................523 ................ 0 ............. 4,736 ................ 0 ................. 0 ................. 0 .................. 56 ..12/20/2047 .
3617W2-R5-9 .. G2 CF1408 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................430 .................. 430 ................. 397 ................. 383 ................ 15 ................ 33 ................. 0 ................. 48 ................ 0 ................430 ................ 0 ................. 0 ................. 0 ....................7 ..07/20/2050 .
3617W2-R6-7 .. G2 CF1409 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,426 ................6,426 ...............5,926 ...............5,717 ...............211 ...............498 ................. 0 ................709 ................ 0 ............. 6,426 ................ 0 ................. 0 ................. 0 .................. 87 ..11/20/2047 .
3617WT-S3-4 .. G2 CH2338 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,696 ................6,696 .............. 6,217 ...............5,956 ...............269 ...............471 ................. 0 ................740 ................ 0 ............. 6,696 ................ 0 ................. 0 ................. 0 .................. 82 ..02/20/2047 .
3617X0-QR-5 .. G2 CH7664 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................338 .................. 338 ................. 312 ................. 301 ................ 10 ................28 ................. 0 ................. 37 ................ 0 ................338 ................ 0 ................. 0 ................. 0 ....................6 ..10/20/2050 .
3617X5-FS-4 .. G2 CI1077 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,085 ................2,085 ...............1,935 ...............1,874 ................ 58 ...............152 ................. 0 ................211 ................ 0 ............. 2,085 ................ 0 ................. 0 ................. 0 .................. 46 ..12/20/2044 .
3617X5-FT-2 .. G2 CI1078 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,179 ................4,179 ...............3,854 ...............3,722 ...............116 ...............341 ................. 0 ................457 ................ 0 ............. 4,179 ................ 0 ................. 0 ................. 0 .................. 42 ..12/20/2047 .
3617X8-6V-1 .. G2 CI4484 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,174 ................1,174 .............. 1,090 ...............1,055 ................ 37 ................82 ................. 0 ................119 ................ 0 ............. 1,174 ................ 0 ................. 0 ................. 0 .................. 19 ..05/20/2043 .
3617X8-7E-8 .. G2 CI4493 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .................470 .................. 470 ................. 433 ................. 418 ................ 16 ................36 ................. 0 ................. 52 ................ 0 ................470 ................ 0 ................. 0 ................. 0 ....................8 ..04/20/2050 .
3617X8-PP-3 .. G2 CI4030 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................512 .................. 512 ................. 472 ................. 456 ................ 14 ................ 42 ................. 0 ................. 56 ................ 0 ................512 ................ 0 ................. 0 ................. 0 ....................8 ..11/20/2047 .
3617X8-PT-5 .. G2 CI4034 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,037 ................4,037 ...............3,748 ...............3,595 ...............141 ...............301 ................. 0 ................442 ................ 0 ............. 4,037 ................ 0 ................. 0 ................. 0 .................. 72 ..08/20/2047 .
3617X8-TF-1 .. G2 CI4150 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,051 ................2,051 ...............1,892 ...............1,825 ................ 67 ...............159 ................. 0 ................226 ................ 0 ............. 2,051 ................ 0 ................. 0 ................. 0 .................. 38 ..05/20/2051 .
3617X8-U3-6 .. G2 CI4202 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,186 ................1,186 ...............1,094 ...............1,056 ................ 34 ................96 ................. 0 ................130 ................ 0 ............. 1,186 ................ 0 ................. 0 ................. 0 .................. 20 ..08/20/2050 .
3617XB-QE-0 .. G2 CI6753 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,999 ................1,999 .............. 1,856 ...............1,796 ................ 63 ...............140 ................. 0 ................203 ................ 0 ............. 1,999 ................ 0 ................. 0 ................. 0 .................. 27 ..08/20/2043 .
3617XB-R7-4 .. G2 CI6810 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,194 ................3,194 ...............2,945 ...............2,844 ...............105 ...............244 ................. 0 ................350 ................ 0 ............. 3,194 ................ 0 ................. 0 ................. 0 .................. 14 ..07/20/2050 .
3617XB-R8-2 .. G2 CI6811 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,541 ................1,542 ...............1,422 ...............1,373 ................ 47 ...............122 ................. 0 ................169 ................ 0 ............. 1,542 ................ 0 ................. 0 ................. 0 .................. 31 ..11/20/2047 .
3617XC-YR-0 .. G2 CI7920 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,563 ................4,563 ...............4,236 ...............4,100 ...............144 ...............320 ................. 0 ................463 ................ 0 ............. 4,563 ................ 0 ................. 0 ................. 0 .................. 64 ..04/20/2045 .
3617XC-YS-8 .. G2 CI7921 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,947 ................2,947 ...............2,736 ...............2,635 ...............102 ...............210 ................. 0 ................312 ................ 0 ............. 2,947 ................ 0 ................. 0 ................. 0 .................. 43 ..11/20/2047 .
3617XC-YT-6 .. G2 CI7922 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,998 ................1,998 ...............1,843 ...............1,778 ................ 63 ...............157 ................. 0 ................220 ................ 0 ............. 1,998 ................ 0 ................. 0 ................. 0 .................. 25 ..04/20/2051 .
3617XD-B4-4 .. G2 CI8159 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,252 ................3,252 ...............3,019 ...............2,922 ................ 99 ...............231 ................. 0 ................330 ................ 0 ............. 3,252 ................ 0 ................. 0 ................. 0 .................. 49 ..06/20/2045 .
3617XD-B5-1 .. G2 CI8160 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,508 ................6,508 .............. 6,001 ...............5,792 ...............189 ...............527 ................. 0 ................716 ................ 0 ............. 6,508 ................ 0 ................. 0 ................. 0 ................. 107 ..01/20/2048 .
3617XD-B6-9 .. G2 CI8161 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,023 ................6,023 ...............5,554 ...............5,357 ...............205 ...............461 ................. 0 ................666 ................ 0 ............. 6,023 ................ 0 ................. 0 ................. 0 ................. 115 ..05/20/2051 .
3617XE-P2-1 .. G2 CI9441 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,600 ................1,600 ...............1,485 ...............1,438 ................ 50 ...............112 ................. 0 ................162 ................ 0 ............. 1,600 ................ 0 ................. 0 ................. 0 .................. 25 ..08/20/2043 .
3617XJ-3X-6 .. G2 CJ2614 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,654 ................5,654 ...............5,249 ...............5,035 ...............200 ...............418 ................. 0 ................619 ................ 0 ............. 5,654 ................ 0 ................. 0 ................. 0 .................. 94 ..09/20/2046 .
3617XJ-4A-5 .. G2 CJ2617 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,020 ................2,020 .............. 1,862 ...............1,799 ................ 58 ...............163 ................. 0 ................221 ................ 0 ............. 2,020 ................ 0 ................. 0 ................. 0 .................. 25 ..03/20/2048 .
3617XJ-N9-7 .. G2 CJ2216 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,576 ................1,576 ...............1,453 ...............1,402 ................ 50 ...............124 ................. 0 ................174 ................ 0 ............. 1,576 ................ 0 ................. 0 ................. 0 .................. 24 ..09/20/2050 .
3617XJ-TQ-3 .. G2 CJ2359 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,958 ................5,958 ...............5,494 ...............5,302 ...............166 ...............490 ................. 0 ................656 ................ 0 ............. 5,958 ................ 0 ................. 0 ................. 0 .................. 80 ..11/20/2050 .
3617XJ-TR-1 .. G2 CJ2360 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,178 ................2,178 .............. 2,008 ...............1,949 ................ 46 ...............182 ................. 0 ................229 ................ 0 ............. 2,178 ................ 0 ................. 0 ................. 0 .................. 43 ..10/20/2047 .
3617XN-LP-4 .. G2 CJ5734 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .................694 .................. 694 ................. 640 ................. 617 ................ 22 ................ 54 ................. 0 ................. 76 ................ 0 ................694 ................ 0 ................. 0 ................. 0 .................. 10 ..11/20/2047 .
3617XN-PS-4 .. G2 CJ5833 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,822 ................2,822 ...............2,603 ...............2,510 ................ 96 ...............216 ................. 0 ................312 ................ 0 ............. 2,822 ................ 0 ................. 0 ................. 0 .................. 52 ..06/20/2050 .
3617XQ-V3-5 .. G2 CJ7834 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,454 ................3,454 .............. 3,186 ...............3,073 ...............118 ...............264 ................. 0 ................382 ................ 0 ............. 3,454 ................ 0 ................. 0 ................. 0 .................. 46 ..03/20/2050 .
3617XQ-VQ-4 .. G2 CJ7823 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,290 ................1,290 .............. 1,198 ...............1,149 ................ 51 ................91 ................. 0 ................141 ................ 0 ............. 1,290 ................ 0 ................. 0 ................. 0 .................. 23 ..11/20/2047 .
3617XR-VE-9 .. G2 CJ8713 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,896 ................4,896 ...............4,546 ...............4,360 ...............171 ...............366 ................. 0 ................536 ................ 0 ............. 4,896 ................ 0 ................. 0 ................. 0 .................. 77 ..12/20/2047 .
3617XW-UM-1 .. G2 CK2388 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................472 .................. 472 ................. 435 ................. 420 ................ 11 ................41 ................. 0 ................. 52 ................ 0 ................472 ................ 0 ................. 0 ................. 0 ....................8 ..07/20/2050 .
3617XW-UV-1 .. G2 CK2396 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,695 ................2,695 ...............2,485 ...............2,397 ................ 92 ...............206 ................. 0 ................298 ................ 0 ............. 2,695 ................ 0 ................. 0 ................. 0 .................. 46 ..06/20/2050 .
3617XY-2P-1 .. G2 CK4382 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,104 ................2,104 ...............1,940 ...............1,874 ................ 44 ...............186 ................. 0 ................230 ................ 0 ............. 2,104 ................ 0 ................. 0 ................. 0 .................. 20 ..11/20/2046 .
3617Y0-4B-3 .. G2 CK5318 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,180 ................2,180 .............. 2,010 ...............1,939 ................ 72 ...............169 ................. 0 ................241 ................ 0 ............. 2,180 ................ 0 ................. 0 ................. 0 .................. 33 ..08/20/2050 .
3617Y1-M6-2 .. G2 CK5781 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,471 ................6,471 .............. 6,007 ...............5,820 ...............144 ...............507 ................. 0 ................651 ................ 0 ............. 6,471 ................ 0 ................. 0 ................. 0 ................. 124 ..07/20/2045 .
3617Y1-M7-0 .. G2 CK5782 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,568 ................4,568 ...............4,213 ...............4,063 ...............147 ...............358 ................. 0 ................505 ................ 0 ............. 4,568 ................ 0 ................. 0 ................. 0 .................. 93 ..12/20/2047 .
3617Y1-M8-8 .. G2 CK5783 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,533 ................4,533 .............. 4,180 ...............4,032 ...............155 ...............346 ................. 0 ................501 ................ 0 ............. 4,533 ................ 0 ................. 0 ................. 0 .................. 44 ..05/20/2050 .
3617YA-F6-0 .. G2 CL2889 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................649 .................. 649 ................. 599 ................. 578 ................ 22 ................50 ................. 0 ................. 71 ................ 0 ................649 ................ 0 ................. 0 ................. 0 .................. 11 ..07/20/2049 .
3617YA-RC-4 .. G2 CL3183 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,074 ................7,074 .............. 6,568 ...............6,356 ...............215 ...............503 ................. 0 ................718 ................ 0 ............. 7,074 ................ 0 ................. 0 ................. 0 ................. 104 ..05/20/2045 .
3617YA-RD-2 .. G2 CL3184 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,322 ................3,322 ...............3,084 ...............2,985 ...............105 ...............232 ................. 0 ................337 ................ 0 ............. 3,322 ................ 0 ................. 0 ................. 0 .................. 55 ..11/20/2042 .
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3617YB-XN-1 .. G2 CL4285 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,677 ................1,677 ...............1,557 ...............1,494 ................ 62 ...............121 ................. 0 ................184 ................ 0 ............. 1,677 ................ 0 ................. 0 ................. 0 .................. 29 ..01/20/2047 .
3617YB-XP-6 .. G2 CL4286 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,297 ................3,297 ...............3,040 ...............2,932 ...............112 ...............252 ................. 0 ................364 ................ 0 ............. 3,297 ................ 0 ................. 0 ................. 0 .................. 68 ..03/20/2050 .
3617YE-DJ-6 .. G2 CL6405 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................723 .................. 723 ................. 666 ................. 643 ................ 25 ................ 55 ................. 0 ................. 80 ................ 0 ................723 ................ 0 ................. 0 ................. 0 .................. 12 ..05/20/2047 .
3617YF-B7-1 .. G2 CL7262 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,170 ................4,170 ...............3,846 ...............3,709 ...............143 ...............318 ................. 0 ................461 ................ 0 ............. 4,170 ................ 0 ................. 0 ................. 0 .................. 45 ..12/20/2049 .
3617YG-VH-5 .. G2 CL8716 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,408 ................2,408 ...............2,220 ...............2,142 ................ 82 ...............184 ................. 0 ................266 ................ 0 ............. 2,408 ................ 0 ................. 0 ................. 0 .................. 50 ..03/20/2050 .
3617YG-W5-0 .. G2 CL8768 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,318 ................4,318 ...............3,982 ...............3,845 ...............143 ...............330 ................. 0 ................473 ................ 0 ............. 4,318 ................ 0 ................. 0 ................. 0 .................. 50 ..05/20/2050 .
3617YG-WE-1 .. G2 CL8745 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,160 ................2,160 ...............1,992 ...............1,921 ................ 73 ...............165 ................. 0 ................239 ................ 0 ............. 2,160 ................ 0 ................. 0 ................. 0 .................. 34 ..12/20/2047 .
3617YK-YT-7 .. G2 CM0722 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,489 ................4,489 ...............4,286 ...............4,148 ...............134 ...............207 ................. 0 ................341 ................ 0 ............. 4,489 ................ 0 ................. 0 ................. 0 ................. 108 ..07/20/2047 .
3617YK-ZD-1 .. G2 CM0740 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,286 ................2,286 ...............2,122 ...............2,033 ................ 92 ...............161 ................. 0 ................253 ................ 0 ............. 2,286 ................ 0 ................. 0 ................. 0 .................. 43 ..10/20/2047 .
3617YL-C9-3 .. G2 CM0996 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,422 ................5,422 .............. 5,000 ...............4,825 ...............157 ...............439 ................. 0 ................597 ................ 0 ............. 5,422 ................ 0 ................. 0 ................. 0 .................. 44 ..07/20/2050 .
3617YL-DA-9 .. G2 CM0997 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,530 ................4,530 ...............4,206 ...............4,034 ...............143 ...............352 ................. 0 ................496 ................ 0 ............. 4,530 ................ 0 ................. 0 ................. 0 .................. 94 ..10/20/2047 .
3617YL-G5-7 .. G2 CM1120 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,221 ................2,221 ...............2,062 ...............1,975 ................ 89 ...............156 ................. 0 ................245 ................ 0 ............. 2,221 ................ 0 ................. 0 ................. 0 .................. 17 ..12/20/2046 .
3617YM-2Z-4 .. G2 CM2592 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,780 ................1,780 ...............1,653 ...............1,600 ................ 46 ...............134 ................. 0 ................180 ................ 0 ............. 1,780 ................ 0 ................. 0 ................. 0 .................. 29 ..08/20/2043 .
3617YM-4D-1 .. G2 CM2620 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,438 ................8,438 ...............7,333 ....................0 ................. 0 ............ 1,105 ................. 0 ............. 1,105 ................ 0 ............. 8,438 ................ 0 ................. 0 ................. 0 .................. 46 ..06/20/2047 .
3617YM-EF-5 .. G2 CM1934 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,063 ................3,063 ...............2,824 ...............2,724 ...............104 ...............234 ................. 0 ................338 ................ 0 ............. 3,063 ................ 0 ................. 0 ................. 0 .................. 76 ..12/20/2047 .
3617YM-XG-2 .. G2 CM2479 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 11,594 ...............11,594 ............. 10,075 ....................0 ................. 0 ............ 1,518 ................. 0 ............. 1,518 ................ 0 ............11,594 ................ 0 ................. 0 ................. 0 .................. 92 ..08/20/2047 .
3617YP-D2-8 .. G2 CM3721 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,038 .............. 12,038 ............. 11,101 ............. 10,718 ...............380 ...............939 ................. 0 ............. 1,319 ................ 0 ............12,038 ................ 0 ................. 0 ................. 0 ................. 177 ..11/20/2050 .
3617YP-D3-6 .. G2 CM3722 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,256 ................2,256 ...............2,095 ...............2,017 ................ 81 ...............159 ................. 0 ................239 ................ 0 ............. 2,256 ................ 0 ................. 0 ................. 0 .................. 35 ..12/20/2046 .
3617YQ-2B-8 .. G2 CM5270 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,583 ................6,583 .............. 6,071 ...............5,855 ...............201 ...............527 ................. 0 ................727 ................ 0 ............. 6,583 ................ 0 ................. 0 ................. 0 ................. 101 ..01/20/2047 .
3617YQ-2E-2 .. G2 CM5273 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 10,485 .............. 10,485 ............. 10,010 ...............9,688 ...............331 ...............466 ................. 0 ................797 ................ 0 ............10,485 ................ 0 ................. 0 ................. 0 ................. 197 ..03/20/2048 .
3617YQ-G9-8 .. G2 CM4724 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,583 ................1,583 ...............1,375 ....................0 ................. 0 ...............207 ................. 0 ................207 ................ 0 ............. 1,583 ................ 0 ................. 0 ................. 0 .................. 10 ..01/20/2048 .
3617YR-EY-3 .. G2 CM5551 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,641 ................5,641 ...............5,202 ...............5,023 ...............167 ...............451 ................. 0 ................618 ................ 0 ............. 5,641 ................ 0 ................. 0 ................. 0 .................. 68 ..12/20/2049 .
3617YU-RY-2 .. G2 CM8603 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,331 ................3,331 ...............2,895 ....................0 ................. 0 ...............436 ................. 0 ................436 ................ 0 ............. 3,331 ................ 0 ................. 0 ................. 0 .................. 22 ..04/20/2047 .
3617YY-7K-6 .. G2 CN1798 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,310 ................2,310 ...............2,059 ....................0 ................. 0 ...............251 ................. 0 ................251 ................ 0 ............. 2,310 ................ 0 ................. 0 ................. 0 .................. 21 ..01/20/2047 .
3617YY-B7-0 .. G2 CN0962 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................570 .................. 570 ................. 526 ................. 507 ................ 15 ................48 ................. 0 ................. 63 ................ 0 ................570 ................ 0 ................. 0 ................. 0 ....................9 ..07/20/2051 .
3617YY-B8-8 .. G2 CN0963 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................814 .................. 814 ................. 751 ................. 729 ................ 23 ................62 ................. 0 ................. 85 ................ 0 ................814 ................ 0 ................. 0 ................. 0 .................. 14 ..08/20/2048 .
3617YY-B9-6 .. G2 CN0964 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................796 .................. 796 ................. 739 ................. 716 ................ 19 ................61 ................. 0 ................. 80 ................ 0 ................796 ................ 0 ................. 0 ................. 0 .................. 13 ..07/20/2045 .
3617YY-GH-3 .. G2 CN1100 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 10,305 .............. 10,305 .............. 9,186 ....................0 ................. 0 ............ 1,120 ................. 0 ............. 1,120 ................ 0 ............10,305 ................ 0 ................. 0 ................. 0 ................. 107 ..01/20/2047 .
3617YY-HG-4 .. G2 CN1131 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,253 ................2,253 ...............2,009 ....................0 ................. 0 ...............245 ................. 0 ................245 ................ 0 ............. 2,253 ................ 0 ................. 0 ................. 0 .................. 17 ..06/20/2047 .
36180G-P8-7 .. GN AD4947 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................750 .................. 750 ................. 794 ................. 747 ................ 42 ...............(39) ................. 0 .................. 3 ................ 0 ................750 ................ 0 ................. 0 ................. 0 .................. 18 ..07/15/2046 .
36180Y-5Y-3 .. GN AE6263 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,055 ................6,055 ...............6,424 ...............5,863 ...............567 ............. (375) ................. 0 ................193 ................ 0 ............. 6,055 ................ 0 ................. 0 ................. 0 ................. 205 ..11/15/2043 .
36181A-WE-8 .. GN AE6945 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................808 .................. 808 ................. 836 ................. 739 ................ 92 ...............(24) ................. 0 ................. 68 ................ 0 ................808 ................ 0 ................. 0 ................. 0 .................. 13 ..06/15/2043 .
36181C-EE-4 .. GN AE8233 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 42 ....................42 .................. 44 ...................41 ................. 3 ................(2) ................. 0 .................. 1 ................ 0 ................. 42 ................ 0 ................. 0 ................. 0 ....................1 ..03/15/2044 .
36183A-F2-1 .. GN AJ4685 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 25,753 ...............25,753 ............. 26,747 ............. 24,132 ............ 2,454 ............. (834) ................. 0 ............. 1,621 ................ 0 ............ 25,753 ................ 0 ................. 0 ................. 0 ................. 399 ..08/15/2044 .
36183F-RW-1 .. GN AJ9501 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,731 ................3,731 ...............3,864 ...............3,332 ...............514 ............. (115) ................. 0 ................399 ................ 0 ............. 3,731 ................ 0 ................. 0 ................. 0 .................. 61 ..10/15/2044 .
36183K-UQ-9 .. G2 AK2391 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,442 ...............20,442 ............. 22,065 ............. 20,017 ............ 1,909 ...........(1,483) ................. 0 ................426 ................ 0 ............ 20,442 ................ 0 ................. 0 ................. 0 ................. 317 ..11/20/2044 .
36183K-Z7-6 .. G2 AK2566 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 52,807 .............. 52,807 ............. 56,999 ............. 51,708 ............ 6,144 ...........(5,044) ................. 0 ............. 1,100 ................ 0 ............52,807 ................ 0 ................. 0 ................. 0 .............. 1,755 ..11/20/2044 .
36183M-HA-5 .. G2 AK3825 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 30,379 ...............30,379 ............. 32,325 ............. 29,205 ............ 2,882 ...........(1,708) ................. 0 ............. 1,174 ................ 0 ............30,379 ................ 0 ................. 0 ................. 0 ................. 836 ..01/20/2045 .
36183T-Z8-5 .. GN AK9767 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,344 ...............13,344 ............. 13,859 ............. 12,504 ............ 1,418 ............. (578) ................. 0 ................840 ................ 0 ............ 13,344 ................ 0 ................. 0 ................. 0 .................. 56 ..01/15/2045 .
36184C-JV-8 .. GN AL5676 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 22,142 ...............22,142 ............. 22,493 ............. 19,904 ............ 2,581 ............. (343) ................. 0 ............. 2,238 ................ 0 ............ 22,142 ................ 0 ................. 0 ................. 0 ................. 359 ..01/15/2045 .
36184N-EM-9 .. GN AM2840 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 21,964 ...............21,964 ............. 22,812 ............. 20,658 ............ 2,130 ............. (824) ................. 0 ............. 1,306 ................ 0 ............21,964 ................ 0 ................. 0 ................. 0 ................. 436 ..04/15/2045 .
36184Q-SH-8 .. GN AM4120 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 59,776 .............. 59,776 ............. 62,083 ............. 56,221 ............ 6,003 ...........(2,448) ................. 0 ............. 3,554 ................ 0 ............59,776 ................ 0 ................. 0 ................. 0 .............. 1,837 ..04/15/2045 .
36184S-YG-9 .. G2 AM5211 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 32,499 ...............32,499 ............. 34,581 ............. 31,242 ............ 3,256 ...........(2,000) ................. 0 ............. 1,256 ................ 0 ............ 32,499 ................ 0 ................. 0 ................. 0 ................. 533 ..04/20/2045 .
36184X-CR-8 .. GN AM6380 - RMBS .................................. ....... ..09/13/2023 . Various ................... ..................... ............258,679 ............. 282,999 ............ 295,910 ............ 266,171 ...........27,832 ............. (858) ................. 0 ............26,974 ................ 0 ...........293,145 ................ 0 ......... (34,466) ......... (34,466) .............. 7,677 ..04/15/2045 .
36184X-DS-5 .. GN AM6413 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 42,141 ...............42,141 ............. 43,768 ............. 39,636 ............ 3,882 ...........(1,376) ................. 0 ............. 2,506 ................ 0 ............42,141 ................ 0 ................. 0 ................. 0 ................. 738 ..05/15/2045 .
36185B-R3-2 .. GN AM8606 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................971 .................. 971 .............. 1,008 ................. 913 ...............111 ...............(53) ................. 0 ................. 58 ................ 0 ................971 ................ 0 ................. 0 ................. 0 .................. 19 ..06/15/2045 .
36186P-L7-7 .. GN AN6650 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,772 ................1,772 .............. 1,800 ...............1,593 ...............209 ...............(29) ................. 0 ................179 ................ 0 ............. 1,772 ................ 0 ................. 0 ................. 0 .................. 29 ..06/15/2045 .
3618A0-DY-7 .. G2 CP9119 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,981 .............. 12,981 ............. 11,571 ....................0 ................. 0 ............ 1,410 ................. 0 ............. 1,410 ................ 0 ............12,981 ................ 0 ................. 0 ................. 0 ................. 100 ..09/20/2047 .
3618A7-VH-9 .. G2 CQ5116 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,263 ................2,263 .............. 2,017 ....................0 ................. 0 ...............246 ................. 0 ................246 ................ 0 ............. 2,263 ................ 0 ................. 0 ................. 0 .................. 24 ..07/20/2047 .
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3618AC-KU-1 .. G2 CQ9307 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,537 ................8,537 .............. 7,609 ....................0 ................. 0 ...............927 ................. 0 ................927 ................ 0 ............. 8,537 ................ 0 ................. 0 ................. 0 .................. 71 ..08/20/2047 .
3618AH-UY-1 .. G2 CR3299 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,878 ................1,878 .............. 1,674 ....................0 ................. 0 ...............204 ................. 0 ................204 ................ 0 ............. 1,878 ................ 0 ................. 0 ................. 0 .................. 14 ..10/20/2047 .
3618AM-WK-8 .. G2 CR6950 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,011 ................5,012 ...............4,467 ....................0 ................. 0 ...............544 ................. 0 ................544 ................ 0 ............. 5,011 ................ 0 ................. 0 ................. 0 .................. 15 ..01/20/2047 .
3618AN-YV-0 .. G2 CR7924 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .................792 .................. 792 ................. 706 ....................0 ................. 0 ................86 ................. 0 ................. 86 ................ 0 ................792 ................ 0 ................. 0 ................. 0 ....................6 ..07/20/2047 .
3618AW-SF-2 .. G2 CS4118 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,740 ................8,740 .............. 7,791 ....................0 ................. 0 ...............949 ................. 0 ................949 ................ 0 ............. 8,740 ................ 0 ................. 0 ................. 0 .................. 81 ..01/20/2048 .
3618B3-TT-4 .. G2 CS9562 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,678 ................2,678 ...............2,387 ....................0 ................. 0 ...............291 ................. 0 ................291 ................ 0 ............. 2,678 ................ 0 ................. 0 ................. 0 .................. 20 ..12/20/2047 .
36190V-GT-6 .. G2 AQ8310 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,943 ................9,943 ............. 10,424 ...............9,254 ............ 1,239 ............. (549) ................. 0 ................690 ................ 0 ............. 9,943 ................ 0 ................. 0 ................. 0 ................. 189 ..11/20/2045 .
36192S-2Y-5 ... G2 AR0791 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,213 ................7,213 .............. 7,650 ...............6,628 ............ 1,044 ............. (459) ................. 0 ................585 ................ 0 ............. 7,213 ................ 0 ................. 0 ................. 0 ................. 137 ..05/20/2046 .
36193P-PX-7 .. GN AS4938 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,519 ................3,519 .............. 3,671 ...............3,267 ...............479 ............. (227) ................. 0 ................252 ................ 0 ............. 3,519 ................ 0 ................. 0 ................. 0 .................. 70 ..05/15/2046 .
36193Q-NF-6 .. G2 AS5790 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............57,706 .............. 57,706 ............. 59,798 ............. 53,801 ............ 6,038 ...........(2,133) ................. 0 ............. 3,906 ................ 0 ............57,706 ................ 0 ................. 0 ................. 0 .............. 1,264 ..04/20/2046 .
36194J-JB-5 ... G2 AT9258 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,736 ................6,736 ...............7,033 ...............6,273 ...............870 ............. (407) ................. 0 ................463 ................ 0 ............. 6,736 ................ 0 ................. 0 ................. 0 ................. 119 ..08/20/2046 .
36194M-3Q-2 ... G2 AU0807 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............198,381 ............. 198,381 ............ 212,392 ............ 182,358 ........... 29,972 ......... (13,948) ................. 0 ............16,023 ................ 0 ...........198,381 ................ 0 ................. 0 ................. 0 ...............3,434 ..07/20/2046 .
36194M-Y9-6 .. GN AU0736 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,217 ................1,217 ...............1,269 ...............1,130 ...............142 ...............(55) ................. 0 ................. 87 ................ 0 ............. 1,217 ................ 0 ................. 0 ................. 0 .................. 23 ..05/15/2046 .
36194S-VM-7 .. G2 AU5120 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,847 ................9,847 ............. 10,278 ...............9,171 ............ 1,106 ............. (430) ................. 0 ................676 ................ 0 ............. 9,847 ................ 0 ................. 0 ................. 0 ................. 154 ..10/20/2046 .
36194U-DT-7 .. G2 AU6414 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,903 ................5,903 .............. 6,164 ...............5,497 ...............632 ............. (227) ................. 0 ................406 ................ 0 ............. 5,903 ................ 0 ................. 0 ................. 0 ................. 103 ..10/20/2046 .
36195C-BV-3 .. GN AV1852 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............256,028 ............. 256,028 ............266,189 ............ 235,911 ...........30,883 ......... (10,767) ................. 0 ............20,116 ................ 0 ...........256,028 ................ 0 ................. 0 ................. 0 .............. 6,217 ..11/15/2047 .
36195J-C2-1 ... G2 AV7289 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,212 ................2,212 ...............2,309 ...............2,060 ...............235 ...............(83) ................. 0 ................152 ................ 0 ............. 2,212 ................ 0 ................. 0 ................. 0 .................. 42 ..10/20/2046 .
36195L-BH-4 .. GN AV9040 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................521 .................. 521 ................. 545 ................. 513 ................ 29 ...............(21) ................. 0 .................. 8 ................ 0 ................521 ................ 0 ................. 0 ................. 0 .................. 13 ..10/15/2046 .
36195L-KK-7 .. G2 AV9298 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,642 ................6,642 ...............6,936 ...............6,196 ...............772 ............. (326) ................. 0 ................446 ................ 0 ............. 6,642 ................ 0 ................. 0 ................. 0 ................. 105 ..10/20/2046 .
36195M-AA-8 .. G2 AV9901 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................579 .................. 579 ................. 604 ................. 539 ................ 67 ...............(27) ................. 0 ................. 40 ................ 0 ................579 ................ 0 ................. 0 ................. 0 .................. 11 ..11/20/2046 .
36195Q-2M-2 ... G2 AW2580 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 14,863 .............. 14,863 ............. 15,513 ............. 13,841 ............ 1,654 ............. (633) ................. 0 ............. 1,022 ................ 0 ............14,863 ................ 0 ................. 0 ................. 0 ................. 210 ..11/20/2046 .
36195Q-XN-6 .. G2 AW2485 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............16,736 .............. 16,736 ............. 17,468 ............. 15,585 ............ 1,780 ............. (630) ................. 0 ............. 1,150 ................ 0 ............16,736 ................ 0 ................. 0 ................. 0 ................. 457 ..10/20/2046 .
36195U-VS-8 .. G2 AW6025 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,540 ................1,540 .............. 1,608 ...............1,435 ...............165 ...............(60) ................. 0 ................105 ................ 0 ............. 1,540 ................ 0 ................. 0 ................. 0 .................. 33 ..10/20/2046 .
36195Y-5R-1 .. GN AW9856 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 242 .................. 242 ................. 256 ................. 237 ................ 17 ...............(13) ................. 0 .................. 5 ................ 0 ................242 ................ 0 ................. 0 ................. 0 ....................6 ..10/15/2046 .
36196E-YF-8 .. G2 AX3410 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,381 ................5,381 ...............5,404 ...............5,011 ...............393 ...............(23) ................. 0 ................369 ................ 0 ............. 5,381 ................ 0 ................. 0 ................. 0 ................. 108 ..03/20/2047 .
36196H-H8-6 .. G2 AX5655 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 18,253 ...............18,253 ............. 19,060 ............. 16,998 ............ 2,027 ............. (772) ................. 0 ............. 1,255 ................ 0 ............18,253 ................ 0 ................. 0 ................. 0 ................. 451 ..11/20/2046 .
36196H-SS-0 .. GN AX5929 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,542 ................1,542 ...............1,633 ...............1,527 ................ 95 ...............(80) ................. 0 ................. 15 ................ 0 ............. 1,542 ................ 0 ................. 0 ................. 0 .................. 38 ..02/15/2047 .
36196J-FE-1 .. G2 AX6465 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,377 ................4,377 ...............4,399 ...............4,078 ...............323 ...............(24) ................. 0 ................300 ................ 0 ............. 4,377 ................ 0 ................. 0 ................. 0 .................. 88 ..04/20/2047 .
36196K-CT-8 .. GN AX7282 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,460 ................3,460 ...............3,620 ...............3,426 ...............212 ............. (179) ................. 0 ................. 33 ................ 0 ............. 3,460 ................ 0 ................. 0 ................. 0 .................. 89 ..02/15/2047 .
36196L-HV-6 .. G2 AX8344 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,077 ................6,077 .............. 6,104 ...............5,659 ...............442 ...............(24) ................. 0 ................418 ................ 0 ............. 6,077 ................ 0 ................. 0 ................. 0 ................. 117 ..04/20/2047 .
36196Y-DX-8 .. GN AY8218 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,200 ................1,200 ...............1,279 ...............1,153 ...............132 ...............(86) ................. 0 ................. 47 ................ 0 ............. 1,200 ................ 0 ................. 0 ................. 0 .................. 26 ..01/15/2047 .
36196Y-MS-9 .. G2 AY8469 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................743 .................. 743 ................. 771 ................. 713 ................ 74 ...............(43) ................. 0 ................. 31 ................ 0 ................743 ................ 0 ................. 0 ................. 0 .................. 17 ..04/20/2047 .
36197A-ND-2 .. G2 AY9388 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 41,621 .............. 41,621 ............. 41,894 ............. 38,760 ............ 3,100 ............. (239) ................. 0 ............. 2,861 ................ 0 ............41,621 ................ 0 ................. 0 ................. 0 ................. 852 ..01/20/2047 .
36197D-ZB-7 .. GN AZ1638 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 22,344 ...............22,344 ............. 23,814 ............. 21,476 ............ 2,445 ...........(1,577) ................. 0 ................868 ................ 0 ............ 22,344 ................ 0 ................. 0 ................. 0 ................. 485 ..02/15/2047 .
36197K-5G-3 .. G2 AZ7147 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,947 ................3,947 ...............3,966 ...............3,675 ...............291 ...............(20) ................. 0 ................271 ................ 0 ............. 3,947 ................ 0 ................. 0 ................. 0 .................. 71 ..07/20/2047 .
36197M-RL-4 .. GN AZ8591 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............14,006 .............. 14,006 ............. 14,326 ............. 13,422 ...............907 ............. (322) ................. 0 ................584 ................ 0 ............14,006 ................ 0 ................. 0 ................. 0 ................. 306 ..04/15/2047 .
36198R-MA-1 .. GN AI4853 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,516 ................3,516 .............. 3,671 ...............3,295 ...............351 ............. (129) ................. 0 ................221 ................ 0 ............. 3,516 ................ 0 ................. 0 ................. 0 .................. 67 ..10/15/2044 .
36198R-MJ-2 .. GN AI4861 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,959 ................1,959 ...............2,035 ...............1,836 ...............196 ...............(73) ................. 0 ................123 ................ 0 ............. 1,959 ................ 0 ................. 0 ................. 0 .................. 37 ..10/15/2044 .
36200A-4E-6 .. GN 595821 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ................. 932 .................. 929 .............. 1,048 ................. 966 ................ 93 ...............(55) ................. 0 ................. 39 ................ 0 ............. 1,004 ................ 0 ...............(72) ...............(72) .................. 38 ..08/15/2035 .
36200A-XF-1 .. GN 595678 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................191 .................. 191 ................. 210 ................. 192 ................ 11 ...............(12) ................. 0 ................. (2) ................ 0 ................191 ................ 0 ................. 0 ................. 0 ....................5 ..10/15/2033 .
36200E-GH-8 .. GN 598800 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .................582 .................. 581 ................. 650 ................. 604 ................ 30 ...............(18) ................. 0 ................. 12 ................ 0 ................617 ................ 0 ...............(35) ...............(35) .................. 20 ..06/15/2036 .
36200F-DN-5 .. GN 599609 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 2,728 ................2,712 ...............3,041 ...............2,819 ...............174 ...............(51) ................. 0 ................124 ................ 0 ............. 2,943 ................ 0 ............. (215) ............. (215) ................. 126 ..10/15/2035 .
36200G-CC-8 .. GN 600467 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 1,689 ................1,679 .............. 1,882 ...............1,746 ...............126 ...............(34) ................. 0 ................. 92 ................ 0 ............. 1,838 ................ 0 ............. (149) ............. (149) .................. 78 ..08/15/2035 .
36200J-KC-3 .. GN 602491 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .................987 .................. 981 .............. 1,098 ...............1,020 ................ 98 ...............(20) ................. 0 ................. 78 ................ 0 ............. 1,098 ................ 0 ............. (111) ............. (111) .................. 46 ..01/15/2036 .
36200K-VA-2 .. GN 603709 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,949 ................6,949 ...............7,334 ...............7,152 ...............105 ............. (309) ................. 0 .............. (203) ................ 0 ............. 6,949 ................ 0 ................. 0 ................. 0 ................. 213 ..05/15/2033 .
36200N-4D-0 .. GN 605720 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 3,201 ................3,182 ...............3,569 ...............3,331 ...............123 ...............(50) ................. 0 ................. 72 ................ 0 ............. 3,403 ................ 0 ............. (202) ............. (202) ................. 147 ..10/15/2034 .
36200N-4P-3 ... GN 605730 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 2,456 ................2,442 ...............2,738 ...............2,556 ...............109 ...............(41) ................. 0 ................. 69 ................ 0 ............. 2,625 ................ 0 ............. (169) ............. (169) ................. 112 ..10/15/2034 .
36200N-5V-9 .. GN 605760 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................509 .................. 509 ................. 560 ................. 517 ................ 27 ...............(35) ................. 0 ................. (8) ................ 0 ................509 ................ 0 ................. 0 ................. 0 .................. 10 ..11/15/2034 .
36200N-5X-5 .. GN 605762 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 1,699 ................1,689 ...............1,894 ...............1,768 ................ 63 ...............(27) ................. 0 ................. 37 ................ 0 ............. 1,805 ................ 0 ............. (106) ............. (106) .................. 74 ..11/15/2034 .
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36200N-6L-0 .. GN 605775 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 1,637 ................1,627 ...............1,823 ...............1,704 ................ 72 ...............(26) ................. 0 ................. 46 ................ 0 ............. 1,749 ................ 0 ............. (112) ............. (112) .................. 75 ..11/15/2034 .
36200N-6N-6 .. GN 605777 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 1,188 ................1,181 ...............1,322 ...............1,236 ................ 52 ...............(16) ................. 0 ................. 36 ................ 0 ............. 1,273 ................ 0 ...............(84) ...............(84) .................. 54 ..12/15/2034 .
36200N-Y3-9 .. GN 605630 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 14,936 ...............14,853 ............. 16,665 ............. 15,547 ...............678 ............. (297) ................. 0 ................380 ................ 0 ............15,928 ................ 0 ............. (991) ............. (991) ................. 667 ..08/15/2034 .
36200N-YQ-8 .. GN 605619 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 1,090 ................1,084 .............. 1,217 ...............1,135 ................ 46 ...............(22) ................. 0 ................. 24 ................ 0 ............. 1,159 ................ 0 ...............(69) ...............(69) .................. 48 ..07/15/2034 .
36200N-ZS-3 .. GN 605653 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 26,312 ...............26,312 ............. 26,321 ............. 27,481 ...........(1,169) ................. 0 ................. 0 ............(1,169) ................ 0 ............26,312 ................ 0 ................. 0 ................. 0 ................. 811 ..08/15/2034 .
36200Q-WE-0 .. GN 569545 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,419 ................9,419 .............. 9,716 ...............9,615 ...............(37) ............. (159) ................. 0 .............. (196) ................ 0 ............. 9,419 ................ 0 ................. 0 ................. 0 ................. 366 ..01/15/2032 .
36200R-YP-1 .. GN 570518 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .................286 .................. 285 ................. 319 ................. 292 ................ 15 ................(4) ................. 0 ................. 11 ................ 0 ................303 ................ 0 ...............(17) ...............(17) .................. 13 ..01/15/2032 .
36200U-DF-9 .. GN 572602 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ................. 454 .................. 451 ................. 505 ................. 463 ................ 22 ................(6) ................. 0 ................. 16 ................ 0 ................478 ................ 0 ...............(25) ...............(25) .................. 21 ..11/15/2031 .
36200W-HV-6 .. GN 574544 - RMBS ................................... ....... ..09/19/2023 . Various ................... ..................... .............. 1,397 ................1,388 ...............1,554 ...............1,453 ................ 50 ...............(18) ................. 0 ................. 32 ................ 0 ............. 1,486 ................ 0 ...............(89) ...............(89) .................. 65 ..09/15/2034 .
36200W-JJ-1 .. GN 574565 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 1,896 ................1,885 .............. 2,111 ...............1,973 ................ 68 ...............(24) ................. 0 ................. 44 ................ 0 ............. 2,017 ................ 0 ............. (121) ............. (121) .................. 88 ..09/15/2034 .
36200W-SS-1 .. GN 574829 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .................280 .................. 279 ................. 312 ................. 286 ................ 19 ................(6) ................. 0 ................. 13 ................ 0 ................299 ................ 0 ...............(18) ...............(18) .................. 12 ..11/15/2031 .
36201F-WN-3 .. GN 582153 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .................116 .................. 115 ................. 129 ................. 120 ................. 4 ................(1) ................. 0 .................. 2 ................ 0 ................123 ................ 0 ................(7) ................(7) ....................5 ..06/15/2032 .
36201G-V7-7 .. GN 583038 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .................910 .................. 904 .............. 1,013 ................. 946 ................ 33 ...............(13) ................. 0 ................. 20 ................ 0 ................966 ................ 0 ...............(57) ...............(57) .................. 42 ..08/15/2034 .
36201N-M4-9 .. GN 588179 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 1,056 ................1,051 .............. 1,182 ...............1,099 ................ 39 ...............(29) ................. 0 ................. 10 ................ 0 ............. 1,110 ................ 0 ...............(53) ...............(53) .................. 42 ..01/15/2033 .
36201R-YD-7 .. GN 591208 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .................307 .................. 305 ................. 342 ................. 317 ................ 13 ................(4) ................. 0 .................. 9 ................ 0 ................326 ................ 0 ...............(19) ...............(19) .................. 14 ..04/15/2035 .
36202E-7H-6 .. G2 004496 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 27,462 ...............27,462 ............. 30,209 ............. 27,929 ............ 1,837 ...........(2,303) ................. 0 .............. (466) ................ 0 ............27,462 ................ 0 ................. 0 ................. 0 ................. 752 ..07/20/2039 .
36202E-TT-6 .. G2 004162 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,194 ................3,194 .............. 3,088 ...............3,128 ...............(18) ................84 ................. 0 ................. 67 ................ 0 ............. 3,194 ................ 0 ................. 0 ................. 0 .................. 87 ..06/20/2038 .
36202E-TU-3 .. G2 004163 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,259 ................1,259 ...............1,240 ...............1,271 ...............(27) ................15 ................. 0 ................(13) ................ 0 ............. 1,259 ................ 0 ................. 0 ................. 0 .................. 37 ..06/20/2038 .
36202E-VH-9 .. G2 004216 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,443 ................2,443 ...............2,638 ...............2,532 ................ 82 ............. (171) ................. 0 ................(89) ................ 0 ............. 2,443 ................ 0 ................. 0 ................. 0 .................. 75 ..08/20/2038 .
36202E-XN-4 .. G2 004285 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................108 .................. 108 ................. 117 ................. 111 ................. 5 ................(7) ................. 0 ................. (2) ................ 0 ................108 ................ 0 ................. 0 ................. 0 ....................4 ..11/20/2038 .
36202F-2K-1 .. G2 005278 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,156 ................2,156 ...............2,234 ...............1,965 ...............260 ...............(69) ................. 0 ................191 ................ 0 ............. 2,156 ................ 0 ................. 0 ................. 0 .................. 42 ..01/20/2042 .
36202F-2M-7 .. G2 005280 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 72 ....................72 .................. 76 .................. 70 ................. 6 ................(4) ................. 0 .................. 2 ................ 0 ................. 72 ................ 0 ................. 0 ................. 0 ....................2 ..01/20/2042 .
36202F-AV-8 .. G2 004520 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............68,087 .............. 68,087 ............. 75,641 ............. 69,243 ............ 5,127 ...........(6,283) ................. 0 ............(1,156) ................ 0 ............68,087 ................ 0 ................. 0 ................. 0 .............. 1,782 ..08/20/2039 .
36202F-DX-1 .. G2 004618 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............152,628 ............. 155,718 ............173,601 ............ 158,361 ...........12,896 ...........(2,617) ................. 0 ............10,279 ................ 0 .......... 168,641 ................ 0 ......... (16,013) ......... (16,013) ...............5,834 ..01/20/2040 .
36202F-HX-7 .. G2 004746 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................898 .................. 898 ................. 868 ....................0 ................. 0 ................30 ................. 0 ................. 30 ................ 0 ................898 ................ 0 ................. 0 ................. 0 ....................7 ..07/20/2040 .
36202F-JQ-0 .. G2 004771 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................662 .................. 662 ................. 640 ....................0 ................. 0 ................ 22 ................. 0 ................. 22 ................ 0 ................662 ................ 0 ................. 0 ................. 0 ....................5 ..08/20/2040 .
36202F-JR-8 .. G2 004772 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,960 ................9,960 ............. 10,981 ............. 10,130 ...............694 ............. (864) ................. 0 .............. (170) ................ 0 ............. 9,960 ................ 0 ................. 0 ................. 0 ................. 260 ..08/20/2040 .
36202F-KN-5 .. G2 004801 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,104 ................3,104 ...............3,002 ....................0 ................. 0 ...............103 ................. 0 ................103 ................ 0 ............. 3,104 ................ 0 ................. 0 ................. 0 .................. 22 ..09/20/2040 .
36202F-LP-9 .. G2 004834 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................789 .................. 789 ................. 763 ....................0 ................. 0 ................26 ................. 0 ................. 26 ................ 0 ................789 ................ 0 ................. 0 ................. 0 ....................6 ..10/20/2040 .
36202F-P6-7 .. G2 004945 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................312 .................. 312 ................. 331 ................. 301 ................ 28 ...............(17) ................. 0 ................. 11 ................ 0 ................312 ................ 0 ................. 0 ................. 0 ....................7 ..02/20/2041 .
36202F-P7-5 .. G2 004946 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................866 .................. 866 ................. 838 ....................0 ................. 0 ................ 29 ................. 0 ................. 29 ................ 0 ................866 ................ 0 ................. 0 ................. 0 ....................6 ..02/20/2041 .
36202F-PG-5 .. G2 004923 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,860 ................3,860 ...............3,732 ....................0 ................. 0 ...............128 ................. 0 ................128 ................ 0 ............. 3,860 ................ 0 ................. 0 ................. 0 .................. 30 ..01/20/2041 .
36202F-Q7-4 .. G2 004978 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,455 ................4,455 ...............4,307 ....................0 ................. 0 ...............148 ................. 0 ................148 ................ 0 ............. 4,455 ................ 0 ................. 0 ................. 0 .................. 33 ..03/20/2041 .
36202F-SE-7 .. G2 005017 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................650 .................. 650 ................. 628 ....................0 ................. 0 ................ 22 ................. 0 ................. 22 ................ 0 ................650 ................ 0 ................. 0 ................. 0 ....................5 ..04/20/2041 .
36202F-SW-7 .. G2 005033 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................360 .................. 360 ................. 381 ................. 361 ................ 17 ...............(17) ................. 0 ................. (1) ................ 0 ................360 ................ 0 ................. 0 ................. 0 .................. 10 ..04/20/2041 .
36202F-UF-1 .. G2 005082 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,385 ................5,385 ...............5,207 ....................0 ................. 0 ...............178 ................. 0 ................178 ................ 0 ............. 5,385 ................ 0 ................. 0 ................. 0 .................. 40 ..06/20/2041 .
36202F-VG-8 .. G2 005115 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,524 ................1,524 ...............1,474 ....................0 ................. 0 ................51 ................. 0 ................. 51 ................ 0 ............. 1,524 ................ 0 ................. 0 ................. 0 .................. 11 ..07/20/2041 .
36202F-XC-5 .. G2 005175 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................144 .................. 144 ................. 139 ....................0 ................. 0 ................. 5 ................. 0 .................. 5 ................ 0 ................144 ................ 0 ................. 0 ................. 0 ....................1 ..09/20/2041 .
36202F-Y6-7 .. G2 005233 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................473 .................. 473 ................. 502 ................. 457 ................ 43 ...............(27) ................. 0 ................. 16 ................ 0 ................473 ................ 0 ................. 0 ................. 0 .................. 10 ..11/20/2041 .
36202K-FV-2 .. G2 008280 - RMBS .................................. ....... ..09/01/2023 . Paydown .................... ..................... .................166 .................. 166 ................. 167 ................. 165 ................. 2 ................. 0 ................. 0 .................. 1 ................ 0 ................166 ................ 0 ................. 0 ................. 0 ....................1 ..09/20/2023 .
36202K-Z6-5 .. G2 008865 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................686 .................. 686 ................. 690 ................. 679 ................ 19 ...............(12) ................. 0 .................. 7 ................ 0 ................686 ................ 0 ................. 0 ................. 0 .................. 11 ..05/20/2026 .
36203E-PD-4 ... GN 347020 - RMBS .................................. ....... ..10/01/2023 . Paydown .................... ..................... .................. 16 ....................16 .................. 18 .................. 17 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................. 16 ................ 0 ................. 0 ................. 0 ....................0 ..01/15/2024 .
36208V-3F-0 .. GN 462598 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .................. 30 ....................30 .................. 33 ...................31 ................. 1 ................(1) ................. 0 .................. 1 ................ 0 ................. 31 ................ 0 ................(1) ................(1) ....................1 ..03/15/2028 .
36209R-2Q-5 ... GN 479683 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,227 ...............20,227 ............. 21,915 ............. 19,497 ............ 2,486 ...........(1,756) ................. 0 ................730 ................ 0 ............20,227 ................ 0 ................. 0 ................. 0 ................. 448 ..10/15/2041 .
3620AC-6T-6 .. GN 726382 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 54,020 ...............54,020 ............. 60,502 ............. 54,681 ............ 5,052 ...........(5,714) ................. 0 .............. (661) ................ 0 ............54,020 ................ 0 ................. 0 ................. 0 .............. 1,410 ..10/15/2039 .
3620AM-D5-8 .. GN 733724 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,967 .............. 13,967 ............. 15,128 ............. 13,737 ............ 1,374 ...........(1,144) ................. 0 ................230 ................ 0 ............13,967 ................ 0 ................. 0 ................. 0 ................. 407 ..06/15/2040 .
3620AR-C7-4 .. GN 737294 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 3,423 ................3,489 .............. 3,807 ...............3,537 ...............214 ...............(44) ................. 0 ................170 ................ 0 ............. 3,707 ................ 0 ............. (284) ............. (284) ................. 134 ..05/15/2040 .
3620C3-JU-7 ... GN 747375 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 51,728 ...............52,792 ............. 57,558 ..............53,529 ............ 3,005 ............. (465) ................. 0 ............. 2,540 ................ 0 ............56,068 ................ 0 ...........(4,340) ...........(4,340) .............. 2,068 ..07/15/2040 .
3620E0-H4-1 .. G2 894147 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 97,246 .............. 98,980 ............. 99,346 ............. 98,601 ............ 1,895 ...........(1,516) ................. 0 ................379 ................ 0 ............98,980 ................ 0 ...........(1,734) ...........(1,734) .............. 3,121 ..02/20/2061 .
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SCHEDULE D - PART 4
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3620E0-TY-2 .. G2 895694 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............113,805 ............. 115,788 ............ 115,859 ............ 115,629 ............ 1,273 ...........(1,114) ................. 0 ................159 ................ 0 .......... 115,788 ................ 0 ...........(1,983) ...........(1,983) ...............4,123 ..04/20/2062 .
36210B-UM-5 .. GN 487588 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .................986 .................. 981 .............. 1,103 ...............1,007 ................ 41 ...............(24) ................. 0 ................. 16 ................ 0 ............. 1,023 ................ 0 ...............(37) ...............(37) .................. 41 ..04/15/2029 .
36211G-NU-3 .. GN 512603 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ................. 422 .................. 419 ................. 470 ................. 430 ................ 15 ................(7) ................. 0 .................. 9 ................ 0 ................439 ................ 0 ...............(17) ...............(17) .................. 19 ..06/15/2029 .
36211R-SQ-3 ... GN 520827 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .................717 .................. 714 ................. 801 ................. 742 ................ 93 ...............(35) ................. 0 ................. 58 ................ 0 ................800 ................ 0 ...............(82) ...............(82) .................. 33 ..03/15/2035 .
36212H-FQ-8 .. GN 533975 - RMBS ................................... ....... ..09/19/2023 . Various ................... ..................... .................. 91 ....................91 .................. 92 ...................95 ................ (4) ................. 0 ................. 0 ................. (4) ................ 0 ................. 91 ................ 0 ................. 0 ................. 0 ....................4 ..05/15/2032 .
36212R-KP-2 ... GN 541302 - RMBS .................................. ....... ..05/15/2023 . Paydown .................... ..................... ................. 422 .................. 422 ................. 475 ................. 433 ................ 16 ...............(27) ................. 0 ................(11) ................ 0 ................422 ................ 0 ................. 0 ................. 0 .................. 10 ..03/15/2031 .
36212S-DA-1 .. GN 541997 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .................916 .................. 912 .............. 1,021 ................. 935 ................ 43 ...............(15) ................. 0 ................. 28 ................ 0 ................963 ................ 0 ...............(47) ...............(47) .................. 40 ..11/15/2031 .
36213C-VJ-6 .. GN 550617 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 2,298 ................2,284 ...............2,557 ...............2,374 ...............109 ...............(26) ................. 0 ................. 83 ................ 0 ............. 2,457 ................ 0 ............. (160) ............. (160) ................. 108 ..01/15/2036 .
36213C-WH-9 ... GN 550648 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 33,506 .............. 34,118 ............. 37,224 ............. 34,754 ............ 1,874 ............. (542) ................. 0 ............. 1,333 ................ 0 ............36,087 ................ 0 ...........(2,581) ...........(2,581) ...............1,243 ..09/15/2035 .
36213C-WP-1 .. GN 550654 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 5,183 ................5,151 ...............5,773 ...............5,356 ...............357 ...............(91) ................. 0 ................266 ................ 0 ............. 5,622 ................ 0 ............. (439) ............. (439) ................. 240 ..09/15/2035 .
36213C-WR-7 .. GN 550656 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 253 .................. 253 ................. 280 ................. 258 ................ 17 ...............(22) ................. 0 ................. (5) ................ 0 ................253 ................ 0 ................. 0 ................. 0 ....................7 ..09/15/2035 .
36213E-YE-0 .. GN 552509 - RMBS ................................... ....... ..12/01/2023 . Various ................... ..................... .................208 .................. 206 ................. 232 ................. 216 ................. 7 ................(4) ................. 0 .................. 3 ................ 0 ................218 ................ 0 ...............(11) ...............(11) ....................9 ..04/15/2032 .
36213N-LF-1 .. GN 559326 - RMBS ................................... ....... ..12/01/2023 . Various ................... ..................... .................584 .................. 580 ................. 650 ................. 595 ................ 28 ................(9) ................. 0 ................. 19 ................ 0 ................614 ................ 0 ...............(31) ...............(31) .................. 27 ..11/15/2031 .
36213R-6Q-5 ... GN 562579 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .................515 .................. 514 ................. 579 ................. 538 ................ 18 ...............(31) ................. 0 ................(14) ................ 0 ................524 ................ 0 ................(9) ................(9) .................. 12 ..04/15/2032 .
36213T-6S-7 .. GN 564381 - RMBS .................................. ....... ..05/15/2023 . Paydown .................... ..................... .............. 3,379 ................3,379 ...............3,554 ...............3,414 ................ 24 ...............(60) ................. 0 ................(35) ................ 0 ............. 3,379 ................ 0 ................. 0 ................. 0 .................. 76 ..09/15/2031 .
36213U-L8-1 .. GN 564751 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .................. 91 ....................90 ................. 101 ...................93 ................. 4 ................(1) ................. 0 .................. 3 ................ 0 ................. 96 ................ 0 ................(5) ................(5) ....................5 ..08/15/2031 .
36225B-2R-8 ... GN 781684 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .................421 .................. 419 ................. 469 ................. 431 ................ 24 ................(5) ................. 0 ................. 18 ................ 0 ................449 ................ 0 ...............(28) ...............(28) .................. 19 ..12/15/2033 .
36225B-HZ-4 ... GN 781148 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .................207 .................. 206 ................. 230 ................. 211 ................. 9 ................(4) ................. 0 .................. 5 ................ 0 ................216 ................ 0 ................(9) ................(9) ....................9 ..07/15/2029 .
36225B-UN-6 ... GN 781489 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .................314 .................. 312 ................. 350 ................. 327 ................ 14 ................(5) ................. 0 .................. 8 ................ 0 ................335 ................ 0 ...............(21) ...............(21) .................. 14 ..08/15/2032 .
36225B-WZ-7 .. GN 781564 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 1,647 ................1,638 .............. 1,838 ...............1,713 ................ 69 ...............(35) ................. 0 ................. 34 ................ 0 ............. 1,747 ................ 0 ............. (100) ............. (100) .................. 74 ..02/15/2033 .
36225C-MN-3 ... G2 080364 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................247 .................. 247 ................. 248 ................. 241 ................. 6 ................(1) ................. 0 .................. 6 ................ 0 ................247 ................ 0 ................. 0 ................. 0 ....................4 ..01/20/2030 .
36225C-XK-7 .. G2 080681 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,881 ................2,881 ...............2,936 ...............2,829 ................ 88 ...............(37) ................. 0 ................. 51 ................ 0 ............. 2,881 ................ 0 ................. 0 ................. 0 .................. 51 ..03/20/2033 .
36225E-6T-4 .. G2 082681 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 57,832 ...............57,832 ............. 60,814 ............. 56,310 ............ 4,062 ...........(2,540) ................. 0 ............. 1,522 ................ 0 ............57,832 ................ 0 ................. 0 ................. 0 ................. 759 ..12/20/2040 .
36225E-Q6-2 ... G2 082276 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,251 ................1,251 .............. 1,301 ...............1,231 ................ 60 ...............(40) ................. 0 ................. 19 ................ 0 ............. 1,251 ................ 0 ................. 0 ................. 0 .................. 21 ..01/20/2039 .
36225F-F6-1 .. G2 082888 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,829 ...............15,829 ............. 16,477 ............. 15,470 ...............891 ............. (532) ................. 0 ................359 ................ 0 ............15,829 ................ 0 ................. 0 ................. 0 ................. 237 ..07/20/2041 .
3622A2-3Q-3 ... G2 784407 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 61,409 ...............65,436 ............. 69,751 ............. 60,938 ............ 9,231 ...........(1,453) ................. 0 ............. 7,777 ................ 0 ............68,715 ................ 0 ...........(7,307) ...........(7,307) .............. 1,609 ..11/20/2047 .
3622A2-4S-8 ... G2 784433 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 39,115 ...............39,115 ............. 39,212 ............. 36,429 ............ 2,788 ............. (102) ................. 0 ............. 2,686 ................ 0 ............39,115 ................ 0 ................. 0 ................. 0 ................. 677 ..02/20/2048 .
3622A2-5E-8 .. G2 784445 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 51,359 ...............51,359 ............. 51,519 ............. 47,842 ............ 3,678 ............. (162) ................. 0 ............. 3,517 ................ 0 ............ 51,359 ................ 0 ................. 0 ................. 0 ................. 885 ..02/20/2048 .
3622A2-N3-2 ... GN 784010 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 14,825 ...............14,825 ............. 15,795 ............. 14,353 ............ 1,347 ............. (876) ................. 0 ................471 ................ 0 ............14,825 ................ 0 ................. 0 ................. 0 ................. 293 ..03/15/2045 .
3622A2-NZ-1 .. G2 784008 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 11,969 .............. 11,969 ............. 12,321 ............. 11,167 ............ 1,053 ............. (251) ................. 0 ................802 ................ 0 ............11,969 ................ 0 ................. 0 ................. 0 ................. 160 ..05/20/2030 .
3622A2-P2-2 ... GN 784041 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 34,509 ...............34,509 ............. 36,768 ............. 33,411 ............ 3,151 ...........(2,053) ................. 0 ............. 1,098 ................ 0 ............ 34,509 ................ 0 ................. 0 ................. 0 ................. 741 ..08/15/2045 .
3622A2-U9-1 ... GN 784208 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 46,992 ...............46,992 ............. 50,068 ............. 45,496 ............ 4,319 ...........(2,823) ................. 0 ............. 1,495 ................ 0 ............ 46,992 ................ 0 ................. 0 ................. 0 .............. 1,049 ..07/15/2046 .
3622A2-XY-3 .. G2 784295 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 85,391 ...............85,391 ............. 89,074 ............. 79,119 ...........10,087 ...........(3,814) ................. 0 ............. 6,273 ................ 0 ............85,391 ................ 0 ................. 0 ................. 0 .............. 1,586 ..03/20/2047 .
3622A2-ZK-1 .. G2 784346 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............197,311 ............. 197,311 ............198,667 ............ 188,335 ...........10,321 ...........(1,345) ................. 0 ............. 8,976 ................ 0 ...........197,311 ................ 0 ................. 0 ................. 0 .............. 3,720 ..07/20/2047 .
3622AA-A9-5 .. G2 784632 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............115,493 ............. 115,493 ............119,770 ............ 110,571 ...........10,022 ...........(5,100) ................. 0 ............. 4,922 ................ 0 ...........115,493 ................ 0 ................. 0 ................. 0 ...............2,329 ..04/20/2048 .
3622AA-AA-2 .. G2 784601 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............286,279 ............. 286,279 ............281,672 ............ 269,769 ...........11,853 ............ 4,657 ................. 0 ............16,510 ................ 0 ...........286,279 ................ 0 ................. 0 ................. 0 ...............5,153 ..03/20/2048 .
3622AA-CJ-1 .. G2 784673 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 76,942 ...............76,942 ............. 83,530 ............. 79,666 ............ 4,584 ...........(7,309) ................. 0 ............(2,724) ................ 0 ............76,942 ................ 0 ................. 0 ................. 0 .............. 1,889 ..01/20/2049 .
3622AB-6L-1 .. G2 786375 - RMBS .................................. ....... ..05/22/2023 . Various ................... ..................... ............988,764 ............. 996,473 ............970,004 ............ 990,096 ......... (19,808) ............ 2,464 ................. 0 ...........(17,344) ................ 0 ...........972,752 ................ 0 ...........16,012 ...........16,012 ............. 27,263 ..09/20/2052 .
3622AB-D3-3 ... G2 785622 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 35,962 ...............35,962 ............. 31,186 ....................0 ................. 0 ............ 4,776 ................. 0 ............. 4,776 ................ 0 ............ 35,962 ................ 0 ................. 0 ................. 0 ................. 250 ..09/20/2051 .
3622AB-GK-2 .. G2 785702 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 50,450 ...............50,450 ............. 44,017 ....................0 ................. 0 ............ 6,432 ................. 0 ............. 6,432 ................ 0 ............50,450 ................ 0 ................. 0 ................. 0 ................. 404 ..10/20/2051 .
3622AB-GZ-9 .. G2 785716 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 38,014 .............. 38,014 ............. 33,972 ....................0 ................. 0 ............ 4,042 ................. 0 ............. 4,042 ................ 0 ............38,014 ................ 0 ................. 0 ................. 0 ................. 210 ..11/20/2051 .
3622AB-HF-2 .. G2 785730 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 65,741 .............. 65,741 ............. 58,751 ....................0 ................. 0 ............ 6,990 ................. 0 ............. 6,990 ................ 0 ............65,741 ................ 0 ................. 0 ................. 0 ................. 357 ..11/20/2051 .
3622AB-J8-6 .. G2 785787 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 74,251 ...............74,251 ............. 64,831 ....................0 ................. 0 ............ 9,421 ................. 0 ............. 9,421 ................ 0 ............74,251 ................ 0 ................. 0 ................. 0 ................. 567 ..12/20/2051 .
3622AB-J9-4 ... G2 785788 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............17,138 .............. 17,138 ............. 14,926 ....................0 ................. 0 ............ 2,212 ................. 0 ............. 2,212 ................ 0 ............17,138 ................ 0 ................. 0 ................. 0 ................. 140 ..12/20/2051 .
3622AB-JH-6 .. G2 785764 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 30,959 ...............30,959 ............. 26,963 ....................0 ................. 0 ............ 3,996 ................. 0 ............. 3,996 ................ 0 ............ 30,959 ................ 0 ................. 0 ................. 0 ................. 230 ..11/20/2051 .
3622AB-KB-7 .. G2 785790 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 38,644 ...............38,644 ............. 33,512 ....................0 ................. 0 ............ 5,132 ................. 0 ............. 5,132 ................ 0 ............38,644 ................ 0 ................. 0 ................. 0 ................. 309 ..12/20/2051 .
3622AB-W6-5 .. G2 786169 - RMBS .................................. ....... ..10/01/2023 . Paydown .................... ..................... ............149,611 ............. 149,462 ............158,648 ............ 156,179 ............ 1,669 ...........(8,238) ................. 0 ............(6,569) ................ 0 ...........149,611 ................ 0 ................. 0 ................. 0 ...............3,332 ..04/20/2072 .
3622AB-ZB-1 .. G2 786238 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 61,258 .............. 61,258 ............. 55,208 ....................0 ................. 0 ............ 6,049 ................. 0 ............. 6,049 ................ 0 ............61,258 ................ 0 ................. 0 ................. 0 ................. 977 ..03/20/2052 .
3622AB-ZD-7 .. G2 786240 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 61,042 .............. 61,042 ............. 57,570 ............. 58,667 ...........(1,084) ............ 3,458 ................. 0 ............. 2,374 ................ 0 ............61,042 ................ 0 ................. 0 ................. 0 .............. 1,314 ..09/20/2048 .
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36241K-5U-8 .. GN 782659 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,715 ................3,715 .............. 4,071 ...............3,788 ...............236 ............. (309) ................. 0 ................(73) ................ 0 ............. 3,715 ................ 0 ................. 0 ................. 0 ................. 111 ..05/15/2039 .
36241K-B2-3 .. GN 781857 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .................657 .................. 653 ................. 734 ................. 672 ................ 41 ...............(18) ................. 0 ................. 23 ................ 0 ................696 ................ 0 ...............(39) ...............(39) .................. 29 ..11/15/2034 .
36241K-C2-2 ... GN 781889 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 2,179 ................2,167 ...............2,432 ...............2,268 ...............111 ...............(45) ................. 0 ................. 66 ................ 0 ............. 2,335 ................ 0 ............. (155) ............. (155) .................. 98 ..03/15/2035 .
36241K-GS-1 .. GN 782009 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .................915 .................. 911 ...............1,024 ................. 937 ................ 64 ...............(27) ................. 0 ................. 37 ................ 0 ................974 ................ 0 ...............(59) ...............(59) .................. 40 ..09/15/2035 .
36241K-GT-9 .. GN 782010 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 1,141 ................1,134 ...............1,269 ...............1,179 ................ 60 ...............(15) ................. 0 ................. 46 ................ 0 ............. 1,225 ................ 0 ...............(84) ...............(84) .................. 52 ..12/15/2035 .
36241K-V7-0 .. GN 782438 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,504 ................4,504 ...............4,975 ...............4,592 ...............285 ............. (373) ................. 0 ................(88) ................ 0 ............. 4,504 ................ 0 ................. 0 ................. 0 ................. 116 ..10/15/2038 .
36241K-V9-6 .. GN 782440 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 94 ....................94 ................. 102 ...................95 ................. 6 ................(7) ................. 0 ................. (1) ................ 0 ................. 94 ................ 0 ................. 0 ................. 0 ....................2 ..10/15/2038 .
36241L-6M-3 .. G2 783576 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,361 ................1,361 .............. 1,316 ....................0 ................. 0 ................ 45 ................. 0 ................. 45 ................ 0 ............. 1,361 ................ 0 ................. 0 ................. 0 .................. 10 ..12/20/2041 .
36241L-7B-6 .. G2 783590 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................573 .................. 573 ................. 554 ....................0 ................. 0 ................19 ................. 0 ................. 19 ................ 0 ................573 ................ 0 ................. 0 ................. 0 ....................4 ..06/20/2041 .
36241L-B8-8 .. GN 782763 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............117,233 ............. 117,100 ............127,688 ............ 121,856 ............ 4,762 ...........(1,384) ................. 0 ............. 3,378 ................ 0 ...........125,234 ................ 0 ...........(8,000) ...........(8,000) ...............4,979 ..09/15/2039 .
36241L-G5-9 .. GN 782920 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,993 ................2,993 ...............3,272 ...............3,112 ...............125 ............. (244) ................. 0 .............. (119) ................ 0 ............. 2,993 ................ 0 ................. 0 ................. 0 .................. 88 ..03/15/2040 .
36241L-HE-9 .. GN 782929 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 97,074 .............. 96,961 ............105,701 ............ 100,832 ............ 3,815 ...........(1,026) ................. 0 ............. 2,789 ................ 0 ...........103,621 ................ 0 ...........(6,547) ...........(6,547) .............. 4,160 ..12/15/2039 .
36241L-KU-9 .. GN 783007 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,516 .............. 19,516 ............. 20,629 ............. 19,195 ............ 1,291 ............. (970) ................. 0 ................321 ................ 0 ............19,516 ................ 0 ................. 0 ................. 0 ................. 426 ..06/15/2040 .
36241L-UT-1 .. G2 783294 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................412 .................. 412 ................. 398 ....................0 ................. 0 ................14 ................. 0 ................. 14 ................ 0 ................412 ................ 0 ................. 0 ................. 0 ....................3 ..03/20/2041 .
36241L-XZ-4 .. GN 783396 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............12,010 ...............11,945 ............. 13,419 ............. 12,503 ...............642 ............. (287) ................. 0 ................355 ................ 0 ............12,859 ................ 0 ............. (848) ............. (848) ................. 537 ..04/15/2037 .
36290R-4F-7 .. GN 615622 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,158 ................3,158 ...............3,140 ...............3,184 ...............(40) ................14 ................. 0 ................(26) ................ 0 ............. 3,158 ................ 0 ................. 0 ................. 0 .................. 66 ..09/15/2033 .
36290R-5U-3 ... GN 615659 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,182 ................4,182 ...............4,258 ...............4,370 ............. (134) ...............(54) ................. 0 .............. (188) ................ 0 ............. 4,182 ................ 0 ................. 0 ................. 0 ................. 152 ..10/15/2033 .
36290R-X8-1 .. GN 615503 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,421 ................6,421 .............. 6,908 ...............6,473 ...............368 ............. (420) ................. 0 ................(52) ................ 0 ............. 6,421 ................ 0 ................. 0 ................. 0 ................. 165 ..08/15/2033 .
36290T-QE-2 .. GN 617053 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 1,581 ................1,571 .............. 1,760 ...............1,636 ................ 74 ...............(21) ................. 0 ................. 53 ................ 0 ............. 1,689 ................ 0 ............. (108) ............. (108) .................. 74 ..04/15/2036 .
36290T-RT-8 .. GN 617098 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 2,432 ................2,425 ...............2,722 ...............2,525 ...............120 ...............(88) ................. 0 ................. 33 ................ 0 ............. 2,558 ................ 0 ............. (125) ............. (125) .................. 65 ..06/15/2036 .
36290V-L5-1 .. GN 618748 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ................. 422 .................. 420 ................. 471 ................. 437 ................ 27 ...............(15) ................. 0 ................. 12 ................ 0 ................449 ................ 0 ...............(27) ...............(27) .................. 13 ..12/15/2036 .
36290V-YP-3 .. GN 619118 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 2,482 ................2,468 .............. 2,767 ...............2,583 ................ 89 ...............(43) ................. 0 ................. 46 ................ 0 ............. 2,629 ................ 0 ............. (147) ............. (147) ................. 114 ..10/15/2034 .
36291C-DA-0 .. GN 623897 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ................. 224 .................. 223 ................. 250 ................. 233 ................. 8 ................(5) ................. 0 .................. 3 ................ 0 ................236 ................ 0 ...............(12) ...............(12) .................. 10 ..08/15/2034 .
36291F-NK-0 .. GN 626894 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .................884 .................. 878 ................. 983 ................. 920 ................ 33 ................(9) ................. 0 ................. 24 ................ 0 ................944 ................ 0 ...............(60) ...............(60) .................. 42 ..08/15/2034 .
36291F-PX-0 .. GN 626938 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,570 ................8,570 ...............9,131 ...............8,297 ...............794 ............. (521) ................. 0 ................273 ................ 0 ............. 8,570 ................ 0 ................. 0 ................. 0 ................. 167 ..04/15/2045 .
36291F-QB-7 .. GN 626950 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 54,821 ...............54,821 ............. 55,690 ............. 49,279 ............ 6,329 ............. (788) ................. 0 ............. 5,542 ................ 0 ............54,821 ................ 0 ................. 0 ................. 0 ................. 843 ..06/15/2045 .
36291H-3W-2 ... GN 629113 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .................828 .................. 823 ................. 922 ................. 862 ................ 30 ...............(10) ................. 0 ................. 20 ................ 0 ................882 ................ 0 ...............(53) ...............(53) .................. 39 ..09/15/2034 .
36291H-4G-6 .. GN 629123 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 3,520 ................3,499 ...............3,926 ...............3,663 ...............132 ...............(61) ................. 0 ................. 72 ................ 0 ............. 3,734 ................ 0 ............. (215) ............. (215) ................. 161 ..09/15/2034 .
36291K-CF-2 .. GN 630170 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 4,912 ................4,893 ...............5,502 ...............5,122 ...............194 ............. (139) ................. 0 ................. 54 ................ 0 ............. 5,176 ................ 0 ............. (265) ............. (265) ................. 161 ..07/15/2034 .
36291N-BG-5 .. GN 632839 - RMBS .................................. ....... ..01/17/2023 . Paydown .................... ..................... .............. 1,394 ................1,394 ...............1,575 ...............1,459 ...............165 ............. (230) ................. 0 ................(65) ................ 0 ............. 1,394 ................ 0 ................. 0 ................. 0 ....................7 ..08/15/2034 .
36291N-UN-9 ... GN 633389 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 5,569 ................5,541 .............. 6,210 ...............5,762 ...............291 ............. (115) ................. 0 ................176 ................ 0 ............. 5,937 ................ 0 ............. (368) ............. (368) ................. 237 ..01/15/2036 .
36291Q-XZ-2 .. GN 635296 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,055 ................1,055 ...............1,153 ...............1,102 ................ 29 ...............(76) ................. 0 ................(47) ................ 0 ............. 1,055 ................ 0 ................. 0 ................. 0 .................. 35 ..10/15/2034 .
36291R-2Z-4 ... GN 636292 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,876 ................2,876 ...............3,095 ...............2,930 ...............123 ............. (176) ................. 0 ................(54) ................ 0 ............. 2,876 ................ 0 ................. 0 ................. 0 .................. 55 ..04/15/2035 .
36291S-5U-0 ... GN 637259 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 1,258 ................1,251 .............. 1,401 ...............1,309 ................ 84 ...............(28) ................. 0 ................. 56 ................ 0 ............. 1,365 ................ 0 ............. (107) ............. (107) .................. 58 ..11/15/2034 .
36291U-HS-7 ... GN 638441 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 1,809 ................1,797 ...............2,012 ...............1,868 ................ 76 ...............(17) ................. 0 ................. 59 ................ 0 ............. 1,927 ................ 0 ............. (119) ............. (119) .................. 85 ..03/15/2036 .
36291Y-TZ-0 .. GN 642368 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 9,527 ................9,467 ............. 10,597 ...............9,843 ...............451 ...............(95) ................. 0 ................356 ................ 0 ............10,199 ................ 0 ............. (672) ............. (672) ................. 449 ..08/15/2035 .
36292A-X4-5 ... GN 643399 - RMBS ................................... ....... ..12/01/2023 . Various ................... ..................... .............. 1,746 ................1,739 ...............1,962 ...............1,820 ................ 77 ...............(59) ................. 0 ................. 17 ................ 0 ............. 1,838 ................ 0 ...............(92) ...............(92) .................. 59 ..06/15/2035 .
36292B-PC-4 ... GN 644019 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 9,342 ................9,296 ............. 10,442 ...............9,665 ...............452 ............. (210) ................. 0 ................242 ................ 0 ............. 9,907 ................ 0 ............. (565) ............. (565) ................. 405 ..07/15/2035 .
36292C-B8-6 .. GN 644563 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .................642 .................. 638 ................. 715 ................. 664 ................ 30 ................(9) ................. 0 ................. 21 ................ 0 ................684 ................ 0 ...............(42) ...............(42) .................. 30 ..07/15/2035 .
36292C-B9-4 ... GN 644564 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 1,650 ................1,640 ...............1,835 ...............1,705 ................ 75 ...............(16) ................. 0 ................. 59 ................ 0 ............. 1,764 ................ 0 ............. (114) ............. (114) .................. 78 ..07/15/2035 .
36292C-CL-6 ... GN 644575 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............16,900 .............. 16,900 ............. 18,475 ............. 17,478 ...............565 ...........(1,144) ................. 0 .............. (578) ................ 0 ............16,900 ................ 0 ................. 0 ................. 0 ................. 576 ..08/15/2035 .
36292C-DQ-4 ... GN 644611 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 21,341 ...............21,341 ............. 23,330 ............. 22,071 ...............728 ...........(1,458) ................. 0 .............. (730) ................ 0 ............21,341 ................ 0 ................. 0 ................. 0 ................. 536 ..09/15/2035 .
36292C-EU-4 ... GN 644647 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .................997 .................. 991 .............. 1,109 ...............1,030 ................ 45 ...............(10) ................. 0 ................. 35 ................ 0 ............. 1,065 ................ 0 ...............(68) ...............(68) .................. 47 ..09/15/2035 .
36292E-GH-7 .. GN 646500 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 2,953 ................2,935 ...............3,287 ...............3,055 ...............139 ...............(39) ................. 0 ................100 ................ 0 ............. 3,155 ................ 0 ............. (202) ............. (202) ................. 137 ..05/15/2036 .
36292E-SE-1 .. GN 646817 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 1,669 ................1,659 .............. 1,857 ...............1,725 ................ 73 ...............(15) ................. 0 ................. 57 ................ 0 ............. 1,782 ................ 0 ............. (113) ............. (113) .................. 79 ..07/15/2035 .
36292E-TN-0 .. GN 646857 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 1,186 ................1,181 ...............1,321 ...............1,227 ................ 53 ...............(32) ................. 0 ................. 21 ................ 0 ............. 1,249 ................ 0 ...............(63) ...............(63) .................. 55 ..08/15/2035 .
36292E-UL-2 ... GN 646887 - RMBS .................................. ....... ..02/15/2023 . Paydown .................... ..................... .............. 1,005 ................1,005 ...............1,125 ...............1,045 ................ 46 ...............(86) ................. 0 ................(40) ................ 0 ............. 1,005 ................ 0 ................. 0 ................. 0 .................. 10 ..08/15/2035 .
36292E-V3-1 .. GN 646934 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 2,549 ................2,533 ...............2,835 ...............2,633 ...............154 ...............(29) ................. 0 ................125 ................ 0 ............. 2,759 ................ 0 ............. (210) ............. (210) ................. 120 ..09/15/2035 .
36292H-R8-8 ... GN 649511 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .................906 .................. 901 .............. 1,010 ................. 937 ................ 41 ...............(13) ................. 0 ................. 28 ................ 0 ................965 ................ 0 ...............(58) ...............(58) .................. 42 ..10/15/2035 .
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36292J-3X-5 ... GN 650714 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 5,213 ................5,181 ...............5,802 ...............5,387 ...............247 ...............(65) ................. 0 ................182 ................ 0 ............. 5,569 ................ 0 ............. (356) ............. (356) ................. 244 ..01/15/2036 .
36292J-4H-9 ... GN 650724 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 2,212 ................2,199 ...............2,464 ...............2,287 ...............107 ...............(36) ................. 0 ................. 71 ................ 0 ............. 2,358 ................ 0 ............. (145) ............. (145) ................. 103 ..01/15/2036 .
36292J-4Y-2 ... GN 650739 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 4,622 ................4,606 .............. 5,167 ...............4,789 ...............227 ............. (141) ................. 0 ................. 85 ................ 0 ............. 4,875 ................ 0 ............. (252) ............. (252) ................. 181 ..01/15/2036 .
36292J-GE-3 ... GN 650097 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,437 ................4,437 ...............4,433 ...............4,589 ............. (156) ................. 4 ................. 0 .............. (152) ................ 0 ............. 4,437 ................ 0 ................. 0 ................. 0 ................. 129 ..12/15/2035 .
36292J-T5-8 ... GN 650472 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 2,750 ................2,738 ...............3,069 ...............2,847 ...............132 ...............(64) ................. 0 ................. 68 ................ 0 ............. 2,915 ................ 0 ............. (165) ............. (165) .................. 92 ..12/15/2035 .
36292K-6X-9 .. GN 651686 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 1,657 ................1,647 ...............1,844 ...............1,712 ................ 90 ...............(24) ................. 0 ................. 66 ................ 0 ............. 1,778 ................ 0 ............. (121) ............. (121) .................. 77 ..01/15/2036 .
36292K-MJ-2 ... GN 651161 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .................712 .................. 708 ................. 793 ................. 736 ................ 31 ...............(14) ................. 0 ................. 17 ................ 0 ................753 ................ 0 ...............(41) ...............(41) .................. 32 ..12/15/2035 .
36292K-Q7-4 ... GN 651278 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .................483 .................. 480 ................. 538 ................. 500 ................ 22 ................(7) ................. 0 ................. 15 ................ 0 ................514 ................ 0 ...............(31) ...............(31) .................. 25 ..01/15/2036 .
36292L-AV-6 .. GN 651720 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 5,842 ................5,811 .............. 6,511 ...............6,042 ...............333 ............. (123) ................. 0 ................210 ................ 0 ............. 6,252 ................ 0 ............. (410) ............. (410) ................. 257 ..02/15/2036 .
36292L-BX-1 .. GN 651754 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 2,258 ................2,246 ...............2,516 ...............2,338 ...............172 ...............(48) ................. 0 ................124 ................ 0 ............. 2,461 ................ 0 ............. (203) ............. (203) .................. 99 ..03/15/2036 .
36292L-EX-8 .. GN 651850 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 7,841 ................7,793 .............. 8,727 ...............8,112 ...............373 ...............(99) ................. 0 ................274 ................ 0 ............. 8,386 ................ 0 ............. (545) ............. (545) ................. 365 ..06/15/2036 .
36292L-RQ-9 ... GN 652195 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 3,923 ................3,898 ...............4,365 ...............4,053 ...............187 ...............(44) ................. 0 ................144 ................ 0 ............. 4,197 ................ 0 ............. (274) ............. (274) ................. 184 ..02/15/2036 .
36292L-SG-0 .. GN 652219 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 6,752 ................6,723 ...............7,536 ...............6,997 ...............476 ............. (207) ................. 0 ................269 ................ 0 ............. 7,267 ................ 0 ............. (514) ............. (514) ................. 292 ..03/15/2036 .
36292L-SP-0 ... GN 652226 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 1,788 ................1,777 ...............1,990 ...............1,850 ................ 84 ...............(22) ................. 0 ................. 62 ................ 0 ............. 1,912 ................ 0 ............. (124) ............. (124) .................. 84 ..03/15/2036 .
36292L-ST-2 ... GN 652230 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ................. 549 .................. 546 ................. 611 ................. 568 ................ 26 ................(7) ................. 0 ................. 19 ................ 0 ................587 ................ 0 ...............(38) ...............(38) .................. 26 ..03/15/2036 .
36294R-5H-8 ... GN 657948 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .................871 .................. 866 ................. 970 ................. 901 ...............102 ...............(13) ................. 0 ................. 89 ................ 0 ................990 ................ 0 ............. (119) ............. (119) .................. 41 ..09/15/2036 .
36294S-QT-7 ... GN 658466 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 1,085 ................1,079 .............. 1,208 ...............1,123 ................ 52 ...............(10) ................. 0 ................. 43 ................ 0 ............. 1,165 ................ 0 ...............(80) ...............(80) .................. 51 ..01/15/2037 .
36294T-FH-3 ... GN 659068 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .................463 .................. 460 ................. 515 ................. 479 ................ 60 ................(8) ................. 0 ................. 52 ................ 0 ................531 ................ 0 ...............(68) ...............(68) .................. 20 ..12/15/2036 .
36294X-PD-2 ... GN 662920 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ................. 225 .................. 224 ................. 251 ................. 233 ................ 11 ................(3) ................. 0 .................. 8 ................ 0 ................242 ................ 0 ...............(16) ...............(16) .................. 11 ..01/15/2037 .
36295A-M8-5 .. GN 664683 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 1,755 ................1,744 ...............1,953 ...............1,815 ................ 85 ...............(17) ................. 0 ................. 68 ................ 0 ............. 1,884 ................ 0 ............. (128) ............. (128) .................. 83 ..03/15/2036 .
36295G-JC-7 ... GN 669959 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............206,275 ............. 206,275 ............ 213,470 ............ 185,423 ...........28,712 ...........(7,861) ................. 0 ............20,852 ................ 0 ...........206,275 ................ 0 ................. 0 ................. 0 .............. 3,111 ..01/15/2045 .
36295P-XD-9 ... GN 676676 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 9,491 ................9,688 ............. 10,618 ...............9,808 ...............598 ...............(87) ................. 0 ................511 ................ 0 ............10,319 ................ 0 ............. (828) ............. (828) ................. 381 ..01/15/2038 .
36295P-Z7-0 .. GN 676766 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 44,134 ...............44,873 ............. 49,208 ............. 45,750 ............ 3,252 ...........(1,103) ................. 0 ............. 2,149 ................ 0 ............47,899 ................ 0 ...........(3,765) ...........(3,765) .............. 1,695 ..03/15/2038 .
36295Y-Y9-8 .. GN 684836 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................157 .................. 157 ................. 172 ................. 163 ................. 6 ...............(12) ................. 0 ................. (6) ................ 0 ................157 ................ 0 ................. 0 ................. 0 ....................5 ..04/15/2038 .
36296C-WD-8 .. GN 687444 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,227 ................2,227 ...............2,435 ...............2,316 ...............131 ............. (220) ................. 0 ................(89) ................ 0 ............. 2,227 ................ 0 ................. 0 ................. 0 .................. 67 ..06/15/2038 .
36296F-FJ-7 .. GN 689669 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 2,367 ................2,417 ...............2,648 ...............2,464 ...............136 ...............(22) ................. 0 ................114 ................ 0 ............. 2,578 ................ 0 ............. (210) ............. (210) .................. 95 ..06/15/2038 .
36296N-NE-2 ... GN 696189 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 15 ....................15 .................. 16 .................. 16 ................. 0 ................(1) ................. 0 ................. (1) ................ 0 ................. 15 ................ 0 ................. 0 ................. 0 ....................0 ..08/15/2038 .
36296Q-N8-8 .. GN 698015 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 15,435 .............. 15,418 ............. 16,150 ............. 16,033 ................ 13 ............. (172) ................. 0 .............. (159) ................ 0 ............15,874 ................ 0 ............. (439) ............. (439) ................. 665 ..01/15/2039 .
36296Q-Y3-7 .. GN 698330 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,976 ................1,976 ...............2,126 ...............2,000 ...............106 ............. (130) ................. 0 ................(24) ................ 0 ............. 1,976 ................ 0 ................. 0 ................. 0 .................. 54 ..05/15/2039 .
36296V-P8-5 .. GN 702547 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,716 ................1,716 .............. 1,874 ...............1,784 ................ 54 ............. (122) ................. 0 ................(68) ................ 0 ............. 1,716 ................ 0 ................. 0 ................. 0 .................. 51 ..11/15/2038 .
36296X-MK-7 .. GN 704262 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,439 ................2,439 ...............2,624 ...............2,486 ...............113 ............. (161) ................. 0 ................(48) ................ 0 ............. 2,439 ................ 0 ................. 0 ................. 0 .................. 67 ..02/15/2039 .
36297B-ES-6 .. GN 706745 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,537 ................8,537 .............. 8,615 ...............8,482 ...............112 ...............(57) ................. 0 ................. 55 ................ 0 ............. 8,537 ................ 0 ................. 0 ................. 0 ................. 210 ..07/15/2039 .
36297G-NN-6 .. GN 711497 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,205 ................1,205 ...............1,236 ...............1,185 ................ 44 ...............(24) ................. 0 ................. 20 ................ 0 ............. 1,205 ................ 0 ................. 0 ................. 0 .................. 29 ..03/15/2040 .
38375B-RY-0 .. GNR 2012-012O FB - CMO/RMBS .................... ....... ..12/20/2023 . Paydown .................... ..................... ............. 63,814 .............. 63,814 ............. 65,529 ............. 63,845 ............ 1,332 ...........(1,363) ................. 0 ................(31) ................ 0 ............63,814 ................ 0 ................. 0 ................. 0 .............. 1,872 ..02/20/2062 .
38375C-NX-4 ... GNR 2012-056 GN - CMO/RMBS ...................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 34,648 ...............34,648 ............. 36,749 ............. 33,150 ............ 3,649 ...........(2,151) ................. 0 ............. 1,498 ................ 0 ............34,648 ................ 0 ................. 0 ................. 0 ................. 652 ..06/20/2040 .
38376R-LR-5 .. GNR 2015-H29 FJ - CMO/RMBS ...................... ....... ..12/20/2023 . Paydown .................... ..................... .............11,586 .............. 11,586 ............. 11,505 ............. 11,392 ...............310 ............. (115) ................. 0 ................194 ................ 0 ............11,586 ................ 0 ................. 0 ................. 0 ................. 292 ..11/20/2065 .
38379P-RP-4 ... GNR 2015-072 JE - CMO/RMBS ...................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 11,252 ...............11,252 ............. 10,999 ............. 10,153 ...............858 ...............241 ................. 0 ............. 1,099 ................ 0 ............11,252 ................ 0 ................. 0 ................. 0 ................. 212 ..05/20/2045 .
38379Q-DG-7 .. GNR 2015-123 FG - CMO/RMBS ...................... ....... ..12/20/2023 . Paydown .................... ..................... ............. 53,211 ...............53,211 ............. 52,949 ............. 51,613 ............ 2,761 ...........(1,162) ................. 0 ............. 1,598 ................ 0 ............53,211 ................ 0 ................. 0 ................. 0 .............. 1,437 ..09/20/2045 .
38380U-XM-0 .. GNR 2018-011 PC - CMO/RMBS ..................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 29,678 .............. 29,678 ............. 27,401 ....................0 ................. 0 ............ 2,276 ................. 0 ............. 2,276 ................ 0 ............29,678 ................ 0 ................. 0 ................. 0 ................. 277 ..12/20/2047 .
38382B-X3-2 .. GNR 2020-004 H - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 23,888 .............. 23,888 ............. 20,887 ....................0 ................. 0 ............ 3,001 ................. 0 ............. 3,001 ................ 0 ............23,888 ................ 0 ................. 0 ................. 0 ................. 228 ..10/20/2049 .
38382C-WL-1 .. GNR 2020-015 HC - CMO/RMBS ...................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 28,148 .............. 28,148 ............. 23,880 ....................0 ................. 0 ............ 4,268 ................. 0 ............. 4,268 ................ 0 ............28,148 ................ 0 ................. 0 ................. 0 ................. 219 ..11/20/2049 .
38382T-D3-5 ... GNR 2021-098 FM - CMO/RMBS ..................... ....... ..12/20/2023 . Paydown .................... ..................... ............. 95,288 ...............95,288 ............. 79,909 ....................0 ................. 0 ...........15,379 ................. 0 ............15,379 ................ 0 ............95,288 ................ 0 ................. 0 ................. 0 ................. 893 ..06/20/2051 .
38382V-ER-6 .. GNR 2021-097 FA - CMO/RMBS ..................... ....... ..12/20/2023 . Paydown .................... ..................... ............323,366 ............. 323,366 ............ 289,497 ............. 63,624 ...........11,703 ...........32,836 ................. 0 ............ 44,538 ................ 0 ...........323,366 ................ 0 ................. 0 ................. 0 ...............3,975 ..06/20/2051 .
38382W-CY-1 .. GNR 2021-122 FA - CMO/RMBS ...................... ....... ..12/20/2023 . Paydown .................... ..................... ............224,053 ............. 224,053 ............ 192,790 ....................0 ................. 0 ...........31,262 ................. 0 ............31,262 ................ 0 ...........224,053 ................ 0 ................. 0 ................. 0 .............. 2,488 ..07/20/2051 .
38382Y-M4-2 .. GNR 2023-H02 JF - CMO/RMBS ...................... ....... ..12/20/2023 . Paydown .................... ..................... .............. 4,184 ................4,184 ...............4,184 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 4,184 ................ 0 ................. 0 ................. 0 ................. 204 ..01/20/2073 .
38382Y-R2-1 .. GNR 2023-H03 FA - CMO/RMBS ...................... ....... ..12/20/2023 . Paydown .................... ..................... .............. 7,213 ................7,213 .............. 7,210 ....................0 ................. 0 ................. 3 ................. 0 .................. 3 ................ 0 ............. 7,213 ................ 0 ................. 0 ................. 0 ................. 218 ..02/20/2073 .
38383R-BD-8 .. GNR 2022-063 FE - CMO/RMBS ...................... ....... ..12/20/2023 . Paydown .................... ..................... ......... 1,685,048 ...........1,685,048 ......... 1,683,468 ......... 1,564,604 ..........139,891 ......... (19,447) ................. 0 ...........120,444 ................ 0 ........1,685,047 ................ 0 ................. 0 ................. 0 ............. 39,467 ..04/20/2050 .
912810-FE-3 .. UNITED STATES TREASURY ........................... ....... ..11/09/2023 . Various ................... ..................... ......... 2,919,013 ...........2,725,000 ......... 3,214,573 ..........2,915,123 ..........230,352 ......... (37,063) ................. 0 ...........193,289 ................ 0 ........ 3,108,413 ................ 0 ........ (189,399) ........ (189,399) ............133,040 ..08/15/2028 .
912810-FF-0 .. UNITED STATES TREASURY ........................... ....... ..02/13/2023 . EMM ......................... ..................... ............619,966 ............. 580,000 ............ 750,194 ............ 614,440 ..........104,536 ...........(2,795) ................. 0 .......... 101,741 ................ 0 .......... 716,181 ................ 0 ......... (96,216) ......... (96,216) .............. 7,655 ..11/15/2028 .
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912810-FG-8 .. UNITED STATES TREASURY ........................... ....... ..02/13/2023 . EMM ......................... ..................... ............626,361 ............. 585,000 ............760,477 ............ 621,013 ..........108,472 ...........(2,727) ................. 0 ...........105,745 ................ 0 ...........726,757 ................ 0 ........ (100,396) ........ (100,396) ............. 15,273 ..02/15/2029 .
912810-FJ-2 .. UNITED STATES TREASURY ........................... ....... ..10/26/2023 . EMM ......................... ..................... ............584,461 ............. 550,000 ............ 762,029 ............ 614,713 ..........112,312 ......... (21,263) ................. 0 ............91,049 ................ 0 ...........705,762 ................ 0 ........ (121,301) ........ (121,301) ............. 40,370 ..08/15/2029 .
912810-FM-5 .. UNITED STATES TREASURY ........................... ....... ..08/10/2023 . Bank of NYC .............. ..................... ............507,955 ............. 450,000 ............676,125 ............ 513,054 ..........113,173 ......... (14,130) ................. 0 ............ 99,043 ................ 0 ...........612,097 ................ 0 ........ (104,142) ........ (104,142) ............. 20,712 ..05/15/2030 .
912810-RK-6 .. UNITED STATES TREASURY ........................... ....... ..06/02/2023 . EMM ......................... ..................... ......... 2,883,770 ...........3,575,000 ......... 2,964,157 ..........2,691,439 ..........271,574 ............ 3,824 ................. 0 ...........275,398 ................ 0 ........ 2,966,837 ................ 0 ......... (83,066) ......... (83,066) ............. 53,307 ..02/15/2045 .
912810-SX-7 .. UNITED STATES TREASURY ........................... ....... ..02/07/2023 . EMM ......................... ..................... ............683,002 ............. 890,000 ............ 909,264 ...........(649,989) ....... 1,578,409 ..........(19,592) ................. 0 ........1,558,818 ................ 0 ...........908,828 ................ 0 ........ (225,826) ........ (225,826) ...............4,963 ..05/15/2051 .
912810-TG-3 .. UNITED STATES TREASURY ........................... ....... ..03/15/2023 . EMM ......................... ..................... ......... 1,684,215 .......... 2,000,000 ......... 1,946,680 ......... 1,602,500 ..........344,706 ...............162 ................. 0 ...........344,868 ................ 0 ........ 1,947,368 ................ 0 ........ (263,153) ........ (263,153) ............. 15,847 ..05/15/2052 .
912810-TJ-7 .. UNITED STATES TREASURY ........................... ....... ..05/18/2023 . Aegon ...................... ..................... ............191,555 ............. 228,000 ............ 194,905 ............ 187,851 ............ 7,063 ...............238 ................. 0 ............. 7,300 ................ 0 ...........195,152 ................ 0 ...........(3,597) ...........(3,597) .............. 5,177 ..08/15/2052 .
912810-TR-9 .. UNITED STATES TREASURY ........................... ....... ..11/30/2023 . Various ................... ..................... ............140,436 ............. 169,000 ............159,871 ....................0 ................. 0 ................62 ................. 0 ................. 62 ................ 0 ...........159,933 ................ 0 ......... (19,497) ......... (19,497) .............. 3,176 ..05/15/2053 .
912828-3U-2 ... UNITED STATES TREASURY ........................... ....... ..01/31/2023 . Maturity @ 100.00 ...... ..................... ............225,000 ............. 225,000 ............ 223,523 ............ 224,699 ...............271 ................31 ................. 0 ................302 ................ 0 ...........225,000 ................ 0 ................. 0 ................. 0 .............. 2,672 ..01/31/2023 .

912828-4N-7 .. UNITED STATES TREASURY ........................... ....... ..07/07/2023 .
MORGAN STANLEY & CO INC 

.............................. ..................... ............163,181 ............. 175,000 ............ 196,239 ............ 165,123 ...........26,957 ...........(1,596) ................. 0 ............25,361 ................ 0 ...........190,484 ................ 0 ......... (27,304) ......... (27,304) ...............3,240 ..05/15/2028 .
91282C-AK-7 .. UNITED STATES TREASURY ........................... ....... ..09/15/2023 . Maturity @ 100.00 ...... ..................... ............150,000 ............. 150,000 ............ 149,854 ............ 145,295 ............ 4,671 ................ 35 ................. 0 ............. 4,706 ................ 0 .......... 150,000 ................ 0 ................. 0 ................. 0 ................. 188 ..09/15/2023 .
91282C-BJ-9 ... UNITED STATES TREASURY ........................... ....... ..12/14/2023 . Various ................... ..................... ......... 2,163,955 ...........2,525,000 ..........2,447,392 ..........2,147,033 ..........320,212 ............ 6,828 ................. 0 ...........327,040 ................ 0 ........ 2,474,073 ................ 0 ........ (310,118) ........ (310,118) ............. 19,367 ..01/31/2028 .

91282C-BS-9 ... UNITED STATES TREASURY ........................... ....... ..09/08/2023 .
CITIGROUP GLOBAL 

MARKETS INC. ............. ..................... ......... 3,075,254 ...........3,435,000 ......... 3,062,014 ..........2,985,496 ........... 95,999 ...........19,863 ................. 0 ...........115,862 ................ 0 ........ 3,101,358 ................ 0 ......... (26,103) ......... (26,103) ............. 24,913 ..03/31/2028 .
91282C-CH-2 ... UNITED STATES TREASURY ........................... ....... ..01/25/2023 . EMM ......................... ..................... ............554,565 ............. 625,000 ............626,381 ............ 540,406 ...........85,691 ...............(13) ................. 0 ............85,677 ................ 0 ...........626,084 ................ 0 ......... (71,518) ......... (71,518) .............. 4,467 ..06/30/2028 .

91282C-CS-8 ... UNITED STATES TREASURY ........................... ....... ..04/19/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ......... 2,073,509 ...........2,490,000 ......... 2,271,601 ......... 2,019,041 ..........264,314 ............ 6,352 ................. 0 ...........270,665 ................ 0 ........ 2,289,707 ................ 0 ........ (216,198) ........ (216,198) ............. 20,979 ..08/15/2031 .
91282C-CT-6 .. UNITED STATES TREASURY ........................... ....... ..02/13/2023 . Various ................... ..................... ............304,489 ............. 325,000 ............ 324,759 ............ 303,622 ...........21,246 ................. 8 ................. 0 ............ 21,254 ................ 0 ...........324,876 ................ 0 ......... (20,386) ......... (20,386) ................. 586 ..08/15/2024 .
91282C-DJ-7 ... UNITED STATES TREASURY ........................... ....... ..08/10/2023 . Various ................... ..................... ......... 1,370,670 ...........1,645,000 ......... 1,610,440 ......... 1,338,882 ..........274,611 ............ 1,389 ................. 0 .......... 276,000 ................ 0 ........1,614,882 ................ 0 ........ (244,212) ........ (244,212) ............. 11,168 ..11/15/2031 .
91282C-DM-0 .. UNITED STATES TREASURY ........................... ....... ..02/13/2023 . EMM ......................... ..................... ............289,723 ............. 300,000 ............ 298,980 ............ 288,633 ...........10,895 ................62 ................. 0 ............10,957 ................ 0 ...........299,590 ................ 0 ...........(9,867) ...........(9,867) ................. 313 ..11/30/2023 .
91282C-DN-8 ... UNITED STATES TREASURY ........................... ....... ..02/13/2023 . EMM ......................... ..................... ............581,008 ............. 620,000 ............620,751 ............ 580,283 ...........40,211 ...............(30) ................. 0 ............40,180 ................ 0 ...........620,463 ................ 0 ..........(39,455) ..........(39,455) .............. 1,039 ..12/15/2024 .

91282C-DY-4 ... UNITED STATES TREASURY ........................... ....... ..04/19/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ............870,000 .......... 1,000,000 ............961,172 ............ 848,320 ..........115,497 ............1,060 ................. 0 ...........116,558 ................ 0 ...........964,878 ................ 0 ......... (94,878) ......... (94,878) ............. 12,638 ..02/15/2032 .
91282C-EB-3 .. UNITED STATES TREASURY ........................... ....... ..01/25/2023 . EMM ......................... ..................... ............636,863 ............. 700,000 ............700,602 ............ 619,913 ...........80,622 ................(6) ................. 0 ............80,616 ................ 0 ...........700,529 ................ 0 ......... (63,666) ......... (63,666) .............. 5,366 ..02/28/2029 .
91282C-EC-1 .. UNITED STATES TREASURY ........................... ....... ..01/13/2023 . EMM ......................... ..................... ............279,645 ............. 300,000 ............ 293,039 ............ 274,758 ...........19,326 ................60 ................. 0 ............19,386 ................ 0 ...........294,144 ................ 0 ..........(14,499) ..........(14,499) .............. 2,160 ..02/28/2027 .
91282C-EF-4 .. UNITED STATES TREASURY ........................... ....... ..01/13/2023 . EMM ......................... ..................... ......... 3,630,633 .......... 3,800,000 ......... 3,735,578 ..........3,565,920 ..........178,285 ...............544 ................. 0 .......... 178,828 ................ 0 ........ 3,744,748 ................ 0 ........ (114,115) ........ (114,115) ............. 28,448 ..03/31/2027 .
91282C-EK-3 .. UNITED STATES TREASURY ........................... ....... ..03/30/2023 . EMM ......................... ..................... ......... 5,865,170 ...........5,980,000 ......... 5,927,042 ..........5,809,929 ..........129,790 ............ 6,174 ................. 0 ...........135,963 ................ 0 ........ 5,945,892 ................ 0 ......... (80,722) ......... (80,722) ............. 57,461 ..04/30/2024 .
91282C-EL-1 .. UNITED STATES TREASURY ........................... ....... ..03/15/2023 . EMM ......................... ..................... ......... 8,486,297 .......... 8,500,000 ......... 8,495,025 ......... 8,483,680 ...........11,138 ............1,106 ................. 0 ............ 12,244 ................ 0 ........ 8,495,924 ................ 0 ...........(9,626) ...........(9,626) ............134,006 ..04/30/2024 .
91282C-EM-9 .. UNITED STATES TREASURY ........................... ....... ..10/26/2023 . EMM ......................... ..................... ............452,285 ............. 500,000 ............ 498,672 ............ 468,280 ...........30,508 ...............144 ................. 0 ............30,652 ................ 0 ...........498,932 ................ 0 ......... (46,647) ......... (46,647) ............. 14,219 ..04/30/2029 .

91282C-ER-8 .. UNITED STATES TREASURY ........................... ....... ..09/29/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ............202,008 ............. 206,000 ............ 199,426 ............ 199,861 ...............(59) ............ 3,248 ................. 0 ............. 3,190 ................ 0 ...........203,051 ................ 0 ...........(1,043) ...........(1,043) ...............4,320 ..05/31/2024 .
91282C-EV-9 .. UNITED STATES TREASURY ........................... ....... ..10/26/2023 . EMM ......................... ..................... ............368,031 ............. 400,000 ............ 414,313 ............ 382,780 ...........30,755 ...........(1,585) ................. 0 ............29,170 ................ 0 ...........411,950 ................ 0 ..........(43,919) ..........(43,919) ............. 17,204 ..06/30/2029 .
91282C-FB-2 .. UNITED STATES TREASURY ........................... ....... ..01/13/2023 . EMM ......................... ..................... ............385,703 ............. 400,000 ............ 392,734 ............ 378,452 ...........14,774 ................60 ................. 0 ............14,834 ................ 0 ...........393,286 ................ 0 ...........(7,583) ...........(7,583) .............. 5,082 ..07/31/2027 .
91282C-FC-0 .. UNITED STATES TREASURY ........................... ....... ..06/20/2023 . EMM ......................... ..................... .........1,676,180 .......... 1,800,000 ......... 1,747,758 ......... 1,657,476 ...........92,702 ............ 3,246 ................. 0 ............ 95,948 ................ 0 ........ 1,753,424 ................ 0 ......... (77,244) ......... (77,244) ............. 42,029 ..07/31/2029 .
91282C-FJ-5 ... UNITED STATES TREASURY ........................... ....... ..02/09/2023 . BoNY MELLON SEC LLC .... ..................... .........1,717,770 .......... 1,780,000 ......... 1,697,973 ......... 1,689,825 ...........10,639 ............ 1,133 ................. 0 ............11,773 ................ 0 ........1,701,598 ................ 0 ...........16,172 ...........16,172 ............. 24,893 ..08/31/2029 .
91282C-FL-0 .. UNITED STATES TREASURY ........................... ....... ..01/13/2023 . EMM ......................... ..................... ............406,613 ............. 400,000 ............ 387,219 ............ 397,172 ...........(9,647) ................60 ................. 0 ............(9,587) ................ 0 ...........387,585 ................ 0 ...........19,029 ...........19,029 ...............4,535 ..09/30/2029 .
91282C-FU-0 .. UNITED STATES TREASURY ........................... ....... ..09/25/2023 . EMM ......................... ..................... ......... 4,950,625 .......... 5,000,000 ......... 5,041,797 ......... 5,018,350 ........... 22,530 ...........(4,702) ................. 0 ............17,828 ................ 0 ........5,036,178 ................ 0 ..........(85,553) ..........(85,553) ............161,301 ..10/31/2027 .
91282C-FV-8 .. UNITED STATES TREASURY ........................... ....... ..02/13/2023 . EMM ......................... ..................... ......... 2,063,125 .......... 2,000,000 ......... 2,107,318 ....................0 ................. 0 ............. (695) ................. 0 .............. (695) ................ 0 ........ 2,106,623 ................ 0 ..........(43,498) ..........(43,498) ............. 20,739 ..11/15/2032 .
91282C-GA-3 .. UNITED STATES TREASURY ........................... ....... ..05/26/2023 . Various ................... ..................... ......... 2,121,715 ...........2,150,000 ......... 2,139,250 ..........2,136,219 ............ 3,051 ...............694 ................. 0 ............. 3,745 ................ 0 ........ 2,139,963 ................ 0 ......... (18,248) ......... (18,248) ............. 21,016 ..12/15/2025 .
91282C-GM-7 .. UNITED STATES TREASURY ........................... ....... ..09/25/2023 . EMM ......................... ..................... ......... 9,233,707 ...........9,900,000 ......... 9,718,242 ....................0 ................. 0 ............ 4,725 ................. 0 ............. 4,725 ................ 0 ........ 9,722,967 ................ 0 ........ (489,260) ........ (489,260) ............192,164 ..02/15/2033 .
91282C-HS-3 ... UNITED STATES TREASURY ........................... ....... ..12/15/2023 . EMM ......................... ..................... ......... 3,496,652 ...........3,500,000 ......... 3,496,738 ....................0 ................. 0 ................76 ................. 0 ................. 76 ................ 0 ........ 3,496,815 ................ 0 ............. (163) ............. (163) ............. 56,084 ..07/31/2025 .
0109999999. Subtotal - Bonds - U.S. Governments 487,869,601 508,603,437 501,191,930 454,240,859 21,603,836 5,190 0 21,609,025 0 501,296,128 0 (13,427,727) (13,427,727) 7,252,718 XXX
195325-CX-1 ... COLOMBIA, REPUBLIC OF (GOVERNMENT) ........... C...... ..10/20/2023 . SNEX ....................... ..................... ............381,800 ............. 400,000 ............408,640 ............ 375,450 ...........28,130 ............. (984) ................. 0 ............27,146 ................ 0 ...........402,596 ................ 0 ......... (20,796) ......... (20,796) ............. 22,300 ..01/28/2026 .
731011-AT-9 .. REPUBLIC OF POLAND ................................ ....... ..03/17/2023 . MATURITY .................. ..................... ............400,000 ............. 400,000 ............391,000 ............ 397,993 ............ 1,584 ...............423 ................. 0 ............. 2,007 ................ 0 .......... 400,000 ................ 0 ................. 0 ................. 0 .............. 6,000 ..03/17/2023 .
P1910W-PP-8 .. BUENOS AIRES, PROVINCE OF ....................... B...... ..05/01/2023 . Maturity @ 100.00 ...... ..................... ................... 0 .....................0 ....................0 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 .............. 1,078 ..05/31/2022 .
74727P-AW-1 .. STATE OF QATAR ..................................... ....... ..04/23/2023 . MATURITY .................. ..................... ............275,000 ............. 275,000 ............ 274,615 ............ 273,488 ............ 1,486 ................27 ................. 0 ............. 1,513 ................ 0 ...........275,000 ................ 0 ................. 0 ................. 0 ...............5,328 ..04/23/2023 .
P1910W-RC-5 .. BUENOS AIRES, PROVINCE OF ....................... B...... ..06/08/2023 . Various ................... ..................... .................405 ............. 208,819 ......... 2,477,849 ............ 298,847 ..........(16,824) ................ 22 ................. 0 .......... (16,801) ........ (29,242) ...........252,803 ........ (44,582) ........ (207,817) ........ (252,399) ............167,303 ..04/12/2025 .

00258H-AA-9 .. ABAY LEASING 2014 LLC ............................ ....... ..05/09/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 87,203 .............. 87,203 ............. 92,346 ............. 83,013 ................. 0 ............. (693) ................. 0 .............. (693) ................ 0 ............90,019 ................ 0 ...........(2,816) ...........(2,816) .............. 2,070 ..11/09/2026 .
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302155-AY-2 .. EXP IMP IMB ......................................... ....... ..12/18/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............453,924 ............. 453,924 ............ 444,514 ............ 439,815 ................. 0 ............ 2,345 ................. 0 ............. 2,345 ................ 0 ...........450,422 ................ 0 ............ 3,502 ............ 3,502 .............. 6,195 ..09/18/2024 .

40426U-AA-3 .. HNA 2015 LLC ........................................ ....... ..09/29/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............157,148 ............. 157,148 ............ 165,428 ............ 147,212 ................. 0 ...........(1,086) ................. 0 ............(1,086) ................ 0 .......... 161,868 ................ 0 ...........(4,720) ...........(4,720) ...............3,313 ..06/30/2027 .

709604-AB-8 .. PENTA AIRCRAFT LEASING 2 ........................ ....... ..11/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............187,616 ............. 187,616 ............ 197,509 ............ 180,679 ................. 0 ...........(1,566) ................. 0 ............(1,566) ................ 0 ...........192,101 ................ 0 ...........(4,485) ...........(4,485) .............. 4,360 ..11/25/2025 .

71654Q-BY-7 .. PETROLEOS MEXICANOS ............................... ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............300,000 ............. 300,000 ............ 314,823 ............ 286,618 ................. 0 ...........(2,475) ................. 0 ............(2,475) ................ 0 ...........306,307 ................ 0 ...........(6,307) ...........(6,307) .............. 6,765 ..12/15/2025 .

759470-AT-4 .. RELIANCE INDUSTRIES LTD ......................... ....... ..07/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............235,000 ............. 235,000 ............ 247,413 ............ 225,683 ................. 0 ...........(1,804) ................. 0 ............(1,804) ................ 0 ...........241,339 ................ 0 ...........(6,339) ...........(6,339) ...............5,482 ..01/15/2026 .

759470-AV-9 .. RELIANCE INDUSTRIES LTD ......................... ....... ..07/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............130,000 ............. 130,000 ............ 134,415 ............ 123,733 ................. 0 ............. (641) ................. 0 .............. (641) ................ 0 ...........132,247 ................ 0 ...........(2,247) ...........(2,247) ...............2,257 ..01/15/2026 .

92242W-AA-2 ... VCM LEASE SA ....................................... ....... ..09/28/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............233,333 ............. 233,333 ............ 247,568 ............ 219,447 ................. 0 ...........(1,794) ................. 0 ............(1,794) ................ 0 ...........241,689 ................ 0 ...........(8,356) ...........(8,356) .............. 5,407 ..09/28/2027 .

937255-AA-5 ... WASHINGTON AIRCRAFT 1 CO ........................ ....... ..06/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............335,461 ............. 335,461 ............ 355,902 ............ 319,358 ................. 0 ...........(2,945) ................. 0 ............ (2,945) ................ 0 ...........346,065 ................ 0 ......... (10,604) ......... (10,604) .............. 7,998 ..09/15/2026 .

973204-AA-8 .. WINDERMERE AVIATION LLC ......................... ....... ..08/27/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............122,778 ............. 122,778 ............128,758 ............ 116,827 ................. 0 ............. (887) ................. 0 .............. (887) ................ 0 ...........125,772 ................ 0 ...........(2,994) ...........(2,994) .............. 2,588 ..05/27/2026 .

46513J-B3-4 ... STATE OF ISRAEL .................................... ....... ..07/26/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............315,630 ............. 360,000 ............360,000 ............ 326,610 ........... 33,390 ................. 0 ................. 0 ............ 33,390 ................ 0 .......... 360,000 ................ 0 ......... (44,370) ......... (44,370) ............. 10,588 ..07/03/2030 .

90376P-FH-9 .. INT DEVELOPMENT FIN CORP ........................ ....... ..12/12/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... ............115,000 ............. 125,000 ............125,000 ............ 117,319 ............ 7,681 ................. 0 ................. 0 ............. 7,681 ................ 0 ...........125,000 ................ 0 ......... (10,000) ......... (10,000) .............. 5,613 ..03/15/2035 .
74727P-AW-1 .. STATE OF QATAR ..................................... ....... ..04/23/2023 . MATURITY .................. ..................... ............200,000 ............. 200,000 ............ 212,200 ............ 198,900 ............ 2,297 ...........(1,197) ................. 0 ............. 1,100 ................ 0 .......... 200,000 ................ 0 ................. 0 ................. 0 .............. 3,875 ..04/23/2023 .

40426U-AA-3 .. HNA 2015 LLC ........................................ ....... ..12/29/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 15,051 .............. 15,051 ............. 15,844 ............. 14,099 ................. 0 ............. (104) ................. 0 .............. (104) ................ 0 ............15,503 ................ 0 ............. (452) ............. (452) ................. 317 ..06/30/2027 .

71654Q-BT-8 .. PETROLEOS MEXICANOS ............................... ....... ..10/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 22,500 ...............22,500 ............. 22,347 ............. 21,751 ................. 0 ................ 22 ................. 0 ................. 22 ................ 0 ............ 22,453 ................ 0 ................47 ................47 ................. 482 ..04/15/2025 .

92242W-AA-2 ... VCM LEASE SA ....................................... ....... ..12/28/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 22,083 ...............22,083 ............. 23,431 ............. 20,769 ................. 0 ............. (169) ................. 0 .............. (169) ................ 0 ............22,874 ................ 0 ............. (791) ............. (791) ................. 512 ..09/28/2027 .

937255-AA-5 ... WASHINGTON AIRCRAFT 1 CO ........................ ....... ..06/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 32,119 ...............32,119 ............. 34,076 ............. 30,577 ................. 0 ............. (282) ................. 0 .............. (282) ................ 0 ............ 33,134 ................ 0 ...........(1,015) ...........(1,015) ................. 766 ..09/15/2026 .
0309999999. Subtotal - Bonds - All Other Governments 4,022,051 4,303,035 6,673,678 4,218,188 57,745 (13,788) 0 43,957 (29,242) 4,397,192 (44,582) (330,560) (375,142) 270,597 XXX

13063D-C4-8 .. CALIFORNIA ST ...................................... ....... ..02/03/2023 . RAYMOND JAMES/FI ........ ..................... ......... 1,345,815 .......... 1,500,000 ......... 1,404,555 ..........1,291,226 ..........125,285 ............ 1,534 ................. 0 ...........126,819 ................ 0 ........ 1,418,045 ................ 0 ......... (72,230) ......... (72,230) ............. 13,175 ..02/01/2028 .
419792-G3-4 ... HAWAII ST ........................................... ....... ..01/23/2023 . RAYMOND JAMES/FI ........ ..................... ............675,735 ............. 750,000 ............750,000 ............ 653,394 ...........96,606 ................. 0 ................. 0 ............96,606 ................ 0 .......... 750,000 ................ 0 ......... (74,265) ......... (74,265) ...............5,564 ..08/01/2027 .
54627R-AL-4 .. LOUISIANA ST LOCAL GOVT ENVRNM ................ ....... ..08/01/2023 . PAYDOWN .................... ..................... ............102,864 ............. 102,864 ............102,864 ............. 99,711 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........102,864 ................ 0 ................. 0 ................. 0 ...............4,272 ..02/01/2029 .

576004-HD-0 .. MASSACHUSETTS ST SPL OBLG REVE ................ ....... ..06/02/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ......... 1,364,398 .......... 1,400,000 ......... 1,400,000 ..........1,347,895 ...........52,105 ................. 0 ................. 0 ............52,105 ................ 0 ........1,400,000 ................ 0 ......... (35,602) ......... (35,602) ............. 39,499 ..07/15/2027 .
649791-RC-6 .. NEW YORK ST ......................................... ....... ..10/11/2023 . TENDER OFFER ............. ..................... ......... 1,561,752 .......... 1,750,000 ......... 1,676,623 ......... 1,520,873 ......... 168,021 ...........10,837 ................. 0 .......... 178,858 ................ 0 ........ 1,699,731 ................ 0 ........ (137,979) ........ (137,979) ............. 23,455 ..03/15/2027 .
64990F-S9-6 .. NEW YORK ST DORM AUTH ST PERSO ................. ....... ..07/28/2023 . TENDER OFFER ............. ..................... ............486,140 ............. 525,000 ............ 475,955 ............ 464,760 ...........15,296 ............ 4,916 ................. 0 ............20,212 ................ 0 ...........484,972 ................ 0 ............1,167 ............1,167 ............. 13,949 ..02/15/2028 .
64990F-Y4-0 .. NEW YORK ST DORM AUTH ST PERSO ................. ....... ..05/10/2023 . SSB CUSTODIAN ............ ..................... ............633,320 ............. 655,000 ............655,000 ............ 605,165 ........... 49,835 ................. 0 ................. 0 ............ 49,835 ................ 0 ...........655,000 ................ 0 ......... (21,681) ......... (21,681) ............. 12,401 ..03/15/2027 .

65887P-WE-1 .. NORTH DAKOTA ST PUBLIC FIN AUT ................ ....... ..08/11/2023 .
CITIGROUP GLOBAL 

MARKETS INC .............. ..................... .........1,070,700 .......... 1,200,000 ......... 1,200,000 ......... 1,046,170 ..........153,830 ................. 0 ................. 0 ...........153,830 ................ 0 ........1,200,000 ................ 0 ........ (129,300) ........ (129,300) ............. 15,325 ..12/01/2027 .

678908-3Z-5 .. OKLAHOMA ST DEV FIN AUTH ........................ ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 50,547 ...............50,547 ............. 50,547 ............. 49,030 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............50,547 ................ 0 ................. 0 ................. 0 ...............2,192 ..02/01/2034 .
678908-4C-5 .. OKLAHOMA ST DEV FIN AUTH ........................ ....... ..11/01/2023 . PAYDOWN .................... ..................... ......... 1,338,671 ...........1,396,970 ......... 1,380,448 ..........1,322,952 ................. 0 ...............321 ................. 0 ................321 ................ 0 ........ 1,380,521 ................ 0 ......... (41,850) ......... (41,850) ............. 34,499 ..05/01/2037 .
678908-4F-8 .. OKLAHOMA ST DEV FIN AUTH ........................ ....... ..12/01/2023 . PAYDOWN .................... ..................... ............. 37,742 ...............37,742 ............. 37,742 ............. 36,363 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............37,742 ................ 0 ................. 0 ................. 0 .............. 1,910 ..12/01/2033 .

68607L-XQ-5 .. OREGON ST ............................................ ....... ..11/08/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............608,184 ............. 600,000 ............678,546 ............ 618,691 ................. 0 ......... (13,221) ................. 0 ...........(13,221) ................ 0 ...........654,634 ................ 0 ......... (46,450) ......... (46,450) ............. 41,324 ..06/01/2027 .
914072-4S-9 ... UNIV OF ARKANSAS AR UNIV REVEN ................ ....... ..08/17/2023 . TENDER OFFER ............. ..................... ............990,718 .......... 1,060,000 ......... 1,060,000 ............ 967,838 ...........92,162 ................. 0 ................. 0 ............92,162 ................ 0 ........1,060,000 ................ 0 ......... (69,282) ......... (69,282) ............. 19,840 ..11/01/2026 .
91412H-JN-4 ... UNIV OF CALIFORNIA CA REVENUES ................ ....... ..06/07/2023 . RAYMOND JAMES/FI ........ ..................... ............950,021 .......... 1,075,000 ......... 1,023,873 ............ 925,291 ......... 106,674 ............ 4,126 ................. 0 .......... 110,800 ................ 0 ........ 1,036,092 ................ 0 ......... (86,071) ......... (86,071) .............. 7,749 ..05/15/2027 .
917542-QR-6 ... UTAH ST .............................................. ....... ..08/10/2023 . PERSHING LLC ............. ..................... ............473,243 ............. 475,000 ............ 499,064 ............ 473,096 ............ 8,278 ...........(2,381) ................. 0 ............. 5,897 ................ 0 ...........478,993 ................ 0 ...........(5,750) ...........(5,750) ............. 23,127 ..07/01/2024 .

977100-HL-3 .. WISCONSIN ST GEN FUND ANNUAL A ................. ....... ..09/07/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ................... ..................... ............759,332 ............. 865,000 ............865,000 ............ 741,365 ..........123,635 ................. 0 ................. 0 ...........123,635 ................ 0 .......... 865,000 ................ 0 ........ (105,668) ........ (105,668) .............. 8,573 ..05/01/2027 .
91412H-DK-6 .. UNIV OF CALIFORNIA CA REVENUES ................ ....... ..05/15/2023 . MATURITY .................. ..................... ............600,000 ............. 600,000 ............600,000 ............ 597,496 ............ 2,504 ................. 0 ................. 0 ............. 2,504 ................ 0 .......... 600,000 ................ 0 ................. 0 ................. 0 ...............9,999 ..05/15/2023 .
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13063D-C4-8 .. CALIFORNIA ST ...................................... ....... ..02/03/2023 . RAYMOND JAMES/FI ........ ..................... ............112,152 ............. 125,000 ............117,046 ............ 107,602 ...........10,440 ...............128 ................. 0 ............10,568 ................ 0 .......... 118,170 ................ 0 ...........(6,018) ...........(6,018) .............. 1,098 ..02/01/2028 .

419792-B9-6 .. HAWAII ST ........................................... ....... ..09/12/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... .............38,866 .............. 50,000 ............. 50,000 ............. 38,652 ...........11,348 ................. 0 ................. 0 ............11,348 ................ 0 ............50,000 ................ 0 ......... (11,135) ......... (11,135) .............. 1,154 ..10/01/2034 .

54627R-AM-2 .. LOUISIANA ST LOCAL GOVT ENVRNM ................ ....... ..06/08/2023 .
CITIGROUP GLOBAL 

MARKETS INC .............. ..................... ............251,176 ............. 260,000 ............260,000 ............ 246,243 ...........13,757 ................. 0 ................. 0 ............13,757 ................ 0 .......... 260,000 ................ 0 ...........(8,824) ...........(8,824) ............. 11,466 ..02/01/2033 .

678908-3Z-5 .. OKLAHOMA ST DEV FIN AUTH ........................ ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 5,299 ................5,299 ...............5,299 ...............5,140 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 5,299 ................ 0 ................. 0 ................. 0 ................. 230 ..02/01/2034 .
678908-4C-5 .. OKLAHOMA ST DEV FIN AUTH ........................ ....... ..11/01/2023 . PAYDOWN .................... ..................... ............168,107 ............. 175,342 ............172,714 ............ 166,052 ................. 0 ................ 59 ................. 0 ................. 59 ................ 0 ...........172,725 ................ 0 ...........(4,619) ...........(4,619) .............. 4,172 ..05/01/2037 .
678908-4F-8 .. OKLAHOMA ST DEV FIN AUTH ........................ ....... ..12/01/2023 . PAYDOWN .................... ..................... .............. 4,080 ................4,080 .............. 4,080 ...............3,931 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 4,080 ................ 0 ................. 0 ................. 0 ................. 206 ..12/01/2033 .
882724-HA-8 .. TEXAS ST ............................................. ....... ..09/12/2023 . OPPENHEIMER + CO. INC. ..................... ............. 84,453 .............. 90,000 ............100,520 ............. 84,482 ...........13,149 ............. (740) ................. 0 ............12,409 ................ 0 ............96,891 ................ 0 ......... (12,437) ......... (12,437) .............. 3,078 ..10/01/2029 .
92778V-KA-5 .. VIRGINIA ST CLG BLDG AUTH EDUC ................ ....... ..05/12/2023 . TENDER OFFER ............. ..................... ............. 89,235 .............. 95,000 ............. 95,000 ............. 84,902 ...........10,098 ................. 0 ................. 0 ............10,098 ................ 0 ............95,000 ................ 0 ...........(5,765) ...........(5,765) ................. 947 ..02/01/2026 .
010268-CV-0 .. ALABAMA FEDERAL AID HIGHWAY FI ................ ....... ..12/18/2023 . RAYMOND JAMES/FI ........ ..................... ............. 42,961 .............. 55,000 ............. 55,000 ............. 42,815 ...........12,185 ................. 0 ................. 0 ............12,185 ................ 0 ............55,000 ................ 0 ......... (12,040) ......... (12,040) .............. 1,616 ..09/01/2033 .
13063D-C4-8 .. CALIFORNIA ST ...................................... ....... ..02/03/2023 . RAYMOND JAMES/FI ........ ..................... ............. 67,290 .............. 75,000 ............. 70,228 ............. 64,561 ............ 6,262 ................79 ................. 0 ............. 6,341 ................ 0 ............70,902 ................ 0 ...........(3,613) ...........(3,613) ................. 659 ..02/01/2028 .

419792-B9-6 .. HAWAII ST ........................................... ....... ..09/12/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 23,319 .............. 30,000 ............. 30,000 ............. 23,191 ............ 6,809 ................. 0 ................. 0 ............. 6,809 ................ 0 ............30,000 ................ 0 ...........(6,681) ...........(6,681) ................. 692 ..10/01/2034 .
419792-G4-2 ... HAWAII ST ........................................... ....... ..12/13/2023 . PERSHING LLC ............. ..................... ............122,258 ............. 140,000 ............140,000 ............ 119,322 ...........20,678 ................. 0 ................. 0 ............20,678 ................ 0 .......... 140,000 ................ 0 ......... (17,742) ......... (17,742) ...............3,285 ..08/01/2028 .
455160-DU-2 ... INDIANA UNIV LEASE PURCHASE .................... ....... ..12/13/2023 . HILLTOP SECURITIES INC ..................... ............116,364 ............. 130,000 ............130,000 ............ 113,120 ...........16,880 ................. 0 ................. 0 ............16,880 ................ 0 .......... 130,000 ................ 0 ......... (13,636) ......... (13,636) .............. 2,836 ..06/01/2028 .
54627R-AM-2 .. LOUISIANA ST LOCAL GOVT ENVRNM ................ ....... ..12/18/2023 . RAYMOND JAMES/FI ........ ..................... ............163,289 ............. 170,000 ............170,000 ............ 161,005 ............ 8,995 ................69 ................. 0 ............. 9,064 ................ 0 .......... 166,317 ................ 0 ...........(3,028) ...........(3,028) .............. 6,398 ..02/01/2033 .

57582P-WH-9 ... MASSACHUSETTS ST ................................... ....... ..07/17/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 49,915 .............. 50,000 ............. 52,759 ............. 48,752 ............ 3,830 ............. (142) ................. 0 ............. 3,688 ................ 0 ............ 52,441 ................ 0 ...........(2,526) ...........(2,526) .............. 2,175 ..08/01/2031 .
576000-ZJ-5 .. MASSACHUSETTS ST SCH BLDG AUTH ................. ....... ..12/13/2023 . PERSHING LLC ............. ..................... ............. 83,501 ............. 100,000 ............. 80,250 ............. 81,643 ...........(1,166) ............ 2,080 ................. 0 ................914 ................ 0 ............82,557 ................ 0 ...............944 ...............944 ...............2,337 ..08/15/2030 .

576004-HE-8 .. MASSACHUSETTS ST SPL OBLG REVE ................ ....... ..08/01/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 95,204 ............. 100,000 ............100,000 ............. 94,313 ............ 5,687 ................. 0 ................. 0 ............. 5,687 ................ 0 .......... 100,000 ................ 0 ...........(4,796) ...........(4,796) .............. 3,486 ..07/15/2029 .
576051-ZR-0 .. MASSACHUSETTS ST WTR RESOURCES ................. ....... ..12/13/2023 . HILLTOP SECURITIES INC ..................... .............80,110 ............. 100,000 ............100,000 ............. 78,283 ...........21,717 ................. 0 ................. 0 ............21,717 ................ 0 .......... 100,000 ................ 0 ......... (19,890) ......... (19,890) .............. 3,280 ..08/01/2033 .
605581-QU-4 .. MISSISSIPPI ST ..................................... ....... ..12/13/2023 . FIRST HORIZON BANK ..... ..................... ............113,419 ............. 145,000 ............145,000 ............ 112,305 ........... 32,695 ................. 0 ................. 0 ............ 32,695 ................ 0 ...........145,000 ................ 0 ......... (31,581) ......... (31,581) .............. 4,173 ..10/01/2034 .
649791-RH-5 ... NEW YORK ST ......................................... ....... ..09/26/2023 . TENDER OFFER ............. ..................... ............. 40,392 .............. 50,000 ............. 47,098 ............. 39,211 ............ 8,107 ...............201 ................. 0 ............. 8,308 ................ 0 ............47,519 ................ 0 ...........(7,127) ...........(7,127) .............. 1,099 ..03/15/2032 .
64990F-Y7-3 .. NEW YORK ST DORM AUTH ST PERSO ................. ....... ..12/13/2023 . PERSHING LLC ............. ..................... ............. 98,962 ............. 110,000 ............110,000 ............. 97,227 ...........12,773 ................. 0 ................. 0 ............12,773 ................ 0 .......... 110,000 ................ 0 ......... (11,039) ......... (11,039) ...............4,440 ..03/15/2030 .

65887P-WM-3 .. NORTH DAKOTA ST PUBLIC FIN AUT ................ ....... ..12/18/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ... ..................... ............. 59,625 .............. 75,000 ............. 75,000 ............. 58,046 ...........16,954 ................. 0 ................. 0 ............16,954 ................ 0 ............75,000 ................ 0 ......... (15,375) ......... (15,375) .............. 2,037 ..12/01/2034 .
678908-3Z-5 .. OKLAHOMA ST DEV FIN AUTH ........................ ....... ..12/28/2023 . FRACTIONAL SHARES ....... ..................... .............. 9,545 .............. 10,000 ............. 10,000 ...............9,700 ...............300 ................. 0 ................. 0 ................300 ................ 0 ............10,000 ................ 0 ............. (455) ............. (455) ................. 586 ..02/01/2034 .

678908-4A-9 .. OKLAHOMA ST DEV FIN AUTH ........................ ....... ..08/21/2023 .
CITIGROUP GLOBAL 

MARKETS INC .............. ..................... ............. 28,438 .............. 30,000 ............. 30,000 ............. 28,403 ............ 1,597 ................. 0 ................. 0 ............. 1,597 ................ 0 ............30,000 ................ 0 ...........(1,562) ...........(1,562) .............. 1,589 ..02/01/2045 .

678908-4C-5 .. OKLAHOMA ST DEV FIN AUTH ........................ ....... ..12/12/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 56,714 .............. 60,000 ............. 60,000 ............. 56,821 ............ 3,179 ................ 24 ................. 0 ............. 3,203 ................ 0 ............59,180 ................ 0 ...........(2,466) ...........(2,466) ...............2,265 ..05/01/2037 .
678908-4F-8 .. OKLAHOMA ST DEV FIN AUTH ........................ ....... ..12/18/2023 . RAYMOND JAMES/FI ........ ..................... ............. 33,698 .............. 35,000 ............. 35,000 ............. 33,721 ............ 1,279 ................. 0 ................. 0 ............. 1,279 ................ 0 ............35,000 ................ 0 ...........(1,302) ...........(1,302) .............. 1,842 ..12/01/2033 .
88213A-RU-1 .. TEXAS ST A   M UNIV REVENUES ................... ....... ..12/13/2023 . HILLTOP SECURITIES INC ..................... ............. 81,442 ............. 100,000 ............. 75,953 ............. 79,751 ...........(3,481) ............ 2,195 ................. 0 ............(1,286) ................ 0 ............78,465 ................ 0 ............ 2,977 ............ 2,977 .............. 2,085 ..05/15/2031 .
882722-VP-3 .. TEXAS ST ............................................. ....... ..12/18/2023 . PERSHING LLC ............. ..................... ............. 44,595 .............. 45,000 ............. 53,756 ............. 44,598 ............ 7,498 ............. (586) ................. 0 ............. 6,912 ................ 0 ............51,510 ................ 0 ...........(6,915) ...........(6,915) ...............2,541 ..04/01/2033 .
882724-HA-8 .. TEXAS ST ............................................. ....... ..09/12/2023 . OPPENHEIMER + CO. INC. ..................... .............70,378 .............. 75,000 ............. 84,067 ............. 70,402 ...........11,158 ............. (639) ................. 0 ............10,519 ................ 0 ............80,921 ................ 0 ......... (10,543) ......... (10,543) ...............2,565 ..10/01/2029 .
917547-UZ-2 .. UTAH ST BLDG OWNERSHIP AUTH LE ................ ....... ..12/13/2023 . HILLTOP SECURITIES INC ..................... ............102,207 ............. 100,000 ............ 125,914 ............ 101,472 ...........17,960 ...........(2,297) ................. 0 ............15,663 ................ 0 ...........117,135 ................ 0 ......... (14,928) ......... (14,928) ...............6,249 ..05/15/2030 .
92778V-KA-5 .. VIRGINIA ST CLG BLDG AUTH EDUC ................ ....... ..05/12/2023 . TENDER OFFER ............. ..................... .............61,056 .............. 65,000 ............. 65,000 ............. 58,091 ............ 6,909 ................. 0 ................. 0 ............. 6,909 ................ 0 ............65,000 ................ 0 ...........(3,944) ...........(3,944) ................. 648 ..02/01/2026 .

97705M-XF-7 .. WISCONSIN ST ........................................ ....... ..12/18/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ... ..................... ............. 42,625 .............. 50,000 ............. 50,000 ............. 41,293 ............ 8,707 ................. 0 ................. 0 ............. 8,707 ................ 0 ............50,000 ................ 0 ...........(7,375) ...........(7,375) .............. 1,485 ..05/01/2032 .
13063D-C4-8 .. CALIFORNIA ST ...................................... ....... ..02/03/2023 . RAYMOND JAMES/FI ........ ..................... ............134,582 ............. 150,000 ............ 140,456 ............ 129,123 ........... 12,524 ...............158 ................. 0 ............12,682 ................ 0 ...........141,805 ................ 0 ...........(7,222) ...........(7,222) .............. 1,318 ..02/01/2028 .
419792-G3-4 ... HAWAII ST ........................................... ....... ..01/23/2023 . RAYMOND JAMES/FI ........ ..................... ............157,672 ............. 175,000 ............175,000 ............ 152,459 ........... 22,541 ................. 0 ................. 0 ............ 22,541 ................ 0 .......... 175,000 ................ 0 ......... (17,329) ......... (17,329) .............. 1,298 ..08/01/2027 .

576004-HD-0 .. MASSACHUSETTS ST SPL OBLG REVE ................ ....... ..06/02/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............160,804 ............. 165,000 ............165,000 ............ 158,859 ............ 6,141 ................. 0 ................. 0 ............. 6,141 ................ 0 .......... 165,000 ................ 0 ...........(4,196) ...........(4,196) ...............4,655 ..07/15/2027 .
649791-RC-6 .. NEW YORK ST ......................................... ....... ..10/11/2023 . TENDER OFFER ............. ..................... ............156,175 ............. 175,000 ............167,662 ............ 152,087 ...........16,798 ............1,088 ................. 0 ............17,886 ................ 0 ...........169,973 ................ 0 ......... (13,798) ......... (13,798) ...............2,345 ..03/15/2027 .
64990F-S9-6 .. NEW YORK ST DORM AUTH ST PERSO ................. ....... ..07/28/2023 . TENDER OFFER ............. ..................... ............. 46,299 .............. 50,000 ............. 44,903 ............. 44,263 ............ 1,070 ...............510 ................. 0 ............. 1,580 ................ 0 ............ 45,843 ................ 0 ...............456 ...............456 ...............1,329 ..02/15/2028 .
64990F-Y4-0 .. NEW YORK ST DORM AUTH ST PERSO ................. ....... ..05/10/2023 . SSB CUSTODIAN ............ ..................... ............. 77,352 .............. 80,000 ............. 80,000 ............. 73,913 ............ 6,087 ................. 0 ................. 0 ............. 6,087 ................ 0 ............80,000 ................ 0 ...........(2,648) ...........(2,648) .............. 1,515 ..03/15/2027 .

65887P-WE-1 .. NORTH DAKOTA ST PUBLIC FIN AUT ................ ....... ..08/11/2023 .
CITIGROUP GLOBAL 

MARKETS INC .............. ..................... ............120,454 ............. 135,000 ............135,000 ............ 117,694 ...........17,306 ................. 0 ................. 0 ............17,306 ................ 0 ...........135,000 ................ 0 ......... (14,546) ......... (14,546) .............. 1,724 ..12/01/2027 .
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678908-3Z-5 .. OKLAHOMA ST DEV FIN AUTH ........................ ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 5,707 ................5,707 .............. 5,707 ...............5,536 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 5,707 ................ 0 ................. 0 ................. 0 ................. 248 ..02/01/2034 .
678908-4C-5 .. OKLAHOMA ST DEV FIN AUTH ........................ ....... ..11/01/2023 . PAYDOWN .................... ..................... ............198,492 ............. 207,175 ............197,061 ............ 196,198 ................. 0 ................60 ................. 0 ................. 60 ................ 0 .......... 197,071 ................ 0 ............ 1,422 ............ 1,422 .............. 4,618 ..05/01/2037 .
678908-4F-8 .. OKLAHOMA ST DEV FIN AUTH ........................ ....... ..12/01/2023 . PAYDOWN .................... ..................... .............. 4,420 ................4,420 ...............4,420 ...............4,259 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 4,420 ................ 0 ................. 0 ................. 0 ................. 224 ..12/01/2033 .
914072-4S-9 ... UNIV OF ARKANSAS AR UNIV REVEN ................ ....... ..08/17/2023 . TENDER OFFER ............. ..................... ............130,850 ............. 140,000 ............140,000 ............ 127,828 ...........12,172 ................. 0 ................. 0 ............12,172 ................ 0 .......... 140,000 ................ 0 ...........(9,150) ...........(9,150) .............. 2,620 ..11/01/2026 .
91412H-JP-9 ... UNIV OF CALIFORNIA CA REVENUES ................ ....... ..06/01/2023 . RAYMOND JAMES/FI ........ ..................... ............108,643 ............. 125,000 ............115,400 ............ 103,949 ...........12,606 ...............631 ................. 0 ............13,237 ................ 0 .......... 117,186 ................ 0 ...........(8,544) ...........(8,544) ................. 953 ..05/15/2028 .

977100-HL-3 .. WISCONSIN ST GEN FUND ANNUAL A ................. ....... ..09/07/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ................... ..................... ............. 52,670 .............. 60,000 ............. 58,530 ............. 51,424 ............ 7,402 ...............183 ................. 0 ............. 7,585 ................ 0 ............59,009 ................ 0 ...........(6,339) ...........(6,339) ................. 595 ..05/01/2027 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 16,843,977 18,220,146 17,989,040 16,473,958 1,395,182 9,193 0 1,404,375 0 17,994,267 0 (1,150,296) (1,150,296) 383,014 XXX

686053-DR-7 .. OREGON SCH BRDS ASSN .............................. ....... ..06/30/2023 . Call @ 100.00 ............ ..................... ............106,378 ............. 106,378 ............107,874 ............ 107,823 ................. 0 ............. (114) ................. 0 .............. (114) ................ 0 .......... 107,709 ................ 0 ...........(1,331) ...........(1,331) ...............2,940 ..06/30/2028 .

250375-LT-7 .. DESERT CMNTY CLG DIST CA ........................ ....... ..09/26/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............674,843 ............. 770,000 ............770,000 ............ 667,605 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 770,000 ................ 0 ......... (95,157) ......... (95,157) ............. 18,043 ..08/01/2028 .
108151-VU-2 .. BRIDGEPORT .......................................... ....... ..01/17/2023 . Call @ 100.00 ............ ..................... ............. 55,000 .............. 55,000 ............. 68,564 ............. 60,056 ............ 6,470 ...............(61) ................. 0 ............. 6,408 ................ 0 ............66,464 ................ 0 ......... (11,464) ......... (11,464) .............. 2,101 ..01/15/2030 .

272497-RF-7 .. EAST GRAND RAPIDS MI PUBLIC SC ................ ....... ..05/22/2023 .
ROBERT W.BAIRD 

CO.INCORPORATED ......... ..................... ............669,487 ............. 710,000 ............710,000 ............ 655,052 ........... 54,948 ................. 0 ................. 0 ............ 54,948 ................ 0 .......... 710,000 ................ 0 ......... (40,513) ......... (40,513) ...............9,144 ..05/01/2026 .

368079-HV-4 .. GAVILAN CA JT CMNTY CLG DIST ................... ....... ..01/04/2023 .
MISCHLER FINANCIAL 

GROUP, INC-EQUITIES .... ..................... ............556,330 ............. 580,000 ............580,000 ............ 553,032 ...........26,968 ................. 0 ................. 0 ............26,968 ................ 0 .......... 580,000 ................ 0 ......... (23,670) ......... (23,670) .............. 7,117 ..08/01/2025 .
591745-7S-7 .. MET ATLANTA GA RAPID TRANSIT A ................ ....... ..04/04/2023 . TENDER OFFER ............. ..................... ......... 1,154,143 ...........1,295,000 ......... 1,295,000 ......... 1,131,153 ..........163,847 ................. 0 ................. 0 ...........163,847 ................ 0 ........ 1,295,000 ................ 0 ........ (140,857) ........ (140,857) ............. 16,164 ..07/01/2027 .

697511-FV-0 .. PALOMAR CA CMNTY CLG DIST ....................... ....... ..09/11/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ......... 1,016,105 ...........1,155,000 ......... 1,155,000 ............ 985,893 ......... 169,107 ................. 0 ................. 0 .......... 169,107 ................ 0 ........1,155,000 ................ 0 ........ (138,895) ........ (138,895) ............. 14,457 ..08/01/2027 .
701057-BT-7 .. PARKER CO WTR   SANTN DIST ...................... ....... ..08/01/2023 . MATURITY .................. ..................... ............400,000 ............. 400,000 ............400,000 ............ 392,131 ............ 7,869 ................. 0 ................. 0 ............. 7,869 ................ 0 .......... 400,000 ................ 0 ................. 0 ................. 0 ...............4,556 ..08/01/2023 .

799408-2H-1 .. SAN RAMON VLY CA UNIF SCH DIST ................ ....... ..02/02/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............867,976 ............. 980,000 ............980,000 ............ 829,895 ..........150,105 ................. 0 ................. 0 ...........150,105 ................ 0 .......... 980,000 ................ 0 ........ (112,024) ........ (112,024) .............. 8,410 ..08/01/2028 .

833715-HF-5 .. SOCORRO TX INDEP SCH DIST ....................... ....... ..01/10/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ... ..................... ............287,619 ............. 280,000 ............ 331,741 ............ 284,124 ...........26,905 ............. (247) ................. 0 ............26,658 ................ 0 ...........310,783 ................ 0 ......... (23,164) ......... (23,164) .............. 5,717 ..08/15/2026 .

852519-LH-8 .. STAFFORD TX MUNI SCH DIST ....................... ....... ..01/10/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ... ..................... ............514,480 ............. 500,000 ............ 585,035 ............ 504,711 ...........42,602 ............. (374) ................. 0 ............ 42,228 ................ 0 ...........546,939 ................ 0 ..........(32,459) ..........(32,459) ............. 10,208 ..08/15/2026 .
64971X-BH-0 .. NEW YORK CITY NY TRANSITIONAL .................. ....... ..08/01/2023 . MATURITY .................. ..................... .........1,000,000 .......... 1,000,000 ............ 966,420 ............ 988,454 ............ 7,503 ............ 4,044 ................. 0 ............11,547 ................ 0 ........1,000,000 ................ 0 ................. 0 ................. 0 ............. 25,400 ..08/01/2023 .

677765-GY-9 .. OHLONE CA CMNTY CLG DIST ........................ ....... ..10/25/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............284,051 ............. 320,000 ............320,000 ............ 289,162 ...........30,838 ................. 0 ................. 0 ............30,838 ................ 0 ...........320,000 ................ 0 ..........(35,949) ..........(35,949) .............. 8,868 ..08/01/2027 .
797299-LV-4 .. SAN DIEGO CA PUBLIC FACS FING .................. ....... ..10/15/2023 . MATURITY .................. ..................... ............500,000 ............. 500,000 ............500,000 ............ 495,311 ............ 4,689 ................. 0 ................. 0 ............. 4,689 ................ 0 .......... 500,000 ................ 0 ................. 0 ................. 0 ............. 16,655 ..10/15/2023 .
952347-Y2-2 ... W CONTRA COSTA CA UNIF SCH DIS ................. ....... ..08/01/2023 . MATURITY .................. ..................... ............300,000 ............. 300,000 ............300,000 ............ 298,114 ............ 1,886 ................. 0 ................. 0 ............. 1,886 ................ 0 .......... 300,000 ................ 0 ................. 0 ................. 0 ...............9,957 ..08/01/2023 .

272497-RH-3 ... EAST GRAND RAPIDS MI PUBLIC SC ................ ....... ..05/22/2023 .
ROBERT W.BAIRD 

CO.INCORPORATED ......... ..................... ............123,425 ............. 135,000 ............135,000 ............ 119,242 ...........15,758 ................. 0 ................. 0 ............15,758 ................ 0 ...........135,000 ................ 0 ......... (11,575) ......... (11,575) .............. 1,851 ..05/01/2028 .

64971X-S4-1 .. NEW YORK CITY NY TRANSITIONAL .................. ....... ..06/01/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 46,908 .............. 50,000 ............. 50,158 ............. 44,990 ............ 5,154 ................(8) ................. 0 ............. 5,146 ................ 0 ............50,137 ................ 0 ...........(3,229) ...........(3,229) ...............1,499 ..02/01/2030 .
68189T-BA-3 .. OMAHA NE SPL OBLG ................................. ....... ..02/01/2023 . CALLED BONDS PARTIAL ... ..................... ............. 25,000 .............. 25,000 ............. 27,217 ............. 25,478 ................. 0 ............. (381) ................. 0 .............. (381) ................ 0 ............26,605 ................ 0 ...........(1,605) ...........(1,605) .............. 1,378 ..02/01/2026 .

088281-2T-6 .. BEXAR CNTY TX ...................................... ....... ..12/18/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ... ..................... ............. 36,563 .............. 45,000 ............. 45,000 ............. 35,637 ............ 9,363 ................. 0 ................. 0 ............. 9,363 ................ 0 ............45,000 ................ 0 ...........(8,438) ...........(8,438) ................. 991 ..06/15/2032 .

157432-LQ-6 .. CHAFFEY CA CMNTY CLG DIST ....................... ....... ..12/18/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... ............. 73,063 .............. 85,000 ............. 85,000 ............. 70,384 ...........14,616 ................. 0 ................. 0 ............14,616 ................ 0 ............85,000 ................ 0 ......... (11,937) ......... (11,937) .............. 1,613 ..06/01/2029 .
231237-P4-4 ... CUPERTINO CA UNION SCH DIST ..................... ....... ..12/13/2023 . PERSHING LLC ............. ..................... ............134,483 ............. 150,000 ............ 152,783 ............ 131,956 ...........19,930 ............. (308) ................. 0 ............19,622 ................ 0 ...........151,579 ................ 0 ......... (17,097) ......... (17,097) .............. 4,837 ..08/01/2028 .
248415-XT-3 .. DENISON TX INDEP SCH DIST ....................... ....... ..12/13/2023 . HILLTOP SECURITIES INC ..................... ............133,649 ............. 150,000 ............150,000 ............ 129,818 ...........20,182 ................. 0 ................. 0 ............20,182 ................ 0 .......... 150,000 ................ 0 ......... (16,352) ......... (16,352) ...............4,154 ..08/01/2028 .

272497-RH-3 ... EAST GRAND RAPIDS MI PUBLIC SC ................ ....... ..05/22/2023 .
ROBERT W.BAIRD 

CO.INCORPORATED ......... ..................... ............. 86,855 .............. 95,000 ............. 95,000 ............. 83,911 ...........11,089 ................. 0 ................. 0 ............11,089 ................ 0 ............95,000 ................ 0 ...........(8,145) ...........(8,145) .............. 1,302 ..05/01/2028 .
385789-BT-8 .. GRAND JUNCTION CO REVENUE ....................... ....... ..12/13/2023 . HILLTOP SECURITIES INC ..................... ............171,523 ............. 190,000 ............190,000 ............ 168,090 ...........21,910 ................. 0 ................. 0 ............21,910 ................ 0 .......... 190,000 ................ 0 ......... (18,478) ......... (18,478) .............. 5,368 ..03/01/2028 .
407774-GN-2 .. HAMILTON OH CITY SCH DIST ....................... ....... ..10/18/2023 . PERSHING LLC ............. ..................... ............. 70,904 .............. 75,000 ............. 89,066 ............. 71,045 ........... 14,255 ...........(1,343) ................. 0 ............12,912 ................ 0 ............83,957 ................ 0 ......... (13,054) ......... (13,054) .............. 2,658 ..12/01/2028 .
438689-LV-1 .. HONOLULU CITY   CNTY HI BRD OF ................ ....... ..12/13/2023 . PERSHING LLC ............. ..................... ............109,893 ............. 135,000 ............135,000 ............ 105,604 ........... 29,396 ................. 0 ................. 0 ............ 29,396 ................ 0 ...........135,000 ................ 0 ......... (25,107) ......... (25,107) ...............4,573 ..07/01/2032 .
516228-RX-3 .. L ANSE CREUSE MI PUBLIC SCHS ................... ....... ..11/30/2023 . HILLTOP SECURITIES INC ..................... ............. 86,431 ............. 100,000 ............. 81,667 ............. 81,101 ...............768 ............ 2,294 ................. 0 ............. 3,062 ................ 0 ............84,163 ................ 0 ............ 2,268 ............ 2,268 .............. 2,010 ..05/01/2029 .

54438C-YN-6 ... LOS ANGELES CA CMNTY CLG DIST .................. ....... ..12/18/2023 .
WEDBUSH MORGAN 

SECURITIES INC ........... ..................... ............. 84,376 ............. 100,000 ............. 96,910 ............. 81,911 ...........15,321 ...............329 ................. 0 ............15,650 ................ 0 ............97,561 ................ 0 ......... (13,185) ......... (13,185) ...............2,503 ..08/01/2030 .
56781R-KH-9 .. MARIN CA CMNTY CLG DIST ......................... ....... ..12/13/2023 . PERSHING LLC ............. ..................... .............80,006 ............. 100,000 ............. 75,934 ............. 78,169 ...........(1,956) ............ 2,510 ................. 0 ................554 ................ 0 ............78,723 ................ 0 ............ 1,283 ............ 1,283 .............. 1,991 ..08/01/2030 .

 E
1
4
.2

2



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

SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

CUSIP
Identi-
fication Description

For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Con-

sideration Par Value Actual Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11+12-13)

15
Total

Foreign 
Exchange 
Change in 

Book/ 
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain
(Loss) on 
Disposal

Realized 
Gain (Loss) 
on Disposal

Total Gain 
(Loss) on 
Disposal

Bond
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date

623040-KN-1 .. MOUNT SAN ANTONIO CA CMNTY CLG ................ ....... ..12/18/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... .............87,468 .............. 95,000 ............. 95,000 ............. 86,349 ............ 8,651 ................. 0 ................. 0 ............. 8,651 ................ 0 ............95,000 ................ 0 ...........(7,532) ...........(7,532) .............. 3,067 ..08/01/2027 .

62451F-JG-6 .. MOUNTAIN VIEW WHISMAN CA SCH D ................ ....... ..12/13/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... ............. 92,965 ............. 105,000 ............105,000 ............. 91,218 ...........13,782 ................. 0 ................. 0 ............13,782 ................ 0 .......... 105,000 ................ 0 ......... (12,035) ......... (12,035) .............. 2,808 ..09/01/2028 .
64971W-A7-5 .. NEW YORK CITY NY TRANSITIONAL .................. ....... ..12/13/2023 . HILLTOP SECURITIES INC ..................... ............100,177 ............. 105,000 ............108,508 ............. 98,274 ............ 8,595 ............. (566) ................. 0 ............. 8,029 ................ 0 ...........106,303 ................ 0 ...........(6,126) ...........(6,126) ...............4,034 ..02/01/2026 .

64971X-S4-1 .. NEW YORK CITY NY TRANSITIONAL .................. ....... ..06/01/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 23,454 .............. 25,000 ............. 25,079 ..............22,495 ............ 2,577 ................(4) ................. 0 ............. 2,573 ................ 0 ............25,068 ................ 0 ...........(1,615) ...........(1,615) ................. 749 ..02/01/2030 .
68189T-BA-3 .. OMAHA NE SPL OBLG ................................. ....... ..12/18/2023 . PERSHING LLC ............. ..................... .............80,182 .............. 80,000 ............. 87,094 ............. 81,529 ............ 3,744 ...........(1,135) ................. 0 ............. 2,609 ................ 0 ............84,139 ................ 0 ...........(3,957) ...........(3,957) .............. 5,679 ..02/01/2026 .
797272-RT-0 .. SAN DIEGO CA CMNTY CLG DIST .................... ....... ..12/13/2023 . PERSHING LLC ............. ..................... ............. 97,685 ............. 120,000 ............120,000 ............. 96,248 ........... 23,752 ................. 0 ................. 0 ............ 23,752 ................ 0 .......... 120,000 ................ 0 ..........(22,315) ..........(22,315) ...............3,479 ..08/01/2031 .
817409-N6-8 .. SEQUOIA CA UNION HIGH SCH DIST ................. ....... ..12/13/2023 . SSB CUSTODIAN ............ ..................... ............105,931 ............. 120,000 ............120,000 ............ 104,312 ...........15,688 ................. 0 ................. 0 ............15,688 ................ 0 .......... 120,000 ................ 0 ......... (14,069) ......... (14,069) .............. 3,568 ..07/01/2028 .

250375-LT-7 .. DESERT CMNTY CLG DIST CA ........................ ....... ..09/26/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............122,699 ............. 140,000 ............140,000 ............ 121,383 ...........18,617 ................. 0 ................. 0 ............18,617 ................ 0 .......... 140,000 ................ 0 ......... (17,301) ......... (17,301) .............. 3,281 ..08/01/2028 .
368079-HT-9 .. GAVILAN CA JT CMNTY CLG DIST ................... ....... ..08/01/2023 . MATURITY .................. ..................... ............135,000 ............. 135,000 ............135,000 ............ 133,675 ............ 1,325 ................. 0 ................. 0 ............. 1,325 ................ 0 ...........135,000 ................ 0 ................. 0 ................. 0 ...............3,537 ..08/01/2023 .
591745-7S-7 .. MET ATLANTA GA RAPID TRANSIT A ................ ....... ..04/04/2023 . TENDER OFFER ............. ..................... ............129,228 ............. 145,000 ............145,000 ............ 126,654 ...........18,346 ................. 0 ................. 0 ............18,346 ................ 0 ...........145,000 ................ 0 ......... (15,772) ......... (15,772) .............. 1,810 ..07/01/2027 .

697511-FV-0 .. PALOMAR CA CMNTY CLG DIST ....................... ....... ..09/11/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 87,930 ............. 100,000 ............. 98,453 ............. 85,359 ...........13,403 ...............184 ................. 0 ............13,587 ................ 0 ............98,946 ................ 0 ......... (11,016) ......... (11,016) .............. 1,466 ..08/01/2027 .

792897-MW-7 .. SAINT PAUL MN INDEP SCH DIST ................... ....... ..02/01/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ... ..................... ............180,414 ............. 185,000 ............185,000 ............ 180,314 ............ 4,686 ................. 0 ................. 0 ............. 4,686 ................ 0 .......... 185,000 ................ 0 ...........(4,586) ...........(4,586) .............. 2,056 ..02/01/2024 .

799408-2H-1 .. SAN RAMON VLY CA UNIF SCH DIST ................ ....... ..02/02/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............. 97,426 ............. 110,000 ............110,000 ............. 93,151 ...........16,849 ................. 0 ................. 0 ............16,849 ................ 0 .......... 110,000 ................ 0 ......... (12,574) ......... (12,574) ................. 944 ..08/01/2028 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions 10,990,050 11,851,378 11,952,503 10,790,813 1,019,538 4,820 0 1,024,358 0 11,919,076 0 (929,032) (929,032) 232,943 XXX

041150-DJ-9 .. ARSSTD 2010-1 NTS - ABS ......................... ....... ..02/13/2023 . Various ................... ..................... ............202,663 ............. 202,663 ............ 205,354 ............ 203,757 ................. 0 ...........(1,094) ................. 0 ............(1,094) ................ 0 ...........202,663 ................ 0 ................. 0 ................. 0 ...............2,521 ..11/25/2043 .
3133T8-AZ-0 .. FSPC T-004 WAC - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,620 ................3,620 ...............3,239 ...............3,483 ............. (970) ............1,108 ................. 0 ................137 ................ 0 ............. 3,620 ................ 0 ................. 0 ................. 0 .................. 62 ..09/25/2036 .

00830Y-AB-7 .. AFRICA FINANCE CORP ............................... C...... ..07/07/2023 .
JPMORGAN CHASE 

BANK/EUROCLEAR BANK .... ..................... ............477,995 ............. 490,000 ............ 486,291 ............ 475,300 ........... 13,943 ...............303 ................. 0 ............14,247 ................ 0 ...........489,547 ................ 0 ......... (11,552) ......... (11,552) ............. 14,082 ..04/13/2024 .

3137B5-KW-2 .. FHLMC MULTIFAMILY STRUCTURED P ................ ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ......... 2,155,622 ...........2,155,622 ......... 2,266,435 ..........2,135,528 ..........130,907 ................. 0 ................. 0 ...........130,907 ................ 0 ........ 2,266,435 ................ 0 ........ (110,812) ........ (110,812) ............. 37,504 ..08/25/2023 .
01F012-41-1 .. FNCI-1.5N-JAN-2023 - RMBS ....................... ....... ..01/11/2023 . EMM ......................... ..................... ............176,609 ............. 200,000 ............176,320 ............ 173,334 ............ 2,987 ................. 0 ................. 0 ............. 2,987 ................ 0 ...........176,320 ................ 0 ...............289 ...............289 ....................0 ..01/25/2038 .
31368H-NM-1 .. FN 190396 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,278 ................5,278 ...............5,325 ...............5,225 ................ 93 ...............(39) ................. 0 ................. 54 ................ 0 ............. 5,278 ................ 0 ................. 0 ................. 0 ................. 134 ..06/01/2039 .
01F020-41-4 .. FNCI-2N-JAN-2023 - MBS ........................... ....... ..01/01/2023 . Various ................... ..................... ................... 0 .....................0 ....................0 ............ (15,262) ...........15,262 ................. 0 ................. 0 ............15,262 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..01/25/2038 .
00434M-AA-5 .. ACCESS TO LOANS FOR LEARNING S ................. ....... ..11/08/2023 . CALLED BONDS FULL ....... ..................... ............626,398 ............. 625,146 ............627,001 ............ 615,393 ...........11,608 ................. 0 ................. 0 ............11,608 ................ 0 .......... 627,001 ................ 0 ............. (603) ............. (603) ............. 27,796 ..07/25/2036 .
3130AT-V9-5 .. FEDERAL HOME LOAN BANKS ......................... ....... ..02/23/2023 . Call @ 100.00 ............ ..................... ............250,000 ............. 250,000 ............250,000 ............ 250,000 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........250,000 ................ 0 ................. 0 ................. 0 ...............3,458 ..11/23/2027 .
01F020-61-2 .. FNCL-2N-JAN-2023 - RMBS .......................... ....... ..01/09/2023 . Various ................... ..................... ......... 1,390,862 .......... 1,663,000 ......... 1,376,070 ..........1,353,558 ........... 22,513 ................. 0 ................. 0 ............ 22,513 ................ 0 ........1,376,070 ................ 0 ...........14,792 ...........14,792 ....................0 ..01/25/2054 .

00434M-AC-1 .. ACCESS TO LOANS FOR LEARNING S ................. ....... ..05/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ......... 1,238,591 ...........1,238,591 ......... 1,240,139 ..........1,215,903 ........... 24,236 ................. 0 ................. 0 ............ 24,236 ................ 0 ........ 1,240,139 ................ 0 ...........(1,548) ...........(1,548) ............. 57,421 ..02/25/2041 .
01F020-61-2 .. FNCL-2N-JAN-2023 - RMBS .......................... ....... ..12/05/2023 . EMM ......................... ..................... ......... 2,162,488 .......... 2,800,000 ......... 2,195,984 ...........(153,562) ........ (653,938) ................. 0 ................. 0 ......... (653,938) ................ 0 ........ 2,195,984 ................ 0 ..........(33,496) ..........(33,496) ....................0 ..01/25/2054 .
01F022-41-0 .. FNCI-2.5N-JAN-2023 - MBS ........................ ....... ..01/01/2023 . Adjustment ................ ..................... .......... (115,654)............(125,000)...........(115,591) ...........(124,580) ............ 8,989 ................. 0 ................. 0 ............. 8,989 ................ 0 ......... (115,591) ................ 0 ...............(63) ...............(63) ................(139)..01/25/2039 .

26833R-AB-4 .. ECMC GROUP STUDENT LOAN TRUST .................. ....... ..05/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............197,782 ............. 197,782 ............197,782 ............ 188,333 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........197,782 ................ 0 ................. 0 ................. 0 ............. 10,099 ..11/25/2070 .
3132D6-EB-2 .. FH SB8230 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 53,854 ...............53,854 ............. 53,955 ....................0 ................. 0 ............. (101) ................. 0 .............. (101) ................ 0 ............ 53,854 ................ 0 ................. 0 ................. 0 ................. 742 ..05/01/2038 .
01F022-61-8 .. FNCL-2.5N-JAN-2022 - ABS/MBS ................... ....... ..01/09/2023 . Various ................... ..................... ......... 4,157,264 ...........4,783,000 ......... 4,113,499 ......... 4,061,813 ...........51,685 ................. 0 ................. 0 ............51,685 ................ 0 ........ 4,113,499 ................ 0 ...........43,765 ...........43,765 ...............3,654 ..01/25/2054 .

28108Q-AA-2 .. EDLINC STUDENT LOAN FUNDING TR ................. ....... ..11/27/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............90,771 .............. 90,771 ............. 91,328 ............. 90,611 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............91,328 ................ 0 ............. (557) ............. (557) ...............3,372 ..09/25/2030 .
01F022-61-8 .. FNCL-2.5N-JAN-2022 - ABS/MBS ................... ....... ..12/08/2023 . Various ................... ..................... ........10,637,469 ......... (2,100,000)........ 10,200,082 ........ 11,096,484 ..........(66,949) ................. 0 ................. 0 ...........(66,949) ................ 0 .......10,200,082 ................ 0 ......... 437,387 ......... 437,387 ...............5,347 ..01/25/2054 .
01F030-41-3 .. FNCI-3N-JAN-2022 - MBS ........................... ....... ..12/28/2023 . Morgan Stanley ........... ..................... ............. 23,566 .............. 25,000 ............. 23,252 ............. (3,487) ............ 3,487 ................. 0 ................. 0 ............. 3,487 ................ 0 ............ 23,252 ................ 0 ...............314 ...............314 .................. 35 ..01/25/2037 .

28137Q-AA-7 .. EDUCATIONAL SERVICES OF AMERIC ................ ....... ..12/26/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............357,175 ............. 357,175 ............ 358,124 ............ 352,894 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........358,124 ................ 0 ............. (949) ............. (949) ............. 16,736 ..04/25/2039 .
3132DV-3Y-9 ... FH SD8015 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............19,818 .............. 19,818 ............. 19,731 ............. 19,730 ................. 0 ................87 ................. 0 ................. 87 ................ 0 ............19,818 ................ 0 ................. 0 ................. 0 ................. 266 ..10/01/2049 .
01F030-61-1 .. FNCL-3N-JAN-2022 - ABS/MBS ...................... ....... ..01/09/2023 . Various ................... ..................... ......... 3,206,187 ...........3,563,000 ......... 3,167,541 ..........3,124,202 ........... 43,338 ................. 0 ................. 0 ............ 43,338 ................ 0 ........ 3,167,541 ................ 0 ...........38,646 ...........38,646 .............. 3,266 ..01/25/2053 .

28148W-AB-9 .. EDUCATIONAL FUNDING OF THE SOU ................. ....... ..10/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............457,914 ............. 457,914 ............ 458,414 ............ 455,616 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........458,414 ................ 0 ............. (501) ............. (501) ............. 16,573 ..04/25/2035 .
01F022-62-6 .. FNCL-2.5N-FEB-2022 - RMBS ....................... ....... ..01/25/2023 . EMM ......................... ..................... ........15,195,109 ......... 17,300,000 ........ 14,715,238 ........ 14,706,351 ............ 8,887 ................. 0 ................. 0 ............. 8,887 ................ 0 .......14,715,238 ................ 0 ......... 479,871 ......... 479,871 ....................0 ..02/25/2052 .
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01F032-41-9 .. FNCI-3.5N-JAN-2022 - MBS ........................ ....... ..01/01/2023 . Various ................... ..................... ................... 0 .....................0 ....................0 ............. (3,157) ............ 3,157 ................. 0 ................. 0 ............. 3,157 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..01/25/2037 .

31326H-WV-2 .. FED HM LN PC POOL 2B3360 ........................ ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 7,196 ................7,196 ...............7,274 ...............7,000 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 7,274 ................ 0 ...............(78) ...............(78) ................. 213 ..11/01/2044 .
3132DV-5C-5 ... FH SD8043 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 41,408 .............. 41,408 ............. 41,737 ............. 41,739 ................. 0 ............. (331) ................. 0 .............. (331) ................ 0 ............41,408 ................ 0 ................. 0 ................. 0 ................. 539 ..02/01/2050 .

01F032-61-7 .. FNCL-3.5N-JAN-2022 - RMBS ....................... ....... ..01/09/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ......... 3,396,571 ...........3,651,000 ......... 3,358,623 ..........3,322,980 ........... 35,642 ................. 0 ................. 0 ............ 35,642 ................ 0 ........ 3,358,623 ................ 0 ...........37,948 ...........37,948 ...............3,905 ..01/25/2053 .

31326K-SW-8 .. FED HM LN PC POOL 2B5033 ........................ ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 4,148 ................4,148 ...............4,154 ...............3,977 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 4,154 ................ 0 ................(5) ................(5) ................. 112 ..01/01/2046 .
01F022-69-1 .. FNCL-2.5N-SEP-2022 - RMBS ....................... ....... ..12/31/2023 . EMM ......................... ..................... ......... 1,340,813 .....................0 ............ (49,125) ....................0 ..........(49,125) ................. 0 ................. 0 ...........(49,125) ................ 0 ...........(49,125) ................ 0 .......1,389,938 .......1,389,938 ....................0 ..09/25/2053 .
01F040-61-0 .. FNCL-4N-JAN-2022 - ABS/MBS ...................... ....... ..12/28/2023 . Various ................... ..................... ......... 2,553,848 .......... 2,666,000 ......... 2,529,147 ..........2,470,923 ........... 30,494 ................. 0 ................. 0 ............ 30,494 ................ 0 ........ 2,529,147 ................ 0 ...........24,701 ...........24,701 ...............3,272 ..01/25/2053 .

31326K-VX-2 .. FED HM LN PC POOL 2B5130 ........................ ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............26,086 .............. 26,086 ............. 26,286 ............. 26,668 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............26,286 ................ 0 ............. (200) ............. (200) ...............1,249 ..02/01/2046 .
3132DW-E7-4 .. FH SD8258 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 41,371 .............. 41,371 ............. 41,184 ....................0 ................. 0 ...............187 ................. 0 ................187 ................ 0 ............41,371 ................ 0 ................. 0 ................. 0 ................. 755 ..10/01/2052 .

01F042-61-6 .. FNCL-4.5N-JAN-2023 - RMBS ....................... ....... ..01/09/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ......... 1,478,764 ...........1,503,000 ......... 1,466,494 ..........1,448,259 ...........18,234 ................. 0 ................. 0 ............18,234 ................ 0 ........ 1,466,494 ................ 0 ...........12,271 ...........12,271 ....................0 ..01/25/2053 .

31326K-XR-3 .. FED HM LN PC POOL 2B5188 ........................ ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 10,645 .............. 10,645 ............. 10,692 ............. 10,215 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............10,692 ................ 0 ...............(47) ...............(47) ................. 288 ..03/01/2046 .
01F022-6A-8 .. FNCL 2.5 10/23 - RMBS ............................ ....... ..12/31/2023 . EMM ......................... ..................... ......... 9,057,969 .....................0 ...........(203,672) ....................0 ........ (203,672) ................. 0 ................. 0 ......... (203,672) ................ 0 ......... (203,672) ................ 0 .......9,261,641 .......9,261,641 ....................0 ..10/25/2053 .
3128LX-NB-2 .. FH G02186 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,349 ................4,349 ...............4,424 ...............4,447 ...............(56) ...............(41) ................. 0 ................(97) ................ 0 ............. 4,349 ................ 0 ................. 0 ................. 0 ................. 114 ..05/01/2036 .

31326M-2J-1 .. FED HM LN PC POOL 2B7077 ........................ ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............11,187 .............. 11,187 ............. 11,229 ............. 10,919 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............11,229 ................ 0 ...............(42) ...............(42) ................. 394 ..08/01/2048 .
3132DW-HG-1 .. FH SD8331 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............68,501 .............. 68,501 ............. 68,340 ....................0 ................. 0 ...............161 ................. 0 ................161 ................ 0 ............68,501 ................ 0 ................. 0 ................. 0 ................. 962 ..06/01/2053 .
3128M4-LT-8 .. FH G02738 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,189 ................1,189 .............. 1,184 ...............1,235 ...............(50) ................. 5 ................. 0 ................(45) ................ 0 ............. 1,189 ................ 0 ................. 0 ................. 0 .................. 45 ..03/01/2037 .

31326M-4Q-3 ... FED HM LN PC POOL 2B7131 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............117,505 ............. 117,505 ............117,716 ............ 114,074 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 117,716 ................ 0 ............. (211) ............. (211) .............. 3,566 ..09/01/2048 .
01F030-41-3 .. FNCI-3N-JAN-2022 - MBS ........................... ....... ..12/11/2023 . EMM ......................... ..................... ........(2,902,891)......... (3,100,000)........ (2,929,793) ........ (2,770,148) ......... (66,609) ................. 0 ................. 0 .......... (66,609) ................ 0 .......(2,929,793) ................ 0 ...........26,902 ...........26,902 ............. (4,000)..01/25/2037 .
3128M7-FP-6 .. FH G05274 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,191 .............. 12,191 ............. 12,680 ............. 12,621 ...............(71) ............. (360) ................. 0 .............. (431) ................ 0 ............12,191 ................ 0 ................. 0 ................. 0 ................. 459 ..07/01/2037 .

31326M-FE-8 .. FED HM LN PC POOL 2B6465 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............132,616 ............. 132,616 ............ 132,699 ............ 128,370 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........132,699 ................ 0 ...............(83) ...............(83) .............. 3,657 ..09/01/2047 .
3132Y6-DU-8 .. FEDERAL HOME LOAN MORTGAGE CORPORATION - .... ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,657 ................2,657 ...............2,598 ...............2,601 ................. 0 ................56 ................. 0 ................. 56 ................ 0 ............. 2,657 ................ 0 ................. 0 ................. 0 .................. 49 ..01/01/2039 .
3128PM-KV-1 .. FH J09308 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,781 ................2,781 .............. 2,860 ...............2,800 ................ (9) ...............(10) ................. 0 ................(19) ................ 0 ............. 2,781 ................ 0 ................. 0 ................. 0 .................. 76 ..02/01/2024 .

31326M-XQ-1 .. FED HM LN PC POOL 2B6987 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............192,558 ............. 192,558 ............ 194,115 ............ 187,471 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........194,115 ................ 0 ...........(1,557) ...........(1,557) ...............5,735 ..06/01/2048 .
01F030-61-1 .. FNCL-3N-JAN-2022 - ABS/MBS ...................... ....... ..01/09/2023 . EMM ......................... ..................... ......... 5,333,432 .......... 6,000,000 ..........5,353,940 ......... 5,107,665 ..........246,275 ................. 0 ................. 0 ...........246,275 ................ 0 ........ 5,353,940 ................ 0 ......... (20,508) ......... (20,508) ............. 10,083 ..01/25/2053 .
312938-Z9-7 .. FH A90768 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,914 ................5,914 .............. 6,100 ...............5,995 ................ 46 ............. (127) ................. 0 ................(82) ................ 0 ............. 5,914 ................ 0 ................. 0 ................. 0 ................. 162 ..01/01/2040 .

31326M-Z7-1 .. FED HM LN PC POOL 2B7066 ........................ ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............128,518 ............. 128,518 ............ 129,643 ............ 125,026 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........129,643 ................ 0 ...........(1,125) ...........(1,125) .............. 4,183 ..08/01/2048 .
3132YB-XA-9 .. FH WE6073 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,355 ................7,355 .............. 6,764 ....................0 ................. 0 ...............591 ................. 0 ................591 ................ 0 ............. 7,355 ................ 0 ................. 0 ................. 0 .................. 97 ..05/01/2039 .
3132FN-AK-7 .. FH U49009 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 41,249 ...............41,249 ............. 42,261 ............. 38,914 ............ 2,742 ............. (407) ................. 0 ............. 2,335 ................ 0 ............ 41,249 ................ 0 ................. 0 ................. 0 ................. 675 ..08/01/2028 .

31326N-WS-6 .. FED HM LN PC POOL 2B7857 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 73,624 ...............73,624 ............. 76,316 ............. 69,979 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............76,316 ................ 0 ...........(2,692) ...........(2,692) .............. 1,479 ..06/01/2050 .
01F030-62-9 .. FNCL-3N-FEB-2022 - RMBS ......................... ....... ..01/13/2023 . EMM ......................... ..................... .......... (808,297)............(900,000)...........(804,551) ...........(777,797) ..........(26,754) ................. 0 ................. 0 ...........(26,754) ................ 0 ......... (804,551) ................ 0 ...........(3,746) ...........(3,746) ................(900)..12/01/2051 .
3132J2-XN-8 ... FH K90685 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 23,360 ...............23,360 ............. 24,100 ............. 22,184 ............ 1,632 ............. (456) ................. 0 ............. 1,175 ................ 0 ............23,360 ................ 0 ................. 0 ................. 0 ................. 406 ..06/01/2033 .

31326N-WT-4 .. FED HM LN PC POOL 2B7858 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 69,063 .............. 69,063 ............. 71,966 ............. 64,240 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............71,966 ................ 0 ...........(2,903) ...........(2,903) .............. 1,511 ..06/01/2050 .
31335B-6W-1 .. FH G61785 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............103,058 ............. 103,058 ............ 103,541 ............ 103,570 ................. 0 ............. (513) ................. 0 .............. (513) ................ 0 ...........103,058 ................ 0 ................. 0 ................. 0 .............. 1,808 ..01/01/2048 .
3133A4-2T-2 ... FH QA9786 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,337 ...............15,337 ............. 15,990 ............. 13,094 ............ 2,874 ............. (631) ................. 0 ............. 2,243 ................ 0 ............15,337 ................ 0 ................. 0 ................. 0 ................. 242 ..05/01/2050 .

3133G7-GT-4 .. FED HM LN PC POOL QN1110 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............191,006 ............. 191,006 ............ 192,931 ............176,186 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........192,931 ................ 0 ...........(1,925) ...........(1,925) ...............4,430 ..12/01/2034 .
01F030-62-9 .. FNCL-3N-FEB-2022 - RMBS ......................... ....... ..12/28/2023 . EMM ......................... ..................... .......(17,532,236)........ (19,570,314).......(17,013,009) ........ (5,645,622) ........ (216,586) ................. 0 ................. 0 ......... (216,586) ................ 0 ..... (17,013,009) ................ 0 ........ (519,227) ........ (519,227) ....................0 ..02/25/2053 .
3133TH-RT-6 .. FSPC T015 A6 - RMBS .............................. ....... ..12/26/2023 . Paydown .................... ..................... .................881 .................. 881 ................. 882 ................. 879 ................. 6 ................(3) ................. 0 .................. 2 ................ 0 ................881 ................ 0 ................. 0 ................. 0 .................. 21 ..11/25/2028 .

3133G7-P7-2 .. FED HM LN PC POOL QN1346 ........................ ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............158,196 ............. 158,196 ............ 163,282 ............ 148,632 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........163,282 ................ 0 ...........(5,086) ...........(5,086) ...............4,554 ..01/01/2035 .
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3133KQ-FT-8 .. FH RA8278 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............40,688 .............. 40,688 ............. 40,549 ....................0 ................. 0 ...............140 ................. 0 ................140 ................ 0 ............40,688 ................ 0 ................. 0 ................. 0 ................. 744 ..12/01/2052 .
3133TN-GH-1 .. FSPC T-023 A - RMBS ............................... ....... ..12/25/2023 . Paydown .................... ..................... ................. 549 .................. 549 ................. 550 ................. 523 ................ 30 ................(3) ................. 0 ................. 27 ................ 0 ................549 ................ 0 ................. 0 ................. 0 .................. 13 ..05/25/2030 .

3133G7-QA-4 .. FED HM LN PC POOL QN1349 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............773,067 ............. 773,067 ............ 798,645 ............ 726,269 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........798,645 ................ 0 ......... (25,578) ......... (25,578) ............. 21,831 ..01/01/2035 .
01F030-67-8 .. FNCL-3N-JUL-2022 - RMBS .......................... ....... ..12/31/2023 . Various ................... ..................... ................... 0 .....................0 ............ 233,180 ....................0 ..........233,180 ................. 0 ................. 0 ...........233,180 ................ 0 ...........233,180 ................ 0 ........ (233,180) ........ (233,180) ....................0 ..07/25/2053 .
3136AD-CU-1 .. FNR 2013-23 KJ - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 45,806 .............. 45,806 ............. 43,544 ............. 41,281 ............ 3,263 ............ 1,262 ................. 0 ............. 4,525 ................ 0 ............45,806 ................ 0 ................. 0 ................. 0 ................. 568 ..05/25/2042 .

3133GA-ZC-3 .. FED HM LN PC POOL QN4339 ........................ ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............336,550 ............. 336,550 ............ 350,564 ............ 300,584 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........350,564 ................ 0 ......... (14,014) ......... (14,014) .............. 6,430 ..11/01/2035 .
3133N3-WH-3 ... FH RE6048 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 57,476 .............. 57,476 ............. 57,395 ............. 57,395 ................. 0 ................81 ................. 0 ................. 81 ................ 0 ............57,476 ................ 0 ................. 0 ................. 0 ................. 830 ..05/01/2050 .
3136AM-L9-8 .. FNR 2015-13 PN - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,301 .............. 12,301 ............. 12,962 ............. 11,401 ............ 1,315 ............. (415) ................. 0 ................900 ................ 0 ............12,301 ................ 0 ................. 0 ................. 0 ................. 197 ..04/25/2044 .

31347A-MZ-4 .. FED HM LN PC POOL 840376 ........................ ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............142,544 ............. 142,544 ............ 140,489 ............ 144,748 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........140,489 ................ 0 ............ 2,055 ............ 2,055 .............. 6,086 ..08/01/2046 .
01F030-68-6 .. FNCL-3N-AUG-2022 - RMBS ......................... ....... ..12/31/2023 . EMM ......................... ..................... ............521,484 .....................0 ............. 10,547 ....................0 ...........10,547 ................. 0 ................. 0 ............10,547 ................ 0 ............10,547 ................ 0 ......... 510,938 ......... 510,938 ....................0 ..08/25/2053 .
3136AT-JW-5 .. FNR 2016-49 KA - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,284 ................9,284 ...............9,492 ...............8,551 ...............929 ............. (196) ................. 0 ................734 ................ 0 ............. 9,284 ................ 0 ................. 0 ................. 0 ................. 146 ..08/25/2045 .

31347A-V6-8 .. FED HM LN PC POOL 840637 ........................ ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 7,592 ................7,592 .............. 7,571 ...............7,498 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 7,571 ................ 0 ................21 ................21 ................. 262 ..03/01/2047 .
3136B7-JB-8 .. FNR 2019-72 ZL - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,224 .............. 18,010 ............. 17,823 ............. 17,887 ................. 0 ............ 2,337 ................. 0 ............. 2,337 ................ 0 ............ 20,224 ................ 0 ................. 0 ................. 0 ................. 242 ..12/25/2049 .
3136AV-6R-5 .. FNGT 2017-T1 A - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... .................633 .................. 633 ................. 633 ................. 591 ................ 43 ................. 0 ................. 0 ................. 43 ................ 0 ................633 ................ 0 ................. 0 ................. 0 .................. 12 ..06/25/2027 .

3137FH-QB-2 .. FHLMC MULTIFAMILY STRUCTURED P ................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............287,180 ............. 287,180 ............ 285,429 ............ 286,373 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........285,429 ................ 0 ............ 1,751 ............ 1,751 ............. 12,419 ..10/25/2047 .
01F030-69-4 .. 03.00SEP0U - RMBS ................................. ....... ..12/31/2023 . EMM ......................... ..................... ........13,008,484 .....................0 ...........(455,719) ....................0 ........ (455,719) ................. 0 ................. 0 ......... (455,719) ................ 0 ......... (455,719) ................ 0 ......13,464,203 ......13,464,203 ....................0 ..09/25/2053 .
3136B8-G6-0 .. FNR 2020-12 JC - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 30,185 .............. 30,185 ............. 30,600 ............. 25,767 ............ 4,856 ............. (438) ................. 0 ............. 4,418 ................ 0 ............30,185 ................ 0 ................. 0 ................. 0 ................. 319 ..03/25/2050 .

3137FM-U6-7 .. FHLMC MULTIFAMILY STRUCTURED P ................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 28,879 .............. 28,879 ............. 29,743 ............. 27,374 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 29,743 ................ 0 ............. (865) ............. (865) ................. 821 ..05/25/2026 .
3136B7-M5-7 .. FNR 2019-77 JZ - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,858 .............. 17,176 ............. 16,829 ............. 16,977 ................. 0 ...............200 ................. 0 ................200 ................ 0 ............17,176 ................ 0 ...........(1,319) ...........(1,319) ................. 275 ..01/25/2050 .
3136B8-M9-7 .. FNA 2020-M08 A2 - CMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,806 ................7,806 ...............7,962 ...............6,540 ............ 1,376 ............. (110) ................. 0 ............. 1,266 ................ 0 ............. 7,806 ................ 0 ................. 0 ................. 0 .................. 85 ..02/25/2030 .

3138MB-MF-0 .. FNMA POOL AP7557 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............10,856 .............. 10,856 ............. 10,825 ............. 11,133 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............10,825 ................ 0 ................31 ................31 ................. 512 ..09/01/2042 .
01F030-6A-1 .. FNCL 3 10/23 - RMBS ............................... ....... ..12/31/2023 . EMM ......................... ..................... ......... 6,055,156 .....................0 ...........(464,594) ....................0 ........ (464,594) ................. 0 ................. 0 ......... (464,594) ................ 0 ......... (464,594) ................ 0 .......6,519,750 .......6,519,750 ....................0 ..10/25/2053 .
31374G-DY-0 .. FN 313419 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,134 ................1,134 ...............1,244 ...............1,161 ................ (8) ...............(19) ................. 0 ................(27) ................ 0 ............. 1,134 ................ 0 ................. 0 ................. 0 .................. 55 ..12/01/2026 .

3140H4-AX-2 .. FNMA POOL BJ2721 .................................. ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............75,787 .............. 75,787 ............. 76,151 ............. 74,053 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............76,151 ................ 0 ............. (364) ............. (364) ...............2,473 ..04/01/2048 .
3136B8-LT-4 .. FNR 2020-7 DZ - CMO/RMBS ........................ ....... ..12/01/2023 . Paydown .................... ..................... .............10,567 ................9,357 ...............9,343 ...............9,343 ................. 0 ............ 1,223 ................. 0 ............. 1,223 ................ 0 ............10,567 ................ 0 ................. 0 ................. 0 ................. 130 ..02/25/2050 .
3137A7-FV-7 .. FHR 3812 HY - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 72,898 .............. 72,898 ............. 78,377 ............. 71,338 ............ 2,587 ...........(1,028) ................. 0 ............. 1,559 ................ 0 ............72,898 ................ 0 ................. 0 ................. 0 .............. 1,302 ..02/15/2026 .

3140H8-Q3-2 ... FNMA POOL BJ6773 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............170,041 ............. 170,041 ............171,402 ............ 166,002 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........171,402 ................ 0 ...........(1,362) ...........(1,362) .............. 5,166 ..05/01/2048 .
01F030-6B-9 .. FNCL-3N-NOV-2022 - RMBS .......................... ....... ..12/31/2023 . EMM ......................... ..................... ......... 4,952,930 .....................0 ............ (95,547) ....................0 ..........(95,547) ................. 0 ................. 0 ...........(95,547) ................ 0 ...........(95,547) ................ 0 .......5,048,477 .......5,048,477 ....................0 ..11/25/2053 .
3137AT-G7-1 .. FHR 4091 TA - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 38,619 .............. 38,619 ............. 39,066 ............. 36,801 ............ 1,974 ............. (156) ................. 0 ............. 1,818 ................ 0 ............38,619 ................ 0 ................. 0 ................. 0 ................. 618 ..05/15/2041 .

3140HJ-KU-4 ... FNMA POOL BK4806 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 18,744 .............. 18,744 ............. 19,095 ............. 18,382 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............19,095 ................ 0 ............. (351) ............. (351) ................. 689 ..09/01/2048 .
3136BQ-RA-9 .. FNR 2023-054 GA - CMO/RMBS ...................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,590 ................7,590 ...............7,595 ....................0 ................. 0 ................(5) ................. 0 ................. (5) ................ 0 ............. 7,590 ................ 0 ................. 0 ................. 0 .................. 61 ..04/25/2049 .
3137B1-MS-8 .. FHR 4198 QG - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 30,736 .............. 30,736 ............. 30,799 ..............29,249 ............ 1,493 ................(5) ................. 0 ............. 1,487 ................ 0 ............30,736 ................ 0 ................. 0 ................. 0 ................. 401 ..01/15/2033 .

3140HL-7D-2 .. FNMA POOL BK7191 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............202,692 ............. 202,692 ............ 204,972 ............ 197,520 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........204,972 ................ 0 ...........(2,280) ...........(2,280) .............. 5,161 ..08/01/2048 .
01F032-41-9 .. FNCI-3.5N-JAN-2022 - MBS ........................ ....... ..01/01/2023 . Adjustment ................ ..................... ................(273).....................0 ....................0 ...............4,609 ...........(4,609) ................. 0 ................. 0 ............(4,609) ................ 0 .................. 0 ................ 0 ............. (273) ............. (273) ....................0 ..01/25/2037 .
3137B5-JM-6 .. FHMS K-034 A2 - CMBS ............................. ....... ..07/25/2023 . Paydown .................... ..................... ............462,711 ............. 462,711 ............ 486,404 ............ 458,695 ............ 5,844 ...........(1,829) ................. 0 ............. 4,016 ................ 0 ...........462,711 ................ 0 ................. 0 ................. 0 .............. 7,759 ..07/25/2023 .

3140HU-ET-9 .. FNMA POOL BL2845 .................................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ......... 2,081,420 ...........2,081,420 ......... 2,115,243 ......... 2,023,781 ...........91,462 ................. 0 ................. 0 ............91,462 ................ 0 ........ 2,115,243 ................ 0 ..........(33,823) ..........(33,823) ............. 60,456 ..07/01/2024 .
3137BG-K2-4 .. FHMS K-043 A2 - CMBS ............................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,194 ................7,194 .............. 6,987 ....................0 ................. 0 ...............206 ................. 0 ................206 ................ 0 ............. 7,194 ................ 0 ................. 0 ................. 0 .................. 98 ..12/25/2024 .
3137B7-MZ-9 .. FHMS K-036 A2 - CMBS ............................. ....... ..10/25/2023 . Paydown .................... ..................... ............110,000 ............. 110,000 ............114,800 ............ 108,757 ............ 3,081 ...........(1,839) ................. 0 ............. 1,243 ................ 0 .......... 110,000 ................ 0 ................. 0 ................. 0 .............. 2,610 ..10/25/2023 .

3140HW-Q6-2 .. FNMA POOL BL4976 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............71,178 .............. 71,178 ............. 72,402 ............. 68,320 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............72,402 ................ 0 ...........(1,223) ...........(1,223) .............. 1,819 ..10/01/2024 .
01F032-41-9 .. FNCI-3.5N-JAN-2023 - RMBS ....................... ....... ..12/11/2023 . EMM ......................... ..................... ............869,256 ............. 900,000 ............871,885 ............ 960,343 ............ 6,596 ................. 0 ................. 0 ............. 6,596 ................ 0 .......... 871,885 ................ 0 ...........(2,629) ...........(2,629) ....................0 ..01/25/2038 .
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3137B7-YY-9 .. FHMS K-037 A2 - CMBS ............................. ....... ..12/01/2023 . Paydown .................... ..................... ............157,381 ............. 157,381 ............ 161,352 ............ 155,010 ............ 2,716 ............. (345) ................. 0 ............. 2,371 ................ 0 ...........157,381 ................ 0 ................. 0 ................. 0 .............. 4,783 ..01/25/2024 .

3140J7-Z7-3 .. FNMA POOL BM3465 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 52,734 ...............52,734 ............. 52,730 ............. 51,266 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............52,730 ................ 0 ................. 4 ................. 4 .............. 1,528 ..01/01/2048 .
3137FE-UA-6 .. FHMS K-730 A2 - CMBS ............................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,705 ................1,705 .............. 1,665 ....................0 ................. 0 ................40 ................. 0 ................. 40 ................ 0 ............. 1,705 ................ 0 ................. 0 ................. 0 .................. 18 ..01/25/2025 .
3137FB-TA-4 .. FHMS K-728 A2 - CMBS ............................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 47,890 .............. 47,890 ............. 47,824 ............. 46,574 ............ 1,238 ................78 ................. 0 ............. 1,315 ................ 0 ............47,890 ................ 0 ................. 0 ................. 0 .............. 1,165 ..08/25/2024 .

3140JA-VA-3 .. FNMA POOL BM6008 .................................. ....... ..02/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............713,135 ............. 713,135 ............ 734,199 ............ 710,976 ........... 23,223 ................. 0 ................. 0 ............ 23,223 ................ 0 ...........734,199 ................ 0 ......... (21,065) ......... (21,065) ...............4,321 ..05/01/2023 .
01F032-61-7 .. FNCL-3.5N-JAN-2022 - RMBS ....................... ....... ..12/07/2023 . EMM ......................... ..................... ............521,699 ............. 500,000 ............ 500,996 ..........1,264,902 ......... 118,164 ................. 0 ................. 0 .......... 118,164 ................ 0 ...........500,996 ................ 0 ...........20,703 ...........20,703 .............. 4,278 ..01/25/2053 .
3137FB-U6-1 .. FHMS K-069 A1 - CMBS ............................. ....... ..12/01/2023 . Paydown .................... ..................... ............233,344 ............. 233,344 ............ 230,418 ............ 228,363 ...........(6,998) ...........11,979 ................. 0 ............. 4,982 ................ 0 ...........233,344 ................ 0 ................. 0 ................. 0 .............. 3,669 ..06/25/2027 .

3140JA-VB-1 .. FNMA POOL BM6009 .................................. ....... ..04/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ......... 1,504,745 ...........1,504,745 ......... 1,535,707 ......... 1,470,899 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ........ 1,535,707 ................ 0 ......... (30,962) ......... (30,962) ............. 29,712 ..06/01/2024 .
3137HA-MK-9 .. FRETE ML-17 A - CMBS ............................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,411 ................2,411 .............. 1,906 ....................0 ................. 0 ...............505 ................. 0 ................505 ................ 0 ............. 2,411 ................ 0 ................. 0 ................. 0 .................. 12 ..04/25/2043 .
3138AP-5S-3 ... FN AI9856 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,083 ................2,083 ...............2,254 ...............2,103 ...............105 ............. (126) ................. 0 ................(21) ................ 0 ............. 2,083 ................ 0 ................. 0 ................. 0 .................. 54 ..09/01/2041 .

3140JA-VC-9 .. FNMA POOL BM6010 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 29,825 ...............29,825 ............. 30,525 ............. 28,796 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 30,525 ................ 0 ............. (700) ............. (700) ................. 903 ..09/01/2025 .
01F032-62-5 .. FNCL-3.5N-FEB-2022 - RMBS ....................... ....... ..01/23/2023 . EMM ......................... ..................... .......(35,998,414)........(38,500,000).......(35,424,871) .......(34,966,047) ........ (458,825) ................. 0 ................. 0 ......... (458,825) ................ 0 ..... (35,424,871) ................ 0 ........ (573,543) ........ (573,543) ....................0 ..02/25/2053 .
3138E9-AW-0 .. FN AK4520 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 29,927 ...............29,927 ............. 32,522 ............. 28,740 ............ 3,201 ...........(2,015) ................. 0 ............. 1,187 ................ 0 ............ 29,927 ................ 0 ................. 0 ................. 0 ................. 653 ..03/01/2042 .

3140JB-Y4-2 .. FNMA POOL BM7030 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............190,499 ............. 190,499 ............180,900 ............ 174,853 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 180,900 ................ 0 ............ 9,599 ............ 9,599 .............. 4,501 ..06/01/2052 .
3138WJ-YA-0 .. FN AS8804 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 93,619 .............. 93,618 ............. 94,174 ............. 94,230 ................. 0 ............. (611) ................. 0 .............. (611) ................ 0 ............93,619 ................ 0 ................. 0 ................. 0 .............. 1,751 ..02/01/2047 .
3138EH-FE-7 .. FN AL1064 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,213 ................2,213 ...............2,454 ...............2,329 ................ 40 ............. (157) ................. 0 .............. (117) ................ 0 ............. 2,213 ................ 0 ................. 0 ................. 0 .................. 74 ..10/01/2039 .

3140JW-PR-5 ... FNMA POOL BO2231 ................................... ....... ..04/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 22,176 .............. 22,176 ............. 22,509 ............. 20,442 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 22,509 ................ 0 ............. (333) ............. (333) ................. 530 ..09/01/2034 .
01F032-62-5 .. FNCL-3.5N-FEB-2023 - MBS ........................ ....... ..12/14/2023 . EMM ......................... ..................... ........(1,878,232)......... (2,050,000)........ (1,818,254) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......(1,818,254) ................ 0 ..........(59,979) ..........(59,979) ....................0 ..02/25/2054 .
3138ET-5Z-5 .. FN AL8963 - CMBS/RMBS ............................ ....... ..08/25/2023 . Various ................... ..................... ............. 46,968 ...............49,303 ............. 51,988 ............. 47,223 ............ 3,366 ............. (380) ................. 0 ............. 2,986 ................ 0 ............50,209 ................ 0 ...........(3,241) ...........(3,241) .............. 1,157 ..05/01/2026 .

3140JX-R6-7 .. FNMA POOL BO3208 .................................. ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 51,191 .............. 51,191 ............. 51,967 ............. 47,188 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............51,967 ................ 0 ............. (776) ............. (776) .............. 1,217 ..10/01/2034 .
3140FX-H3-9 .. FN BF0249 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............116,561 ............. 116,561 ............116,416 ............ 116,421 ................. 0 ...............140 ................. 0 ................140 ................ 0 .......... 116,561 ................ 0 ................. 0 ................. 0 ...............1,995 ..01/01/2058 .
3138NJ-BJ-6 .. FN FN0040 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 60,535 ...............60,535 ............. 61,940 ............. 57,115 ............ 3,883 ............. (462) ................. 0 ............. 3,421 ................ 0 ............60,535 ................ 0 ................. 0 ................. 0 ................. 218 ..06/01/2027 .

3140JX-SH-2 ... FNMA POOL BO3219 ................................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 75,302 ...............75,302 ............. 76,555 ............. 69,418 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............76,555 ................ 0 ...........(1,253) ...........(1,253) .............. 1,764 ..10/01/2034 .
01F032-69-0 .. FNCL-3.5N-SEP-2022 - RMBS ....................... ....... ..12/31/2023 . EMM ......................... ..................... ......... 3,570,391 .....................0 ...........(225,781) ....................0 ........ (225,781) ................. 0 ................. 0 ......... (225,781) ................ 0 ......... (225,781) ................ 0 .......3,796,172 .......3,796,172 ....................0 ..09/25/2053 .
3138Y3-DW-8 .. FN AX1916 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 16,633 .............. 16,633 ............. 19,351 ............. 17,250 ............ 2,261 ...........(2,878) ................. 0 .............. (617) ................ 0 ............16,633 ................ 0 ................. 0 ................. 0 ................. 531 ..12/01/2041 .

3140KD-4T-4 .. FNMA POOL BP6233 ................................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 34,264 ...............34,264 ............. 35,359 ............. 31,027 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 35,359 ................ 0 ...........(1,095) ...........(1,095) ................. 795 ..05/01/2050 .
3140FX-JG-8 .. FN BF0262 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............164,317 ............. 164,317 ............159,888 ............ 159,462 ................. 0 ............ 4,855 ................. 0 ............. 4,855 ................ 0 ...........164,317 ................ 0 ................. 0 ................. 0 ...............2,531 ..05/01/2058 .
31392J-AT-6 .. FNGT 2003-T2 A1 - RMBS ........................... ....... ..12/26/2023 . Paydown .................... ..................... .............. 1,030 ................1,030 .............. 1,030 ...............1,018 ................ 12 ................. 0 ................. 0 ................. 12 ................ 0 ............. 1,030 ................ 0 ................. 0 ................. 0 .................. 32 ..03/25/2033 .

3140LH-X6-2 .. FNMA POOL BS7000 .................................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 7,117 ................7,117 ...............7,122 ...............7,182 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 7,122 ................ 0 ................(4) ................(4) ................. 343 ..07/01/2027 .
01F032-6A-7 .. FNCL-3.5N-OCT-2022 - RMBS ....................... ....... ..12/31/2023 . Various ................... ..................... ................... 0 .....................0 ............ (43,521) ....................0 ..........(43,521) ................. 0 ................. 0 ...........(43,521) ................ 0 ...........(43,521) ................ 0 ...........43,521 ...........43,521 ....................0 ..10/25/2053 .
31397J-UJ-1 ... FHR 3346 SC - CMO/RMBS ........................... ....... ..12/15/2023 . Direct ..................... ..................... ................... 0 .....................0 ...............3,340 ............. (1,170) ............ 1,170 ................. 0 ................. 0 ............. 1,170 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..10/15/2033 .

3140LW-Y8-4 .. FNMA POOL BT7934 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............214,722 ............. 214,722 ............ 207,920 ............ 211,550 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........207,920 ................ 0 ............ 6,802 ............ 6,802 .............. 9,191 ..10/01/2052 .
3140FX-JJ-2 .. FN BF0264 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............116,185 ............. 116,185 ............116,004 ............ 116,009 ................. 0 ...............176 ................. 0 ................176 ................ 0 .......... 116,185 ................ 0 ................. 0 ................. 0 .............. 2,180 ..05/01/2058 .
31400R-VL-2 .. FN 695519 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................379 .................. 379 ................. 420 ................. 378 ................. 7 ................(6) ................. 0 .................. 1 ................ 0 ................379 ................ 0 ................. 0 ................. 0 .................. 18 ..11/01/2026 .

3140LX-EX-9 .. FNMA POOL BT8249 .................................. ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 78,441 .............. 78,441 ............. 76,879 ............. 74,957 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............76,879 ................ 0 ............ 1,563 ............ 1,563 ...............2,744 ..07/01/2052 .
01F040-41-2 .. FNCI-4N-JAN-2023 - RMBS .......................... ....... ..01/10/2023 . EMM ......................... ..................... ......... 2,268,341 ...........2,300,000 ......... 2,262,403 ..........2,245,890 ...........16,513 ................. 0 ................. 0 ............16,513 ................ 0 ........ 2,262,403 ................ 0 ............ 5,938 ............ 5,938 ....................0 ..01/25/2038 .
3140QR-W6-6 .. FN CB6068 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,315 ...............13,315 ............. 13,070 ....................0 ................. 0 ...............245 ................. 0 ................245 ................ 0 ............13,315 ................ 0 ................. 0 ................. 0 ................. 125 ..04/01/2053 .

3140LX-FJ-9 .. FNMA POOL BT8268 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............129,721 ............. 129,721 ............ 129,732 ............ 125,916 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........129,732 ................ 0 ...............(10) ...............(10) .............. 5,113 ..08/01/2052 .
3140H1-WH-9 .. FN BJ0647 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............11,001 .............. 11,001 ............. 11,201 ............. 11,210 ................. 0 ............. (209) ................. 0 .............. (209) ................ 0 ............11,001 ................ 0 ................. 0 ................. 0 ................. 191 ..03/01/2048 .
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3140XK-P3-8 .. FN FS4041 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,048 ................6,048 ...............6,052 ....................0 ................. 0 ................(5) ................. 0 ................. (5) ................ 0 ............. 6,048 ................ 0 ................. 0 ................. 0 .................. 80 ..03/01/2053 .

3140MS-NS-0 .. FNMA POOL BW1300 .................................. ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............264,372 ............. 264,372 ............ 258,032 ............ 262,067 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........258,032 ................ 0 ............ 6,341 ............ 6,341 ............. 12,019 ..10/01/2052 .
01F040-61-0 .. FNCL-4N-JAN-2022 - ABS/MBS ...................... ....... ..12/27/2023 . EMM ......................... ..................... .......... (313,061)........ (12,017,335)...........(572,798) ........ (6,266,280) ...........11,681 ................. 0 ................. 0 ............11,681 ................ 0 ......... (572,798) ................ 0 ..........259,737 ..........259,737 ....................0 ..01/25/2053 .
3140XK-S7-6 .. FN FS4141 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,705 .............. 15,705 ............. 15,340 ....................0 ................. 0 ...............366 ................. 0 ................366 ................ 0 ............15,705 ................ 0 ................. 0 ................. 0 ................. 234 ..08/01/2052 .

3140MS-RE-7 .. FNMA POOL BW1384 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............260,403 ............. 260,403 ............ 259,101 ............ 262,563 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........259,101 ................ 0 ............ 1,302 ............ 1,302 ............. 13,188 ..12/01/2052 .
3140HS-HC-8 ... FN BL1126 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... .............15,001 .............. 15,001 ............. 15,011 ............. 15,001 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............15,001 ................ 0 ................. 0 ................. 0 ................. 331 ..01/01/2029 .
3140XK-TV-2 .. FN FS4163 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 14,415 ...............14,415 ............. 14,140 ....................0 ................. 0 ...............275 ................. 0 ................275 ................ 0 ............14,415 ................ 0 ................. 0 ................. 0 ................. 218 ..03/01/2053 .

3140N2-YE-5 .. FNMA POOL BW9708 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............288,966 ............. 288,966 ............ 285,997 ............ 289,724 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........285,997 ................ 0 ............ 2,969 ............ 2,969 ............. 14,005 ..11/01/2052 .
01F040-63-6 .. FNCL-4N-MAR-2022 - RMBS ......................... ....... ..02/01/2023 . Various ................... ..................... ................... 0 .....................0 ....................0 ...........(131,102) ..........131,102 ................. 0 ................. 0 ...........131,102 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..03/25/2053 .
3140XK-UQ-1 .. FN FS4190 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............10,687 .............. 10,687 ............. 10,489 ....................0 ................. 0 ...............199 ................. 0 ................199 ................ 0 ............10,687 ................ 0 ................. 0 ................. 0 ................. 212 ..04/01/2053 .

3140QA-QH-6 .. FNMA POOL CA3155 ................................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 79,234 ...............79,234 ............. 82,026 ............. 77,690 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............82,026 ................ 0 ...........(2,792) ...........(2,792) .............. 2,848 ..02/01/2034 .
3140HV-Z8-0 .. FN BL4366 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,360 ................4,360 ...............4,424 ...............4,410 ................. 0 ...............(50) ................. 0 ................(50) ................ 0 ............. 4,360 ................ 0 ................. 0 ................. 0 .................. 68 ..01/01/2035 .
31411Y-RK-1 .. FN 918590 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............17,151 .............. 17,151 ............. 18,449 ............. 17,730 ...............414 ............. (992) ................. 0 .............. (578) ................ 0 ............17,151 ................ 0 ................. 0 ................. 0 ................. 824 ..06/01/2037 .

3140QA-QJ-2 ... FNMA POOL CA3156 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 41,069 .............. 41,069 ............. 42,439 ............. 40,267 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 42,439 ................ 0 ...........(1,370) ...........(1,370) .............. 1,519 ..02/01/2034 .
01F040-66-9 .. FNCL-4N-JUN-2022 - RMBS .......................... ....... ..12/31/2023 . EMM ......................... ..................... ............942,227 .....................0 ............(28,867) ....................0 ......... (28,867) ................. 0 ................. 0 .......... (28,867) ................ 0 .......... (28,867) ................ 0 ......... 971,094 ......... 971,094 ....................0 ..06/25/2053 .
31412M-SS-8 .. FN 929429 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,472 ...............12,472 ............. 12,912 ............. 12,882 ...............(86) ............. (325) ................. 0 .............. (411) ................ 0 ............12,472 ................ 0 ................. 0 ................. 0 ................. 374 ..05/01/2038 .

3142BA-JN-3 ... FED HM LN PC POOL 8C0269 ........................ ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............344,122 ............. 344,122 ............ 328,421 ............ 315,210 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........328,421 ................ 0 ...........15,701 ...........15,701 .............. 8,275 ..05/01/2052 .
3140HW-SB-9 .. FN BL5013 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... .............16,774 .............. 16,774 ............. 17,204 ............. 17,090 ................. 0 ............. (315) ................. 0 .............. (315) ................ 0 ............16,774 ................ 0 ................. 0 ................. 0 ................. 261 ..11/01/2031 .
31412V-4L-9 .. FN 936527 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,898 ................1,898 ...............1,989 ...............1,979 ................ 10 ...............(91) ................. 0 ................(81) ................ 0 ............. 1,898 ................ 0 ................. 0 ................. 0 .................. 63 ..07/01/2037 .

3142BA-KQ-4 .. FED HM LN PC POOL 8C0303 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............187,621 ............. 187,621 ............182,476 ............ 177,713 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........182,476 ................ 0 ............ 5,145 ............ 5,145 ...............6,354 ..07/01/2052 .
01F040-67-7 .. FNCL-4N-JUL-2022 - RMBS .......................... ....... ..12/31/2023 . Various ................... ..................... ................... 0 .....................0 ............. (7,949) ....................0 ...........(7,949) ................. 0 ................. 0 ............(7,949) ................ 0 ............(7,949) ................ 0 ............ 7,949 ............ 7,949 ....................0 ..07/25/2052 .
31413D-EV-5 .. FN 942148 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................139 .................. 139 ................. 139 ................. 141 ................ (2) ................. 0 ................. 0 ................. (2) ................ 0 ................139 ................ 0 ................. 0 ................. 0 ....................5 ..07/01/2037 .

3142BA-LT-7 .. FED HM LN PC POOL 8C0338 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............271,954 ............. 271,954 ............ 272,475 ............ 264,470 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........272,475 ................ 0 ............. (521) ............. (521) ............. 11,363 ..07/01/2052 .
3140HW-UD-2 ... FN BL5079 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 18,941 .............. 18,941 ............. 18,983 ............. 18,972 ................. 0 ...............(31) ................. 0 ................(31) ................ 0 ............18,941 ................ 0 ................. 0 ................. 0 ................. 303 ..02/01/2040 .
31413D-XZ-5 .. FN 942696 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................338 .................. 338 ................. 340 ................. 346 ................ (7) ................. 0 ................. 0 ................. (8) ................ 0 ................338 ................ 0 ................. 0 ................. 0 .................. 11 ..08/01/2037 .

3142BA-MP-4 .. FED HM LN PC POOL 8C0366 ........................ ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............334,898 ............. 334,898 ............ 335,029 ............ 323,377 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........335,029 ................ 0 ............. (131) ............. (131) ............. 13,009 ..09/01/2052 .
01F042-41-8 .. FNCI-4.5N-JAN-2020 - MBS ........................ ....... ..01/05/2023 . EMM ......................... ..................... ............498,086 ............. 500,000 ............ 499,492 ............ 489,147 ...........10,345 ................. 0 ................. 0 ............10,345 ................ 0 ...........499,492 ................ 0 ...........(1,406) ...........(1,406) ....................0 ..01/25/2038 .
31414T-AM-3 .. FN 975312 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,129 ................1,129 ...............1,135 ...............1,159 ...............(27) ................(2) ................. 0 ................(30) ................ 0 ............. 1,129 ................ 0 ................. 0 ................. 0 .................. 37 ..05/01/2038 .

3142BA-PP-1 .. FED HM LN PC POOL 8C0430 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............144,149 ............. 144,149 ............140,387 ............ 141,675 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........140,387 ................ 0 ............ 3,761 ............ 3,761 .............. 6,288 ..11/01/2052 .
3140HX-3M-0 .. FN BL6203 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,677 ................1,677 .............. 1,703 ...............1,693 ................. 0 ...............(16) ................. 0 ................(16) ................ 0 ............. 1,677 ................ 0 ................. 0 ................. 0 .................. 20 ..11/01/2027 .
31415M-M6-9 .. FN 984281 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,967 ................7,967 .............. 8,766 ...............8,288 ...............178 ............. (500) ................. 0 .............. (321) ................ 0 ............. 7,967 ................ 0 ................. 0 ................. 0 ................. 275 ..05/01/2038 .

3142BA-QR-6 .. FED HM LN PC POOL 8C0464 ........................ ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............173,546 ............. 173,546 ............172,400 ............ 172,220 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........172,400 ................ 0 ............ 1,146 ............ 1,146 .............. 8,072 ..12/01/2052 .
01F042-61-6 .. FNCL-4.5N-JAN-2023 - RMBS ....................... ....... ..01/06/2023 . EMM ......................... ..................... ...... (10,531,411)........(10,750,000).......(10,370,197) .......(10,292,774) ..........(77,424) ................. 0 ................. 0 ...........(77,424) ................ 0 ..... (10,370,197) ................ 0 ........ (161,214) ........ (161,214) ....................0 ..01/25/2053 .
31415V-2C-8 .. FN 990971 - RMBS .................................. ....... ..09/01/2023 . Paydown .................... ..................... .............. 2,294 ................2,294 ...............2,385 ...............2,307 ................ (5) ................(8) ................. 0 ................(13) ................ 0 ............. 2,294 ................ 0 ................. 0 ................. 0 .................. 37 ..09/01/2023 .

35563P-3S-6 ... FREDDIE MAC   SCRT ................................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............210,278 ............. 210,278 ............ 215,193 ............ 189,204 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........215,193 ................ 0 ...........(4,915) ...........(4,915) ...............3,913 ..11/25/2060 .
3140HX-BY-5 .. FN BL5454 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 22,361 ...............22,361 ............. 22,445 ............. 22,417 ................. 0 ...............(56) ................. 0 ................(56) ................ 0 ............22,361 ................ 0 ................. 0 ................. 0 ................. 341 ..01/01/2035 .
31415W-PC-1 .. FN 991519 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,425 ................2,425 ...............2,515 ...............2,505 ................ 14 ...............(94) ................. 0 ................(80) ................ 0 ............. 2,425 ................ 0 ................. 0 ................. 0 .................. 71 ..11/01/2038 .

35563P-BS-7 ... FREDDIE MAC   SCRT ................................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............380,880 ............. 346,000 ............ 351,541 ............ 304,713 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........351,541 ................ 0 ...........29,339 ...........29,339 .............. 8,228 ..07/25/2056 .
01F042-62-4 .. FNCL-4.5N-FEB-2023 - RMBS ....................... ....... ..02/01/2023 . EMM ......................... ..................... ...........(494,926)............(500,000)...........(482,832) ...........(481,255) ...........(1,578) ................. 0 ................. 0 ............(1,578) ................ 0 ......... (482,832) ................ 0 ......... (12,094) ......... (12,094) ....................0 ..02/25/2053 .
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31416A-WL-0 .. FN 994451 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,118 ................6,118 ...............6,142 ...............6,320 ............. (185) ...............(16) ................. 0 .............. (201) ................ 0 ............. 6,118 ................ 0 ................. 0 ................. 0 ................. 156 ..11/01/2038 .

35563P-DD-8 ... FREDDIE MAC   SCRT ................................ ....... ..09/28/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............431,618 ............. 431,618 ............ 442,830 ............ 394,028 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........442,830 ................ 0 ......... (11,212) ......... (11,212) ............. 13,124 ..06/25/2057 .
3140HY-A2-4 .. FN BL6324 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... .............11,663 .............. 11,663 ............. 11,903 ............. 11,855 ................. 0 ............. (192) ................. 0 .............. (192) ................ 0 ............11,663 ................ 0 ................. 0 ................. 0 ................. 173 ..04/01/2035 .
31416Q-D8-5 .. FN AA6426 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 73 ....................73 .................. 77 ...................73 ................. 4 ................(3) ................. 0 .................. 0 ................ 0 ................. 73 ................ 0 ................. 0 ................. 0 ....................2 ..04/01/2040 .

35563P-GG-8 .. FREDDIE MAC   SCRT ................................ ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............115,841 ............. 115,841 ............115,797 ............ 109,979 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........115,797 ................ 0 ................ 44 ................ 44 .............. 3,812 ..08/25/2057 .
01F042-66-5 .. FNCL-4.5N-JUN-2022 - RMBS ....................... ....... ..12/31/2023 . EMM ......................... ..................... ........(5,806,758).....................0 ............. 85,043 ....................0 ...........85,043 ................. 0 ................. 0 ............85,043 ................ 0 ............85,043 ................ 0 ..... (5,891,801) ..... (5,891,801) ....................0 ..06/25/2053 .
31416T-L5-6 .. FN AA9347 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,799 ................5,799 ...............6,513 ...............5,814 ...............634 ............. (649) ................. 0 ................(15) ................ 0 ............. 5,799 ................ 0 ................. 0 ................. 0 ................. 154 ..08/01/2039 .

35563P-SU-4 ... FREDDIE MAC   SCRT ................................ ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............124,813 ............. 124,813 ............130,697 ............ 115,034 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........130,697 ................ 0 ...........(5,883) ...........(5,883) .............. 2,901 ..05/25/2060 .
3140J1-RM-2 .. FN BL8591 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,032 ................5,032 .............. 5,161 ...............5,150 ................. 0 ............. (118) ................. 0 .............. (118) ................ 0 ............. 5,032 ................ 0 ................. 0 ................. 0 .................. 60 ..10/01/2050 .
31417S-BN-9 .. FN AC5444 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 11,962 .............. 11,962 ............. 13,525 ............. 11,986 ............ 1,385 ...........(1,408) ................. 0 ................(23) ................ 0 ............11,962 ................ 0 ................. 0 ................. 0 ................. 329 ..11/01/2039 .

35563P-TK-5 ... FREDDIE MAC   SCRT ................................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 55,754 ...............55,754 ............. 58,715 ............. 49,034 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............58,715 ................ 0 ...........(2,961) ...........(2,961) ...............1,334 ..05/25/2060 .
01F042-69-9 .. FNCL-4.5N-SEP-2022 - RMBS ....................... ....... ..12/31/2023 . EMM ......................... ..................... ......... 1,879,375 .....................0 ............ (32,813) ....................0 ..........(32,813) ................. 0 ................. 0 ...........(32,813) ................ 0 ...........(32,813) ................ 0 .......1,912,188 .......1,912,188 ....................0 ..09/25/2053 .
31418A-VV-7 .. FN MA1527 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 53,971 ...............53,971 ............. 54,063 ............. 50,606 ............ 3,375 ...............(10) ................. 0 ............. 3,365 ................ 0 ............53,971 ................ 0 ................. 0 ................. 0 ................. 847 ..08/01/2033 .

35563P-WF-2 ... FREDDIE MAC   SCRT ................................ ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............221,203 ............. 221,203 ............ 230,447 ............ 202,770 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........230,447 ................ 0 ...........(9,243) ...........(9,243) .............. 5,169 ..09/25/2060 .
3140J1-RZ-3 .. FN BL8603 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,856 ................9,856 ............. 10,059 ............. 10,042 ................. 0 ............. (186) ................. 0 .............. (186) ................ 0 ............. 9,856 ................ 0 ................. 0 ................. 0 ................. 112 ..10/01/2050 .
31418M-Y6-3 .. FN AD0732 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............11,417 .............. 11,417 ............. 13,009 ............. 11,852 ...............890 ...........(1,324) ................. 0 ...............(435) ................ 0 ............11,417 ................ 0 ................. 0 ................. 0 ................. 324 ..01/01/2040 .

38021E-AA-2 .. GOAL CAPITAL FUNDING TRUST ...................... ....... ..08/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 49,951 ...............49,951 ............. 49,951 ............. 49,010 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 49,951 ................ 0 ................. 0 ................. 0 ...............2,420 ..08/25/2048 .
01F050-61-9 .. FNCL-5N-JAN-2023 - RMBS .......................... ....... ..01/09/2023 . EMM ......................... ..................... ...........(996,493)......... (1,000,000)...........(988,438) ........ (1,001,172) ...........12,734 ................. 0 ................. 0 ............12,734 ................ 0 ......... (988,438) ................ 0 ...........(8,056) ...........(8,056) ............. (3,819)..01/25/2053 .
88880N-AT-6 .. TOBACCO SETTLEMENT FING CORP VA ............... ....... ..06/01/2023 . Call @ 100.00 ............ ..................... .............. 5,000 ................5,000 ....................0 ...............4,560 ...........(4,560) ................. 0 ................. 0 ............(4,560) ................ 0 .................. 0 ................ 0 ............ 5,000 ............ 5,000 ................. 168 ..06/01/2046 .

63942N-AB-4 ... NAVIENT STUDENT LOAN TRUST ...................... ....... ..06/26/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............118,567 ............. 118,567 ............118,567 ............ 113,386 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 118,567 ................ 0 ................. 0 ................. 0 .............. 6,207 ..12/26/2069 .
3140JA-KG-2 .. FN BM5694 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 11,355 ...............11,355 ............. 11,758 ............. 11,814 ................. 0 ............. (459) ................. 0 ...............(459) ................ 0 ............11,355 ................ 0 ................. 0 ................. 0 ................. 210 ..06/01/2048 .

66705E-AA-6 .. NORTHSTAR EDUCATION FINANCE I .................. ....... ..09/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 25,501 ...............25,501 ............. 25,565 ..............25,332 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 25,565 ................ 0 ...............(64) ...............(64) .............. 1,030 ..12/26/2031 .
01F050-62-7 .. FNCL-5N-FEB-2023 - RMBS ......................... ....... ..01/23/2023 . EMM ......................... ..................... ......... 2,001,445 .......... 2,000,000 ......... 1,989,531 ..........1,969,494 ...........20,037 ................. 0 ................. 0 ............20,037 ................ 0 ........ 1,989,531 ................ 0 ...........11,914 ...........11,914 ....................0 ..02/25/2053 .

69338Q-AA-8 .. PENNSYLVANIA HIGHER EDUCATION .................. ....... ..12/26/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............190,760 ............. 190,760 ............191,610 ............186,761 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 191,610 ................ 0 ............. (849) ............. (849) ...............9,994 ..11/25/2042 .
3140LA-JV-8 .. FN BS0275 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,631 ................4,631 ...............4,726 ...............4,718 ................. 0 ...............(88) ................. 0 ................(88) ................ 0 ............. 4,631 ................ 0 ................. 0 ................. 0 .................. 59 ..01/01/2051 .

69343F-AA-5 .. PENNSYLVANIA HIGHER EDUCATION .................. ....... ..11/27/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............222,192 ............. 222,192 ............ 225,888 ............ 219,765 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........225,888 ................ 0 ...........(3,695) ...........(3,695) ............. 12,418 ..09/25/2065 .
01F050-6A-9 .. FNCL-5N-OCT-2022 - RMBS .......................... ....... ..12/31/2023 . Various ................... ..................... ................... 0 .....................0 ............ (55,156) ....................0 ..........(55,156) ................. 0 ................. 0 ...........(55,156) ................ 0 ...........(55,156) ................ 0 ...........55,156 ...........55,156 ....................0 ..10/25/2053 .

69343V-AA-0 .. PENNSYLVANIA HIGHER EDUCATION .................. ....... ..12/26/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............117,012 ............. 117,012 ............118,383 ............ 116,013 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........118,383 ................ 0 ...........(1,371) ...........(1,371) .............. 6,426 ..11/25/2065 .
3140LC-CY-5 .. FN BS1886 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,851 ................4,851 ...............4,915 ...............4,899 ................. 0 ...............(49) ................. 0 ................(49) ................ 0 ............. 4,851 ................ 0 ................. 0 ................. 0 .................. 67 ..05/01/2028 .

78442G-JH-0 .. SLM STUDENT LOAN TRUST ........................... ....... ..09/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............261,399 ............. 261,399 ............ 261,399 ............ 253,182 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........261,399 ................ 0 ................. 0 ................. 0 ............. 14,442 ..12/17/2068 .
01F052-61-5 .. FNCL-5.5N-JAN-2023 - RMBS ....................... ....... ..01/06/2023 . EMM ......................... ..................... ......... 1,527,547 .......... 1,500,000 ......... 1,510,213 ..........1,414,384 ........... 95,829 ................. 0 ................. 0 ............ 95,829 ................ 0 ........ 1,510,213 ................ 0 ...........17,334 ...........17,334 ............. (4,201)..01/25/2053 .

3137FP-J5-5 ... FHLMC MULTIFAMILY STRUCTURED P ................ ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 90,082 .............. 90,082 ............. 91,879 ............. 84,805 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............91,879 ................ 0 ...........(1,797) ...........(1,797) .............. 2,186 ..07/25/2027 .
3140LD-EF-2 .. FN BS2833 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,459 ................4,459 ...............4,540 ...............4,535 ................. 0 ...............(76) ................. 0 ................(76) ................ 0 ............. 4,459 ................ 0 ................. 0 ................. 0 .................. 63 ..08/01/2051 .

3137FR-EB-3 .. FHLMC MULTIFAMILY STRUCTURED P ................ ....... ..04/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 3,658 ................3,658 ...............3,658 ...............3,627 ................ 31 ................. 0 ................. 0 ................. 31 ................ 0 ............. 3,658 ................ 0 ................. 0 ................. 0 .................. 17 ..02/25/2025 .
01F052-62-3 .. FNCL-5.5N-FEB-2023 - RMBS ....................... ....... ..01/12/2023 . EMM ......................... ..................... .......... (305,039)............(300,000)...........(303,656) ...........(297,568) ...........(6,089) ................. 0 ................. 0 ............(6,089) ................ 0 ......... (303,656) ................ 0 ...........(1,383) ...........(1,383) ....................0 ..02/25/2053 .

3137FU-ZR-8 .. FHLMC MULTIFAMILY STRUCTURED P ................ ....... ..02/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 25,274 ...............25,274 ............. 25,274 ............. 24,843 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 25,274 ................ 0 ................. 0 ................. 0 .............. 1,178 ..06/25/2027 .
3140LG-VC-3 .. FN BS6010 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... .................446 .................. 446 ................. 406 ....................0 ................. 0 ................40 ................. 0 ................. 40 ................ 0 ................446 ................ 0 ................. 0 ................. 0 ....................6 ..07/01/2039 .

3137FU-ZS-6 .. FHLMC MULTIFAMILY STRUCTURED P ................ ....... ..12/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 18,955 ...............18,955 ............. 18,955 ............. 18,730 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............18,955 ................ 0 ................. 0 ................. 0 ................. 856 ..06/25/2027 .
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01F060-61-8 .. FNCL-6N-JAN-2023 - MBS ........................... ....... ..12/08/2023 . EMM ......................... ..................... ........ (3,023,555)......... (3,000,000)........ (3,026,250) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......(3,026,250) ................ 0 ............ 2,695 ............ 2,695 ....................0 ..01/25/2053 .

01F030-61-1 .. FNMA TBA 30 YR 3 .................................. ....... ..01/04/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............159,427 ............. 180,000 ............160,031 ............ 158,183 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 160,031 ................ 0 ............. (605) ............. (605) ................. 165 ..01/16/2054 .
3140Q8-DB-8 .. FN CA0997 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,792 ...............12,792 ............. 13,070 ............. 13,080 ................. 0 ............. (289) ................. 0 .............. (289) ................ 0 ............12,792 ................ 0 ................. 0 ................. 0 ................. 210 ..01/01/2048 .

01F032-61-7 .. FNMA TBA 30 YR 3.5 ................................ ....... ..01/04/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............842,967 ............. 920,000 ............ 845,398 ............ 836,883 ............ 8,515 ................. 0 ................. 0 ............. 8,515 ................ 0 ...........845,398 ................ 0 ...........(2,431) ...........(2,431) ................. 984 ..04/25/2052 .
01F060-62-6 .. FNCL-6N-FEB-2023 - RMBS ......................... ....... ..01/20/2023 . EMM ......................... ..................... ......... 1,022,656 .......... 1,000,000 ......... 1,017,500 ......... 1,014,250 ............ 3,250 ................. 0 ................. 0 ............. 3,250 ................ 0 ........1,017,500 ................ 0 ............ 5,156 ............ 5,156 ....................0 ..02/25/2053 .

01F040-61-0 .. FNMA TBA 30 YR 4 .................................. ....... ..01/04/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............387,770 ............. 410,000 ............ 389,084 ............ 384,936 ............ 4,148 ................. 0 ................. 0 ............. 4,148 ................ 0 ...........389,084 ................ 0 ...........(1,313) ...........(1,313) ................. 501 ..06/25/2052 .
3140QQ-CK-9 ... FN CB4573 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 32,650 ...............32,650 ............. 32,599 ....................0 ................. 0 ................51 ................. 0 ................. 51 ................ 0 ............32,650 ................ 0 ................. 0 ................. 0 ................. 590 ..09/01/2052 .

01F042-61-6 .. FNMA TBA 30 YR 4.5 ................................ ....... ..01/05/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ......... 2,141,916 ...........2,210,000 ......... 2,157,133 ..........2,128,852 ...........28,281 ................. 0 ................. 0 ............28,281 ................ 0 ........ 2,157,133 ................ 0 ......... (15,217) ......... (15,217) ...............3,039 ..07/25/2052 .
01F062-61-4 .. FNCL-6.5N-JAN-2023 - MBS ........................ ....... ..01/01/2023 . Various ................... ..................... ................... 0 .....................0 ....................0 ............ (65,625) ...........65,625 ................. 0 ................. 0 ............65,625 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..01/25/2054 .

01F052-61-5 .. FNMA TBA 30 YR 5.5 ................................ ....... ..01/09/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ......... 5,230,786 ...........5,200,000 ......... 5,248,868 ..........5,216,624 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ........ 5,248,868 ................ 0 ......... (18,082) ......... (18,082) .............. 8,739 ..01/16/2054 .
3140QS-AW-1 .. FN CB6320 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 11,379 .............. 11,379 ............. 11,232 ....................0 ................. 0 ...............148 ................. 0 ................148 ................ 0 ............11,379 ................ 0 ................. 0 ................. 0 ................. 149 ..05/01/2053 .

01F060-61-8 .. FNMA TBA 30 YR 6 .................................. ....... ..01/05/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ......... 1,983,955 ...........1,950,000 ......... 1,992,643 ..........1,979,859 ...........12,784 ................. 0 ................. 0 ............12,784 ................ 0 ........ 1,992,643 ................ 0 ...........(8,689) ...........(8,689) ...............3,575 ..01/12/2053 .
039063-AC-6 .. ARCADIA CALIF PENSION OBLIG .................... ....... ..12/01/2023 . Maturity @ 100.00 ...... ..................... ............200,000 ............. 200,000 ............200,000 ............ 193,568 ............ 6,432 ................. 0 ................. 0 ............. 6,432 ................ 0 .......... 200,000 ................ 0 ................. 0 ................. 0 .............. 1,666 ..12/01/2023 .

31329N-G3-6 ... FED HM LN PC POOL ZA4718 ........................ ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 55,013 ...............55,013 ............. 51,809 ............. 49,313 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............51,809 ................ 0 ............ 3,205 ............ 3,205 .............. 1,577 ..10/01/2046 .
31418C-S3-9 ... FN MA3237 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 68,242 ...............68,242 ............. 66,888 ............. 66,859 ................. 0 ............ 1,383 ................. 0 ............. 1,383 ................ 0 ............68,242 ................ 0 ................. 0 ................. 0 .............. 1,125 ..01/01/2048 .

3132AC-SX-9 ... FED HM LN PC POOL ZT0534 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 58,576 .............. 58,576 ............. 58,860 ............. 54,509 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............58,860 ................ 0 ............. (284) ............. (284) .............. 1,426 ..12/01/2047 .
072024-NT-5 .. BAY AREA TOLL AUTH CALIF TOLL BRDG REV ...... ....... ..05/02/2023 . Call @ 100.00 ............ ..................... ............291,616 ............. 270,000 ............ 335,888 ............ 283,559 ...........37,511 ...........(2,000) ................. 0 ............35,511 ................ 0 ...........319,070 ................ 0 ......... (49,070) ......... (49,070) ............. 32,220 ..04/01/2030 .

3132AD-SD-1 ... FED HM LN PC POOL ZT1416 ........................ ....... ..02/08/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............649,646 ............. 672,916 ............ 721,492 ............ 632,704 ...........88,788 ................. 0 ................. 0 ............88,788 ................ 0 ...........721,492 ................ 0 ......... (71,846) ......... (71,846) .............. 4,158 ..07/01/2033 .
31418C-UA-0 .. FN MA3276 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,871 ................7,871 .............. 8,009 ...............8,018 ................. 0 ............. (147) ................. 0 .............. (147) ................ 0 ............. 7,871 ................ 0 ................. 0 ................. 0 ................. 148 ..02/01/2048 .

3132D6-N2-2 ... FED HM LN PC POOL SB8509 ........................ ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............113,846 ............. 113,846 ............115,198 ............101,680 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........115,198 ................ 0 ...........(1,352) ...........(1,352) ...............2,155 ..01/01/2036 .
21H022-61-4 .. G2JUMB-2.5N-JAN-2023 - RMBS .................... ....... ..01/13/2023 . EMM ......................... ..................... ........19,468,984 ......... 22,000,000 ........ 19,487,578 ........ 18,749,431 ..........738,147 ................. 0 ................. 0 ...........738,147 ................ 0 .......19,487,578 ................ 0 ......... (18,594) ......... (18,594) ....................0 ..01/20/2053 .

3132DM-Y2-5 ... FED HM LN PC POOL SD0729 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 94,729 ...............94,729 ............. 94,507 ............. 77,636 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............94,507 ................ 0 ...............222 ...............222 .............. 1,844 ..10/01/2051 .
31418C-V2-7 .. FN MA3332 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 57,314 ...............57,314 ............. 57,511 ............. 57,529 ................. 0 ............. (215) ................. 0 .............. (215) ................ 0 ............57,314 ................ 0 ................. 0 ................. 0 .............. 1,038 ..04/01/2048 .

3132DN-EG-4 ... FED HM LN PC POOL SD1035 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 79,834 ...............79,834 ............. 80,011 ............. 75,107 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............80,011 ................ 0 ............. (177) ............. (177) .............. 3,105 ..05/01/2052 .
3128JR-KG-0 .. FH 847495 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............11,308 .............. 11,308 ............. 10,818 ............. 11,451 ............. (166) ................ 23 ................. 0 .............. (143) ................ 0 ............11,308 ................ 0 ................. 0 ................. 0 ................. 329 ..12/01/2035 .
3132DV-5Z-4 ... FED HM LN PC POOL SD8064 ........................ ....... ..02/23/2023 . FRACTIONAL SHARES ....... ..................... ............192,846 ............. 200,976 ............ 212,908 ............ 191,435 ...........21,474 ................. 0 ................. 0 ............21,474 ................ 0 ...........212,908 ................ 0 ......... (20,063) ......... (20,063) .............. 1,668 ..05/01/2050 .
31418D-GK-2 .. FN MA3801 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,093 ...............19,093 ............. 19,010 ............. 19,009 ................. 0 ................84 ................. 0 ................. 84 ................ 0 ............19,093 ................ 0 ................. 0 ................. 0 ................. 261 ..10/01/2049 .

3132DV-LS-2 ... FED HM LN PC POOL SD7537 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............101,253 ............. 101,253 ............101,775 ............. 82,857 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 101,775 ................ 0 ............. (522) ............. (522) .............. 1,957 ..03/01/2051 .
3128K0-R8-8 .. FH A40511 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,309 ................8,309 .............. 8,162 ...............8,562 ............. (380) ...............127 ................. 0 ...............(252) ................ 0 ............. 8,309 ................ 0 ................. 0 ................. 0 ................. 107 ..12/01/2035 .

3133G7-GP-2 .. FED HM LN PC POOL QN1106 ........................ ....... ..02/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............385,010 ............. 399,455 ............ 425,357 ............ 375,301 ...........50,056 ................. 0 ................. 0 ............50,056 ................ 0 ...........425,357 ................ 0 ......... (40,347) ......... (40,347) ...............2,482 ..12/01/2034 .
31418D-HK-1 .. FN MA3833 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 25,566 ...............25,566 ............. 25,259 ..............25,255 ................. 0 ...............311 ................. 0 ................311 ................ 0 ............25,566 ................ 0 ................. 0 ................. 0 ................. 349 ..11/01/2049 .

3133KL-2H-9 ... FED HM LN PC POOL RA5276 ........................ ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............326,099 ............. 367,892 ............ 302,631 ............ 312,952 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........302,631 ................ 0 ...........23,468 ...........23,468 .............. 6,821 ..05/01/2051 .
3128K1-ZF-1 .. FH A41642 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,879 ................1,879 .............. 2,006 ...............1,936 ................ 30 ...............(87) ................. 0 ................(57) ................ 0 ............. 1,879 ................ 0 ................. 0 ................. 0 .................. 17 ..01/01/2036 .

3133KL-A8-0 .. FED HM LN PC POOL RA4531 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............110,000 ............. 110,000 ............ 114,314 ............. 93,744 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........114,314 ................ 0 ...........(4,314) ...........(4,314) .............. 2,630 ..02/01/2051 .
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31418D-JF-0 .. FN MA3861 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,467 .............. 19,467 ............. 19,704 ............. 19,656 ................. 0 ............. (189) ................. 0 .............. (189) ................ 0 ............19,467 ................ 0 ................. 0 ................. 0 ................. 266 ..12/01/2029 .

3133KN-HD-8 ... FED HM LN PC POOL RA6528 ........................ ....... ..05/08/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ......... 1,262,056 ...........1,496,687 ......... 1,456,711 ......... 1,271,649 ..........185,063 ................. 0 ................. 0 ...........185,063 ................ 0 ........1,456,711 ................ 0 ........ (194,655) ........ (194,655) ............. 10,951 ..02/01/2052 .
3128K7-MY-1 .. FH A46675 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .................416 .................. 431 ................. 470 ................. 426 ................ 39 ................(9) ................. 0 ................. 31 ................ 0 ................456 ................ 0 ...............(40) ...............(40) .................. 15 ..08/01/2035 .

3133KP-UB-2 ... FED HM LN PC POOL RA7778 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 53,479 ...............53,479 ............. 53,220 ............. 51,597 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 53,220 ................ 0 ...............259 ...............259 ...............2,369 ..08/01/2052 .
31418D-JQ-6 .. FN MA3870 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 43,096 ...............43,096 ............. 43,433 ............. 43,436 ................. 0 ............. (339) ................. 0 ...............(339) ................ 0 ............43,096 ................ 0 ................. 0 ................. 0 ................. 577 ..12/01/2049 .

3133KP-Y9-3 ... FED HM LN PC POOL RA7936 ........................ ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............88,717 .............. 88,717 ............. 86,942 ............. 87,563 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............86,942 ................ 0 ............ 1,774 ............ 1,774 .............. 4,308 ..09/01/2052 .
3128K7-UX-4 .. FH A46898 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 4,910 ................4,963 ...............4,937 ...............4,897 ................ 50 ...............129 ................. 0 ................179 ................ 0 ............. 5,076 ................ 0 ............. (167) ............. (167) ................. 135 ..09/01/2035 .
3135G0-U4-3 ... FANNIE MAE .......................................... ....... ..09/12/2023 . MATURITY .................. ..................... .........1,700,000 .......... 1,700,000 ......... 1,693,030 ......... 1,678,150 ...........20,821 ............ 1,029 ................. 0 ............21,850 ................ 0 ........1,700,000 ................ 0 ................. 0 ................. 0 ............. 48,875 ..09/12/2023 .
31418D-MN-9 .. FN MA3964 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 40,095 ...............40,095 ............. 40,274 ............. 40,280 ................. 0 ............. (185) ................. 0 .............. (185) ................ 0 ............40,095 ................ 0 ................. 0 ................. 0 ................. 534 ..03/01/2050 .

31371K-6B-2 .. FNMA POOL 254766 .................................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 14,906 .............. 14,906 ............. 15,921 ............. 15,213 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............15,921 ................ 0 ...........(1,015) ...........(1,015) ................. 686 ..06/01/2033 .
3128K8-AJ-5 .. FH A47209 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 28 ....................28 .................. 31 ...................28 ................. 3 ................(2) ................. 0 .................. 0 ................ 0 ................. 28 ................ 0 ................. 0 ................. 0 ....................1 ..10/01/2035 .

3137F8-4R-1 .. FHLMC MULTIFAMILY STRUCTURED P ................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 5,935 ................5,935 ...............5,935 ...............5,027 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 5,935 ................ 0 ................. 0 ................. 0 .................. 50 ..06/25/2030 .
31418D-NG-3 .. FN MA3990 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 40,906 .............. 40,906 ............. 41,395 ............. 41,405 ................. 0 ............. (499) ................. 0 ...............(499) ................ 0 ............40,906 ................ 0 ................. 0 ................. 0 ................. 550 ..04/01/2050 .

3137H2-NN-0 ... FREDDIE MAC MULTICLASS CERTIFI ................ ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............108,630 ............. 108,630 ............108,625 ............. 93,752 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........108,625 ................ 0 ................. 4 ................. 4 .............. 1,220 ..09/25/2031 .
3128KK-GF-0 .. FH A56498 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,716 ................1,716 .............. 1,863 ...............1,769 ................ 61 ............. (114) ................. 0 ................(53) ................ 0 ............. 1,716 ................ 0 ................. 0 ................. 0 .................. 54 ..01/01/2037 .

31385X-LY-1 .. FNMA POOL 555743 ................................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 4,348 ................4,348 ...............4,636 ...............4,443 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 4,636 ................ 0 ............. (288) ............. (288) ................. 201 ..09/01/2033 .
31418E-KV-1 .. FN MA4807 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 97,727 .............. 97,727 ............. 96,734 ............. 96,716 ................. 0 ............1,010 ................. 0 ............. 1,010 ................ 0 ............97,727 ................ 0 ................. 0 ................. 0 .............. 2,818 ..11/01/2052 .
3138A4-XY-6 .. FNMA POOL AH3394 ................................... ....... ..02/23/2023 . FRACTIONAL SHARES ....... ..................... ............113,798 ............. 118,073 ............126,116 ............ 113,533 ...........12,583 ................. 0 ................. 0 ............12,583 ................ 0 .......... 126,116 ................ 0 ......... (12,319) ......... (12,319) ................. 990 ..01/01/2041 .
3128KK-XR-5 .. FH A56988 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 22,836 ...............22,836 ............. 24,370 ............. 23,707 ...............290 ...........(1,161) ................. 0 .............. (871) ................ 0 ............22,836 ................ 0 ................. 0 ................. 0 ................. 702 ..02/01/2037 .

3138E0-RK-7 .. FNMA POOL AJ7689 .................................. ....... ..09/12/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 93,679 ...............99,632 ............104,876 ............. 95,801 ............ 9,075 ................. 0 ................. 0 ............. 9,075 ................ 0 .......... 104,876 ................ 0 ......... (11,198) ......... (11,198) .............. 3,008 ..12/01/2041 .
31418E-S5-0 .. FN MA5039 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 34,810 .............. 34,810 ............. 35,071 ....................0 ................. 0 ............. (261) ................. 0 .............. (261) ................ 0 ............34,810 ................ 0 ................. 0 ................. 0 ................. 590 ..06/01/2053 .

3138EJ-C9-7 .. FNMA POOL AL1895 .................................. ....... ..12/21/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............320,454 ............. 337,417 ............ 332,962 ............ 317,127 ...........15,835 ................. 0 ................. 0 ............15,835 ................ 0 ...........332,962 ................ 0 ......... (12,508) ......... (12,508) ............. 11,472 ..06/01/2042 .
3128KT-CE-8 .. FH A62769 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 74 ....................74 .................. 79 .................. 77 ................. 3 ................(5) ................. 0 ................. (3) ................ 0 ................. 74 ................ 0 ................. 0 ................. 0 ....................2 ..07/01/2037 .

3138WD-T2-7 .. FNMA POOL AS4168 .................................. ....... ..04/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............400,030 ............. 426,343 ............ 445,486 ............ 408,881 ...........36,605 ................. 0 ................. 0 ............36,605 ................ 0 ...........445,486 ................ 0 ..........(45,456) ..........(45,456) ............. 12,981 ..12/01/2044 .
3128L7-NM-5 .. FH A73996 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,192 ................4,192 ...............4,526 ...............4,302 ...............172 ............. (281) ................. 0 .............. (110) ................ 0 ............. 4,192 ................ 0 ................. 0 ................. 0 ................. 126 ..02/01/2038 .

3138WE-NC-9 .. FNMA POOL AS4886 .................................. ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............17,880 .............. 17,880 ............. 17,595 ............. 16,696 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............17,595 ................ 0 ...............285 ...............285 ................. 604 ..05/01/2045 .
3128L8-2V-6 .. FH A75288 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,008 ................3,008 ...............3,096 ...............3,058 ................. 7 ...............(58) ................. 0 ................(50) ................ 0 ............. 3,008 ................ 0 ................. 0 ................. 0 .................. 99 ..04/01/2038 .

3138WJ-GP-7 .. FNMA POOL AS8305 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 49,014 ...............49,014 ............. 46,804 ............. 43,940 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............46,804 ................ 0 ............ 2,210 ............ 2,210 .............. 1,398 ..11/01/2046 .
3128LA-3A-6 .. FH A77093 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,953 ................2,953 ...............2,903 ...............3,031 ............. (116) ................ 39 ................. 0 ................(77) ................ 0 ............. 2,953 ................ 0 ................. 0 ................. 0 .................. 89 ..05/01/2038 .

3138WJ-RN-0 .. FNMA POOL AS8592 ................................... ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............987,308 ...........1,061,264 ......... 1,079,172 ............ 993,532 ...........85,641 ................. 0 ................. 0 ............85,641 ................ 0 ........1,079,172 ................ 0 ......... (91,864) ......... (91,864) ............. 21,328 ..01/01/2032 .
3128LB-X7-8 .. FH A77902 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,633 ................6,633 .............. 7,141 ...............6,681 ...............399 ............. (447) ................. 0 ................(48) ................ 0 ............. 6,633 ................ 0 ................. 0 ................. 0 ................. 101 ..06/01/2038 .

3138YH-U2-4 ... FNMA POOL AY4200 .................................. ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 23,107 .............. 23,107 ............. 22,193 ............. 20,827 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 22,193 ................ 0 ...............914 ...............914 ................. 664 ..05/01/2045 .
3128LX-AT-7 .. FH G01818 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,358 ...............15,358 ............. 16,611 ............. 15,690 ...............649 ............. (982) ................. 0 ...............(332) ................ 0 ............15,358 ................ 0 ................. 0 ................. 0 ................. 415 ..05/01/2035 .

3138YV-F9-5 .. FNMA POOL AZ3791 .................................. ....... ..08/11/2023 .
INTL FCSTONE FINANCIAL 

INC./BD RATES ............ ..................... ............305,291 ............. 340,581 ............361,016 ............ 305,589 ........... 55,428 ................. 0 ................. 0 ............ 55,428 ................ 0 .......... 361,016 ................ 0 ..........(55,725) ..........(55,725) .............. 7,071 ..03/01/2046 .
3128LX-AV-2 .. FH G01820 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 17,436 .............. 17,436 ............. 18,714 ............. 17,966 ...............410 ............. (940) ................. 0 .............. (530) ................ 0 ............17,436 ................ 0 ................. 0 ................. 0 ................. 519 ..06/01/2035 .

31402C-4G-4 ... FNMA POOL 725423 ................................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 64,638 .............. 64,638 ............. 88,593 ............. 66,686 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............88,593 ................ 0 ..........(23,955) ..........(23,955) ...............3,299 ..05/01/2034 .
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3128LX-BH-2 .. FH G01840 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 35,011 .............. 35,011 ............. 38,222 ............. 35,793 ............ 1,728 ...........(2,510) ................. 0 .............. (782) ................ 0 ............35,011 ................ 0 ................. 0 ................. 0 ................. 933 ..07/01/2035 .

31402C-4J-8 ... FNMA POOL 725425 ................................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .................589 .................. 589 ................. 641 ................. 608 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................641 ................ 0 ...............(52) ...............(52) .................. 30 ..04/01/2034 .
3128LX-C3-2 .. FH G01890 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 46 ....................46 .................. 50 ...................45 ................. 4 ................(3) ................. 0 .................. 1 ................ 0 ................. 46 ................ 0 ................. 0 ................. 0 ....................1 ..10/01/2035 .

31402C-PL-0 .. FNMA POOL 725027 .................................. ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 31,994 ...............31,994 ............. 36,005 ............. 32,700 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............36,005 ................ 0 ...........(4,010) ...........(4,010) .............. 1,479 ..11/01/2033 .
3128LX-FW-5 .. FH G01981 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 7,906 ................8,031 .............. 7,885 ...............8,205 ..............(293) ...............(35) ................. 0 ...............(329) ................ 0 ............. 7,876 ................ 0 ................ 29 ................ 29 ................. 288 ..12/01/2035 .

31403D-DX-4 ... FNMA POOL 745418 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 8,283 ................8,283 ...............9,410 ...............8,582 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 9,410 ................ 0 ...........(1,127) ...........(1,127) ................. 426 ..04/01/2036 .
3128M4-3N-1 .. FH G03205 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................358 .................. 358 ................. 382 ................. 364 ................ 11 ...............(17) ................. 0 ................. (6) ................ 0 ................358 ................ 0 ................. 0 ................. 0 .................. 12 ..07/01/2035 .

3140E0-EJ-0 .. FNMA POOL AZ7336 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 50,593 ...............50,593 ............. 54,651 ............. 47,155 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............54,651 ................ 0 ...........(4,058) ...........(4,058) .............. 1,691 ..11/01/2045 .
3128M4-BV-4 .. FH G02452 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............11,764 .............. 11,764 ............. 12,104 ............. 12,096 ............. (108) ............. (224) ................. 0 ...............(332) ................ 0 ............11,764 ................ 0 ................. 0 ................. 0 ................. 408 ..10/01/2035 .

3140EV-VN-4 .. FNMA POOL BC1520 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............68,978 .............. 68,978 ............. 74,561 ............. 64,147 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............74,561 ................ 0 ...........(5,583) ...........(5,583) ...............2,299 ..08/01/2046 .
3128M6-E8-7 .. FH G04359 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,374 ................3,374 ...............3,644 ...............3,463 ...............132 ............. (220) ................. 0 ................(88) ................ 0 ............. 3,374 ................ 0 ................. 0 ................. 0 ................. 111 ..06/01/2038 .

3140H5-C5-8 ... FNMA POOL BJ3691 .................................. ....... ..02/09/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............224,492 ............. 229,016 ............ 212,305 ............ 220,314 ...........(8,009) ................. 0 ................. 0 ............(8,009) ................ 0 ...........212,305 ................ 0 ...........12,188 ...........12,188 .............. 1,829 ..03/01/2048 .
3128M6-HY-7 .. FH G04447 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................184 .................. 184 ................. 199 ................. 187 ................. 8 ...............(11) ................. 0 ................. (3) ................ 0 ................184 ................ 0 ................. 0 ................. 0 ....................5 ..06/01/2038 .

3140HJ-HS-3 ... FNMA POOL BK4740 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 42,219 ...............42,219 ............. 45,035 ............. 40,306 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 45,035 ................ 0 ...........(2,816) ...........(2,816) .............. 1,586 ..08/01/2048 .
3128M6-NG-9 .. FH G04591 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 594 .................. 594 ................. 634 ................. 614 ................ 10 ...............(30) ................. 0 ................(20) ................ 0 ................594 ................ 0 ................. 0 ................. 0 .................. 18 ..06/01/2036 .

3140J5-RU-5 ... FNMA POOL BM1398 .................................. ....... ..05/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............301,396 ............. 317,847 ............ 332,299 ............ 295,586 ...........36,713 ................. 0 ................. 0 ............36,713 ................ 0 ...........332,299 ................ 0 ......... (30,903) ......... (30,903) .............. 4,862 ..06/01/2047 .
3128M6-NW-4 .. FH G04605 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 52 ....................52 .................. 57 ...................52 ................. 5 ................(4) ................. 0 .................. 1 ................ 0 ................. 52 ................ 0 ................. 0 ................. 0 ....................1 ..06/01/2038 .

3140KE-BP-2 .. FNMA POOL BP6345 ................................... ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............630,497 ............. 700,928 ............739,010 ............ 619,881 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........739,010 ................ 0 ........ (108,513) ........ (108,513) ............. 13,850 ..06/01/2050 .
3128M6-PE-2 .. FH G04621 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................470 .................. 470 ................. 471 ................. 480 ...............(10) ................. 0 ................. 0 ................(10) ................ 0 ................470 ................ 0 ................. 0 ................. 0 .................. 15 ..05/01/2035 .
3140M1-EP-5 .. FNMA POOL BU0141 .................................. ....... ..03/23/2023 . FRACTIONAL SHARES ....... ..................... ......... 1,168,713 ...........1,443,553 ......... 1,419,419 ......... 1,179,082 ..........240,337 ................. 0 ................. 0 ...........240,337 ................ 0 ........ 1,419,419 ................ 0 ........ (250,706) ........ (250,706) .............. 8,134 ..10/01/2051 .
3128M6-QV-3 .. FH G04668 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,433 ................8,433 ...............9,062 ...............8,610 ...............342 ............. (519) ................. 0 .............. (177) ................ 0 ............. 8,433 ................ 0 ................. 0 ................. 0 ................. 186 ..03/01/2038 .

3140MM-ZB-7 .. FNMA POOL BV7937 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............763,443 ............. 816,522 ............815,117 ............ 766,989 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 815,117 ................ 0 ......... (51,674) ......... (51,674) ............. 23,597 ..08/01/2052 .
3128M6-SG-4 .. FH G04719 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................519 .................. 519 ................. 554 ................. 537 ................ 12 ...............(30) ................. 0 ................(18) ................ 0 ................519 ................ 0 ................. 0 ................. 0 .................. 14 ..01/01/2038 .

3140Q7-5R-4 ... FNMA POOL CA0855 .................................. ....... ..05/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............184,935 ............. 195,628 ............ 211,645 ............ 181,561 ...........30,084 ................. 0 ................. 0 ............30,084 ................ 0 ...........211,645 ................ 0 ......... (26,710) ......... (26,710) ...............2,973 ..12/01/2047 .
3128M6-T6-5 .. FH G04773 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,140 ................2,140 ...............2,323 ...............2,121 ...............184 ............. (165) ................. 0 ................. 19 ................ 0 ............. 2,140 ................ 0 ................. 0 ................. 0 .................. 49 ..09/01/2038 .
3140Q7-5U-7 .. FNMA POOL CA0858 .................................. ....... ..05/18/2023 . FRACTIONAL SHARES ....... ..................... ............190,210 ............. 202,767 ............ 215,218 ............ 187,479 ...........27,739 ................. 0 ................. 0 ............27,739 ................ 0 ...........215,218 ................ 0 ......... (25,008) ......... (25,008) ...............3,099 ..12/01/2047 .
3128M6-T7-3 .. FH G04774 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 7,850 ................8,121 ...............8,845 ...............8,014 ...............745 ............. (180) ................. 0 ................565 ................ 0 ............. 8,579 ................ 0 ............. (729) ............. (729) ................. 266 ..01/01/2038 .

3140Q7-EF-0 .. FNMA POOL CA0133 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 24,634 ...............24,634 ............. 25,973 ............. 23,537 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 25,973 ................ 0 ...........(1,339) ...........(1,339) ................. 941 ..08/01/2047 .
3128M6-VE-5 .. FH G04813 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................590 .................. 590 ................. 637 ................. 611 ................ 21 ...............(42) ................. 0 ................(21) ................ 0 ................590 ................ 0 ................. 0 ................. 0 .................. 17 ..03/01/2038 .

3140QB-CC-0 .. FNMA POOL CA3666 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 36,665 .............. 36,665 ............. 40,039 ............. 35,163 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............40,039 ................ 0 ...........(3,374) ...........(3,374) .............. 1,388 ..06/01/2049 .
3128M7-HB-5 .. FH G05326 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................404 .................. 404 ................. 434 ................. 413 ................ 17 ...............(26) ................. 0 ................. (9) ................ 0 ................404 ................ 0 ................. 0 ................. 0 .................. 11 ..02/01/2038 .

3140QE-AQ-5 .. FNMA POOL CA6314 .................................. ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 34,248 ...............34,248 ............. 36,622 ............. 30,319 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............36,622 ................ 0 ...........(2,373) ...........(2,373) ................. 987 ..07/01/2050 .
3128M7-HE-9 .. FH G05329 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 86,024 .............. 86,024 ............. 95,069 ............. 85,217 ............ 8,997 ...........(8,190) ................. 0 ................807 ................ 0 ............86,024 ................ 0 ................. 0 ................. 0 .............. 1,982 ..03/01/2039 .

3140QE-PZ-9 .. FNMA POOL CA6739 .................................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 30,857 .............. 30,857 ............. 32,621 ............. 27,260 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............32,621 ................ 0 ...........(1,764) ...........(1,764) ................. 899 ..08/01/2050 .
3128M7-L4-6 .. FH G05447 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................856 .................. 856 ................. 929 ................. 848 ................ 76 ...............(68) ................. 0 .................. 8 ................ 0 ................856 ................ 0 ................. 0 ................. 0 .................. 21 ..05/01/2039 .

3140QM-ZG-2 .. FNMA POOL CB2542 ................................... ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............135,261 ............. 135,261 ............ 133,211 ............ 114,945 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........133,211 ................ 0 ............ 2,050 ............ 2,050 ...............3,243 ..01/01/2052 .
3128M7-NN-2 .. FH G05497 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 35,983 ...............35,983 ............. 38,265 ............. 35,645 ............ 2,349 ...........(2,012) ................. 0 ................338 ................ 0 ............ 35,983 ................ 0 ................. 0 ................. 0 .............. 1,160 ..06/01/2039 .
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SCHEDULE D - PART 4
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3140QN-B5-0 .. FNMA POOL CB2759 ................................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............116,287 ............. 116,287 ............109,968 ............ 102,224 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........109,968 ................ 0 ............ 6,319 ............ 6,319 ...............3,323 ..02/01/2052 .
3128M7-P9-1 .. FH G05548 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 44,767 ...............45,565 ............. 48,738 ............. 46,275 ............ 2,658 ............. (550) ................. 0 ............. 2,108 ................ 0 ............48,383 ................ 0 ...........(3,616) ...........(3,616) .............. 1,773 ..07/01/2039 .

3140QN-TQ-5 ... FNMA POOL CB3258 ................................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 65,367 .............. 65,367 ............. 59,382 ............. 59,547 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 59,382 ................ 0 ............ 5,985 ............ 5,985 ...............2,235 ..04/01/2052 .
3128M7-T4-8 .. FH G05671 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 22,890 ...............22,890 ............. 24,714 ............. 23,698 ...............758 ...........(1,566) ................. 0 .............. (808) ................ 0 ............22,890 ................ 0 ................. 0 ................. 0 ................. 655 ..08/01/2038 .

3140QP-AY-3 .. FNMA POOL CB3622 ................................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 67,974 .............. 67,974 ............. 65,943 ............. 63,879 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 65,943 ................ 0 ............ 2,031 ............ 2,031 ...............2,625 ..05/01/2052 .
3128M8-2A-1 .. FH G06769 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,611 ................1,611 ...............1,745 ...............1,596 ...............140 ............. (126) ................. 0 ................. 15 ................ 0 ............. 1,611 ................ 0 ................. 0 ................. 0 .................. 34 ..08/01/2041 .

3140QP-SR-9 ... FNMA POOL CB4127 .................................. ....... ..05/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............168,582 ............. 171,404 ............170,467 ............ 165,288 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 170,467 ................ 0 ...........(1,885) ...........(1,885) .............. 7,262 ..07/01/2052 .
3128M8-6H-2 .. FH G06872 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............31,080 .............. 31,080 ............. 33,867 ............. 32,177 ............ 1,194 ...........(2,291) ................. 0 ............(1,098) ................ 0 ............31,080 ................ 0 ................. 0 ................. 0 .............. 1,068 ..09/01/2039 .

3140QQ-U8-6 .. FNMA POOL CB5106 .................................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............67,085 .............. 67,085 ............. 66,425 ............. 66,265 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............66,425 ................ 0 ...............660 ...............660 .............. 3,207 ..11/01/2052 .
3128M8-BM-5 .. FH G06044 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 23 ....................23 .................. 25 ...................23 ................. 2 ................(2) ................. 0 .................. 0 ................ 0 ................. 23 ................ 0 ................. 0 ................. 0 ....................1 ..06/01/2039 .

3140X4-4B-9 .. FNMA POOL FM1717 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 49,048 ...............49,048 ............. 52,050 ............. 45,979 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............52,050 ................ 0 ...........(3,002) ...........(3,002) .............. 1,651 ..12/01/2045 .
3128M8-GK-4 .. FH G06202 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 15,894 ...............16,524 ............. 17,621 ............. 16,306 ............ 1,108 ............. (180) ................. 0 ................928 ................ 0 ............17,234 ................ 0 ...........(1,340) ...........(1,340) ................. 566 ..06/01/2038 .

3140X4-H9-0 .. FNMA POOL FM1155 .................................. ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............495,923 ............. 531,939 ............ 491,573 ............ 497,997 ...........(6,424) ................. 0 ................. 0 ............(6,424) ................ 0 ...........491,573 ................ 0 ............ 4,350 ............ 4,350 ............. 10,831 ..06/01/2032 .
3128M8-RY-2 .. FH G06503 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............30,176 .............. 30,176 ............. 33,213 ............. 29,948 ............ 2,871 ...........(2,643) ................. 0 ................228 ................ 0 ............30,176 ................ 0 ................. 0 ................. 0 ................. 727 ..09/01/2040 .

3140X6-GF-2 .. FNMA POOL FM2897 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 62,561 .............. 62,561 ............. 66,377 ............. 56,151 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............66,377 ................ 0 ...........(3,815) ...........(3,815) .............. 1,803 ..02/01/2048 .
3128M9-BZ-4 .. FH G06956 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................530 .................. 530 ................. 575 ................. 525 ................ 47 ...............(42) ................. 0 .................. 5 ................ 0 ................530 ................ 0 ................. 0 ................. 0 .................. 11 ..08/01/2041 .

3140X6-QQ-7 .. FNMA POOL FM3162 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............117,632 ............. 127,366 ............136,107 ............ 115,999 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 136,107 ................ 0 ......... (18,476) ......... (18,476) .............. 3,617 ..11/01/2046 .
3128M9-C9-1 .. FH G06996 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,356 ................3,356 ...............3,642 ...............3,330 ...............306 ............. (281) ................. 0 ................. 25 ................ 0 ............. 3,356 ................ 0 ................. 0 ................. 0 .................. 70 ..09/01/2041 .

3140X7-LS-6 .. FNMA POOL FM3936 .................................. ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............164,623 ............. 176,844 ............ 183,289 ............ 165,541 ...........17,748 ................. 0 ................. 0 ............17,748 ................ 0 ...........183,289 ................ 0 ......... (18,665) ......... (18,665) ...............3,525 ..08/01/2035 .
3128M9-DF-6 .. FH G07002 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................143 .................. 143 ................. 155 ................. 142 ................ 13 ...............(12) ................. 0 .................. 1 ................ 0 ................143 ................ 0 ................. 0 ................. 0 ....................4 ..12/01/2041 .

3140X8-RQ-2 .. FNMA POOL FM4994 ................................... ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 45,860 .............. 45,860 ............. 39,196 ............. 37,708 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............39,196 ................ 0 ............ 6,664 ............ 6,664 ................. 884 ..12/01/2050 .
3128M9-NX-6 .. FH G07306 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................466 .................. 466 ................. 463 ................. 425 ................ 39 ................. 3 ................. 0 ................. 42 ................ 0 ................466 ................ 0 ................. 0 ................. 0 ....................8 ..02/01/2043 .

3140XA-7G-1 .. FNMA POOL FM7194 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 57,559 ...............57,559 ............. 57,316 ............. 48,981 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............57,316 ................ 0 ...............243 ...............243 .............. 1,362 ..03/01/2051 .
3128M9-TQ-5 .. FH G07459 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............71,707 .............. 71,707 ............. 74,772 ............. 67,136 ............ 7,464 ...........(2,893) ................. 0 ............. 4,571 ................ 0 ............71,707 ................ 0 ................. 0 ................. 0 .............. 1,326 ..08/01/2043 .

3140XA-L9-1 .. FNMA POOL FM6651 .................................. ....... ..08/11/2023 .
INTL FCSTONE FINANCIAL 

INC./BD RATES ............ ..................... ............. 95,194 ............. 106,120 ............ 104,230 ............. 95,098 ............ 9,132 ................. 0 ................. 0 ............. 9,132 ................ 0 ...........104,230 ................ 0 ...........(9,036) ...........(9,036) .............. 2,183 ..09/01/2047 .
3128M9-UC-4 ... FH G07479 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 50,585 ...............53,126 ............. 56,928 ............. 51,068 ............ 5,451 ............. (913) ................. 0 ............. 4,538 ................ 0 ............55,606 ................ 0 ...........(5,021) ...........(5,021) .............. 1,518 ..02/01/2041 .

3140XB-KG-4 .. FNMA POOL FM7494 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 55,821 ...............55,821 ............. 59,197 ............. 49,130 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............59,197 ................ 0 ...........(3,375) ...........(3,375) .............. 1,612 ..06/01/2051 .
3128MB-X6-9 .. FH G13201 - RMBS .................................. ....... ..06/15/2023 . Paydown .................... ..................... .............. 2,879 ................2,879 ...............2,796 ...............2,875 ................ (8) ................13 ................. 0 .................. 5 ................ 0 ............. 2,879 ................ 0 ................. 0 ................. 0 .................. 28 ..07/01/2023 .

3140XD-G4-2 .. FNMA POOL FM9218 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............121,238 ............. 121,238 ............ 112,297 ............. 99,027 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........112,297 ................ 0 ............ 8,941 ............ 8,941 ...............2,325 ..10/01/2051 .
3128MB-X7-7 .. FH G13202 - RMBS .................................. ....... ..07/01/2023 . Paydown .................... ..................... .............. 1,738 ................1,738 .............. 1,704 ...............1,749 ...............(18) ................. 7 ................. 0 ................(12) ................ 0 ............. 1,738 ................ 0 ................. 0 ................. 0 .................. 20 ..07/01/2023 .

3140XD-ZQ-2 .. FNMA POOL FM9750 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 44,911 ...............44,911 ............. 45,802 ............. 40,893 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............45,802 ................ 0 ............. (891) ............. (891) .............. 1,291 ..04/01/2048 .
3128MB-XQ-5 .. FH G13187 - RMBS .................................. ....... ..05/15/2023 . Paydown .................... ..................... .................. 29 ....................29 .................. 29 ...................29 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................. 29 ................ 0 ................. 0 ................. 0 ....................0 ..06/01/2023 .

3140XF-AH-4 .. FNMA POOL FS0007 .................................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............14,686 .............. 14,686 ............. 15,310 ............. 12,974 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............15,310 ................ 0 ............. (624) ............. (624) ................. 428 ..08/01/2050 .
3128MD-6Q-1 .. FH G15179 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............265,105 ............. 265,105 ............ 282,254 ............ 256,129 ...........20,468 ......... (11,491) ................. 0 ............. 8,976 ................ 0 ...........265,105 ................ 0 ................. 0 ................. 0 ...............4,845 ..09/01/2029 .

3140XF-J9-3 .. FNMA POOL FS0287 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............105,147 ............. 105,147 ............100,030 ............. 86,280 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 100,030 ................ 0 ............ 5,118 ............ 5,118 ...............2,032 ..01/01/2052 .
3128ME-5M-9 .. FH G16052 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............479,191 ............. 479,191 ............ 494,840 ............ 458,926 ........... 32,596 ......... (12,331) ................. 0 ............20,265 ................ 0 ...........479,191 ................ 0 ................. 0 ................. 0 .............. 8,227 ..02/01/2032 .
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3140XF-L7-4 .. FNMA POOL FS0349 ................................... ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 99,818 .............. 99,818 ............. 95,108 ............. 81,944 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............95,108 ................ 0 ............ 4,710 ............ 4,710 ...............1,945 ..01/01/2052 .
3128MJ-2X-7 .. FH G08789 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 16,379 .............. 16,379 ............. 17,098 ............. 15,600 ............ 1,580 ............. (801) ................. 0 ................779 ................ 0 ............16,379 ................ 0 ................. 0 ................. 0 ................. 349 ..11/01/2047 .

3140XF-PZ-8 .. FNMA POOL FS0439 ................................... ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............114,720 ............. 114,720 ............ 103,293 ............. 97,847 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........103,293 ................ 0 ...........11,427 ...........11,427 .............. 2,776 ..01/01/2052 .
3128MJ-3X-6 .. FH G08813 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............70,510 .............. 70,510 ............. 69,312 ............. 65,370 ............ 3,868 ............ 1,273 ................. 0 ............. 5,141 ................ 0 ............70,510 ................ 0 ................. 0 ................. 0 ...............1,453 ..05/01/2048 .

3140XH-5P-8 .. FNMA POOL FS2653 ................................... ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............121,666 ............. 121,666 ............ 113,492 ............ 114,311 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........113,492 ................ 0 ............ 8,174 ............ 8,174 .............. 4,698 ..08/01/2052 .
3128MJ-4H-0 .. FH G08823 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............188,505 ............. 188,505 ............ 184,958 ............ 174,762 ............ 9,837 ............ 3,906 ................. 0 ............13,743 ................ 0 ...........188,505 ................ 0 ................. 0 ................. 0 .............. 3,613 ..07/01/2048 .

31416B-RY-6 .. FNMA POOL 995203 ................................... ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 10,548 .............. 10,548 ............. 11,346 ............. 10,599 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............11,346 ................ 0 ............. (798) ............. (798) ................. 489 ..07/01/2035 .
3128MJ-6E-5 .. FH G08868 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,739 ................9,739 ............. 10,295 ...............9,810 ...............570 ............. (641) ................. 0 ................(71) ................ 0 ............. 9,739 ................ 0 ................. 0 ................. 0 ................. 319 ..03/01/2049 .

31418B-6H-4 .. FNMA POOL MA2671 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............17,185 .............. 17,185 ............. 17,045 ............. 15,980 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............17,045 ................ 0 ...............140 ...............140 ................. 569 ........  ........
3128MJ-L2-4 .. FH G08344 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,169 ................1,169 ...............1,269 ...............1,159 ...............104 ...............(93) ................. 0 ................. 11 ................ 0 ............. 1,169 ................ 0 ................. 0 ................. 0 .................. 28 ..05/01/2039 .

31418C-HF-4 .. FNMA POOL MA2929 ................................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 8,869 ................8,869 ...............9,407 ...............8,239 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 9,407 ................ 0 ............. (537) ............. (537) ................. 297 ..03/01/2047 .
3128MJ-L5-7 .. FH G08347 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................126 .................. 126 ................. 137 ................. 125 ................ 11 ...............(10) ................. 0 .................. 1 ................ 0 ................126 ................ 0 ................. 0 ................. 0 ....................3 ..06/01/2039 .

31418C-S4-7 .. FNMA POOL MA3238 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............310,218 ............. 329,094 ............ 322,409 ............ 305,597 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........322,409 ................ 0 ......... (12,191) ......... (12,191) .............. 8,196 ........  ........
3128MJ-PY-0 .. FH G08438 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 34,150 ...............34,150 ............. 36,754 ............. 33,843 ............ 2,620 ...........(2,312) ................. 0 ................308 ................ 0 ............34,150 ................ 0 ................. 0 ................. 0 ................. 665 ..03/01/2041 .

31418D-3X-8 .. FNMA POOL MA4413 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............279,873 ............. 332,660 ............271,566 ............ 271,772 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........271,566 ................ 0 ............ 8,307 ............ 8,307 .............. 3,417 ..09/01/2051 .
3128MJ-QD-5 ... FH G08451 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 76,492 ...............76,492 ............. 82,087 ............. 75,802 ............ 5,579 ...........(4,889) ................. 0 ................689 ................ 0 ............76,492 ................ 0 ................. 0 ................. 0 .............. 2,031 ..06/01/2041 .

31418D-4X-7 .. FNMA POOL MA4437 .................................. ....... ..03/07/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............971,683 ...........1,191,473 ......... 1,126,033 ............ 973,350 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ........ 1,126,033 ................ 0 ........ (154,350) ........ (154,350) ............. 14,647 ..10/01/2051 .
3128MJ-WU-0 .. FH G08658 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,231 ................3,231 ...............3,242 ...............2,904 ...............337 ...............(10) ................. 0 ................327 ................ 0 ............. 3,231 ................ 0 ................. 0 ................. 0 .................. 55 ..08/01/2045 .

31418D-6B-3 .. FNMA POOL MA4465 .................................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............850,464 ...........1,042,147 ............ 875,154 ............ 850,959 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........875,154 ................ 0 ......... (24,690) ......... (24,690) ............. 15,690 ..11/01/2051 .
3128MJ-XJ-4 .. FH G08680 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................571 .................. 571 ................. 572 ................. 513 ................ 59 ................(1) ................. 0 ................. 58 ................ 0 ................571 ................ 0 ................. 0 ................. 0 ....................9 ..12/01/2045 .

31418E-J7-6 .. FNMA POOL MA4785 .................................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............322,608 ............. 327,163 ............ 323,118 ............ 322,841 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........323,118 ................ 0 ............. (510) ............. (510) ............. 13,064 ..10/01/2052 .
3128MJ-Y6-1 .. FH G08732 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,826 ................2,826 ...............2,836 ...............2,532 ...............303 ................(9) ................. 0 ................294 ................ 0 ............. 2,826 ................ 0 ................. 0 ................. 0 .................. 44 ..11/01/2046 .

01F050-61-9 .. FNMA TBA 30 YR 5 .................................. ....... ..01/04/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............168,619 ............. 170,000 ............ 169,044 ............ 167,636 ............ 1,408 ................. 0 ................. 0 ............. 1,408 ................ 0 ...........169,044 ................ 0 ............. (425) ............. (425) ................. 260 ..07/25/2052 .
3128MJ-ZF-0 .. FH G08741 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,966 ................2,966 ...............2,975 ...............2,657 ...............318 ................(9) ................. 0 ................309 ................ 0 ............. 2,966 ................ 0 ................. 0 ................. 0 .................. 49 ..01/01/2047 .

10620W-AF-5 .. BRAZOS EDUCATION LOAN AUTHORIT ................. ....... ..07/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............41,871 .............. 41,878 ............. 41,878 ............. 40,796 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............41,878 ................ 0 ................(7) ................(7) .............. 2,196 ..11/25/2071 .
3128MJ-ZQ-6 .. FH G08750 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,686 ................5,686 ...............5,704 ...............5,094 ...............610 ...............(18) ................. 0 ................592 ................ 0 ............. 5,686 ................ 0 ................. 0 ................. 0 .................. 90 ..03/01/2047 .

10620W-AJ-7 .. BRAZOS EDUCATION LOAN AUTHORIT ................. ....... ..12/26/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 22,167 .............. 22,167 ............. 22,167 ............. 21,665 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............22,167 ................ 0 ................. 0 ................. 0 .............. 1,170 ..01/25/2072 .
3128P7-PH-0 .. FH C91324 - RMBS ................................... ....... ..12/01/2023 . Various ................... ..................... ............. 15,890 .............. 16,440 ............. 17,545 ............. 16,331 ...............782 ............. (221) ................. 0 ................561 ................ 0 ............16,892 ................ 0 ...........(1,002) ...........(1,002) ................. 533 ..08/01/2030 .

26833R-AB-4 .. ECMC GROUP STUDENT LOAN TRUST .................. ....... ..12/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 22,176 .............. 22,176 ............. 22,176 ............. 21,116 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............22,176 ................ 0 ................. 0 ................. 0 .............. 1,132 ..11/25/2070 .
3128PP-6N-8 .. FH J10877 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .................746 .................. 749 ................. 784 ................. 749 ................. 8 ................(6) ................. 0 .................. 2 ................ 0 ................750 ................ 0 ................(4) ................(4) .................. 19 ..10/01/2024 .

3133G7-KM-4 .. FED HM LN PC POOL QN1200 ........................ ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 57,524 ...............57,524 ............. 58,701 ............. 53,028 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............58,701 ................ 0 ...........(1,177) ...........(1,177) .............. 1,337 ..12/01/2034 .
3128PQ-LZ-2 .. FH J11244 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .................136 .................. 137 ................. 144 ................. 137 ................. 1 ................(1) ................. 0 .................. 1 ................ 0 ................138 ................ 0 ................(2) ................(2) ....................4 ..11/01/2024 .

3133G7-Q3-0 .. FED HM LN PC POOL QN1374 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 30,959 ...............30,959 ............. 31,936 ............. 29,079 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............31,936 ................ 0 ............. (977) ............. (977) ................. 851 ..01/01/2035 .
3128PW-LZ-9 .. FH J16644 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............178,414 ............. 178,414 ............186,973 ............ 175,326 ............ 7,016 ...........(3,928) ................. 0 ............. 3,088 ................ 0 ...........178,414 ................ 0 ................. 0 ................. 0 ...............3,328 ..09/01/2026 .

3133G7-Q6-3 .. FED HM LN PC POOL QN1377 ........................ ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............36,861 .............. 36,861 ............. 38,085 ............. 34,626 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............38,085 ................ 0 ...........(1,224) ...........(1,224) .............. 1,041 ..01/01/2035 .

 E
1
4
.3

3



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

SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

CUSIP
Identi-
fication Description

For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Con-

sideration Par Value Actual Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11+12-13)

15
Total

Foreign 
Exchange 
Change in 

Book/ 
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain
(Loss) on 
Disposal

Realized 
Gain (Loss) 
on Disposal

Total Gain 
(Loss) on 
Disposal

Bond
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date

3128Q2-H9-7 ... FH 1L0256 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 30,228 ...............30,228 ............. 30,397 ............. 30,747 ...............485 ...........(1,004) ................. 0 .............. (519) ................ 0 ............30,228 ................ 0 ................. 0 ................. 0 ................. 851 ..11/01/2035 .

3133G7-QB-2 .. FED HM LN PC POOL QN1350 ........................ ....... ..05/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 6,717 ................6,717 .............. 6,818 ...............6,196 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 6,818 ................ 0 ............. (101) ............. (101) ................. 157 ..01/01/2035 .
3128S4-JW-8 .. FH 1Q0277 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............174,610 ............. 174,610 ............183,831 ............ 174,660 ...........12,369 ......... (12,420) ................. 0 ................(50) ................ 0 .......... 174,610 ................ 0 ................. 0 ................. 0 ...............2,574 ..06/01/2037 .

3133G7-QG-1 .. FED HM LN PC POOL QN1355 ........................ ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 10,622 .............. 10,622 ............. 10,775 ...............9,798 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............10,775 ................ 0 ............. (152) ............. (152) ................. 245 ..01/01/2035 .
3128S5-EJ-9 ... FH 1Q1037 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,195 ................4,195 ...............4,541 ...............4,260 ...............304 ............. (369) ................. 0 ................(65) ................ 0 ............. 4,195 ................ 0 ................. 0 ................. 0 ................. 112 ..11/01/2037 .

3133G7-QX-4 .. FED HM LN PC POOL QN1370 ........................ ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 36,476 .............. 36,476 ............. 37,588 ............. 34,261 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............37,588 ................ 0 ...........(1,111) ...........(1,111) .............. 1,013 ..01/01/2035 .
3128UG-LE-5 .. FH 1B8074 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,769 ................6,769 ...............6,951 ...............6,632 ...............390 ............. (252) ................. 0 ................138 ................ 0 ............. 6,769 ................ 0 ................. 0 ................. 0 ................. 155 ..03/01/2041 .

3140HD-X6-6 .. FNMA POOL BK0700 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 14,546 ...............14,546 ............. 14,850 ............. 13,418 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............14,850 ................ 0 ............. (303) ............. (303) ................. 340 ..02/01/2035 .
312915-XP-1 .. FHR 1514 HA - CMO/RMBS ........................... ....... ..05/15/2023 . Paydown .................... ..................... .................596 .................. 596 ................. 596 ................. 595 ................. 1 ................. 0 ................. 0 .................. 1 ................ 0 ................596 ................ 0 ................. 0 ................. 0 ....................4 ..05/15/2023 .

3140HD-YC-2 ... FNMA POOL BK0706 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............11,608 .............. 11,608 ............. 11,839 ............. 10,665 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............11,839 ................ 0 ............. (231) ............. (231) ................. 277 ..02/01/2035 .
312929-EN-8 ... FH A82841 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 16 ....................16 .................. 18 .................. 17 ................. 2 ................(2) ................. 0 .................. 0 ................ 0 ................. 16 ................ 0 ................. 0 ................. 0 ....................1 ..11/01/2038 .

3140HD-YD-0 .. FNMA POOL BK0707 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............16,175 .............. 16,175 ............. 16,530 ............. 14,861 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............16,530 ................ 0 ............. (355) ............. (355) ................. 371 ..02/01/2035 .
31292J-AM-2 ... FH C01812 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................373 .................. 373 ................. 398 ................. 386 ................. 5 ...............(18) ................. 0 ................(13) ................ 0 ................373 ................ 0 ................. 0 ................. 0 .................. 10 ..04/01/2034 .

3140HW-5S-7 .. FNMA POOL BL5356 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 12,115 .............. 12,115 ............. 12,179 ............. 11,071 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............12,179 ................ 0 ...............(64) ...............(64) ................. 257 ..02/01/2027 .
31292L-6T-7 .. FH C04482 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,132 ................2,132 .............. 2,118 ...............1,942 ...............177 ................13 ................. 0 ................190 ................ 0 ............. 2,132 ................ 0 ................. 0 ................. 0 .................. 36 ..02/01/2043 .

3140HW-5U-2 ... FNMA POOL BL5358 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 16,298 .............. 16,298 ............. 16,380 ............. 14,888 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............16,380 ................ 0 ...............(82) ...............(82) ................. 345 ..02/01/2027 .
31292L-HC-2 ... FH C03827 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................632 .................. 632 ................. 686 ................. 627 ................ 63 ...............(57) ................. 0 .................. 6 ................ 0 ................632 ................ 0 ................. 0 ................. 0 .................. 15 ..03/01/2042 .

3140HW-6B-3 .. FNMA POOL BL5365 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 10,415 .............. 10,415 ............. 10,470 ...............9,517 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............10,470 ................ 0 ...............(55) ...............(55) ................. 221 ..02/01/2027 .
31292L-HG-3 ... FH C03831 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................231 .................. 231 ................. 251 ................. 229 ................ 22 ...............(20) ................. 0 .................. 2 ................ 0 ................231 ................ 0 ................. 0 ................. 0 ....................5 ..03/01/2042 .

3140HW-6C-1 .. FNMA POOL BL5366 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 8,348 ................8,348 ...............8,390 ...............7,625 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 8,390 ................ 0 ...............(42) ...............(42) ................. 177 ..02/01/2027 .
31292L-HH-1 ... FH C03832 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 244 .................. 244 ................. 265 ................. 242 ................ 23 ...............(20) ................. 0 .................. 2 ................ 0 ................244 ................ 0 ................. 0 ................. 0 ....................4 ..03/01/2042 .

3140HW-6H-0 .. FNMA POOL BL5371 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 8,547 ................8,547 ...............8,589 ...............7,807 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 8,589 ................ 0 ...............(43) ...............(43) ................. 181 ..02/01/2027 .
31292M-A7-8 .. FH C04530 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 5,111 ................5,439 ...............5,828 ...............5,229 ...............584 ...............(56) ................. 0 ................528 ................ 0 ............. 5,756 ................ 0 ............. (646) ............. (646) ................. 169 ..11/01/2041 .

3140HX-JQ-4 ... FNMA POOL BL5670 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 6,609 ................6,609 .............. 6,613 ...............6,252 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 6,613 ................ 0 ................(4) ................(4) ................. 142 ..04/01/2025 .
312930-XX-3 .. FH A84294 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................872 .................. 872 ................. 947 ................. 865 ................ 81 ...............(73) ................. 0 .................. 8 ................ 0 ................872 ................ 0 ................. 0 ................. 0 .................. 20 ..02/01/2039 .

3140HY-DC-9 ... FNMA POOL BL6398 .................................. ....... ..04/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 6,196 ................6,196 ...............6,357 ...............5,587 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 6,357 ................ 0 ............. (161) ............. (161) ................. 126 ..07/01/2027 .
312931-6G-8 .. FH A85371 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................285 .................. 285 ................. 309 ................. 282 ................ 27 ...............(25) ................. 0 .................. 3 ................ 0 ................285 ................ 0 ................. 0 ................. 0 ....................9 ..03/01/2039 .

3140J2-PG-5 ... FNMA POOL BL9422 ................................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 10,494 ...............10,494 ............. 10,603 ...............8,935 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............10,603 ................ 0 ............. (108) ............. (108) ................. 108 ..12/01/2027 .
312931-D7-0 .. FH A84626 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................143 .................. 143 ................. 156 ................. 142 ................ 12 ...............(11) ................. 0 .................. 1 ................ 0 ................143 ................ 0 ................. 0 ................. 0 ....................3 ..02/01/2039 .

3140JB-Y4-2 .. FNMA POOL BM7030 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 31,154 ...............31,154 ............. 29,584 ............. 28,595 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 29,584 ................ 0 ............ 1,570 ............ 1,570 ................. 736 ..06/01/2052 .
312931-DB-1 .. FH A84598 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 19 ....................19 .................. 21 ...................19 ................. 2 ................(2) ................. 0 .................. 0 ................ 0 ................. 19 ................ 0 ................. 0 ................. 0 ....................1 ..02/01/2039 .

3140JB-ZV-1 .. FNMA POOL BM7055 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 14,745 ...............14,745 ............. 14,440 ............. 14,020 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............14,440 ................ 0 ...............305 ...............305 ................. 499 ..09/01/2052 .
312931-EM-6 .. FH A84640 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 234 .................. 234 ................. 253 ................. 231 ................ 23 ...............(21) ................. 0 .................. 2 ................ 0 ................234 ................ 0 ................. 0 ................. 0 ....................6 ..02/01/2039 .

3140K1-5G-7 .. FNMA POOL BO6246 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 61,497 .............. 61,497 ............. 62,755 ............. 56,683 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............62,755 ................ 0 ...........(1,259) ...........(1,259) ...............1,432 ..12/01/2034 .
312931-GB-8 .. FH A84694 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................... 9 ..................... 9 .................. 10 ....................9 ................. 1 ................(1) ................. 0 .................. 0 ................ 0 .................. 9 ................ 0 ................. 0 ................. 0 ....................0 ..02/01/2039 .

3140K3-B4-3 .. FNMA POOL BO7258 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 40,358 ...............40,358 ............. 41,698 ............. 37,908 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............41,698 ................ 0 ...........(1,340) ...........(1,340) .............. 1,158 ..01/01/2035 .
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312932-LK-0 .. FH A85730 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 64,377 ...............65,497 ............. 70,151 ............. 66,518 ............ 3,063 ............. (868) ................. 0 ............. 2,196 ................ 0 ............68,714 ................ 0 ...........(4,337) ...........(4,337) ...............2,550 ..04/01/2039 .

3140K3-B5-0 .. FNMA POOL BO7259 ................................... ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 47,402 ...............47,402 ............. 48,916 ..............44,524 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............48,916 ................ 0 ...........(1,515) ...........(1,515) .............. 1,338 ..01/01/2035 .
312932-MW-3 ... FH A85773 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 32 ....................32 .................. 34 ...................31 ................. 3 ................(3) ................. 0 .................. 0 ................ 0 ................. 32 ................ 0 ................. 0 ................. 0 ....................1 ..04/01/2039 .

3140K3-B8-4 .. FNMA POOL BO7262 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 28,981 .............. 28,981 ............. 29,873 ............. 27,220 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............29,873 ................ 0 ............. (892) ............. (892) ................. 819 ..01/01/2035 .
312932-Z6-6 .. FH A86165 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................122 .................. 122 ................. 132 ................. 121 ................ 12 ...............(10) ................. 0 .................. 1 ................ 0 ................122 ................ 0 ................. 0 ................. 0 ....................3 ..05/01/2039 .

3140LW-Y8-4 .. FNMA POOL BT7934 .................................. ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 23,995 ...............23,995 ............. 23,235 ............. 23,640 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 23,235 ................ 0 ...............760 ...............760 .............. 1,027 ..10/01/2052 .
312933-AL-8 .. FH A86311 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 31 ....................31 .................. 34 ...................31 ................. 3 ................(2) ................. 0 .................. 0 ................ 0 ................. 31 ................ 0 ................. 0 ................. 0 ....................1 ..05/01/2039 .

3140LX-FJ-9 .. FNMA POOL BT8268 .................................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 21,357 ...............21,357 ............. 21,358 ............. 20,730 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............21,358 ................ 0 ................(2) ................(2) ................. 842 ..08/01/2052 .
312933-AQ-7 ... FH A86315 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 63 ....................63 .................. 69 ...................63 ................. 5 ................(5) ................. 0 .................. 1 ................ 0 ................. 63 ................ 0 ................. 0 ................. 0 ....................2 ..05/01/2039 .

3140MM-3C-0 .. FNMA POOL BV7994 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 11,333 ...............11,333 ............. 11,240 ............. 11,163 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............11,240 ................ 0 ................ 93 ................ 93 ................. 500 ..08/01/2052 .
312933-BM-5 ... FH A86344 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,279 ................1,279 .............. 1,386 ...............1,267 ...............114 ............. (102) ................. 0 ................. 12 ................ 0 ............. 1,279 ................ 0 ................. 0 ................. 0 .................. 24 ..05/01/2039 .

3140MS-NS-0 .. FNMA POOL BW1300 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 29,811 .............. 29,811 ............. 29,096 ............. 29,551 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............29,096 ................ 0 ...............715 ...............715 ...............1,355 ..10/01/2052 .
312933-DC-5 ... FH A86399 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................104 .................. 104 ................. 113 ................. 103 ................. 8 ................(7) ................. 0 .................. 1 ................ 0 ................104 ................ 0 ................. 0 ................. 0 ....................2 ..05/01/2039 .

3140MS-RE-7 .. FNMA POOL BW1384 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 29,084 ...............29,084 ............. 28,939 ..............29,325 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 28,939 ................ 0 ...............145 ...............145 .............. 1,473 ..12/01/2052 .
312933-G5-7 ... FH A86520 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................588 .................. 588 ................. 638 ................. 583 ................ 54 ...............(48) ................. 0 .................. 6 ................ 0 ................588 ................ 0 ................. 0 ................. 0 .................. 14 ..06/01/2039 .

3140N2-YE-5 .. FNMA POOL BW9708 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 30,856 .............. 30,856 ............. 30,539 ............. 30,937 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 30,539 ................ 0 ...............317 ...............317 ...............1,495 ..11/01/2052 .
312933-G6-5 ... FH A86521 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................131 .................. 131 ................. 142 ................. 130 ................ 11 ...............(10) ................. 0 .................. 1 ................ 0 ................131 ................ 0 ................. 0 ................. 0 ....................3 ..05/01/2039 .

3140QC-T4-8 .. FNMA POOL CA5070 .................................. ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 26,621 .............. 26,621 ............. 27,513 ............. 25,010 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............27,513 ................ 0 ............. (892) ............. (892) ................. 747 ..01/01/2035 .
312933-G7-3 ... FH A86522 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 74 ....................74 .................. 80 ...................73 ................. 7 ................(7) ................. 0 .................. 1 ................ 0 ................. 74 ................ 0 ................. 0 ................. 0 ....................2 ..05/01/2039 .

3142BA-JN-3 ... FED HM LN PC POOL 8C0269 ........................ ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 37,434 ...............37,434 ............. 35,726 ............. 34,289 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............35,726 ................ 0 ............1,708 ............1,708 ................. 900 ..05/01/2052 .
312933-QN-7 ... FH A86761 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,181 ................3,181 ...............3,453 ...............3,152 ...............282 ............. (252) ................. 0 ................. 30 ................ 0 ............. 3,181 ................ 0 ................. 0 ................. 0 .................. 81 ..06/01/2039 .

3142BA-MP-4 .. FED HM LN PC POOL 8C0366 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............66,980 .............. 66,980 ............. 67,006 ............. 64,675 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............67,006 ................ 0 ...............(26) ...............(26) .............. 2,602 ..09/01/2052 .
312933-WQ-3 ... FH A86955 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,365 ................4,365 ...............4,737 ...............4,324 ...............384 ............. (343) ................. 0 ................. 41 ................ 0 ............. 4,365 ................ 0 ................. 0 ................. 0 ................. 106 ..06/01/2039 .

3142BA-NQ-1 .. FED HM LN PC POOL 8C0399 ........................ ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 14,511 .............. 14,511 ............. 14,243 ............. 14,134 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 14,243 ................ 0 ...............268 ...............268 ................. 607 ..10/01/2052 .
312934-BJ-0 ... FH A87241 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 1,355 ................1,412 ...............1,533 ...............1,399 ...............110 ...............(14) ................. 0 ................. 96 ................ 0 ............. 1,495 ................ 0 ............. (140) ............. (140) .................. 49 ..07/01/2039 .

3142BA-PP-1 .. FED HM LN PC POOL 8C0430 ........................ ....... ..03/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 16,353 ...............16,353 ............. 15,926 ............. 16,072 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............15,926 ................ 0 ...............427 ...............427 ................. 713 ..11/01/2052 .
312934-HL-9 ... FH A87435 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,438 ...............20,438 ............. 22,114 ............. 21,148 ...............534 ...........(1,243) ................. 0 .............. (710) ................ 0 ............20,438 ................ 0 ................. 0 ................. 0 ................. 619 ..07/01/2039 .

3142BA-QR-6 .. FED HM LN PC POOL 8C0464 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 19,745 ...............19,745 ............. 19,614 ............. 19,594 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............19,614 ................ 0 ...............130 ...............130 ................. 918 ..12/01/2052 .
312934-SC-7 ... FH A87715 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................236 .................. 236 ................. 256 ................. 234 ................ 22 ...............(20) ................. 0 .................. 2 ................ 0 ................236 ................ 0 ................. 0 ................. 0 ....................5 ..08/01/2039 .

35563P-QN-2 ... FREDDIE MAC   SCRT ................................ ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............11,838 .............. 11,201 ............. 11,537 ...............9,239 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............11,537 ................ 0 ...............301 ...............301 ................. 172 ..11/25/2059 .
312935-6C-8 ... FH A88967 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................206 .................. 206 ................. 224 ................. 204 ................ 18 ...............(16) ................. 0 .................. 2 ................ 0 ................206 ................ 0 ................. 0 ................. 0 ....................5 ..09/01/2039 .

35563P-SE-0 ... FREDDIE MAC   SCRT ................................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 10,283 ................9,800 ............. 10,418 ...............8,386 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............10,418 ................ 0 ............. (135) ............. (135) ................. 202 ..05/25/2060 .
312936-NA-1 .. FH A89385 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................101 .................. 100 ................. 109 ................. 100 ................. 9 ................(8) ................. 0 .................. 1 ................ 0 ................100 ................ 0 ................. 0 ................. 0 ....................2 ..10/01/2039 .

49130N-FC-8 .. KENTUCKY HIGHER EDUCATION STUD ................. ....... ..12/26/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 50,905 ...............50,905 ............. 50,905 ............. 49,207 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............50,905 ................ 0 ................. 0 ................. 0 .............. 2,680 ..03/25/2051 .
312936-SK-4 ... FH A89522 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 45,852 .............. 46,719 ............. 48,575 ............. 47,448 ...............683 ............. (229) ................. 0 ................454 ................ 0 ............47,901 ................ 0 ...........(2,049) ...........(2,049) .............. 1,837 ..11/01/2039 .

606072-LG-9 .. MISSOURI HIGHER EDUCATION LOAN ................. ....... ..11/27/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 43,273 ...............43,273 ............. 43,273 ............. 40,983 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 43,273 ................ 0 ................. 0 ................. 0 ...............2,253 ..03/25/2061 .

 E
1
4
.3

5



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

SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

CUSIP
Identi-
fication Description

For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Con-

sideration Par Value Actual Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11+12-13)

15
Total

Foreign 
Exchange 
Change in 

Book/ 
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain
(Loss) on 
Disposal

Realized 
Gain (Loss) 
on Disposal

Total Gain 
(Loss) on 
Disposal

Bond
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date

312938-S3-8 ... FH A90538 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................164 .................. 164 ................. 178 ................. 162 ................ 14 ...............(12) ................. 0 .................. 2 ................ 0 ................164 ................ 0 ................. 0 ................. 0 ....................4 ..01/01/2040 .

606072-LK-0 .. MISSOURI HIGHER EDUCATION LOAN ................. ....... ..06/26/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 15,183 .............. 15,183 ............. 15,183 ............. 14,290 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............15,183 ................ 0 ................. 0 ................. 0 ................. 771 ..08/25/2061 .
312938-S4-6 ... FH A90539 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................134 .................. 134 ................. 146 ................. 133 ................ 12 ...............(11) ................. 0 .................. 1 ................ 0 ................134 ................ 0 ................. 0 ................. 0 ....................3 ..01/01/2040 .

662826-FP-6 .. NORTH TEXAS HIGHER EDUCATION A ................ ....... ..10/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 14,377 .............. 14,377 ............. 14,377 ............. 13,571 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............14,377 ................ 0 ................. 0 ................. 0 ................. 779 ..10/25/2061 .
312940-A4-1 .. FH A91827 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................190 .................. 190 ................. 207 ................. 189 ................ 15 ...............(14) ................. 0 .................. 1 ................ 0 ................190 ................ 0 ................. 0 ................. 0 ....................7 ..04/01/2040 .

66286V-AB-3 .. NORTH TEXAS HIGHER EDUCATION A ................ ....... ..12/26/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............18,568 .............. 18,568 ............. 18,568 ............. 17,892 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............18,568 ................ 0 ................. 0 ................. 0 ................. 899 ..09/25/2061 .
312940-M3-0 .. FH A92178 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 64 ....................64 .................. 69 ...................63 ................. 5 ................(5) ................. 0 .................. 0 ................ 0 ................. 64 ................ 0 ................. 0 ................. 0 ....................1 ..05/01/2040 .

78442G-JH-0 .. SLM STUDENT LOAN TRUST ........................... ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............41,770 .............. 41,770 ............. 41,822 ............. 40,457 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............41,822 ................ 0 ...............(52) ...............(52) .............. 2,308 ..12/17/2068 .
312940-RF-8 .. FH A92286 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................199 .................. 199 ................. 216 ................. 198 ................ 18 ...............(16) ................. 0 .................. 2 ................ 0 ................199 ................ 0 ................. 0 ................. 0 ....................5 ..05/01/2040 .
10620W-AF-5 .. BRAZOS EDUCATION LOAN AUTHORIT ................. ....... ..12/04/2023 . CANTOR FITZGERALD + CO ..................... ............149,360 ............. 156,281 ............156,281 ............ 152,243 ............ 4,038 ................. 0 ................. 0 ............. 4,038 ................ 0 ...........156,281 ................ 0 ...........(6,921) ...........(6,921) .............. 7,752 ..11/25/2071 .
312940-XF-1 .. FH A92478 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................541 .................. 541 ................. 588 ................. 537 ................ 44 ...............(40) ................. 0 .................. 4 ................ 0 ................541 ................ 0 ................. 0 ................. 0 .................. 12 ..06/01/2040 .

10620W-AJ-7 .. BRAZOS EDUCATION LOAN AUTHORIT ................. ....... ..06/26/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 74,908 .............. 81,812 ............. 81,812 ............. 79,959 ............ 1,853 ................. 0 ................. 0 ............. 1,853 ................ 0 ............81,812 ................ 0 ...........(6,903) ...........(6,903) ...............4,093 ..01/25/2072 .
312940-ZC-6 .. FH A92539 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 73,594 ...............73,594 ............. 78,320 ............. 74,608 ............ 3,060 ...........(4,074) ................. 0 ............(1,014) ................ 0 ............ 73,594 ................ 0 ................. 0 ................. 0 .............. 1,629 ..06/01/2040 .

26833R-AB-4 .. ECMC GROUP STUDENT LOAN TRUST .................. ....... ..05/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 69,986 .............. 71,740 ............. 71,740 ............. 68,313 ............ 3,427 ................. 0 ................. 0 ............. 3,427 ................ 0 ............71,740 ................ 0 ...........(1,755) ...........(1,755) ...............3,485 ..11/25/2070 .
312941-GA-9 .. FH A92893 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 51 ....................51 .................. 55 ...................50 ................. 6 ................(5) ................. 0 .................. 0 ................ 0 ................. 51 ................ 0 ................. 0 ................. 0 ....................1 ..07/01/2040 .

3133A3-NF-1 .. FED HM LN PC POOL QA8490 ........................ ....... ..11/28/2023 .
SANTANDER US CAPITAL 

MARKETS LLC .............. ..................... ............190,794 ............. 221,032 ............ 234,087 ............ 197,145 ........... 36,943 ................. 0 ................. 0 ............ 36,943 ................ 0 ...........234,087 ................ 0 ..........(43,293) ..........(43,293) .............. 6,634 ..04/01/2050 .
312942-PU-3 ... FH A94035 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 72,831 .............. 72,831 ............. 74,856 ............. 70,009 ............ 4,493 ...........(1,671) ................. 0 ............. 2,821 ................ 0 ............72,831 ................ 0 ................. 0 ................. 0 .............. 1,276 ..09/01/2040 .

3133BH-6X-9 .. FED HM LN PC POOL QE8086 ........................ ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............192,497 ............. 210,269 ............211,172 ............ 198,851 ...........12,321 ................. 0 ................. 0 ............12,321 ................ 0 ...........211,172 ................ 0 ......... (18,675) ......... (18,675) .............. 8,471 ..08/01/2052 .
312943-GF-4 ... FH A94698 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............102,362 ............. 102,362 ............ 109,192 ............ 101,588 ............ 7,275 ...........(6,500) ................. 0 ................774 ................ 0 ...........102,362 ................ 0 ................. 0 ................. 0 .............. 1,114 ..11/01/2040 .

3133BJ-AN-2 ... FED HM LN PC POOL QE8113 ........................ ....... ..11/28/2023 .
SANTANDER US CAPITAL 

MARKETS LLC .............. ..................... ............197,562 ............. 215,785 ............216,308 ............ 203,848 ...........12,460 ................. 0 ................. 0 ............12,460 ................ 0 ...........216,308 ................ 0 ......... (18,745) ......... (18,745) ...............8,554 ..08/01/2052 .
312945-CW-6 ... FH A96385 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 78,392 ...............78,392 ............. 82,740 ............. 75,355 ............ 7,047 ...........(4,010) ................. 0 ............. 3,037 ................ 0 ............78,392 ................ 0 ................. 0 ................. 0 .............. 1,813 ..01/01/2041 .

3133BK-FB-0 .. FED HM LN PC POOL QE9162 ........................ ....... ..12/12/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............101,690 ............. 108,642 ............ 108,922 ............ 104,791 ............ 4,130 ................. 0 ................. 0 ............. 4,130 ................ 0 ...........108,922 ................ 0 ...........(7,232) ...........(7,232) .............. 5,014 ..09/01/2052 .
312945-SX-7 ... FH A96834 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 24 ....................24 .................. 26 ...................23 ................. 3 ................(2) ................. 0 .................. 0 ................ 0 ................. 24 ................ 0 ................. 0 ................. 0 ....................1 ..02/01/2041 .

3133G7-KM-4 .. FED HM LN PC POOL QN1200 ........................ ....... ..12/12/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............409,253 ............. 444,885 ............ 453,991 ............ 410,114 ...........43,877 ................. 0 ................. 0 ............43,877 ................ 0 ...........453,991 ................ 0 ......... (44,738) ......... (44,738) ............. 10,781 ..12/01/2034 .
312946-PD-2 ... FH A97620 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................172 .................. 172 ................. 186 ................. 170 ................ 15 ...............(14) ................. 0 .................. 2 ................ 0 ................172 ................ 0 ................. 0 ................. 0 ....................4 ..03/01/2041 .

3133G7-Q3-0 .. FED HM LN PC POOL QN1374 ........................ ....... ..12/12/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............127,747 ............. 136,913 ............ 141,234 ............ 128,601 ...........12,633 ................. 0 ................. 0 ............12,633 ................ 0 ...........141,234 ................ 0 ......... (13,488) ......... (13,488) ...............3,925 ..01/01/2035 .
31296R-Z3-5 ... FH A17062 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 31,359 ...............31,359 ............. 31,917 ............. 32,038 ..............(249) ............. (430) ................. 0 .............. (679) ................ 0 ............ 31,359 ................ 0 ................. 0 ................. 0 ................. 834 ..12/01/2033 .

3133G7-Q6-3 .. FED HM LN PC POOL QN1377 ........................ ....... ..12/12/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............169,077 ............. 181,417 ............187,440 ............ 170,415 ...........17,025 ................. 0 ................. 0 ............17,025 ................ 0 ...........187,440 ................ 0 ......... (18,363) ......... (18,363) ...............5,342 ..01/01/2035 .
31307T-MA-6 .. FH J36653 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............409,441 ............. 409,441 ............ 422,556 ............ 392,073 ...........28,071 ......... (10,703) ................. 0 ............17,369 ................ 0 ...........409,441 ................ 0 ................. 0 ................. 0 ...............5,936 ..03/01/2032 .
3133G7-QB-2 .. FED HM LN PC POOL QN1350 ........................ ....... ..12/28/2023 . FRACTIONAL SHARES ....... ..................... ............. 77,479 .............. 84,510 ............. 85,774 ............. 77,946 ............ 7,828 ................. 0 ................. 0 ............. 7,828 ................ 0 ............85,774 ................ 0 ...........(8,295) ...........(8,295) .............. 2,061 ..01/01/2035 .
3131X6-4Z-0 .. FH ZK3540 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 23,257 ...............23,257 ............. 24,326 ..............22,524 ............ 1,452 ............. (719) ................. 0 ................733 ................ 0 ............ 23,257 ................ 0 ................. 0 ................. 0 ................. 354 ..09/01/2026 .

3133G7-QG-1 .. FED HM LN PC POOL QN1355 ........................ ....... ..12/12/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............. 94,064 ............. 102,320 ............103,787 ............. 94,376 ............ 9,411 ................. 0 ................. 0 ............. 9,411 ................ 0 .......... 103,787 ................ 0 ...........(9,723) ...........(9,723) .............. 2,467 ..01/01/2035 .
3131X6-VR-8 .. FH ZK3324 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................614 .................. 614 ................. 640 ................. 602 ................ 36 ...............(24) ................. 0 ................. 12 ................ 0 ................614 ................ 0 ................. 0 ................. 0 .................. 12 ..06/01/2026 .

3133G7-QX-4 .. FED HM LN PC POOL QN1370 ........................ ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............119,499 ............. 127,636 ............ 131,525 ............ 119,885 ...........11,640 ................. 0 ................. 0 ............11,640 ................ 0 ...........131,525 ................ 0 ......... (12,025) ......... (12,025) .............. 3,691 ..01/01/2035 .
3131X7-AL-2 .. FH ZK3611 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 24,960 ...............24,960 ............. 26,107 ............. 24,148 ............ 1,705 ............. (893) ................. 0 ................811 ................ 0 ............24,960 ................ 0 ................. 0 ................. 0 ................. 483 ..10/01/2026 .

3133KN-CZ-4 ... FED HM LN PC POOL RA6388 ........................ ....... ..12/12/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............377,962 ............. 454,598 ............ 447,566 ............ 389,420 ...........58,146 ................. 0 ................. 0 ............58,146 ................ 0 ...........447,566 ................ 0 ......... (69,604) ......... (69,604) ............. 11,327 ..12/01/2051 .
3131X7-HZ-4 .. FH ZK3848 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,434 ................6,434 .............. 6,764 ...............6,223 ...............480 ............. (270) ................. 0 ................210 ................ 0 ............. 6,434 ................ 0 ................. 0 ................. 0 ................. 102 ..01/01/2027 .
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3137FQ-XJ-7 .. FHLMC MULTIFAMILY STRUCTURED P ................ ....... ..11/30/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............351,841 ............. 375,000 ............ 386,233 ............ 348,838 ........... 37,395 ................. 0 ................. 0 ............ 37,395 ................ 0 ...........386,233 ................ 0 ..........(34,392) ..........(34,392) ...............9,574 ..10/25/2026 .
3131X7-KW-7 .. FH ZK3909 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,295 ................7,295 .............. 7,670 ...............7,066 ...............529 ............. (299) ................. 0 ................230 ................ 0 ............. 7,295 ................ 0 ................. 0 ................. 0 ................. 114 ..02/01/2027 .

3140HD-X6-6 .. FNMA POOL BK0700 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 99,997 ............. 108,710 ............110,977 ............ 100,280 ...........10,697 ................. 0 ................. 0 ............10,697 ................ 0 .......... 110,977 ................ 0 ......... (10,981) ......... (10,981) .............. 2,651 ..02/01/2035 .
3131XA-M9-9 .. FH ZK6684 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 39,769 ...............39,769 ............. 40,602 ............. 38,239 ............ 2,163 ............. (633) ................. 0 ............. 1,530 ................ 0 ............39,769 ................ 0 ................. 0 ................. 0 ................. 650 ..06/01/2029 .

3140HD-YC-2 ... FNMA POOL BK0706 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 82,228 .............. 89,840 ............. 91,629 ............. 82,540 ............ 9,089 ................. 0 ................. 0 ............. 9,089 ................ 0 ............91,629 ................ 0 ...........(9,401) ...........(9,401) ...............2,236 ..02/01/2035 .
3131XA-QS-3 .. FH ZK6765 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,453 ...............20,453 ............. 21,394 ............. 19,666 ............ 1,510 ............. (724) ................. 0 ................787 ................ 0 ............ 20,453 ................ 0 ................. 0 ................. 0 ................. 365 ..07/01/2029 .

3140HD-YD-0 .. FNMA POOL BK0707 .................................. ....... ..12/11/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............. 74,892 .............. 81,286 ............. 83,071 ............. 74,679 ............ 8,391 ................. 0 ................. 0 ............. 8,391 ................ 0 ............83,071 ................ 0 ...........(8,179) ...........(8,179) .............. 1,946 ..02/01/2035 .
3131XC-4G-9 .. FH ZK8923 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,487 ................1,487 ...............1,540 ...............1,389 ...............150 ...............(52) ................. 0 ................. 98 ................ 0 ............. 1,487 ................ 0 ................. 0 ................. 0 .................. 15 ..09/01/2032 .

3140HW-5S-7 .. FNMA POOL BL5356 .................................. ....... ..12/11/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............477,297 ............. 518,926 ............ 521,683 ............ 474,192 ...........47,491 ................. 0 ................. 0 ............47,491 ................ 0 ...........521,683 ................ 0 ......... (44,386) ......... (44,386) ............. 11,106 ..02/01/2027 .
3131XC-X5-1 .. FH ZK8800 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 30,135 ...............30,135 ............. 31,220 ............. 28,129 ............ 3,411 ...........(1,405) ................. 0 ............. 2,006 ................ 0 ............30,135 ................ 0 ................. 0 ................. 0 ................. 215 ..06/01/2032 .

3140HW-5U-2 ... FNMA POOL BL5358 .................................. ....... ..12/11/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............723,565 ............. 787,065 ............791,000 ............ 718,940 ...........72,060 ................. 0 ................. 0 ............72,060 ................ 0 .......... 791,000 ................ 0 ......... (67,436) ......... (67,436) ............. 16,863 ..02/01/2027 .
3131XC-Y4-3 .. FH ZK8831 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,762 .............. 20,762 ............. 21,510 ............. 19,395 ............ 2,070 ............. (703) ................. 0 ............. 1,367 ................ 0 ............20,762 ................ 0 ................. 0 ................. 0 ................. 259 ..07/01/2032 .

3140HW-6B-3 .. FNMA POOL BL5365 .................................. ....... ..12/11/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............407,872 ............. 443,446 ............ 445,802 ............ 405,219 ...........40,583 ................. 0 ................. 0 ............40,583 ................ 0 ...........445,802 ................ 0 ......... (37,930) ......... (37,930) ...............9,491 ..02/01/2027 .
3131XD-AU-9 .. FH ZK9019 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 23,740 ...............23,740 ............. 24,595 ............. 22,177 ............ 2,296 ............. (732) ................. 0 ............. 1,563 ................ 0 ............23,740 ................ 0 ................. 0 ................. 0 ................. 316 ..11/01/2032 .

3140HW-6C-1 .. FNMA POOL BL5366 .................................. ....... ..12/11/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............370,827 ............. 403,371 ............ 405,388 ............ 368,457 ...........36,931 ................. 0 ................. 0 ............36,931 ................ 0 ...........405,388 ................ 0 ......... (34,561) ......... (34,561) .............. 8,642 ..02/01/2027 .
3131XD-NR-2 ... FH ZK9400 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,930 ...............15,930 ............. 16,663 ............. 14,961 ............ 1,710 ............. (740) ................. 0 ................970 ................ 0 ............15,930 ................ 0 ................. 0 ................. 0 ................. 244 ..04/01/2033 .
3140HW-6H-0 .. FNMA POOL BL5371 .................................. ....... ..12/20/2023 . FRACTIONAL SHARES ....... ..................... ............379,871 ............. 413,209 ............ 415,275 ............ 377,443 ...........37,832 ................. 0 ................. 0 ............37,832 ................ 0 ...........415,275 ................ 0 ..........(35,404) ..........(35,404) .............. 8,853 ..02/01/2027 .
3131XJ-CU-4 ... FH ZL2783 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 41 ....................41 .................. 40 ...................38 ................. 2 ................. 1 ................. 0 .................. 3 ................ 0 ................. 41 ................ 0 ................. 0 ................. 0 ....................1 ..03/01/2042 .

3140HX-SM-3 .. FNMA POOL BL5923 ................................... ....... ..11/30/2023 .
INTL FCSTONE FINANCIAL 

INC./BD RATES ............ ..................... ............735,831 ............. 770,000 ............ 774,331 ............ 723,936 ........... 50,395 ................. 0 ................. 0 ............ 50,395 ................ 0 ...........774,331 ................ 0 ......... (38,500) ......... (38,500) ............. 15,154 ..03/01/2025 .
3131XV-6C-4 .. FH ZM2667 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............328,279 ............. 343,420 ............ 360,699 ............ 329,402 ...........32,876 ...........(6,348) ................. 0 ............26,528 ................ 0 ...........355,930 ................ 0 ......... (27,651) ......... (27,651) .............. 9,578 ..02/01/2047 .

3140HY-DC-9 ... FNMA POOL BL6398 .................................. ....... ..11/30/2023 .
INTL FCSTONE FINANCIAL 

INC./BD RATES ............ ..................... ............224,538 ............. 248,710 ............ 255,161 ............ 224,276 ...........30,885 ................. 0 ................. 0 ............30,885 ................ 0 ...........255,161 ................ 0 ......... (30,623) ......... (30,623) .............. 5,131 ..07/01/2027 .
3131XW-4R-1 .. FH ZM3532 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............124,058 ............. 124,058 ............ 129,912 ............ 114,928 ...........15,713 ...........(6,583) ................. 0 ............. 9,129 ................ 0 ...........124,058 ................ 0 ................. 0 ................. 0 ...............2,305 ..06/01/2047 .

3140K1-5G-7 .. FNMA POOL BO6246 .................................. ....... ..12/11/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............453,041 ............. 492,795 ............ 502,882 ............ 454,224 ...........48,658 ................. 0 ................. 0 ............48,658 ................ 0 ...........502,882 ................ 0 ......... (49,841) ......... (49,841) ............. 11,971 ..12/01/2034 .
3131XW-LS-0 .. FH ZM3037 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,068 ................1,068 ...............1,132 ...............1,019 ...............126 ...............(77) ................. 0 ................. 49 ................ 0 ............. 1,068 ................ 0 ................. 0 ................. 0 .................. 24 ..04/01/2047 .

3140K3-B4-3 .. FNMA POOL BO7258 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............264,464 ............. 284,845 ............ 294,303 ............ 267,552 ...........26,751 ................. 0 ................. 0 ............26,751 ................ 0 ...........294,303 ................ 0 ..........(29,839) ..........(29,839) .............. 8,538 ..01/01/2035 .
3131XX-GS-4 .. FH ZM3809 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 222 .................. 222 ................. 243 ................. 212 ................ 33 ...............(23) ................. 0 ................. 10 ................ 0 ................222 ................ 0 ................. 0 ................. 0 ....................5 ..07/01/2047 .
3140K3-B5-0 .. FNMA POOL BO7259 ................................... ....... ..12/28/2023 . FRACTIONAL SHARES ....... ..................... ............233,031 ............. 250,302 ............ 258,300 ............ 235,104 ...........23,196 ................. 0 ................. 0 ............23,196 ................ 0 ...........258,300 ................ 0 ..........(25,269) ..........(25,269) .............. 7,374 ..01/01/2035 .
3131XY-WF-2 .. FH ZM5146 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 34,476 ...............34,476 ............. 36,515 ............. 32,889 ............ 3,739 ...........(2,152) ................. 0 ............. 1,587 ................ 0 ............34,476 ................ 0 ................. 0 ................. 0 ................. 783 ..12/01/2047 .

3140K3-B8-4 .. FNMA POOL BO7262 .................................. ....... ..12/11/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............149,587 ............. 160,731 ............165,678 ............ 150,968 ...........14,710 ................. 0 ................. 0 ............14,710 ................ 0 .......... 165,678 ................ 0 ......... (16,091) ......... (16,091) ...............4,743 ..01/01/2035 .
3131Y0-YY-2 .. FH ZM6127 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 47,779 .............. 47,779 ............. 52,333 ............. 45,616 ............ 6,841 ...........(4,678) ................. 0 ............. 2,163 ................ 0 ............47,779 ................ 0 ................. 0 ................. 0 ................. 804 ..04/01/2048 .

3140K8-HS-3 .. FNMA POOL BP1140 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 24,435 .............. 27,682 ............. 28,698 ..............25,399 ............ 3,299 ................. 0 ................. 0 ............. 3,299 ................ 0 ............28,698 ................ 0 ...........(4,263) ...........(4,263) ................. 992 ..01/01/2050 .
3131Y3-W4-4 .. FH ZM8767 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 13,538 .............. 14,131 ............. 15,256 ............. 13,843 ............ 1,528 ...............(82) ................. 0 ............. 1,447 ................ 0 ............15,290 ................ 0 ...........(1,753) ...........(1,753) ................. 497 ..10/01/2048 .

3140KC-JM-5 .. FNMA POOL BP4767 .................................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............204,419 ............. 223,569 ............ 227,228 ............ 205,771 ...........21,457 ................. 0 ................. 0 ............21,457 ................ 0 ...........227,228 ................ 0 ......... (22,810) ......... (22,810) .............. 6,113 ..05/01/2050 .
3131YA-6L-9 .. FH ZN4475 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............337,966 ............. 375,872 ............ 393,961 ............ 334,961 ...........60,718 ...........(4,465) ................. 0 ............ 56,252 ................ 0 ...........391,214 ................ 0 ..........(53,248) ..........(53,248) .............. 8,227 ..11/01/2048 .

3140LH-HC-7 .. FNMA POOL BS6526 .................................. ....... ..11/30/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............240,744 ............. 260,000 ............261,138 ............ 246,670 ...........14,467 ................. 0 ................. 0 ............14,467 ................ 0 ...........261,138 ................ 0 ..........(20,394) ..........(20,394) ...............9,327 ..10/01/2029 .
3131YA-CD-0 .. FH ZN3668 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 54,147 ...............54,147 ............. 57,175 ............. 51,939 ............ 5,118 ...........(2,911) ................. 0 ............. 2,208 ................ 0 ............54,147 ................ 0 ................. 0 ................. 0 ................. 939 ..03/01/2034 .
3140LW-W7-8 .. FNMA POOL BT7869 .................................. ....... ..12/20/2023 . FRACTIONAL SHARES ....... ..................... ............. 56,205 ...............59,644 ............. 59,891 ............. 57,784 ............ 2,106 ................. 0 ................. 0 ............. 2,106 ................ 0 ............59,891 ................ 0 ...........(3,686) ...........(3,686) ...............2,624 ..09/01/2052 .
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3131YA-FR-6 .. FH ZN3776 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 42,976 ...............42,976 ............. 45,379 ............. 41,224 ............ 3,864 ...........(2,112) ................. 0 ............. 1,752 ................ 0 ............42,976 ................ 0 ................. 0 ................. 0 ................. 785 ..04/01/2034 .

3140QC-T4-8 .. FNMA POOL CA5070 .................................. ....... ..12/11/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............128,842 ............. 138,229 ............ 142,862 ............ 129,865 ...........12,997 ................. 0 ................. 0 ............12,997 ................ 0 ...........142,862 ................ 0 ......... (14,020) ......... (14,020) .............. 4,048 ..01/01/2035 .
3131YB-EH-7 .. FH ZN4636 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............292,792 ............. 328,066 ............ 343,854 ............ 292,359 ...........52,670 ...........(3,281) ................. 0 ............ 49,389 ................ 0 ...........341,748 ................ 0 ......... (48,956) ......... (48,956) .............. 7,372 ..10/01/2048 .

3140QM-4K-7 .. FNMA POOL CB2625 ................................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............411,858 ............. 497,772 ............ 497,733 ............ 425,049 ...........72,684 ................. 0 ................. 0 ............72,684 ................ 0 ...........497,733 ................ 0 ......... (85,875) ......... (85,875) ............. 12,378 ..01/01/2052 .
3131YD-J9-6 .. FH ZN6588 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 30,702 .............. 30,702 ............. 31,958 ............. 28,443 ............ 3,601 ...........(1,342) ................. 0 ............. 2,259 ................ 0 ............30,702 ................ 0 ................. 0 ................. 0 ................. 512 ..03/01/2049 .
3140QM-Q9-8 .. FNMA POOL CB2279 ................................... ....... ..12/20/2023 . FRACTIONAL SHARES ....... ..................... ............176,280 ............. 221,280 ............ 222,041 ............ 182,152 ...........39,888 ................. 0 ................. 0 ............39,888 ................ 0 ...........222,041 ................ 0 ......... (45,761) ......... (45,761) ...............4,423 ..12/01/2051 .
31326L-2F-1 .. FH 2B6174 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............137,261 ............. 137,261 ............ 135,524 ............ 130,768 ............ 5,100 ............ 1,392 ................. 0 ............. 6,492 ................ 0 ...........137,261 ................ 0 ................. 0 ................. 0 ...............3,022 ..06/01/2047 .

3140QP-H8-3 ... FNMA POOL CB3854 ................................... ....... ..12/11/2023 .
SANTANDER US CAPITAL 

MARKETS LLC .............. ..................... ............631,985 ............. 690,810 ............ 669,492 ............ 653,504 ...........15,988 ................. 0 ................. 0 ............15,988 ................ 0 ...........669,492 ................ 0 ......... (37,507) ......... (37,507) ............. 27,794 ..06/01/2052 .
31326M-WK-5 .. FH 2B6950 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................301 .................. 301 ................. 302 ................. 286 ................ 15 ................. 0 ................. 0 ................. 14 ................ 0 ................301 ................ 0 ................. 0 ................. 0 .................. 25 ..06/01/2048 .

3140QQ-NL-5 ... FNMA POOL CB4894 ................................... ....... ..12/11/2023 .
SANTANDER US CAPITAL 

MARKETS LLC .............. ..................... ............219,708 ............. 227,235 ............ 225,655 ............ 226,374 ............. (720) ................. 0 ................. 0 .............. (720) ................ 0 ...........225,655 ................ 0 ...........(5,947) ...........(5,947) ............. 11,448 ..10/01/2052 .
31329K-6M-1 .. FH ZA2676 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ......... 1,045,074 ...........1,045,074 ......... 1,098,798 ......... 1,010,894 ...........77,210 ......... (43,030) ................. 0 ............34,180 ................ 0 ........ 1,045,074 ................ 0 ................. 0 ................. 0 ............. 16,343 ..02/01/2027 .

3140QQ-NX-9 ... FNMA POOL CB4905 ................................... ....... ..04/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............249,539 ............. 252,357 ............ 252,120 ............ 257,012 ...........(4,892) ................. 0 ................. 0 ............(4,892) ................ 0 ...........252,120 ................ 0 ...........(2,581) ...........(2,581) ............. 13,800 ..10/01/2052 .
31329N-PU-6 ... FH ZA4935 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,649 ................2,649 ...............2,901 ...............2,532 ...............398 ............. (280) ................. 0 ................117 ................ 0 ............. 2,649 ................ 0 ................. 0 ................. 0 .................. 52 ..06/01/2047 .

3140QQ-P5-8 ... FNMA POOL CB4943 ................................... ....... ..11/28/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............578,336 ............. 613,890 ............ 596,097 ............ 596,085 ................ 12 ................. 0 ................. 0 ................. 12 ................ 0 ...........596,097 ................ 0 ......... (17,761) ......... (17,761) ............. 27,672 ..10/01/2052 .
31329P-6A-6 .. FH ZA6265 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,434 ................2,434 ...............2,555 ...............2,382 ...............191 ............. (139) ................. 0 ................. 52 ................ 0 ............. 2,434 ................ 0 ................. 0 ................. 0 .................. 34 ..01/01/2049 .

3142BA-JN-3 ... FED HM LN PC POOL 8C0269 ........................ ....... ..12/07/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............230,474 ............. 252,791 ............ 241,257 ............ 231,552 ............ 9,705 ................. 0 ................. 0 ............. 9,705 ................ 0 ...........241,257 ................ 0 ......... (10,783) ......... (10,783) .............. 6,396 ..05/01/2052 .
31329P-BB-8 .. FH ZA5434 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............81,173 .............. 81,173 ............. 86,271 ............. 75,180 ...........11,529 ...........(5,536) ................. 0 ............. 5,993 ................ 0 ............81,173 ................ 0 ................. 0 ................. 0 .............. 1,280 ..05/01/2048 .
35563P-QN-2 ... FREDDIE MAC   SCRT ................................ ....... ..12/07/2023 . OPPENHEIMER + CO. INC. ..................... ............. 79,851 ............. 104,431 ............107,558 ............. 86,136 ........... 21,422 ................. 0 ................. 0 ............ 21,422 ................ 0 ...........107,558 ................ 0 ......... (27,707) ......... (27,707) .............. 1,689 ..11/25/2059 .
31329P-HP-1 ... FH ZA5638 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............202,342 ............. 211,231 ............ 227,804 ............ 206,700 ...........21,770 ...........(1,142) ................. 0 ............20,628 ................ 0 ...........227,328 ................ 0 ......... (24,986) ......... (24,986) ...............7,449 ..08/01/2048 .

35563P-SE-0 ... FREDDIE MAC   SCRT ................................ ....... ..02/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 72,960 .............. 89,121 ............. 94,741 ............. 76,264 ...........18,477 ................. 0 ................. 0 ............18,477 ................ 0 ............94,741 ................ 0 ......... (21,781) ......... (21,781) .............. 1,894 ..05/25/2060 .
31329P-JU-8 ... FH ZA5675 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............87,803 .............. 87,803 ............. 91,960 ............. 83,732 ............ 8,950 ...........(4,880) ................. 0 ............. 4,071 ................ 0 ............87,803 ................ 0 ................. 0 ................. 0 .............. 1,755 ..09/01/2048 .
49130N-FC-8 .. KENTUCKY HIGHER EDUCATION STUD ................. ....... ..12/14/2023 . FRACTIONAL SHARES ....... ..................... ............165,833 ............. 173,712 ............173,712 ............ 167,920 ............ 5,793 ................. 0 ................. 0 ............. 5,793 ................ 0 ...........173,712 ................ 0 ...........(7,879) ...........(7,879) .............. 8,650 ..03/25/2051 .
31329P-MG-5 ... FH ZA5759 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............72,800 .............. 72,800 ............. 78,328 ............. 71,239 ............ 8,445 ...........(6,883) ................. 0 ............. 1,562 ................ 0 ............72,800 ................ 0 ................. 0 ................. 0 .............. 2,100 ..10/01/2048 .

606072-LG-9 .. MISSOURI HIGHER EDUCATION LOAN ................. ....... ..12/05/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............129,053 ............. 140,589 ............ 140,589 ............ 133,150 ............ 7,439 ................. 0 ................. 0 ............. 7,439 ................ 0 ...........140,589 ................ 0 ......... (11,536) ......... (11,536) ...............6,945 ..03/25/2061 .
31329Q-5T-4 ... FH ZA7158 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............106,904 ............. 111,765 ............117,510 ............ 109,384 ............ 8,990 ............. (485) ................. 0 ............. 8,505 ................ 0 .......... 117,889 ................ 0 ......... (10,985) ......... (10,985) ...............3,997 ..06/01/2049 .

606072-LK-0 .. MISSOURI HIGHER EDUCATION LOAN ................. ....... ..02/27/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............70,871 .............. 77,144 ............. 77,144 ............. 72,607 ............ 4,537 ................. 0 ................. 0 ............. 4,537 ................ 0 ............77,144 ................ 0 ...........(6,274) ...........(6,274) .............. 3,718 ..08/25/2061 .
31329Q-HD-6 ... FH ZA6528 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 76,029 .............. 76,029 ............. 81,463 ............. 72,526 ............ 9,829 ...........(6,326) ................. 0 ............. 3,503 ................ 0 ............76,029 ................ 0 ................. 0 ................. 0 .............. 1,441 ..04/01/2049 .

662826-FP-6 .. NORTH TEXAS HIGHER EDUCATION A ................ ....... ..10/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 88,919 .............. 97,881 ............. 97,881 ..............92,393 ............ 5,488 ................. 0 ................. 0 ............. 5,488 ................ 0 ............97,881 ................ 0 ...........(8,962) ...........(8,962) .............. 5,016 ..10/25/2061 .
31329Q-HG-9 ... FH ZA6531 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,923 ................3,923 .............. 4,117 ...............3,842 ...............295 ............. (215) ................. 0 ................. 80 ................ 0 ............. 3,923 ................ 0 ................. 0 ................. 0 .................. 93 ..03/01/2049 .
66286V-AB-3 .. NORTH TEXAS HIGHER EDUCATION A ................ ....... ..12/20/2023 . FRACTIONAL SHARES ....... ..................... .............73,717 .............. 80,722 ............. 80,722 ............. 77,786 ............ 2,936 ................. 0 ................. 0 ............. 2,936 ................ 0 ............80,722 ................ 0 ...........(7,006) ...........(7,006) .............. 3,685 ..09/25/2061 .
31329Q-HU-8 ... FH ZA6543 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 61,995 ...............61,995 ............. 66,702 ............. 60,448 ............ 7,898 ...........(6,352) ................. 0 ............. 1,546 ................ 0 ............61,995 ................ 0 ................. 0 ................. 0 .............. 1,290 ..03/01/2049 .
78442G-JH-0 .. SLM STUDENT LOAN TRUST ........................... ....... ..12/20/2023 . FRACTIONAL SHARES ....... ..................... ............165,560 ............. 168,141 ............168,351 ............ 162,855 ............ 5,496 ................. 0 ................. 0 ............. 5,496 ................ 0 ...........168,351 ................ 0 ...........(2,791) ...........(2,791) .............. 9,062 ..12/17/2068 .
3132A4-FG-8 .. FH ZS3767 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................102 .................. 102 ................. 100 ...................95 ................. 5 ................. 2 ................. 0 .................. 7 ................ 0 ................102 ................ 0 ................. 0 ................. 0 ....................2 ..07/01/2043 .

3137B4-WB-8 .. FHLMC MULTIFAMILY STRUCTURED P ................ ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............300,000 ............. 300,000 ............ 312,492 ............ 297,049 ........... 15,443 ................. 0 ................. 0 ............ 15,443 ................ 0 ...........312,492 ................ 0 ..........(12,492) ..........(12,492) .............. 3,891 ..07/25/2023 .
3132A5-JT-3 ... FH ZS4774 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............192,929 ............. 201,029 ............216,802 ............ 196,934 ........... 23,345 ...........(1,528) ................. 0 ............21,817 ................ 0 ...........218,751 ................ 0 ..........(25,822) ..........(25,822) ...............6,942 ..05/01/2048 .

3137B5-JM-6 .. FHLMC MULTIFAMILY STRUCTURED P ................ ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 99,530 ...............99,530 ............ 104,934 ............. 98,666 ............ 6,268 ................. 0 ................. 0 ............. 6,268 ................ 0 ...........104,934 ................ 0 ...........(5,404) ...........(5,404) .............. 1,669 ..07/25/2023 .
3132A8-GT-0 .. FH ZS7410 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,422 ................8,422 .............. 8,810 ...............8,041 ...............711 ............. (329) ................. 0 ................381 ................ 0 ............. 8,422 ................ 0 ................. 0 ................. 0 ................. 144 ..04/01/2031 .

3137B5-JM-6 .. FHLMC MULTIFAMILY STRUCTURED P ................ ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............447,885 ............. 447,885 ............ 447,028 ............ 443,998 ............ 3,030 ................. 0 ................. 0 ............. 3,030 ................ 0 ...........447,028 ................ 0 ...............857 ...............857 .............. 7,510 ..07/25/2023 .
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3132A9-Q2-6 ... FH ZS8573 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,740 ................1,740 .............. 1,803 ...............1,632 ...............161 ...............(52) ................. 0 ................109 ................ 0 ............. 1,740 ................ 0 ................. 0 ................. 0 .................. 23 ..07/01/2030 .

26833R-AB-4 .. ECMC GROUP STUDENT LOAN TRUST .................. ....... ..05/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 20,378 .............. 20,378 ............. 20,378 ............. 19,404 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............20,378 ................ 0 ................. 0 ................. 0 .............. 1,040 ..11/25/2070 .
3132A9-S6-5 ... FH ZS8641 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 54,479 ...............54,479 ............. 56,440 ............. 50,940 ............ 5,248 ...........(1,709) ................. 0 ............. 3,539 ................ 0 ............ 54,479 ................ 0 ................. 0 ................. 0 ................. 726 ..02/01/2032 .

31326K-NQ-6 .. FED HM LN PC POOL 2B4899 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 31,440 ...............31,440 ............. 31,813 ............. 32,055 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............31,813 ................ 0 ............. (373) ............. (373) .............. 1,578 ..11/01/2045 .
3132A9-TA-5 .. FH ZS8645 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,490 ................3,490 .............. 3,616 ...............3,264 ...............337 ............. (110) ................. 0 ................227 ................ 0 ............. 3,490 ................ 0 ................. 0 ................. 0 .................. 50 ..03/01/2032 .

31326K-TK-3 .. FED HM LN PC POOL 2B5054 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 13,548 ...............13,548 ............. 13,594 ............. 13,907 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 13,594 ................ 0 ...............(47) ...............(47) ................. 559 ..01/01/2046 .
3132A9-TZ-0 .. FH ZS8668 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,107 ................9,107 ...............9,434 ...............8,507 ...............891 ............. (291) ................. 0 ................600 ................ 0 ............. 9,107 ................ 0 ................. 0 ................. 0 ................. 124 ..09/01/2032 .

31326M-N4-1 .. FED HM LN PC POOL 2B6711 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 26,751 .............. 26,751 ............. 26,701 ............. 25,834 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............26,701 ................ 0 ................50 ................50 ................. 702 ..12/01/2047 .
3132A9-UH-8 ... FH ZS8684 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 27,734 ...............27,734 ............. 28,455 ............. 25,017 ............ 3,374 ............. (657) ................. 0 ............. 2,717 ................ 0 ............27,734 ................ 0 ................. 0 ................. 0 ................. 284 ..10/01/2032 .

31326N-K3-4 ... FED HM LN PC POOL 2B7514 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 23,005 ...............23,005 ............. 23,479 ............. 22,196 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 23,479 ................ 0 ............. (474) ............. (474) ................. 717 ..06/01/2049 .
3132A9-UK-1 .. FH ZS8686 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,791 ................8,791 ...............9,195 ...............8,352 ...............813 ............. (375) ................. 0 ................438 ................ 0 ............. 8,791 ................ 0 ................. 0 ................. 0 ................. 143 ..02/01/2033 .

3133G6-FV-2 .. FED HM LN PC POOL QN0180 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 18,495 ...............18,495 ............. 18,843 ............. 17,376 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............18,843 ................ 0 ............. (348) ............. (348) ................. 512 ..07/01/2034 .
3132AC-2W-9 ... FH ZT0789 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............187,142 ............. 187,442 ............ 200,849 ............ 178,725 ...........23,606 ......... (15,189) ................. 0 ............. 8,418 ................ 0 ...........187,142 ................ 0 ................. 0 ................. 0 ...............3,995 ..10/01/2048 .

3133G6-FW-0 .. FED HM LN PC POOL QN0181 ........................ ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 8,142 ................8,142 ...............8,423 ...............7,835 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 8,423 ................ 0 ............. (281) ............. (281) ................. 276 ..07/01/2034 .
3132AC-3B-4 ... FH ZT0794 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,996 ................3,996 ...............4,194 ...............3,941 ...............267 ............. (212) ................. 0 ................. 55 ................ 0 ............. 3,996 ................ 0 ................. 0 ................. 0 .................. 92 ..10/01/2048 .

3133G7-GT-4 .. FED HM LN PC POOL QN1110 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 26,046 .............. 26,046 ............. 26,309 ............. 24,025 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............26,309 ................ 0 ............. (263) ............. (263) ................. 604 ..12/01/2034 .
3132AC-MU-1 .. FH ZT0371 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 54,230 ...............54,230 ............. 58,755 ............. 52,990 ............ 6,928 ...........(5,689) ................. 0 ............. 1,240 ................ 0 ............ 54,230 ................ 0 ................. 0 ................. 0 .............. 1,288 ..05/01/2048 .

3133G7-QA-4 .. FED HM LN PC POOL QN1349 ........................ ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 74,831 .............. 74,831 ............. 77,306 ............. 70,301 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............77,306 ................ 0 ...........(2,476) ...........(2,476) .............. 2,113 ..01/01/2035 .
3132AC-S6-8 .. FH ZT0541 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,012 ................1,012 .............. 1,108 ................. 967 ...............147 ............. (103) ................. 0 ................. 45 ................ 0 ............. 1,012 ................ 0 ................. 0 ................. 0 .................. 22 ..06/01/2048 .

3137B0-4Y-7 .. FHLMC MULTIFAMILY STRUCTURED P ................ ....... ..01/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............860,000 ............. 860,000 ............869,641 ............ 857,405 ...........12,237 ................. 0 ................. 0 ............12,237 ................ 0 ...........869,641 ................ 0 ...........(9,641) ...........(9,641) .............. 1,874 ..01/25/2023 .
3132AC-YJ-3 ... FH ZT0713 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............163,853 ............. 170,842 ............ 184,246 ............ 167,361 ...........19,796 ...........(1,219) ................. 0 ............18,577 ................ 0 ...........185,938 ................ 0 ......... (22,085) ......... (22,085) ...............5,941 ..10/01/2048 .
3138EK-WQ-4 .. FNMA POOL AL3354 ................................... ....... ..02/01/2023 . MATURITY .................. ..................... ............262,983 ............. 262,983 ............266,640 ............ 261,904 ............ 4,736 ................. 0 ................. 0 ............. 4,736 ................ 0 ...........266,640 ................ 0 ...........(3,657) ...........(3,657) ................. 928 ..02/01/2023 .
3132AD-3U-0 ... FH ZT1711 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............50,178 .............. 50,178 ............. 53,989 ............. 49,156 ............ 5,683 ...........(4,661) ................. 0 ............. 1,022 ................ 0 ............50,178 ................ 0 ................. 0 ................. 0 .............. 1,124 ..02/01/2049 .

3138EK-XL-4 .. FNMA POOL AL3382 .................................. ....... ..02/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 80,297 .............. 80,297 ............. 80,701 ............. 79,839 ...............862 ................. 0 ................. 0 ................862 ................ 0 ............80,701 ................ 0 ............. (405) ............. (405) ................. 200 ..03/01/2023 .
3132AD-RA-8 .. FH ZT1381 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,890 ................4,890 ...............5,356 ...............4,668 ...............758 ............. (537) ................. 0 ................221 ................ 0 ............. 4,890 ................ 0 ................. 0 ................. 0 ................. 148 ..04/01/2048 .

3140EV-KT-3 .. FNMA POOL BC1205 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 38,904 ...............38,904 ............. 39,009 ............. 39,407 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............39,009 ................ 0 ............. (105) ............. (105) .............. 1,590 ..07/01/2046 .
3132AD-XY-9 .. FH ZT1595 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 85,971 .............. 85,971 ............. 90,229 ............. 84,219 ............ 6,664 ...........(4,912) ................. 0 ............. 1,752 ................ 0 ............85,971 ................ 0 ................. 0 ................. 0 .............. 2,026 ..01/01/2049 .

3140F5-BX-0 .. FNMA POOL BC9053 ................................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 25,254 ...............25,254 ............. 25,207 ............. 25,115 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............25,207 ................ 0 ................47 ................47 ................. 650 ..12/01/2046 .
3132AD-ZS-0 .. FH ZT1653 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 82,237 ...............82,237 ............. 86,835 ............. 79,087 ............ 7,548 ...........(4,399) ................. 0 ............. 3,150 ................ 0 ............82,237 ................ 0 ................. 0 ................. 0 .............. 1,571 ..01/01/2034 .

3140FD-WV-4 .. FNMA POOL BD6059 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 16,394 ...............16,394 ............. 16,345 ............. 16,502 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............16,345 ................ 0 ................ 49 ................ 49 ................. 538 ..08/01/2046 .
3132AE-AT-3 .. FH ZT1818 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,928 ................2,928 ...............3,073 ...............2,868 ...............222 ............. (162) ................. 0 ................. 60 ................ 0 ............. 2,928 ................ 0 ................. 0 ................. 0 .................. 52 ..11/01/2048 .

3140HD-YG-3 .. FNMA POOL BK0710 .................................. ....... ..05/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 25,880 .............. 25,880 ............. 26,736 ............. 24,313 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............26,736 ................ 0 ............. (855) ............. (855) ................. 749 ..02/01/2035 .
3132AE-B3-9 .. FH ZT1858 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............205,520 ............. 205,520 ............ 220,195 ............ 201,490 ........... 20,323 ......... (16,294) ................. 0 ............. 4,030 ................ 0 ...........205,520 ................ 0 ................. 0 ................. 0 .............. 4,862 ..04/01/2049 .

3140HU-ET-9 .. FNMA POOL BL2845 .................................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............656,878 ............. 656,878 ............ 667,552 ............ 638,687 ...........28,865 ................. 0 ................. 0 ............28,865 ................ 0 ...........667,552 ................ 0 ......... (10,674) ......... (10,674) ............. 19,079 ..07/01/2024 .
3132AE-E2-8 .. FH ZT1953 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 65,598 ...............65,598 ............. 70,579 ............. 64,148 ............ 7,261 ...........(5,811) ................. 0 ............. 1,449 ................ 0 ............65,598 ................ 0 ................. 0 ................. 0 .............. 1,641 ..05/01/2049 .
3140HU-ME-3 .. FNMA POOL BL3056 .................................. ....... ..01/01/2023 . MATURITY .................. ..................... ............259,193 ............. 259,193 ............ 265,834 ............ 258,453 ............ 7,382 ................. 0 ................. 0 ............. 7,382 ................ 0 ...........265,834 ................ 0 ...........(6,642) ...........(6,642) ................. 705 ..01/01/2023 .
3132AE-RT-5 .. FH ZT2298 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 29,444 ...............29,444 ............. 27,181 ....................0 ................. 0 ............ 2,264 ................. 0 ............. 2,264 ................ 0 ............ 29,444 ................ 0 ................. 0 ................. 0 ................. 205 ..09/01/2046 .
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3140J9-CN-9 ... FNMA POOL BM4576 .................................. ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............27,171 .............. 27,171 ............. 27,222 ............. 27,119 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 27,222 ................ 0 ...............(51) ...............(51) ................. 823 ..11/01/2047 .
3132D5-6B-3 ... FH SB8066 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,591 ...............19,591 ............. 16,879 ....................0 ................. 0 ............ 2,712 ................. 0 ............. 2,712 ................ 0 ............19,591 ................ 0 ................. 0 ................. 0 ................. 119 ..08/01/2035 .

3140JA-VD-7 .. FNMA POOL BM6011 .................................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 25,825 ...............25,825 ............. 26,833 ............. 24,778 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............26,833 ................ 0 ...........(1,008) ...........(1,008) ................. 718 ..11/01/2026 .
3132D5-6D-9 ... FH SB8068 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............201,523 ............. 201,523 ............ 173,625 ....................0 ................. 0 ...........27,898 ................. 0 ............27,898 ................ 0 ...........201,523 ................ 0 ................. 0 ................. 0 ...............1,235 ..10/01/2035 .

3140JB-Y4-2 .. FNMA POOL BM7030 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 21,961 .............. 21,961 ............. 20,854 ............. 20,157 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............20,854 ................ 0 ............1,107 ............1,107 ................. 519 ..06/01/2052 .
3132D5-6J-6 ... FH SB8073 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 91,765 .............. 91,765 ............. 79,061 ....................0 ................. 0 ...........12,704 ................. 0 ............12,704 ................ 0 ............91,765 ................ 0 ................. 0 ................. 0 ................. 555 ..11/01/2035 .

3140JB-ZV-1 .. FNMA POOL BM7055 .................................. ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 15,630 .............. 15,630 ............. 15,306 ............. 14,861 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............15,306 ................ 0 ...............324 ...............324 ................. 529 ..09/01/2052 .
3132D6-BV-1 .. FH SB8152 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,485 ................4,485 ...............3,848 ....................0 ................. 0 ...............637 ................. 0 ................637 ................ 0 ............. 4,485 ................ 0 ................. 0 ................. 0 .................. 10 ..05/01/2037 .

3140JN-T2-6 .. FNMA POOL BN5968 .................................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 28,026 .............. 28,026 ............. 28,626 ............. 26,318 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............28,626 ................ 0 ............. (600) ............. (600) ................. 762 ..07/01/2034 .
3132D6-C3-2 ... FH SB8190 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 14,605 .............. 14,605 ............. 13,787 ....................0 ................. 0 ...............818 ................. 0 ................818 ................ 0 ............14,605 ................ 0 ................. 0 ................. 0 .................. 73 ..11/01/2037 .

3140JR-SJ-1 ... FNMA POOL BN8620 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 21,093 ...............21,093 ............. 21,545 ............. 19,812 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 21,545 ................ 0 ............. (452) ............. (452) ................. 542 ..07/01/2034 .
3132D6-NS-5 ... FH SB8501 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,895 ................3,895 ...............4,026 ...............3,474 ...............543 ............. (123) ................. 0 ................421 ................ 0 ............. 3,895 ................ 0 ................. 0 ................. 0 .................. 42 ..08/01/2035 .

3140JW-AX-8 .. FNMA POOL BO1821 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............16,721 .............. 16,721 ............. 17,063 ............. 15,705 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............17,063 ................ 0 ............. (342) ............. (342) ................. 466 ..07/01/2034 .
3132DM-7H-2 ... FH SD0896 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 31,821 .............. 31,821 ............. 30,339 ............. 26,020 ............ 4,355 ............ 1,446 ................. 0 ............. 5,801 ................ 0 ............31,821 ................ 0 ................. 0 ................. 0 ................. 373 ..02/01/2052 .

3140K1-5Q-5 .. FNMA POOL BO6254 ................................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............11,611 .............. 11,611 ............. 11,790 ............. 11,038 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............11,790 ................ 0 ............. (180) ............. (180) ................. 304 ..12/01/2049 .
3132DM-AL-9 .. FH SD0011 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............198,674 ............. 214,786 ............ 225,224 ............ 199,662 ...........26,279 ...........(2,520) ................. 0 ............ 23,759 ................ 0 ...........223,421 ................ 0 ......... (24,747) ......... (24,747) ...............5,555 ..07/01/2049 .

3140K3-CG-5 .. FNMA POOL BO7270 .................................. ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 31,962 ...............31,962 ............. 32,226 ............. 30,358 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 32,226 ................ 0 ............. (263) ............. (263) ................. 764 ..01/01/2050 .
3132DM-AM-7 .. FH SD0012 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............207,243 ............. 207,243 ............218,026 ............ 193,573 ........... 24,520 ......... (10,850) ................. 0 ............13,670 ................ 0 ...........207,243 ................ 0 ................. 0 ................. 0 ...............3,239 ..06/01/2049 .

3140K4-ZX-1 .. FNMA POOL BO8857 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 5,084 ................5,084 ...............5,200 ...............4,864 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 5,200 ................ 0 ............. (116) ............. (116) ................. 149 ..11/01/2049 .
3132DM-C2-9 ... FH SD0089 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............275,464 ............. 275,464 ............ 281,835 ............ 243,734 ...........38,357 ...........(6,627) ................. 0 ............31,730 ................ 0 ...........275,464 ................ 0 ................. 0 ................. 0 .............. 4,664 ..09/01/2049 .

3140K7-V3-4 .. FNMA POOL BP0633 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 8,290 ................8,290 .............. 8,381 ...............7,884 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 8,381 ................ 0 ...............(90) ...............(90) ................. 217 ..01/01/2050 .
3132DM-KG-9 .. FH SD0295 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 79,737 .............. 79,737 ............. 76,602 ............. 71,690 ............ 4,901 ............ 3,146 ................. 0 ............. 8,047 ................ 0 ............79,737 ................ 0 ................. 0 ................. 0 ...............1,299 ..02/01/2049 .

3140LH-X6-2 .. FNMA POOL BS7000 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .................860 .................. 860 ................. 861 ................. 868 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................861 ................ 0 ................(1) ................(1) .................. 41 ..07/01/2027 .
3132DM-KH-7 .. FH SD0296 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ......... 1,064,390 ...........1,128,157 ......... 1,139,923 ......... 1,076,179 ...........64,097 ...........(3,139) ................. 0 ............60,958 ................ 0 ........1,137,137 ................ 0 ......... (72,747) ......... (72,747) ............. 32,609 ..03/01/2050 .

3140LW-Y8-4 .. FNMA POOL BT7934 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 26,456 ...............26,456 ............. 25,618 ............. 26,065 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............25,618 ................ 0 ...............838 ...............838 .............. 1,132 ..10/01/2052 .
3132DM-WU-5 ... FEDERAL HOME LOAN MORTGAGE CORPORATION - .... ....... ..12/01/2023 . Paydown .................... ..................... ............104,290 ............. 104,290 ............. 99,561 ............. 92,878 ............ 6,695 ............ 4,717 ................. 0 ............11,413 ................ 0 ...........104,290 ................ 0 ................. 0 ................. 0 .............. 1,895 ..07/01/2051 .

3140LX-EX-9 .. FNMA POOL BT8249 .................................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 8,867 ................8,867 .............. 8,691 ...............8,473 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 8,691 ................ 0 ...............177 ...............177 ................. 310 ..07/01/2052 .
3132DN-B8-5 ... FH SD0963 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............18,007 .............. 18,007 ............. 17,870 ............. 16,392 ............ 1,478 ...............138 ................. 0 ............. 1,616 ................ 0 ............18,007 ................ 0 ................. 0 ................. 0 ................. 386 ..01/01/2052 .

3140LX-FJ-9 .. FNMA POOL BT8268 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 15,029 ...............15,029 ............. 15,030 ............. 14,588 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............15,030 ................ 0 ................(1) ................(1) ................. 592 ..08/01/2052 .
3132DN-BH-5 ... FH SD0940 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 42,772 ...............42,772 ............. 40,468 ............. 37,636 ............ 2,869 ............ 2,266 ................. 0 ............. 5,135 ................ 0 ............42,772 ................ 0 ................. 0 ................. 0 ................. 719 ..03/01/2052 .

3140MS-NS-0 .. FNMA POOL BW1300 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 32,164 ...............32,164 ............. 31,393 ............. 31,884 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 31,393 ................ 0 ...............771 ...............771 .............. 1,462 ..10/01/2052 .
3132DN-BJ-1 ... FH SD0941 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............110,324 ............. 110,324 ............ 104,425 ............. 97,335 ............ 7,235 ............ 5,755 ................. 0 ............12,990 ................ 0 ...........110,324 ................ 0 ................. 0 ................. 0 .............. 1,881 ..04/01/2052 .

3140MS-RE-7 .. FNMA POOL BW1384 .................................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 33,819 ...............33,819 ............. 33,649 ............. 34,099 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 33,649 ................ 0 ...............169 ...............169 .............. 1,713 ..12/01/2052 .
3132DN-K7-7 .. FH SD1218 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 92,420 ...............92,420 ............. 91,951 ............. 88,165 ............ 3,785 ...............470 ................. 0 ............. 4,255 ................ 0 ............ 92,420 ................ 0 ................. 0 ................. 0 .............. 1,962 ..07/01/2049 .

3140N2-YE-5 .. FNMA POOL BW9708 .................................. ....... ..05/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............77,874 .............. 77,874 ............. 77,074 ............. 78,078 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............77,074 ................ 0 ...............800 ...............800 .............. 3,774 ..11/01/2052 .
3132DN-S6-1 ... FH SD1441 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,074 ................7,074 .............. 6,738 ....................0 ................. 0 ...............336 ................. 0 ................336 ................ 0 ............. 7,074 ................ 0 ................. 0 ................. 0 .................. 83 ..08/01/2052 .
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3142BA-JN-3 ... FED HM LN PC POOL 8C0269 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............38,787 .............. 38,787 ............. 37,017 ............. 35,528 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............37,017 ................ 0 ............1,770 ............1,770 ................. 933 ..05/01/2052 .
3132DP-AC-2 ... FH SD1803 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............257,085 ............. 257,085 ............260,781 ............ 258,371 ............ 2,394 ...........(3,680) ................. 0 ............(1,285) ................ 0 ...........257,085 ................ 0 ................. 0 ................. 0 .............. 7,331 ..09/01/2052 .

3142BA-KQ-4 .. FED HM LN PC POOL 8C0303 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 21,368 .............. 21,368 ............. 20,782 ............. 20,240 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............20,782 ................ 0 ...............586 ...............586 ................. 724 ..07/01/2052 .
3132DP-JH-2 ... FH SD2064 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................780 .................. 780 ................. 741 ....................0 ................. 0 ................ 39 ................. 0 ................. 39 ................ 0 ................780 ................ 0 ................. 0 ................. 0 ....................6 ..08/01/2052 .

3142BA-LT-7 .. FED HM LN PC POOL 8C0338 ........................ ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 30,904 ...............30,904 ............. 30,963 ............. 30,053 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............30,963 ................ 0 ...............(59) ...............(59) .............. 1,291 ..07/01/2052 .
3132DP-PP-7 ... FH SD2230 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,681 ................6,681 .............. 5,081 ....................0 ................. 0 ............1,600 ................. 0 ............. 1,600 ................ 0 ............. 6,681 ................ 0 ................. 0 ................. 0 .................. 11 ..08/01/2051 .

3142BA-MP-4 .. FED HM LN PC POOL 8C0366 ........................ ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 39,231 ...............39,231 ............. 39,246 ............. 37,881 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 39,246 ................ 0 ...............(15) ...............(15) ...............1,524 ..09/01/2052 .
3132DQ-6Y-7 .. FH SD3587 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,892 ................1,892 ...............1,823 ....................0 ................. 0 ................69 ................. 0 ................. 69 ................ 0 ............. 1,892 ................ 0 ................. 0 ................. 0 .................. 16 ..08/01/2053 .

3142BA-PP-1 .. FED HM LN PC POOL 8C0430 ........................ ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............18,776 .............. 18,776 ............. 18,286 ............. 18,454 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............18,286 ................ 0 ...............490 ...............490 ................. 819 ..11/01/2052 .
3132DQ-J7-2 ... FH SD2986 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 24,326 ...............24,326 ............. 22,369 ....................0 ................. 0 ............ 1,958 ................. 0 ............. 1,958 ................ 0 ............ 24,326 ................ 0 ................. 0 ................. 0 ................. 179 ..09/01/2052 .

3142BA-QR-6 .. FED HM LN PC POOL 8C0464 ........................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 22,862 ...............22,862 ............. 22,711 ............. 22,688 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............22,711 ................ 0 ...............151 ...............151 .............. 1,063 ..12/01/2052 .
3132DQ-QT-6 ... FH SD3166 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............17,307 .............. 17,307 ............. 15,963 ....................0 ................. 0 ............ 1,344 ................. 0 ............. 1,344 ................ 0 ............17,307 ................ 0 ................. 0 ................. 0 ................. 154 ..12/01/2047 .

35563P-3S-6 ... FREDDIE MAC   SCRT ................................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 22,677 .............. 22,677 ............. 23,207 ............. 20,404 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............23,207 ................ 0 ............. (530) ............. (530) ................. 422 ..11/25/2060 .
3132DV-3Q-6 ... FH SD8007 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 93,015 ...............93,015 ............. 97,622 ............. 90,959 ............ 7,978 ...........(5,923) ................. 0 ............. 2,055 ................ 0 ............93,015 ................ 0 ................. 0 ................. 0 .............. 2,036 ..08/01/2049 .

35563P-BS-7 ... FREDDIE MAC   SCRT ................................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 40,419 ...............36,530 ............. 37,105 ............. 32,171 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............37,105 ................ 0 ............ 3,314 ............ 3,314 ................. 869 ..07/25/2056 .
3132DV-4L-6 .. FH SD8027 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............70,586 .............. 70,586 ............. 74,245 ............. 69,026 ............ 5,831 ...........(4,272) ................. 0 ............. 1,560 ................ 0 ............70,586 ................ 0 ................. 0 ................. 0 .............. 1,456 ..11/01/2049 .

35563P-DD-8 ... FREDDIE MAC   SCRT ................................ ....... ..11/28/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 48,090 .............. 48,090 ............. 49,339 ............. 43,902 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 49,339 ................ 0 ...........(1,249) ...........(1,249) .............. 1,462 ..06/25/2057 .
3132DV-K7-9 .. FH SD7518 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 50,408 .............. 50,408 ............. 53,917 ............. 44,890 ............ 9,114 ...........(3,595) ................. 0 ............. 5,519 ................ 0 ............50,408 ................ 0 ................. 0 ................. 0 ................. 812 ..06/01/2050 .

35563P-SU-4 ... FREDDIE MAC   SCRT ................................ ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 13,296 ...............13,296 ............. 13,923 ............. 12,254 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 13,923 ................ 0 ............. (627) ............. (627) ................. 309 ..05/25/2060 .
3132DV-KN-4 ... FH SD7501 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 39,601 .............. 39,601 ............. 42,157 ............. 37,938 ............ 4,352 ...........(2,689) ................. 0 ............. 1,663 ................ 0 ............39,601 ................ 0 ................. 0 ................. 0 ................. 870 ..07/01/2049 .

35563P-TK-5 ... FREDDIE MAC   SCRT ................................ ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 5,854 ................5,854 .............. 6,165 ...............5,149 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 6,165 ................ 0 ............. (311) ............. (311) ................. 140 ..05/25/2060 .
3132DV-L6-0 .. FH SD7549 - RMBS ................................... ....... ..05/05/2023 . Various ................... ..................... ......... 1,238,575 ...........1,469,796 ......... 1,414,908 ..........1,209,833 ..........205,909 ............ 1,805 ................. 0 ...........207,715 ................ 0 ........ 1,417,548 ................ 0 ........ (178,973) ........ (178,973) ............. 12,683 ..01/01/2052 .

35563P-WF-2 ... FREDDIE MAC   SCRT ................................ ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 23,684 ...............23,684 ............. 24,674 ............. 21,711 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............24,674 ................ 0 ............. (990) ............. (990) ................. 553 ..09/25/2060 .
3132DV-LC-7 .. FH SD7523 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............383,767 ............. 383,767 ............ 406,313 ............ 329,518 ...........76,819 ......... (22,570) ................. 0 ............ 54,248 ................ 0 ...........383,767 ................ 0 ................. 0 ................. 0 .............. 5,300 ..08/01/2050 .

606072-LD-6 .. MISSOURI HIGHER EDUCATION LOAN ................. ....... ..02/27/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 25,390 ...............25,390 ............. 25,390 ............. 24,143 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 25,390 ................ 0 ................. 0 ................. 0 .............. 1,321 ..01/25/2061 .
3132DV-LY-9 .. FH SD7543 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............165,939 ............. 165,939 ............ 174,625 ............ 142,334 ........... 32,143 ...........(8,537) ................. 0 ............23,606 ................ 0 ...........165,939 ................ 0 ................. 0 ................. 0 ...............2,313 ..08/01/2051 .

63942N-AB-4 ... NAVIENT STUDENT LOAN TRUST ...................... ....... ..11/27/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............26,617 .............. 26,617 ............. 26,617 ..............25,454 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............26,617 ................ 0 ................. 0 ................. 0 ...............1,393 ..12/26/2069 .
3132DV-MC-6 .. FH SD7555 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............229,084 ............. 229,084 ............206,802 ............ 203,632 ............ 3,170 ...........22,282 ................. 0 ............ 25,452 ................ 0 ...........229,084 ................ 0 ................. 0 ................. 0 ...............3,546 ..08/01/2052 .

78442G-JH-0 .. SLM STUDENT LOAN TRUST ........................... ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 28,296 ...............28,296 ............. 28,296 ............. 27,406 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............28,296 ................ 0 ................. 0 ................. 0 .............. 1,563 ..12/17/2068 .
3132DW-A5-2 ... FH SD8128 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ......... 3,137,189 ...........3,726,775 ......... 3,248,054 ..........3,047,832 ..........204,235 ......... 116,247 ................. 0 ...........320,482 ................ 0 ........ 3,368,314 ................ 0 ........ (231,125) ........ (231,125) ............. 54,793 ..02/01/2051 .
3132DW-A6-0 .. FH SD8129 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............487,374 ............. 487,374 ............ 427,003 ....................0 ................. 0 ...........60,372 ................. 0 ............60,372 ................ 0 ...........487,374 ................ 0 ................. 0 ................. 0 ...............5,528 ..02/01/2051 .
3132DW-BP-7 .. FH SD8146 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ......... 1,106,990 ...........1,106,990 ............ 930,045 ....................0 ................. 0 ......... 176,946 ................. 0 ...........176,946 ................ 0 ........1,106,990 ................ 0 ................. 0 ................. 0 ............. 10,038 ..05/01/2051 .
3132DW-BY-8 .. FH SD8155 - RMBS .................................. ....... ..02/09/2023 . Various ................... ..................... ............942,611 ...........1,120,145 ......... 1,102,520 ............ 913,272 ......... 189,711 ...............225 ................. 0 ...........189,936 ................ 0 ........1,103,208 ................ 0 ........ (160,597) ........ (160,597) .............. 4,468 ..07/01/2051 .
3132DW-C6-8 .. FH SD8193 - RMBS .................................. ....... ..01/10/2023 . Various ................... ..................... ............284,753 ............. 341,546 ............ 280,335 ............ 278,103 ............ 2,285 ...............304 ................. 0 ............. 2,589 ................ 0 ...........280,692 ................ 0 ............ 4,061 ............ 4,061 ................. 777 ..02/01/2052 .
3132DW-DC-4 ... FH SD8199 - RMBS .................................. ....... ..06/07/2023 . Various ................... ..................... ........19,724,865 ......... 24,071,297 ........ 19,067,368 ........ 19,599,981 ........ (527,579) ..........205,927 ................. 0 ......... (321,652) ................ 0 .......19,278,329 ................ 0 ..........446,536 ..........446,536 ............ 226,452 ..03/01/2052 .
3132DW-DQ-3 ... FH SD8211 - RMBS .................................. ....... ..03/24/2023 . Various ................... ..................... ......... 8,828,167 ......... 10,561,257 ......... 8,404,641 ......... 8,603,668 ........ (196,406) ...........48,157 ................. 0 ......... (148,249) ................ 0 ........ 8,455,419 ................ 0 ......... 372,748 ......... 372,748 ............. 65,683 ..05/01/2052 .
3132DW-ES-8 .. FH SD8245 - RMBS ................................... ....... ..12/13/2023 . Various ................... ..................... ......... 6,005,672 ...........6,212,318 ......... 6,099,477 ....................0 ................. 0 ............ 8,854 ................. 0 ............. 8,854 ................ 0 ........6,108,331 ................ 0 ........ (102,659) ........ (102,659) ............. 87,653 ..09/01/2052 .
3132DW-EZ-2 .. FEDERAL HOME LOAN MORTGAGE CORPORATION - .... ....... ..01/10/2023 . Various ................... ..................... ............. 32,485 ...............38,975 ............. 31,990 ............. 31,751 ...............238 ................20 ................. 0 ................258 ................ 0 ............32,009 ................ 0 ...............476 ...............476 .................. 89 ..08/01/2052 .
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3132DW-F3-2 ... FH SD8286 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 80,502 .............. 80,502 ............. 76,989 ....................0 ................. 0 ............ 3,513 ................. 0 ............. 3,513 ................ 0 ............80,502 ................ 0 ................. 0 ................. 0 .............. 1,212 ..01/01/2053 .
3132E0-NK-4 .. FH SD3994 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 23,628 ...............23,628 ............. 22,478 ....................0 ................. 0 ............ 1,150 ................. 0 ............. 1,150 ................ 0 ............23,628 ................ 0 ................. 0 ................. 0 ................. 147 ..09/01/2053 .
3132FC-EB-7 .. FH Z40130 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............668,690 ............. 730,588 ............700,908 ............660,777 ...........41,093 ...........10,507 ................. 0 ............51,600 ................ 0 ...........712,377 ................ 0 ......... (43,687) ......... (43,687) ............. 15,340 ..01/01/2046 .
3132G7-NK-7 .. FH U80394 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............125,415 ............. 125,415 ............ 132,940 ............117,817 ...........13,666 ...........(6,068) ................. 0 ............. 7,598 ................ 0 ...........125,415 ................ 0 ................. 0 ................. 0 ...............2,445 ..06/01/2033 .
3132GD-5K-4 ... FH Q00850 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................119 .................. 119 ................. 129 ................. 118 ................ 11 ...............(10) ................. 0 .................. 1 ................ 0 ................119 ................ 0 ................. 0 ................. 0 ....................3 ..05/01/2041 .
3132GD-EC-2 ... FH Q00131 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 79 ....................79 .................. 86 .................. 78 ................ 11 ...............(10) ................. 0 .................. 1 ................ 0 ................. 79 ................ 0 ................. 0 ................. 0 ....................2 ..04/01/2041 .
3132GD-QH-8 ... FH Q00456 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................107 .................. 107 ................. 116 ................. 106 ................ 10 ................(9) ................. 0 .................. 1 ................ 0 ................107 ................ 0 ................. 0 ................. 0 ....................3 ..04/01/2041 .
3132GD-S8-6 .. FH Q00543 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................375 .................. 375 ................. 407 ................. 372 ................ 35 ...............(32) ................. 0 .................. 3 ................ 0 ................375 ................ 0 ................. 0 ................. 0 ....................7 ..05/01/2041 .
3132GE-J2-7 .. FH Q01181 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................618 .................. 618 ................. 670 ................. 612 ................ 56 ...............(50) ................. 0 .................. 6 ................ 0 ................618 ................ 0 ................. 0 ................. 0 .................. 14 ..06/01/2041 .
3132GE-NV-8 .. FH Q01304 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 24,390 .............. 24,760 ............. 26,546 ............. 25,101 ............ 1,097 ............. (328) ................. 0 ................770 ................ 0 ............25,871 ................ 0 ...........(1,481) ...........(1,481) ................. 903 ..06/01/2041 .
3132GE-S8-4 .. FH Q01443 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................724 .................. 724 ................. 786 ................. 717 ................ 72 ...............(65) ................. 0 .................. 7 ................ 0 ................724 ................ 0 ................. 0 ................. 0 .................. 15 ..06/01/2041 .
3132GF-JQ-1 .. FH Q02071 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 78,427 .............. 78,427 ............. 81,343 ............. 77,720 ............ 3,613 ...........(2,907) ................. 0 ................707 ................ 0 ............78,427 ................ 0 ................. 0 ................. 0 .............. 1,712 ..07/01/2041 .
3132GF-KT-3 .. FH Q02106 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 20,136 ...............20,520 ............. 21,947 ............. 20,802 ...............967 ............. (150) ................. 0 ................818 ................ 0 ............21,620 ................ 0 ...........(1,484) ...........(1,484) ................. 808 ..07/01/2041 .
3132GG-EW-1 .. FH Q02849 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................150 .................. 150 ................. 163 ................. 149 ................ 14 ...............(13) ................. 0 .................. 1 ................ 0 ................150 ................ 0 ................. 0 ................. 0 ....................5 ..08/01/2041 .
3132GG-HW-8 .. FH Q02945 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,071 ................3,071 ...............3,333 ...............3,043 ...............282 ............. (254) ................. 0 ................. 28 ................ 0 ............. 3,071 ................ 0 ................. 0 ................. 0 ................. 102 ..08/01/2041 .
3132GJ-4Z-9 ... FH Q03840 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 31,962 ...............33,737 ............. 36,731 ............. 32,431 ............ 4,114 ............. (339) ................. 0 ............. 3,776 ................ 0 ............36,207 ................ 0 ...........(4,244) ...........(4,244) ................. 962 ..10/01/2041 .
3132GK-W5-1 .. FH Q04568 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,349 ................4,349 ...............4,652 ...............4,310 ...............280 ............. (240) ................. 0 ................. 39 ................ 0 ............. 4,349 ................ 0 ................. 0 ................. 0 ................. 107 ..11/01/2041 .
3132GK-YJ-9 .. FH Q04613 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............104,750 ............. 104,750 ............ 109,562 ............ 100,695 ............ 8,184 ...........(4,128) ................. 0 ............. 4,055 ................ 0 ...........104,750 ................ 0 ................. 0 ................. 0 ...............2,854 ..11/01/2041 .
3132GL-V8-4 .. FH Q05439 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 16,464 .............. 16,464 ............. 17,329 ............. 15,827 ............ 1,325 ............. (688) ................. 0 ................637 ................ 0 ............16,464 ................ 0 ................. 0 ................. 0 ................. 364 ..01/01/2042 .
3132GS-KQ-1 .. FH Q07203 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 39,775 ...............39,775 ............. 41,105 ............. 38,247 ............ 2,676 ...........(1,147) ................. 0 ............. 1,529 ................ 0 ............39,775 ................ 0 ................. 0 ................. 0 ................. 729 ..04/01/2042 .
3132GT-6G-7 .. FH Q08671 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............76,105 ...............83,440 ............. 82,557 ............. 78,194 ............ 4,438 ...............(12) ................. 0 ............. 4,427 ................ 0 ............82,620 ................ 0 ...........(6,516) ...........(6,516) .............. 2,271 ..06/01/2042 .
3132GT-YG-6 .. FH Q08511 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................182 .................. 182 ................. 181 ................. 166 ................ 15 ................. 1 ................. 0 ................. 16 ................ 0 ................182 ................ 0 ................. 0 ................. 0 ....................3 ..05/01/2042 .
3132GT-Z7-5 .. FH Q08566 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............135,590 ............. 135,590 ............ 146,924 ............ 130,358 ...........15,476 ......... (10,245) ................. 0 ............. 5,231 ................ 0 ...........135,590 ................ 0 ................. 0 ................. 0 .............. 1,827 ..06/01/2042 .
3132GV-L6-7 .. FH Q09949 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .................571 .................. 571 ................. 567 ................. 520 ................ 47 ................. 4 ................. 0 ................. 51 ................ 0 ................571 ................ 0 ................. 0 ................. 0 ....................9 ..08/01/2042 .
3132H3-EE-9 ... FH U90133 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 37,137 .............. 37,137 ............. 39,900 ............. 35,617 ............ 4,132 ...........(2,611) ................. 0 ............. 1,521 ................ 0 ............37,137 ................ 0 ................. 0 ................. 0 ................. 853 ..08/01/2042 .
3132H3-JX-2 ... FH U90278 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 35,110 ...............38,913 ............. 39,662 ............. 36,378 ............ 3,193 ...............(72) ................. 0 ............. 3,120 ................ 0 ............ 39,499 ................ 0 ...........(4,388) ...........(4,388) .............. 1,068 ..10/01/2042 .
3132H3-K4-4 ... FH U90315 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 89,480 .............. 97,676 ............. 99,571 ............. 91,317 ............ 8,066 ............. (386) ................. 0 ............. 7,681 ................ 0 ............98,997 ................ 0 ...........(9,517) ...........(9,517) ...............2,534 ..10/01/2042 .
3132H3-LK-7 .. FH U90330 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............51,670 .............. 57,481 ............. 58,582 ............. 53,735 ............ 4,720 ...............(78) ................. 0 ............. 4,642 ................ 0 ............58,378 ................ 0 ...........(6,707) ...........(6,707) .............. 1,586 ..10/01/2042 .
3132H7-BD-5 ... FH U99035 - RMBS ................................... ....... ..12/01/2023 . Various ................... ..................... ............. 92,687 ............. 102,010 ............103,978 ............. 95,450 ............ 8,504 ............. (351) ................. 0 ............. 8,153 ................ 0 ...........103,603 ................ 0 ......... (10,916) ......... (10,916) ...............2,754 ..11/01/2042 .
3132HB-XZ-3 .. FH U91696 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,548 ................8,548 .............. 8,812 ...............8,179 ...............625 ............. (256) ................. 0 ................369 ................ 0 ............. 8,548 ................ 0 ................. 0 ................. 0 ................. 143 ..07/01/2043 .
3132HL-GZ-0 .. FH Q10216 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................518 .................. 518 ................. 518 ................. 472 ................ 46 ................. 0 ................. 0 ................. 46 ................ 0 ................518 ................ 0 ................. 0 ................. 0 ....................9 ..08/01/2042 .
3132HL-MY-6 .. FH Q10375 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................788 .................. 788 ................. 788 ................. 718 ................ 70 ................. 0 ................. 0 ................. 70 ................ 0 ................788 ................ 0 ................. 0 ................. 0 .................. 18 ..08/01/2042 .
3132HL-NE-9 ... FH Q10389 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 30,173 .............. 32,868 ............. 32,603 ............. 30,823 ............ 1,802 ...............(40) ................. 0 ............. 1,762 ................ 0 ............ 32,585 ................ 0 ...........(2,412) ...........(2,412) ................. 861 ..08/01/2042 .
3132HN-BY-4 ... FH Q11855 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,154 ................1,154 ...............1,153 ...............1,051 ...............102 ................. 1 ................. 0 ................103 ................ 0 ............. 1,154 ................ 0 ................. 0 ................. 0 .................. 25 ..10/01/2042 .
3132HN-TL-3 ... FH Q12355 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .................912 .................. 912 ................. 911 ................. 830 ................ 80 ................. 1 ................. 0 ................. 81 ................ 0 ................912 ................ 0 ................. 0 ................. 0 .................. 17 ..11/01/2042 .
3132HP-2U-7 ... FH Q13487 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,061 ................2,061 ...............2,059 ...............1,877 ...............182 ................. 2 ................. 0 ................183 ................ 0 ............. 2,061 ................ 0 ................. 0 ................. 0 .................. 25 ..12/01/2042 .
3132HP-4P-6 ... FH Q13530 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,868 ................4,868 ...............4,864 ...............4,434 ...............430 ................. 4 ................. 0 ................433 ................ 0 ............. 4,868 ................ 0 ................. 0 ................. 0 .................. 86 ..11/01/2042 .
3132HP-7F-5 ... FH Q13594 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .................906 .................. 906 ................. 905 ................. 825 ................ 80 ................. 1 ................. 0 ................. 81 ................ 0 ................906 ................ 0 ................. 0 ................. 0 .................. 14 ..12/01/2042 .
3132HP-Y6-5 ... FH Q13433 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,088 ................5,088 ...............5,085 ...............4,635 ...............449 ................. 4 ................. 0 ................453 ................ 0 ............. 5,088 ................ 0 ................. 0 ................. 0 .................. 58 ..12/01/2042 .
3132HQ-BC-5 ... FH Q13635 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 11,522 ...............11,522 ............. 11,513 ............. 10,496 ............ 1,017 ................. 8 ................. 0 ............. 1,026 ................ 0 ............11,522 ................ 0 ................. 0 ................. 0 ................. 182 ..11/01/2042 .
3132HQ-CZ-3 ... FH Q13688 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,722 ................4,722 .............. 4,718 ...............4,301 ...............417 ................. 4 ................. 0 ................420 ................ 0 ............. 4,722 ................ 0 ................. 0 ................. 0 .................. 73 ..12/01/2042 .
3132HQ-JB-9 ... FH Q13858 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................741 .................. 741 ................. 740 ................. 675 ................ 65 ................. 1 ................. 0 ................. 66 ................ 0 ................741 ................ 0 ................. 0 ................. 0 .................. 15 ..12/01/2042 .
3132HQ-KU-5 ... FH Q13907 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................940 .................. 940 ................. 940 ................. 856 ................ 83 ................. 1 ................. 0 ................. 84 ................ 0 ................940 ................ 0 ................. 0 ................. 0 .................. 16 ..12/01/2042 .
3132HQ-MQ-2 ... FH Q13967 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,123 ................1,123 ...............1,122 ...............1,023 ................ 99 ................. 1 ................. 0 ................100 ................ 0 ............. 1,123 ................ 0 ................. 0 ................. 0 .................. 24 ..12/01/2042 .
3132HQ-MW-9 ... FH Q13973 - RMBS .................................. ....... ..08/15/2023 . Various ................... ..................... .............10,476 .............. 11,794 ............. 12,048 ............. 10,736 ............ 1,296 ...............(16) ................. 0 ............. 1,280 ................ 0 ............12,016 ................ 0 ...........(1,540) ...........(1,540) ................. 248 ..12/01/2042 .
3132HQ-N6-5 ... FH Q14013 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,134 ................1,134 ...............1,133 ...............1,033 ...............100 ................. 1 ................. 0 ................101 ................ 0 ............. 1,134 ................ 0 ................. 0 ................. 0 .................. 28 ..12/01/2042 .
3132HQ-PN-6 ... FH Q14029 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,519 ...............12,519 ............. 12,509 ............. 11,404 ............ 1,105 ................. 9 ................. 0 ............. 1,115 ................ 0 ............12,519 ................ 0 ................. 0 ................. 0 ................. 188 ..12/01/2042 .
3132HQ-XJ-6 ... FH Q14281 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............10,416 .............. 10,416 ............. 10,408 ...............9,489 ...............920 ................. 8 ................. 0 ................927 ................ 0 ............10,416 ................ 0 ................. 0 ................. 0 ................. 190 ..01/01/2043 .
3132HR-EL-0 .. FH Q14639 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,892 ................1,892 .............. 1,889 ...............1,724 ...............165 ................. 4 ................. 0 ................168 ................ 0 ............. 1,892 ................ 0 ................. 0 ................. 0 .................. 19 ..01/01/2043 .
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3132HR-MV-9 ... FH Q14872 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 40,014 .............. 40,014 ............. 39,984 ............. 36,451 ............ 3,533 ................30 ................. 0 ............. 3,562 ................ 0 ............40,014 ................ 0 ................. 0 ................. 0 ................. 659 ..01/01/2043 .
3132HR-PU-8 ... FH Q14935 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ................. 244 .................. 244 ................. 242 ................. 222 ................ 20 ................. 2 ................. 0 ................. 22 ................ 0 ................244 ................ 0 ................. 0 ................. 0 ....................4 ..01/01/2043 .
3132HT-3R-5 ... FHS 326 F2 - CMO/RMBS ............................ ....... ..12/15/2023 . Paydown .................... ..................... ............. 87,533 ...............87,533 ............. 87,725 ............. 85,726 ............ 4,229 ...........(2,423) ................. 0 ............. 1,807 ................ 0 ............87,533 ................ 0 ................. 0 ................. 0 ...............2,547 ..03/15/2044 .
3132J7-EK-4 .. FH Q16037 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............108,556 ............. 122,501 ............117,817 ............ 110,795 ............ 7,424 ...............448 ................. 0 ............. 7,872 ................ 0 .......... 118,667 ................ 0 ......... (10,112) ......... (10,112) ...............2,793 ..03/01/2043 .
3132J7-T7-7 .. FH Q16473 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,228 ................4,228 ...............4,220 ...............3,824 ...............396 ................. 8 ................. 0 ................404 ................ 0 ............. 4,228 ................ 0 ................. 0 ................. 0 .................. 69 ..03/01/2043 .
3132JN-7D-3 ... FH Q21792 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,328 ................1,328 ...............1,450 ...............1,312 ...............151 ............. (135) ................. 0 ................. 15 ................ 0 ............. 1,328 ................ 0 ................. 0 ................. 0 .................. 44 ..09/01/2043 .
3132L5-TH-6 .. FH V80552 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 34,163 ...............35,494 ............. 38,034 ............. 34,119 ............ 3,846 ............. (949) ................. 0 ............. 2,897 ................ 0 ............37,016 ................ 0 ...........(2,853) ...........(2,853) ................. 844 ..02/01/2041 .
3132L5-TJ-2 ... FH V80553 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 9,639 ...............10,234 ............. 10,966 ...............9,839 ............ 1,041 ............. (116) ................. 0 ................924 ................ 0 ............10,763 ................ 0 ...........(1,124) ...........(1,124) ................. 312 ..06/01/2040 .
3132L7-YL-7 .. FH V82515 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............174,372 ............. 188,307 ............188,086 ............ 175,071 ...........13,016 ................ 53 ................. 0 ............13,069 ................ 0 .......... 188,140 ................ 0 ......... (13,768) ......... (13,768) .............. 4,781 ..06/01/2046 .
3132LA-NJ-7 .. FH V84893 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 38,062 .............. 38,062 ............. 39,760 ............. 37,344 ............ 2,467 ...........(1,748) ................. 0 ................719 ................ 0 ............38,062 ................ 0 ................. 0 ................. 0 ................. 743 ..11/01/2048 .
3132M3-6N-2 ... FH Q23877 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............100,712 ............. 100,712 ............108,171 ............. 97,029 ...........10,252 ...........(6,568) ................. 0 ............. 3,684 ................ 0 .......... 100,712 ................ 0 ................. 0 ................. 0 .............. 1,465 ..12/01/2043 .
3132M4-N2-7 ... FH Q24309 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............247,373 ............. 247,373 ............ 265,694 ............ 238,325 ........... 27,299 ......... (18,251) ................. 0 ............. 9,048 ................ 0 ...........247,373 ................ 0 ................. 0 ................. 0 .............. 5,701 ..01/01/2044 .
3132M9-MM-3 .. FH Q28764 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............302,599 ............. 329,567 ............ 342,209 ............ 308,847 ........... 32,303 ...........(1,982) ................. 0 ............30,321 ................ 0 ...........339,168 ................ 0 ......... (36,569) ......... (36,569) .............. 8,709 ..06/01/2044 .
3132MA-UA-7 .. FH Q29877 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 6,173 ................6,600 .............. 7,186 ...............6,427 ...............760 ...............(46) ................. 0 ................714 ................ 0 ............. 7,141 ................ 0 ............. (968) ............. (968) ................. 209 ..11/01/2044 .
3132QL-5G-4 ... FH Q30846 - RMBS .................................. ....... ..08/15/2023 . Various ................... ..................... ............339,701 ............. 382,656 ............ 392,297 ............ 344,092 ...........46,880 ............. (446) ................. 0 ............ 46,434 ................ 0 ...........390,526 ................ 0 ......... (50,824) ......... (50,824) .............. 8,082 ..01/01/2045 .
3132QM-S3-6 ... FH Q31437 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............13,187 .............. 14,577 ............. 15,420 ............. 13,639 ............ 1,657 ...............(51) ................. 0 ............. 1,606 ................ 0 ............ 15,245 ................ 0 ...........(2,058) ...........(2,058) ................. 406 ..02/01/2045 .
3132QM-XE-6 .. FH Q31576 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 12,238 ...............13,442 ............. 14,219 ............. 12,577 ............ 1,619 ...............(56) ................. 0 ............. 1,562 ................ 0 ............14,139 ................ 0 ...........(1,901) ...........(1,901) ................. 360 ..02/01/2045 .
3132QN-RH-4 ... FH Q32287 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 44,087 ...............48,345 ............. 51,140 ..............45,233 ............ 5,521 ............. (195) ................. 0 ............. 5,325 ................ 0 ............50,558 ................ 0 ...........(6,471) ...........(6,471) .............. 1,286 ..03/01/2045 .
3132QP-2S-2 ... FH Q33484 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............465,125 ............. 465,125 ............ 482,785 ............ 434,208 ...........47,846 ......... (16,929) ................. 0 ............30,917 ................ 0 ...........465,125 ................ 0 ................. 0 ................. 0 .............. 7,602 ..05/01/2045 .
3132QR-QB-9 ... FH Q34949 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,815 .............. 12,815 ............. 12,694 ............. 11,674 ............ 1,020 ...............122 ................. 0 ............. 1,141 ................ 0 ............12,815 ................ 0 ................. 0 ................. 0 ................. 275 ..07/01/2045 .
3132QS-GY-8 .. FH Q35614 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................786 .................. 786 ................. 785 ................. 732 ................ 53 ................. 1 ................. 0 ................. 54 ................ 0 ................786 ................ 0 ................. 0 ................. 0 .................. 15 ..08/01/2045 .
3132QT-6E-1 .. FH Q37168 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,388 ................5,388 ...............5,679 ...............5,171 ...............503 ............. (286) ................. 0 ................217 ................ 0 ............. 5,388 ................ 0 ................. 0 ................. 0 .................. 84 ..11/01/2045 .
3132QT-F7-6 .. FH Q36489 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................537 .................. 537 ................. 536 ................. 500 ................ 36 ................. 1 ................. 0 ................. 37 ................ 0 ................537 ................ 0 ................. 0 ................. 0 .................. 10 ..09/01/2045 .
3132QU-C5-0 ... FH Q37291 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 13,538 ...............14,534 ............. 14,517 ............. 13,536 ...............981 ................. 5 ................. 0 ................986 ................ 0 ............ 14,522 ................ 0 ............. (984) ............. (984) ................. 377 ..11/01/2045 .
3132QU-LU-5 ... FH Q37538 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,709 ................4,709 ...............4,963 ...............4,519 ...............488 ............. (298) ................. 0 ................189 ................ 0 ............. 4,709 ................ 0 ................. 0 ................. 0 ................. 140 ..11/01/2045 .
3132QV-FR-7 .. FH Q38275 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 5,822 ................5,955 .............. 6,381 ...............5,730 ...............708 ............. (255) ................. 0 ................453 ................ 0 ............. 6,183 ................ 0 ............. (361) ............. (361) ................. 163 ..07/01/2045 .
3132QW-WE-5 .. FH Q39644 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 24,406 ...............24,406 ............. 24,691 ............. 22,709 ............ 1,986 ............. (288) ................. 0 ............. 1,697 ................ 0 ............24,406 ................ 0 ................. 0 ................. 0 ................. 546 ..03/01/2046 .
3132WD-VV-3 .. FH Q40627 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 16,346 .............. 16,346 ............. 16,398 ............. 14,644 ............ 1,751 ...............(49) ................. 0 ............. 1,702 ................ 0 ............16,346 ................ 0 ................. 0 ................. 0 ................. 237 ..05/01/2046 .
3132WD-YN-8 .. FH Q40716 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 16,203 .............. 16,203 ............. 17,091 ............. 15,071 ............ 2,039 ............. (908) ................. 0 ............. 1,131 ................ 0 ............16,203 ................ 0 ................. 0 ................. 0 ................. 313 ..05/01/2046 .
3132WE-6P-2 .. FH Q41777 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 32,828 .............. 35,681 ............. 35,639 ............. 33,173 ............ 2,467 ................. 7 ................. 0 ............. 2,474 ................ 0 ............35,647 ................ 0 ...........(2,819) ...........(2,819) ................. 931 ..05/01/2046 .
3132WE-D2-5 ... FH Q41020 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............28,107 .............. 28,107 ............. 28,197 ............. 25,228 ............ 2,969 ...............(90) ................. 0 ............. 2,878 ................ 0 ............28,107 ................ 0 ................. 0 ................. 0 ................. 440 ..06/01/2046 .
3132WE-UP-5 ... FH Q41489 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............19,070 .............. 19,070 ............. 19,131 ............. 17,085 ............ 2,049 ...............(63) ................. 0 ............. 1,985 ................ 0 ............19,070 ................ 0 ................. 0 ................. 0 ................. 262 ..07/01/2046 .
3132WH-EG-6 .. FH Q43734 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 21,566 .............. 21,566 ............. 21,653 ............. 19,321 ............ 2,334 ...............(89) ................. 0 ............. 2,245 ................ 0 ............21,566 ................ 0 ................. 0 ................. 0 ................. 314 ..10/01/2046 .
3132WH-NX-9 ... FH Q44005 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 14,586 ...............15,544 ............. 15,525 ............. 14,451 ............ 1,074 ................. 7 ................. 0 ............. 1,081 ................ 0 ............ 15,532 ................ 0 ............. (946) ............. (946) ................. 334 ..10/01/2046 .
3132WJ-JJ-1 ... FH Q44764 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 13,326 .............. 14,126 ............. 14,110 ............. 13,133 ...............977 ................. 7 ................. 0 ................984 ................ 0 ............14,117 ................ 0 ............. (791) ............. (791) ................. 304 ..12/01/2046 .
3132WJ-UN-9 ... FH Q45088 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 53,178 .............. 53,178 ............. 53,462 ............. 47,642 ............ 5,790 ............. (255) ................. 0 ............. 5,536 ................ 0 ............53,178 ................ 0 ................. 0 ................. 0 ................. 790 ..12/01/2046 .
3132WJ-UU-3 ... FH Q45094 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............195,452 ............. 195,452 ............196,276 ............ 175,105 ...........21,154 ............. (807) ................. 0 ............20,347 ................ 0 ...........195,452 ................ 0 ................. 0 ................. 0 .............. 3,306 ..12/01/2046 .
3132WK-VH-8 .. FH Q46015 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,616 ................8,616 ...............8,545 ...............8,018 ...............519 ................79 ................. 0 ................598 ................ 0 ............. 8,616 ................ 0 ................. 0 ................. 0 ................. 188 ..02/01/2047 .
3132WM-PB-4 .. FH Q47617 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,197 ................6,197 ...............6,145 ...............5,765 ...............380 ................51 ................. 0 ................432 ................ 0 ............. 6,197 ................ 0 ................. 0 ................. 0 ................. 118 ..04/01/2047 .
3132XC-R3-1 ... FH G67706 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............16,971 .............. 16,971 ............. 17,194 ............. 15,789 ............ 1,408 ............. (226) ................. 0 ............. 1,182 ................ 0 ............16,971 ................ 0 ................. 0 ................. 0 ................. 316 ..12/01/2047 .
3132XC-RX-5 ... FH G67702 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,956 ................1,956 .............. 1,988 ...............1,877 ...............113 ...............(33) ................. 0 ................. 80 ................ 0 ............. 1,956 ................ 0 ................. 0 ................. 0 .................. 41 ..01/01/2047 .
3132XC-SK-2 ... FH G67722 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 50,563 ...............50,563 ............. 55,122 ............. 50,930 ............ 4,670 ...........(5,037) ................. 0 .............. (367) ................ 0 ............50,563 ................ 0 ................. 0 ................. 0 .............. 1,385 ..03/01/2049 .
3132XS-3U-2 ... FH Q50810 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............11,310 .............. 11,310 ............. 11,793 ............. 10,802 ............ 1,033 ............. (525) ................. 0 ................508 ................ 0 ............11,310 ................ 0 ................. 0 ................. 0 ................. 267 ..09/01/2047 .
3132XS-E2-2 ... FH Q50152 - RMBS .................................. ....... ..04/19/2023 . Various ................... ..................... ............489,744 ............. 510,914 ............ 549,233 ............ 486,622 ...........69,076 ...........(1,283) ................. 0 ............67,793 ................ 0 ...........554,415 ................ 0 ......... (64,671) ......... (64,671) .............. 7,748 ..08/01/2047 .
3132XT-B8-0 .. FH Q50962 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,893 ................6,893 .............. 6,897 ...............6,401 ...............497 ................(5) ................. 0 ................492 ................ 0 ............. 6,893 ................ 0 ................. 0 ................. 0 ................. 134 ..09/01/2047 .
3132XV-J3-8 .. FH Q52981 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 11,324 ...............11,324 ............. 11,808 ............. 10,815 ............ 1,079 ............. (570) ................. 0 ................509 ................ 0 ............11,324 ................ 0 ................. 0 ................. 0 ................. 309 ..12/01/2047 .
3132XW-4M-0 .. FH Q54427 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,465 ................2,465 ...............2,574 ...............2,348 ...............231 ............. (113) ................. 0 ................117 ................ 0 ............. 2,465 ................ 0 ................. 0 ................. 0 .................. 17 ..02/01/2048 .
3132XW-E6-4 .. FH Q53756 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 28,366 .............. 28,366 ............. 29,611 ............. 27,017 ............ 2,744 ...........(1,396) ................. 0 ............. 1,349 ................ 0 ............28,366 ................ 0 ................. 0 ................. 0 ................. 643 ..01/01/2048 .
3132XX-E4-7 .. FH Q54654 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,621 ................1,621 ...............1,692 ...............1,548 ...............160 ...............(87) ................. 0 ................. 73 ................ 0 ............. 1,621 ................ 0 ................. 0 ................. 0 .................. 41 ..03/01/2048 .
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3132XX-XT-1 .. FH Q55189 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,523 ................2,523 ...............2,634 ...............2,409 ...............214 ...............(99) ................. 0 ................114 ................ 0 ............. 2,523 ................ 0 ................. 0 ................. 0 .................. 32 ..04/01/2048 .
3132XX-YS-2 .. FH Q55220 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............375,635 ............. 375,635 ............ 371,527 ............ 348,249 ...........23,105 ............ 4,281 ................. 0 ............27,386 ................ 0 ...........375,635 ................ 0 ................. 0 ................. 0 .............. 7,841 ..04/01/2048 .
3132XY-5K-9 .. FH Q56249 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,761 ................7,761 .............. 7,918 ...............7,467 ...............475 ............. (181) ................. 0 ................294 ................ 0 ............. 7,761 ................ 0 ................. 0 ................. 0 ................. 178 ..05/01/2048 .
3132Y0-FE-5 .. FH Q56464 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,863 ................9,863 ............. 10,229 ...............9,416 ...............845 ............. (399) ................. 0 ................446 ................ 0 ............. 9,863 ................ 0 ................. 0 ................. 0 ................. 297 ..06/01/2048 .
3132Y0-UU-2 ... FH Q56894 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,683 ................6,683 ...............6,932 ...............6,381 ...............590 ............. (288) ................. 0 ................302 ................ 0 ............. 6,683 ................ 0 ................. 0 ................. 0 ................. 160 ..06/01/2048 .
3132Y1-6Y-9 .. FH Q58086 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 14,714 .............. 14,714 ............. 15,000 ............. 14,156 ...............847 ............. (289) ................. 0 ................558 ................ 0 ............14,714 ................ 0 ................. 0 ................. 0 ................. 358 ..08/01/2048 .
3132Y1-7A-0 .. FH Q58088 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 22,378 ...............22,378 ............. 22,840 ............. 21,623 ............ 1,244 ............. (489) ................. 0 ................755 ................ 0 ............22,378 ................ 0 ................. 0 ................. 0 ................. 534 ..08/01/2048 .
3132Y2-S8-0 .. FH Q58642 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,948 ................1,948 ...............1,946 ...............1,860 ................ 86 ................. 2 ................. 0 ................. 88 ................ 0 ............. 1,948 ................ 0 ................. 0 ................. 0 .................. 43 ..09/01/2048 .
3132Y4-CV-2 ... FH Q59983 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,443 ................6,443 ...............6,955 ...............6,321 ...............686 ............. (564) ................. 0 ................122 ................ 0 ............. 6,443 ................ 0 ................. 0 ................. 0 ................. 151 ..11/01/2048 .
31334X-D4-8 ... FH QA1023 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,717 ................5,717 ...............5,654 ...............5,314 ...............340 ................63 ................. 0 ................403 ................ 0 ............. 5,717 ................ 0 ................. 0 ................. 0 .................. 88 ..07/01/2049 .
31334Y-FD-4 ... FH QA1964 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............295,795 ............. 318,127 ............ 333,785 ............ 295,726 ...........38,664 ...........(4,342) ................. 0 ............ 34,322 ................ 0 ...........330,048 ................ 0 ..........(34,252) ..........(34,252) .............. 8,159 ..08/01/2049 .
31335A-FW-3 .. FH G60181 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 47,602 .............. 47,602 ............. 52,682 ............. 46,815 ............ 5,847 ...........(5,060) ................. 0 ................786 ................ 0 ............47,602 ................ 0 ................. 0 ................. 0 .............. 1,136 ..01/01/2045 .
31335A-J3-3 ... FH G60282 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............214,996 ............. 223,134 ............ 243,094 ............ 221,447 ...........21,083 ...........(3,946) ................. 0 ............17,137 ................ 0 ...........238,584 ................ 0 ......... (23,588) ......... (23,588) ...............7,525 ..06/01/2042 .
31335A-LZ-9 .. FH G60344 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................379 .................. 379 ................. 385 ................. 364 ................ 21 ................(6) ................. 0 ................. 15 ................ 0 ................379 ................ 0 ................. 0 ................. 0 ....................8 ..12/01/2045 .
31335A-PE-2 ... FH G60421 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............244,426 ............. 244,426 ............261,880 ............ 234,385 ...........27,737 ......... (17,696) ................. 0 ............10,041 ................ 0 ...........244,426 ................ 0 ................. 0 ................. 0 ...............5,330 ..01/01/2046 .
31335A-R3-4 ... FH G60506 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 82,913 ...............82,913 ............. 87,032 ............. 77,150 ............ 9,880 ...........(4,118) ................. 0 ............. 5,762 ................ 0 ............82,913 ................ 0 ................. 0 ................. 0 .............. 1,430 ..04/01/2046 .
31335A-RL-4 ... FH G60491 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............244,786 ............. 260,866 ............ 281,654 ............ 250,768 ........... 29,544 ...........(1,899) ................. 0 ............27,645 ................ 0 ...........278,413 ................ 0 ......... (33,627) ......... (33,627) .............. 8,031 ..08/01/2043 .
31335A-TT-5 .. FH G60562 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,142 ...............13,142 ............. 14,001 ............. 12,633 ............ 1,402 ............. (893) ................. 0 ................509 ................ 0 ............13,142 ................ 0 ................. 0 ................. 0 ................. 260 ..01/01/2044 .
31335A-ZH-4 ... FH G60744 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 76,451 ...............82,529 ............. 82,432 ............. 76,728 ............ 5,704 ................ 24 ................. 0 ............. 5,728 ................ 0 ............82,456 ................ 0 ...........(6,005) ...........(6,005) .............. 2,004 ..07/01/2046 .
31335B-MB-9 .. FH G61254 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 17,644 .............. 17,644 ............. 18,419 ............. 16,805 ............ 1,623 ............. (784) ................. 0 ................839 ................ 0 ............17,644 ................ 0 ................. 0 ................. 0 ................. 398 ..01/01/2048 .
31335B-ME-3 .. FH G61257 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 41,758 .............. 41,758 ............. 43,900 ............. 37,411 ............ 6,625 ...........(2,278) ................. 0 ............. 4,347 ................ 0 ............41,758 ................ 0 ................. 0 ................. 0 ................. 674 ..11/01/2046 .
31335P-NF-8 ... FH G80390 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............10,071 .............. 10,071 ...............9,844 ...............9,386 ...............456 ...............229 ................. 0 ................685 ................ 0 ............10,071 ................ 0 ................. 0 ................. 0 ................. 191 ..03/01/2043 .
31339D-4L-9 ... FHR 2411G FJ - CMO/RMBS ......................... ....... ..12/15/2023 . Paydown .................... ..................... .................865 .................. 865 ................. 865 ................. 856 ................ 29 ...............(20) ................. 0 .................. 9 ................ 0 ................865 ................ 0 ................. 0 ................. 0 .................. 26 ..12/15/2029 .
3133A2-JK-7 .. FH QA7466 - RMBS .................................. ....... ..01/01/2023 . Various ................... ..................... ............. 29,122 ...............29,122 ............. 30,323 ............. 28,125 ............ 2,119 ...........(1,123) ................. 0 ................997 ................ 0 ............ 29,122 ................ 0 ................. 0 ................. 0 ................. 109 ..02/01/2050 .
3133A2-JX-9 ... FH QA7478 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,092 ...............12,092 ............. 12,719 ............. 11,094 ............ 1,913 ............. (914) ................. 0 ................999 ................ 0 ............12,092 ................ 0 ................. 0 ................. 0 ................. 187 ..03/01/2050 .
3133AF-X2-2 .. FH QB8797 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 83,558 ...............83,558 ............. 75,666 ............. 70,981 ............ 4,786 ............ 7,790 ................. 0 ............12,577 ................ 0 ............83,558 ................ 0 ................. 0 ................. 0 .............. 1,174 ..02/01/2051 .
3133AJ-GJ-6 .. FH QC0201 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............145,909 ............. 145,909 ............ 145,954 ............ 120,430 ........... 25,542 ...............(63) ................. 0 ............ 25,479 ................ 0 ...........145,909 ................ 0 ................. 0 ................. 0 .............. 1,819 ..03/01/2051 .
3133AX-L8-3 .. FH QD1251 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............111,399 ............. 111,399 ............. 85,951 ....................0 ................. 0 ...........25,448 ................. 0 ............ 25,448 ................ 0 ...........111,399 ................ 0 ................. 0 ................. 0 ................. 370 ..11/01/2051 .
3133B4-GZ-2 .. FH QD6516 - RMBS .................................. ....... ..03/24/2023 . Various ................... ..................... ............809,816 ............. 966,015 ............792,887 ............787,608 ............ 5,439 ............ 3,773 ................. 0 ............. 9,212 ................ 0 ...........796,820 ................ 0 ...........12,996 ...........12,996 .............. 6,047 ..02/01/2052 .
3133B4-L3-7 .. FH QD6646 - RMBS .................................. ....... ..08/16/2023 . Various ................... ..................... ............378,493 ............. 476,956 ............ 373,050 ............ 388,870 ..........(15,728) ............ 5,429 ................. 0 ...........(10,299) ................ 0 ...........378,571 ................ 0 ...............(78) ...............(78) .............. 6,642 ..02/01/2052 .
3133B6-DK-3 .. FH QD8206 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,110 ................1,110 ................. 907 ................. 941 ...............(32) ...............202 ................. 0 ................170 ................ 0 ............. 1,110 ................ 0 ................. 0 ................. 0 .................. 14 ..03/01/2052 .
3133B6-DL-1 .. FH QD8207 - RMBS .................................. ....... ..06/07/2023 . Various ................... ..................... ............715,831 ............. 873,501 ............ 716,953 ............ 711,592 ............ 5,556 ............ 7,062 ................. 0 ............12,617 ................ 0 ...........724,210 ................ 0 ...........(8,379) ...........(8,379) ...............9,236 ..03/01/2052 .
3133B6-KV-1 .. FH QD8408 - RMBS .................................. ....... ..06/07/2023 . Various ................... ..................... ............625,774 ............. 764,307 ............ 627,329 ............ 622,638 ............ 4,855 ............6,111 ................. 0 ............10,966 ................ 0 ...........633,604 ................ 0 ...........(7,830) ...........(7,830) .............. 8,067 ..03/01/2052 .
3133B6-UH-1 .. FH QD8684 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 21,046 .............. 21,046 ............. 19,824 ............. 18,519 ............ 1,325 ............ 1,201 ................. 0 ............. 2,527 ................ 0 ............21,046 ................ 0 ................. 0 ................. 0 ................. 351 ..03/01/2052 .
3133B7-4X-3 .. FH QD9838 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,284 ...............19,284 ............. 18,678 ............. 15,396 ............ 1,127 ...............589 ................. 0 ............. 1,715 ................ 0 ............19,284 ................ 0 ................. 0 ................. 0 ................. 373 ..04/01/2052 .
3133B7-GH-5 .. FH QD9200 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,533 ................1,533 ...............1,252 ...............1,298 ...............(44) ...............278 ................. 0 ................234 ................ 0 ............. 1,533 ................ 0 ................. 0 ................. 0 .................. 21 ..04/01/2052 .
3133B7-UJ-5 ... FH QD9585 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,719 .............. 13,719 ............. 13,289 ............. 10,959 ...............802 ...............419 ................. 0 ............. 1,221 ................ 0 ............13,719 ................ 0 ................. 0 ................. 0 ................. 203 ..04/01/2052 .
3133B7-Z6-8 .. FH QD9765 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,910 ................1,910 .............. 1,561 ...............1,618 ...............(55) ...............347 ................. 0 ................292 ................ 0 ............. 1,910 ................ 0 ................. 0 ................. 0 .................. 27 ..04/01/2052 .
3133B9-DC-5 ... FH QE0099 - RMBS .................................. ....... ..03/23/2023 . Various ................... ..................... ............233,339 ............. 280,580 ............ 219,456 ............ 228,573 ...........(9,142) ............ 1,451 ................. 0 ............(7,691) ................ 0 ...........220,882 ................ 0 ...........12,457 ...........12,457 .............. 1,740 ..04/01/2052 .
3133B9-Y2-4 ... FH QE0729 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................128 .................. 128 ................. 122 ....................0 ................. 0 ................. 6 ................. 0 .................. 6 ................ 0 ................128 ................ 0 ................. 0 ................. 0 ....................2 ..04/01/2052 .
3133B9-ZH-0 .. FH QE0744 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............41,778 .............. 41,778 ............. 38,443 ....................0 ................. 0 ............ 3,336 ................. 0 ............. 3,336 ................ 0 ............41,778 ................ 0 ................. 0 ................. 0 ................. 408 ..04/01/2052 .
3133BA-Q6-1 .. FH QE1377 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,074 ................1,074 ...............1,052 ................. 976 ................ 77 ................21 ................. 0 ................. 97 ................ 0 ............. 1,074 ................ 0 ................. 0 ................. 0 .................. 21 ..04/01/2052 .
3133BA-RH-6 .. FH QE1388 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................366 .................. 366 ................. 338 ....................0 ................. 0 ................28 ................. 0 ................. 28 ................ 0 ................366 ................ 0 ................. 0 ................. 0 ....................4 ..04/01/2052 .
3133BC-4V-6 .. FH QE3536 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................988 .................. 988 ................. 968 ................. 899 ................ 71 ................19 ................. 0 ................. 89 ................ 0 ................988 ................ 0 ................. 0 ................. 0 .................. 18 ..05/01/2052 .
3133BC-M3-8 .. FH QE3078 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............402,579 ............. 511,327 ............ 399,934 ............ 416,312 ..........(16,242) ............ 6,330 ................. 0 ............(9,913) ................ 0 ...........406,400 ................ 0 ...........(3,821) ...........(3,821) .............. 8,173 ..03/01/2052 .
3133BD-BR-5 ... FH QE3648 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,069 ................4,069 .............. 3,876 ....................0 ................. 0 ...............193 ................. 0 ................193 ................ 0 ............. 4,069 ................ 0 ................. 0 ................. 0 .................. 66 ..06/01/2052 .
3133BD-FF-7 .. FH QE3766 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,768 ................6,768 .............. 6,646 ...............6,155 ...............496 ...............118 ................. 0 ................614 ................ 0 ............. 6,768 ................ 0 ................. 0 ................. 0 ................. 156 ..06/01/2052 .
3133BE-3L-5 .. FH QE5303 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,895 ................2,895 ...............2,674 ....................0 ................. 0 ...............221 ................. 0 ................221 ................ 0 ............. 2,895 ................ 0 ................. 0 ................. 0 .................. 38 ..06/01/2052 .
3133BF-QF-0 .. FH QE5854 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,499 ................4,499 .............. 4,700 ...............4,503 ...............188 ............. (192) ................. 0 ................. (4) ................ 0 ............. 4,499 ................ 0 ................. 0 ................. 0 .................. 85 ..07/01/2052 .
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3133BF-RK-8 .. FH QE5890 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,817 ................2,817 ...............2,943 ...............2,819 ...............118 ............. (120) ................. 0 ................. (2) ................ 0 ............. 2,817 ................ 0 ................. 0 ................. 0 .................. 99 ..07/01/2052 .
3133BF-TA-8 .. FH QE5945 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .................376 .................. 376 ................. 348 ....................0 ................. 0 ................ 29 ................. 0 ................. 29 ................ 0 ................376 ................ 0 ................. 0 ................. 0 ....................5 ..07/01/2052 .
3133BF-WM-8 .. FH QE6052 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................351 .................. 351 ................. 334 ....................0 ................. 0 ................18 ................. 0 ................. 18 ................ 0 ................351 ................ 0 ................. 0 ................. 0 ....................3 ..07/01/2052 .
3133BF-WQ-9 .. FH QE6055 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 524 .................. 524 ................. 484 ....................0 ................. 0 ................40 ................. 0 ................. 40 ................ 0 ................524 ................ 0 ................. 0 ................. 0 ....................7 ..07/01/2052 .
3133BG-4K-1 .. FH QE7126 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,761 ................5,761 ...............5,321 ....................0 ................. 0 ...............440 ................. 0 ................440 ................ 0 ............. 5,761 ................ 0 ................. 0 ................. 0 .................. 79 ..08/01/2052 .
3133BG-M3-9 .. FH QE6678 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................122 .................. 122 ................. 117 ....................0 ................. 0 ................. 6 ................. 0 .................. 6 ................ 0 ................122 ................ 0 ................. 0 ................. 0 ....................2 ..08/01/2052 .
3133BH-BQ-8 .. FH QE7247 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,816 ................4,816 ...............5,031 ...............4,820 ...............201 ............. (206) ................. 0 ................. (4) ................ 0 ............. 4,816 ................ 0 ................. 0 ................. 0 .................. 82 ..08/01/2052 .
3133BJ-7D-8 .. FH QE8992 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,169 ................2,169 .............. 2,066 ....................0 ................. 0 ...............103 ................. 0 ................103 ................ 0 ............. 2,169 ................ 0 ................. 0 ................. 0 .................. 33 ..08/01/2052 .
3133BJ-FS-6 .. FH QE8277 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................648 .................. 648 ................. 598 ....................0 ................. 0 ................ 49 ................. 0 ................. 49 ................ 0 ................648 ................ 0 ................. 0 ................. 0 ....................9 ..07/01/2052 .
3133BK-3N-7 .. FH QE9805 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................805 .................. 805 ................. 767 ....................0 ................. 0 ................38 ................. 0 ................. 38 ................ 0 ................805 ................ 0 ................. 0 ................. 0 .................. 13 ..09/01/2052 .
3133BK-L6-4 .. FH QE9349 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,381 ................3,381 ...............3,221 ....................0 ................. 0 ...............161 ................. 0 ................161 ................ 0 ............. 3,381 ................ 0 ................. 0 ................. 0 .................. 50 ..09/01/2052 .
3133BK-MT-3 .. FH QE9370 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................116 .................. 116 ................. 108 ....................0 ................. 0 ................. 8 ................. 0 .................. 8 ................ 0 ................116 ................ 0 ................. 0 ................. 0 ....................2 ..09/01/2052 .
3133BN-A6-0 .. FH QF0929 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,033 ................1,033 ................. 984 ....................0 ................. 0 ................ 49 ................. 0 ................. 49 ................ 0 ............. 1,033 ................ 0 ................. 0 ................. 0 .................. 12 ..09/01/2052 .
3133BN-AW-3 .. FH QF0921 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............245,415 ............. 245,415 ............ 232,339 ....................0 ................. 0 ...........13,076 ................. 0 ............13,076 ................ 0 ...........245,415 ................ 0 ................. 0 ................. 0 .............. 1,317 ..09/01/2052 .
3133BN-ZU-0 .. FH QF1655 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................170 .................. 170 ................. 162 ....................0 ................. 0 ................. 8 ................. 0 .................. 8 ................ 0 ................170 ................ 0 ................. 0 ................. 0 ....................3 ..09/01/2052 .
3133BQ-3G-9 ... FH QF3499 - RMBS ................................... ....... ..08/16/2023 . Various ................... ..................... ............212,435 ............. 268,960 ............210,366 ............ 219,106 ...........(8,615) ............ 2,888 ................. 0 ............(5,727) ................ 0 ...........213,379 ................ 0 ............. (944) ............. (944) .............. 3,784 ..10/01/2052 .
3133BS-NZ-1 .. FH QF4908 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 63,454 ...............63,454 ............. 62,422 ....................0 ................. 0 ............ 1,031 ................. 0 ............. 1,031 ................ 0 ............ 63,454 ................ 0 ................. 0 ................. 0 ................. 733 ..12/01/2052 .
3133BU-LB-1 .. FH QF6622 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,397 ...............19,397 ............. 19,362 ....................0 ................. 0 ................ 35 ................. 0 ................. 35 ................ 0 ............19,397 ................ 0 ................. 0 ................. 0 ................. 163 ..02/01/2053 .
3133BW-GC-1 .. FH QF8295 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,145 ................4,145 .............. 4,077 ....................0 ................. 0 ................67 ................. 0 ................. 67 ................ 0 ............. 4,145 ................ 0 ................. 0 ................. 0 .................. 55 ..03/01/2053 .
3133BW-WF-6 .. FH QF8746 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 82,479 ...............82,479 ............. 83,330 ....................0 ................. 0 ............. (851) ................. 0 .............. (851) ................ 0 ............82,479 ................ 0 ................. 0 ................. 0 .............. 2,301 ..03/01/2053 .
3133BX-L2-5 .. FH QF9345 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,460 ................1,460 ...............1,458 ....................0 ................. 0 ................. 3 ................. 0 .................. 3 ................ 0 ............. 1,460 ................ 0 ................. 0 ................. 0 .................. 21 ..03/01/2053 .
3133C2-ME-5 ... FH QG2157 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,846 ................2,846 ...............2,841 ....................0 ................. 0 ................. 5 ................. 0 .................. 5 ................ 0 ............. 2,846 ................ 0 ................. 0 ................. 0 .................. 41 ..05/01/2053 .
3133C4-VF-8 .. FH QG4214 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................844 .................. 844 ................. 831 ....................0 ................. 0 ................13 ................. 0 ................. 13 ................ 0 ................844 ................ 0 ................. 0 ................. 0 ....................9 ..05/01/2053 .
3133C5-FY-2 ... FH QG4683 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................615 .................. 615 ................. 615 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................615 ................ 0 ................. 0 ................. 0 ....................9 ..06/01/2053 .
3133C5-FZ-9 ... FH QG4684 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,290 ................3,290 ...............3,280 ....................0 ................. 0 ................10 ................. 0 ................. 10 ................ 0 ............. 3,290 ................ 0 ................. 0 ................. 0 .................. 46 ..06/01/2053 .
3133CD-UV-4 ... FH QH1496 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................638 .................. 638 ................. 613 ....................0 ................. 0 ................ 25 ................. 0 ................. 25 ................ 0 ................638 ................ 0 ................. 0 ................. 0 ....................4 ..09/01/2053 .
3133ED-BU-5 ... FEDERAL FARM CREDIT BANKS FUNDING CORP ...... ....... ..12/20/2023 . Maturity @ 100.00 ...... ..................... ......... 3,100,000 .......... 3,100,000 ......... 3,096,869 ..........3,058,522 ...........41,128 ...............350 ................. 0 ............41,478 ................ 0 ........3,100,000 ................ 0 ................. 0 ................. 0 ............108,500 ..12/20/2023 .
3133KG-GA-0 .. FH RA1093 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............127,008 ............. 127,008 ............ 132,327 ............ 120,886 ...........11,492 ...........(5,371) ................. 0 ............. 6,122 ................ 0 .......... 127,008 ................ 0 ................. 0 ................. 0 ...............2,239 ..07/01/2049 .
3133KG-WA-2 .. FH RA1541 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 29,900 ...............29,900 ............. 30,353 ............. 26,512 ............ 3,854 ............. (466) ................. 0 ............. 3,388 ................ 0 ............29,900 ................ 0 ................. 0 ................. 0 ................. 402 ..11/01/2049 .
3133KH-A7-1 .. FH RA1830 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............118,788 ............. 122,985 ............ 132,634 ............ 120,365 ...........14,677 ...........(1,309) ................. 0 ............13,368 ................ 0 ...........133,733 ................ 0 ..........(14,945) ..........(14,945) ...............4,155 ..09/01/2049 .
3133KH-DE-3 ... FH RA1901 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............413,933 ............. 413,933 ............ 422,341 ............ 367,403 ........... 55,192 ...........(8,661) ................. 0 ............46,530 ................ 0 ...........413,933 ................ 0 ................. 0 ................. 0 .............. 6,109 ..12/01/2049 .
3133KH-SA-5 ... FH RA2313 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............14,101 .............. 14,101 ............. 14,814 ............. 12,952 ............ 1,899 ............. (750) ................. 0 ............. 1,149 ................ 0 ............14,101 ................ 0 ................. 0 ................. 0 ................. 245 ..03/01/2050 .
3133KH-W5-1 .. FH RA2468 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 30,328 ...............30,328 ............. 31,934 ............. 26,763 ............ 5,277 ...........(1,711) ................. 0 ............. 3,565 ................ 0 ............30,328 ................ 0 ................. 0 ................. 0 ................. 513 ..04/01/2050 .
3133KL-A9-8 .. FH RA4532 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............81,079 .............. 81,079 ............. 80,781 ............. 69,231 ...........11,547 ...............301 ................. 0 ............11,848 ................ 0 ............81,079 ................ 0 ................. 0 ................. 0 .............. 1,144 ..02/01/2051 .
3133KL-PT-8 .. FH RA4934 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............88,887 .............. 88,887 ............. 78,113 ....................0 ................. 0 ...........10,774 ................. 0 ............10,774 ................ 0 ............88,887 ................ 0 ................. 0 ................. 0 ................. 535 ..03/01/2051 .
3133KL-TN-7 .. FH RA5057 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 56,642 ...............56,642 ............. 60,706 ............. 49,892 ...........10,685 ...........(3,935) ................. 0 ............. 6,750 ................ 0 ............56,642 ................ 0 ................. 0 ................. 0 ................. 986 ..04/01/2051 .
3133KM-4M-4 .. FH RA6228 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............339,149 ............. 339,149 ............ 335,956 ............ 287,852 ...........48,139 ............ 3,158 ................. 0 ............51,296 ................ 0 ...........339,149 ................ 0 ................. 0 ................. 0 .............. 4,882 ..11/01/2051 .
3133KM-DF-9 .. FH RA5502 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 55,580 ...............55,580 ............. 59,041 ............. 48,957 ...........10,002 ...........(3,378) ................. 0 ............. 6,624 ................ 0 ............55,580 ................ 0 ................. 0 ................. 0 ................. 783 ..06/01/2051 .
3133KM-K4-6 .. FH RA5715 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............276,658 ............. 276,658 ............ 231,825 ....................0 ................. 0 ...........44,833 ................. 0 ............ 44,833 ................ 0 ...........276,658 ................ 0 ................. 0 ................. 0 .............. 2,769 ..10/01/2051 .
3133KM-R3-1 .. FH RA5906 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 34,210 ...............34,210 ............. 35,902 ............. 29,176 ............ 6,677 ...........(1,643) ................. 0 ............. 5,034 ................ 0 ............34,210 ................ 0 ................. 0 ................. 0 ................. 515 ..09/01/2051 .
3133KN-6M-0 .. FH RA7176 - RMBS .................................. ....... ..09/12/2023 . Various ................... ..................... ............533,156 ............. 674,936 ............ 527,900 ............ 549,833 ..........(21,755) ............ 8,417 ................. 0 ...........(13,338) ................ 0 ...........536,495 ................ 0 ...........(3,339) ...........(3,339) ............. 10,356 ..04/01/2052 .
3133KN-7M-9 .. FH RA7200 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............(23,448)............. (28,611)............(26,130) ............ (26,170) ...............(66) ................26 ................. 0 ................(40) ................ 0 ...........(26,210) ................ 0 ............ 2,762 ............ 2,762 ................(433)..04/01/2052 .
3133KN-BX-0 .. FH RA6354 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............18,636 .............. 18,636 ............. 18,493 ............. 16,964 ............ 1,533 ...............139 ................. 0 ............. 1,672 ................ 0 ............18,636 ................ 0 ................. 0 ................. 0 ................. 413 ..11/01/2051 .
3133KN-MZ-3 .. FH RA6676 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,897 .............. 20,897 ............. 17,152 ............. 17,031 ...............123 ............ 3,743 ................. 0 ............. 3,866 ................ 0 ............20,897 ................ 0 ................. 0 ................. 0 ................. 241 ..01/01/2052 .
3133KN-SG-9 ... FH RA6819 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............397,683 ............. 397,683 ............ 363,445 ............ 339,165 ...........24,798 ...........33,720 ................. 0 ............58,518 ................ 0 ...........397,683 ................ 0 ................. 0 ................. 0 .............. 5,267 ..02/01/2052 .
3133KP-4N-5 ... FH RA8029 - RMBS .................................. ....... ..09/12/2023 . Various ................... ..................... ............544,020 ............. 692,522 ............ 541,655 ............ 564,159 ..........(22,273) ............ 8,466 ................. 0 .......... (13,807) ................ 0 ...........550,352 ................ 0 ...........(6,332) ...........(6,332) ............. 10,800 ..09/01/2052 .
3133KP-HS-0 ... FH RA7441 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,134 ................2,134 ...............2,243 ...............2,144 ................ 95 ............. (105) ................. 0 ................(10) ................ 0 ............. 2,134 ................ 0 ................. 0 ................. 0 .................. 55 ..06/01/2052 .
3133KP-HT-8 .. FH RA7442 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,882 ................1,882 .............. 1,966 ...............1,884 ................ 80 ...............(82) ................. 0 ................. (2) ................ 0 ............. 1,882 ................ 0 ................. 0 ................. 0 .................. 42 ..05/01/2052 .
3133KP-K7-2 .. FH RA7518 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 64,437 ...............64,437 ............. 63,153 ............. 58,605 ............ 4,585 ............ 1,247 ................. 0 ............. 5,832 ................ 0 ............64,437 ................ 0 ................. 0 ................. 0 .............. 1,417 ..06/01/2052 .
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3133KP-LW-6 .. FH RA7541 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............40,767 .............. 40,767 ............. 41,966 ............. 39,530 ............ 2,397 ...........(1,160) ................. 0 ............. 1,236 ................ 0 ............40,767 ................ 0 ................. 0 ................. 0 .............. 1,174 ..06/01/2052 .
3133KP-LY-2 .. FH RA7543 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 45,226 ...............45,226 ............. 41,325 ..............42,442 ...........(1,104) ............ 3,888 ................. 0 ............. 2,784 ................ 0 ............ 45,226 ................ 0 ................. 0 ................. 0 ................. 902 ..06/01/2052 .
3133KP-MF-2 .. FH RA7558 - RMBS .................................. ....... ..04/20/2023 . Various ................... ..................... ............352,110 ............. 358,080 ............ 369,284 ............ 347,330 ...........21,749 ............. (534) ................. 0 ............21,215 ................ 0 ...........368,545 ................ 0 ......... (16,435) ......... (16,435) .............. 7,119 ..06/01/2052 .
3133KP-MX-3 .. FH RA7574 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 34,073 ...............34,073 ............. 35,821 ............. 34,230 ............ 1,540 ...........(1,697) ................. 0 .............. (157) ................ 0 ............34,073 ................ 0 ................. 0 ................. 0 ................. 994 ..06/01/2052 .
3133KP-MY-1 .. FH RA7575 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............80,786 .............. 80,786 ............. 84,393 ............. 80,854 ............ 3,493 ...........(3,561) ................. 0 ................(68) ................ 0 ............80,786 ................ 0 ................. 0 ................. 0 .............. 2,626 ..06/01/2052 .
3133KP-QK-7 .. FH RA7658 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,796 ................2,796 ...............2,582 ....................0 ................. 0 ...............214 ................. 0 ................214 ................ 0 ............. 2,796 ................ 0 ................. 0 ................. 0 .................. 38 ..07/01/2052 .
3133KP-R3-4 ... FH RA7706 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 50,390 ...............50,390 ............. 52,975 ............. 50,623 ............ 2,302 ...........(2,534) ................. 0 ...............(232) ................ 0 ............50,390 ................ 0 ................. 0 ................. 0 .............. 1,430 ..07/01/2052 .
3133KP-R4-2 ... FH RA7707 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............119,374 ............. 119,374 ............ 124,703 ............ 119,474 ............ 5,074 ...........(5,174) ................. 0 .............. (101) ................ 0 ...........119,374 ................ 0 ................. 0 ................. 0 .............. 3,471 ..07/01/2052 .
3133KP-YZ-5 .. FH RA7928 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............66,011 .............. 66,011 ............. 64,340 ....................0 ................. 0 ............1,671 ................. 0 ............. 1,671 ................ 0 ............66,011 ................ 0 ................. 0 ................. 0 .............. 1,056 ..09/01/2052 .
3133KQ-K7-0 .. FH RA8418 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 76,455 ...............76,455 ............. 79,166 ....................0 ................. 0 ...........(2,712) ................. 0 ............(2,712) ................ 0 ............76,455 ................ 0 ................. 0 ................. 0 ...............2,032 ..01/01/2053 .
3133KQ-LC-8 .. FH RA8423 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............339,827 ............. 339,827 ............ 349,504 ....................0 ................. 0 ...........(9,677) ................. 0 ............(9,677) ................ 0 ...........339,827 ................ 0 ................. 0 ................. 0 ............. 10,207 ..01/01/2053 .
3133KY-WX-3 .. FH RB5162 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 77,122 .............. 77,122 ............. 73,049 ............. 68,892 ............ 4,223 ............ 4,007 ................. 0 ............. 8,230 ................ 0 ............77,122 ................ 0 ................. 0 ................. 0 .............. 1,206 ..06/01/2042 .
3133KY-ZG-7 .. FH RB5243 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 24,607 .............. 24,607 ............. 23,915 ....................0 ................. 0 ...............692 ................. 0 ................692 ................ 0 ............24,607 ................ 0 ................. 0 ................. 0 ................. 275 ..06/01/2043 .
3133N2-R8-1 ... FH RE5011 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 48,839 ...............48,839 ............. 49,289 ............. 42,565 ............ 6,807 ............. (534) ................. 0 ............. 6,273 ................ 0 ............48,839 ................ 0 ................. 0 ................. 0 ................. 729 ..10/01/2049 .
3133TH-A5-6 .. FHR 2104 PG - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 22,473 ...............22,473 ............. 23,154 ............. 22,832 ...............(65) ............. (293) ................. 0 ...............(359) ................ 0 ............ 22,473 ................ 0 ................. 0 ................. 0 ................. 732 ..12/15/2028 .
31346Y-HP-1 .. FH QA4738 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............752,806 ............. 752,806 ............ 769,274 ............ 668,183 ......... 100,879 ......... (16,256) ................. 0 ............84,623 ................ 0 ...........752,806 ................ 0 ................. 0 ................. 0 ............. 11,523 ..11/01/2049 .
31347A-3D-4 ... FH 840796 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,909 ................1,821 .............. 1,815 ...............1,736 ................ 79 ................. 6 ................. 0 ................. 85 ................ 0 ............. 1,821 ................ 0 ................88 ................88 .................. 79 ..05/01/2048 .
31349S-6J-7 ... FH 781773 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 7,847 ................7,932 ...............8,033 ...............8,147 ................ 44 ...............(19) ................. 0 ................. 25 ................ 0 ............. 8,172 ................ 0 ............. (325) ............. (325) ................. 298 ..07/01/2034 .
3136A1-MA-0 .. FNR 2011-99 DB - CMO/RMBS ....................... ....... ..12/01/2023 . Various ................... ..................... ............200,825 ............. 203,439 ............ 221,696 ............ 203,620 ...........11,388 ...........(2,629) ................. 0 ............. 8,759 ................ 0 ...........212,379 ................ 0 ......... (11,554) ......... (11,554) .............. 7,556 ..10/25/2041 .
3136A1-PU-3 .. FNR 2011-96 FN - CMO/RMBS ....................... ....... ..12/25/2023 . Paydown .................... ..................... ............152,477 ............. 152,477 ............ 153,907 ............ 150,192 ............ 7,299 ...........(5,014) ................. 0 ............. 2,285 ................ 0 ...........152,477 ................ 0 ................. 0 ................. 0 ...............3,729 ..10/25/2041 .
3136A9-EA-2 .. FNR 2012-111 B - CMO/RMBS ....................... ....... ..12/01/2023 . Various ................... ..................... ............. 48,563 ...............46,833 ............. 52,284 ............. 49,083 ............ 3,318 ............. (930) ................. 0 ............. 2,388 ................ 0 ............51,470 ................ 0 ...........(2,908) ...........(2,908) ...............2,428 ..10/25/2042 .
3136AB-DT-7 .. FNR 2012-153 B - CMO/RMBS ....................... ....... ..12/01/2023 . Various ................... ..................... ............159,843 ............. 152,701 ............170,460 ............ 161,554 ............ 9,433 ...........(3,090) ................. 0 ............. 6,344 ................ 0 .......... 167,897 ................ 0 ...........(8,054) ...........(8,054) ...............7,952 ..07/25/2042 .
3136AR-P3-6 .. FNA 2016-M4 AL - CMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,454 ...............12,454 ............. 12,703 ............. 11,292 ............ 1,494 ............. (332) ................. 0 ............. 1,162 ................ 0 ............ 12,454 ................ 0 ................. 0 ................. 0 ................. 279 ..01/25/2039 .
3136AT-6Z-2 .. FNR 2016-87 AF - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............173,195 ............. 173,195 ............173,005 ............ 167,909 ............ 9,126 ...........(3,840) ................. 0 ............. 5,286 ................ 0 ...........173,195 ................ 0 ................. 0 ................. 0 ...............3,941 ..11/25/2046 .
3136AY-U8-4 .. FNR 2017-87 EA - CMO/RMBS ....................... ....... ..12/01/2023 . Various ................... ..................... ............409,032 ............. 448,026 ............ 450,826 ............ 406,249 ........... 44,743 ............. (987) ................. 0 ............43,756 ................ 0 ...........450,005 ................ 0 ......... (40,973) ......... (40,973) ...............9,522 ..04/25/2044 .
3136B1-FH-2 .. FNR 2018-11 QD - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 31,985 ...............31,985 ............. 31,350 ............. 28,832 ............ 2,493 ...............660 ................. 0 ............. 3,153 ................ 0 ............31,985 ................ 0 ................. 0 ................. 0 ................. 503 ..01/25/2048 .
3136B1-P3-2 .. FNR 2018-28 CA - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 39,444 ...............39,444 ............. 38,113 ............. 35,437 ............ 2,560 ............ 1,446 ................. 0 ............. 4,007 ................ 0 ............ 39,444 ................ 0 ................. 0 ................. 0 ................. 819 ..05/25/2048 .
3136B2-2X-9 .. FNR 2018-64 ET - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 46,742 ...............46,742 ............. 44,960 ............. 42,296 ............ 2,600 ............ 1,845 ................. 0 ............. 4,446 ................ 0 ............46,742 ................ 0 ................. 0 ................. 0 ................. 674 ..09/25/2048 .
3136B3-LT-5 .. FNR 2018-83 AC - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,400 .............. 13,400 ............. 13,706 ............. 12,239 ............ 1,519 ............. (358) ................. 0 ............. 1,161 ................ 0 ............13,400 ................ 0 ................. 0 ................. 0 ................. 208 ..11/25/2048 .
3136B3-QC-7 .. FNR 2018-85 FE - CMO/RMBS ....................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 24,507 ...............24,507 ............. 24,491 ............. 23,926 ............ 1,174 ............. (593) ................. 0 ................581 ................ 0 ............24,507 ................ 0 ................. 0 ................. 0 ................. 668 ..12/25/2048 .
3136B4-CY-2 .. FNR 2019-17 FB - CMO/RMBS ....................... ....... ..12/25/2023 . Paydown .................... ..................... ......... 1,351,413 ...........1,351,413 ..........1,353,525 ..........1,325,407 ...........46,784 ......... (20,778) ................. 0 ............26,006 ................ 0 ........ 1,351,413 ................ 0 ................. 0 ................. 0 ............. 36,543 ..09/25/2038 .
3136B9-Q7-5 .. FNR 2020-37 FH - CMO/RMBS ....................... ....... ..12/25/2023 . Paydown .................... ..................... ............200,480 ............. 200,480 ............200,856 ............ 196,353 ............ 7,335 ...........(3,207) ................. 0 ............. 4,128 ................ 0 ...........200,480 ................ 0 ................. 0 ................. 0 ...............5,735 ..06/25/2050 .
3136B9-TM-9 .. FNR 2020-29 FC - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............798,012 ............. 798,012 ............810,084 ............ 801,423 ...........20,164 ..........(23,574) ................. 0 ............(3,411) ................ 0 ...........798,012 ................ 0 ................. 0 ................. 0 ............. 20,085 ..05/25/2050 .
3136BC-PA-2 .. FNR 2020-079 AD - CMO/RMBS ...................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 95,727 ...............95,727 ............. 98,076 ............. 83,049 ...........14,881 ...........(2,203) ................. 0 ............12,678 ................ 0 ............95,727 ................ 0 ................. 0 ................. 0 .............. 1,037 ..05/25/2045 .
3136BK-XA-5 .. FNR 2021-96 AH - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............130,342 ............. 130,342 ............116,180 ....................0 ................. 0 ...........14,163 ................. 0 ............14,163 ................ 0 ...........130,342 ................ 0 ................. 0 ................. 0 ................. 979 ..03/25/2049 .
3136FG-W9-4 .. FNS 405 F10 - CMO/RMBS ........................... ....... ..12/25/2023 . Paydown .................... ..................... .............. 6,497 ................6,497 ...............6,542 ...............6,492 ................ 41 ...............(37) ................. 0 .................. 4 ................ 0 ............. 6,497 ................ 0 ................. 0 ................. 0 ................. 199 ..10/25/2040 .
31371J-Y8-1 .. FN 253735 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .................469 .................. 469 ................. 493 ................. 468 ................ 13 ...............(12) ................. 0 .................. 1 ................ 0 ................469 ................ 0 ................. 0 ................. 0 .................. 18 ..03/01/2031 .
31371K-GQ-8 .. FN 254107 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .................727 .................. 718 ................. 756 ................. 717 ................ 21 ................(9) ................. 0 ................. 12 ................ 0 ................729 ................ 0 ................(2) ................(2) .................. 37 ..11/01/2031 .
31371K-VL-2 .. FN 254519 - RMBS ................................... ....... ..12/01/2023 . Various ................... ..................... .............. 4,262 ................4,168 ...............4,433 ...............4,163 ...............167 ...............(34) ................. 0 ................133 ................ 0 ............. 4,296 ................ 0 ...............(34) ...............(34) ................. 242 ..09/01/2032 .
31371L-DU-0 .. FN 254915 - RMBS ................................... ....... ..09/01/2023 . Paydown .................... ..................... ............. 44,515 ...............44,515 ............. 48,172 ............. 44,174 ............ 1,234 ............. (892) ................. 0 ................341 ................ 0 ............ 44,515 ................ 0 ................. 0 ................. 0 ................. 631 ..09/01/2023 .
31371M-2H-9 .. FN 256476 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,486 ................4,486 .............. 4,771 ...............4,663 ................ 32 ............. (208) ................. 0 .............. (176) ................ 0 ............. 4,486 ................ 0 ................. 0 ................. 0 ................. 159 ..11/01/2036 .
31371M-WE-3 .. FN 256345 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ................. 345 .................. 345 ................. 372 ................. 334 ................ 31 ...............(21) ................. 0 ................. 11 ................ 0 ................345 ................ 0 ................. 0 ................. 0 .................. 13 ..07/01/2036 .
31371M-Z2-6 .. FN 256461 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,002 .............. 20,002 ............. 22,165 ............. 19,725 ............ 1,147 ............. (870) ................. 0 ................277 ................ 0 ............20,002 ................ 0 ................. 0 ................. 0 ................. 523 ..10/01/2026 .
31371N-LR-4 .. FN 256936 - CMO/RMBS ............................. ....... ..12/01/2023 . Direct ..................... ..................... ................... 0 .....................0 ...............3,791 .................. 70 ...............(70) ................. 0 ................. 0 ................(70) ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..10/01/2037 .
3137AM-AF-4 .. FHR 3997 FQ - CMO/RMBS ........................... ....... ..12/15/2023 . Paydown .................... ..................... .............11,070 .............. 11,070 ............. 11,124 ............. 10,805 ...............584 ............. (319) ................. 0 ................265 ................ 0 ............11,070 ................ 0 ................. 0 ................. 0 ................. 309 ..02/15/2042 .
3137B4-VN-3 .. FHR 4248 QF - CMO/RMBS ........................... ....... ..12/15/2023 . Paydown .................... ..................... ............204,054 ............. 204,054 ............ 206,094 ............ 199,737 ...........11,077 ...........(6,760) ................. 0 ............. 4,317 ................ 0 ...........204,054 ................ 0 ................. 0 ................. 0 .............. 5,658 ..06/15/2039 .
3137BC-PE-2 .. FHR 4365 LA - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 43,197 ...............43,197 ............. 44,993 ............. 41,029 ............ 3,795 ...........(1,627) ................. 0 ............. 2,168 ................ 0 ............43,197 ................ 0 ................. 0 ................. 0 ................. 846 ..12/15/2036 .
3137BL-AT-5 .. FHR 4515 FA - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 99,641 ...............99,641 ............. 99,360 ............. 98,204 ............ 3,667 ...........(2,231) ................. 0 ............. 1,436 ................ 0 ............99,641 ................ 0 ................. 0 ................. 0 .............. 3,037 ..08/15/2038 .
3137BN-HN-7 .. FHR 4577 HM - CMO/RMBS ........................... ....... ..12/01/2023 . Various ................... ..................... ............156,945 ............. 168,389 ............ 175,598 ............ 159,518 ........... 14,293 ...........(1,343) ................. 0 ............12,950 ................ 0 ...........172,468 ................ 0 ..........(15,523) ..........(15,523) .............. 5,085 ..12/15/2050 .
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3137BR-K6-1 .. FHR 4610 MA - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 23,675 ...............23,675 ............. 24,651 ............. 21,847 ............ 2,766 ............. (938) ................. 0 ............. 1,828 ................ 0 ............23,675 ................ 0 ................. 0 ................. 0 ................. 404 ..08/15/2046 .
3137EA-EN-5 .. FEDERAL HOME LOAN MORTGAGE CORP ............... ....... ..06/19/2023 . Maturity @ 100.00 ...... ..................... ............550,000 ............. 550,000 ............ 573,641 ............ 545,358 ............ 7,986 ...........(3,344) ................. 0 ............. 4,642 ................ 0 ...........550,000 ................ 0 ................. 0 ................. 0 .............. 7,563 ..06/19/2023 .
3137F5-BX-6 .. FHR 4790 F - CMO/RMBS ............................ ....... ..12/15/2023 . Paydown .................... ..................... ............. 52,643 ...............52,643 ............. 51,063 ............. 50,787 ...............262 ............ 1,593 ................. 0 ............. 1,856 ................ 0 ............ 52,643 ................ 0 ................. 0 ................. 0 .............. 1,404 ..10/15/2043 .
3137F6-GV-3 .. FHMS K-119 X1 - CMBS ............................. ....... ..12/01/2023 . Direct ..................... ..................... ................... 0 .....................0 ...............2,339 ................. (93) ................ 93 ................. 0 ................. 0 ................. 93 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..09/25/2030 .
3137F7-2D-6 .. FHMS K-740 X1 - CMBS ............................. ....... ..12/01/2023 . Direct ..................... ..................... ................... 0 .....................0 ...............1,455 ...................(9) ................. 9 ................. 0 ................. 0 .................. 9 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..09/25/2027 .
3137F8-2T-9 .. FHMS K-122 X1 - CMBS ............................. ....... ..12/01/2023 . Direct ..................... ..................... ................... 0 .....................0 ................. 221 ................. (27) ................ 27 ................. 0 ................. 0 ................. 27 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..11/25/2030 .
3137F8-ZX-4 .. FH-K123-X1 - CMBS ................................. ....... ..12/01/2023 . Direct ..................... ..................... ................... 0 .....................0 ................. 460 ................. (56) ................ 56 ................. 0 ................. 0 ................. 56 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..12/25/2030 .
3137F9-YZ-8 .. FHMS K-124 X1 - CMBS ............................. ....... ..12/01/2023 . Direct ..................... ..................... ................... 0 .....................0 ................. 385 ................. (47) ................ 47 ................. 0 ................. 0 ................. 47 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..12/25/2030 .
3137FA-YV-4 .. FHR 4716 WA - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 57,374 ...............57,374 ............. 58,692 ............. 54,587 ............ 3,652 ............. (866) ................. 0 ............. 2,787 ................ 0 ............57,374 ................ 0 ................. 0 ................. 0 .............. 1,022 ..12/15/2036 .
3137FE-UA-6 .. FHMS K-730 A2 - CMBS ............................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 86,205 .............. 86,205 ............. 84,474 ....................0 ................. 0 ............ 1,731 ................. 0 ............. 1,731 ................ 0 ............86,205 ................ 0 ................. 0 ................. 0 ...............1,299 ..01/25/2025 .
3137FH-ED-1 .. FHR 4821 FL - CMO/RMBS ........................... ....... ..12/15/2023 . Paydown .................... ..................... ............. 56,562 ...............56,562 ............. 55,997 ..............54,329 ............ 3,142 ............. (908) ................. 0 ............. 2,233 ................ 0 ............56,562 ................ 0 ................. 0 ................. 0 .............. 1,647 ..06/15/2048 .
3137FH-RY-1 .. FHR 4832 FW - CMO/RMBS ........................... ....... ..12/01/2023 . Various ................... ..................... ............. 69,907 ...............63,734 ............. 63,644 ............. 63,995 ...............952 ...........(1,214) ................. 0 .............. (261) ................ 0 ............63,734 ................ 0 ............ 6,174 ............ 6,174 .............. 3,081 ..04/15/2038 .
3137FJ-GT-0 .. FHR 4839 A - CMO/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 57,998 ...............57,998 ............. 58,152 ............. 55,651 ............ 2,470 ............. (123) ................. 0 ............. 2,347 ................ 0 ............57,998 ................ 0 ................. 0 ................. 0 .............. 1,220 ..04/15/2051 .
3137FK-2D-7 .. FHR 4845 WF - CMO/RMBS ........................... ....... ..12/15/2023 . Paydown .................... ..................... ............. 70,483 .............. 70,483 ............. 69,877 ............. 68,555 ............ 3,161 ...........(1,233) ................. 0 ............. 1,928 ................ 0 ............70,483 ................ 0 ................. 0 ................. 0 .............. 2,016 ..12/15/2048 .
3137FL-A8-7 .. FHR 4875 F - CMO/RMBS ............................ ....... ..12/15/2023 . Paydown .................... ..................... ............. 65,941 ...............65,941 ............. 65,653 ............. 64,111 ............ 3,227 ...........(1,397) ................. 0 ............. 1,830 ................ 0 ............65,941 ................ 0 ................. 0 ................. 0 .............. 1,985 ..04/15/2049 .
3137FN-5F-3 .. FHR 4903 NF - CMO/RMBS ........................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 50,027 .............. 50,027 ............. 49,745 ............. 48,436 ............ 2,594 ...........(1,004) ................. 0 ............. 1,590 ................ 0 ............50,027 ................ 0 ................. 0 ................. 0 .............. 1,376 ..08/25/2049 .
3137FQ-LE-1 .. FHR 4945 F - CMO/RMBS ............................ ....... ..12/01/2023 . Various ................... ..................... ............. 85,389 ...............85,221 ............. 84,928 ............. 84,621 ............ 2,433 ...........(1,833) ................. 0 ................600 ................ 0 ............85,221 ................ 0 ...............168 ...............168 .............. 3,301 ..12/15/2046 .
3137FQ-LW-1 .. FHR 4940 FE - CMO/RMBS ........................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 24,485 ...............24,485 ............. 24,485 ............. 23,812 ...............672 ................. 0 ................. 0 ................672 ................ 0 ............ 24,485 ................ 0 ................. 0 ................. 0 ................. 748 ..01/25/2050 .
3137FT-G2-7 .. FHMS K-109 X1 - CMBS ............................. ....... ..12/01/2023 . Direct ..................... ..................... ................... 0 .....................0 ...............3,977 ................ (273) ...............273 ................. 0 ................. 0 ................273 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..04/25/2030 .
3137FT-QU-4 .. FHR 4987 BF - CMO/RMBS ........................... ....... ..12/25/2023 . Paydown .................... ..................... ............266,629 ............. 266,629 ............ 267,129 ............ 258,234 ...........12,768 ...........(4,373) ................. 0 ............. 8,395 ................ 0 ...........266,629 ................ 0 ................. 0 ................. 0 ...............7,325 ..06/25/2050 .
3137FU-ZX-5 .. FHMS K-112 X1 - CMBS ............................. ....... ..12/01/2023 . Direct ..................... ..................... ................... 0 .....................0 ...............2,172 ................ (143) ...............143 ................. 0 ................. 0 ................143 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..05/28/2030 .
3137FY-EX-0 .. FHR 5092 XA - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 26,576 .............. 26,576 ............. 26,589 ............. 22,056 ............ 4,533 ...............(13) ................. 0 ............. 4,520 ................ 0 ............26,576 ................ 0 ................. 0 ................. 0 ................. 144 ..01/15/2041 .
3137G1-AK-3 .. FWLS 2015-SC02 1A - CMO/RMBS ................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 54,693 ...............54,693 ............. 53,967 ............. 50,631 ............ 3,460 ...............602 ................. 0 ............. 4,062 ................ 0 ............ 54,693 ................ 0 ................. 0 ................. 0 ................. 972 ..09/25/2045 .
3137G1-AW-7 .. FWLS 2016-SC01 2A - CMO/RMBS ................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,065 .............. 20,065 ............. 20,605 ............. 18,871 ............ 1,684 ............. (490) ................. 0 ............. 1,194 ................ 0 ............20,065 ................ 0 ................. 0 ................. 0 ................. 353 ..07/25/2046 .
3137H0-2A-5 .. FHR 5104 UB - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 48,602 .............. 48,602 ............. 48,815 ............. 39,196 ............ 9,628 ............. (223) ................. 0 ............. 9,406 ................ 0 ............48,602 ................ 0 ................. 0 ................. 0 ................. 316 ..12/15/2044 .
3137H0-VA-3 .. FHR 5115 CD - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 33,024 ...............33,024 ............. 32,531 ............. 25,341 ............ 5,117 ...............492 ................. 0 ............. 5,609 ................ 0 ............ 33,024 ................ 0 ................. 0 ................. 0 ................. 163 ..08/15/2044 .
3137H4-UB-4 ... FHR 5181 TA - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 65,524 ...............65,524 ............. 58,132 ....................0 ................. 0 ............ 7,392 ................. 0 ............. 7,392 ................ 0 ............ 65,524 ................ 0 ................. 0 ................. 0 ................. 414 ..06/25/2048 .
3137H5-PG-6 .. FHR 5195 CA - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 77,236 .............. 77,236 ............. 69,098 ....................0 ................. 0 ............ 8,137 ................. 0 ............. 8,137 ................ 0 ............77,236 ................ 0 ................. 0 ................. 0 ................. 515 ..12/25/2047 .
3137H9-QW-2 ... FHMS K-F151 AS - CMBS ............................ ....... ..12/25/2023 . Paydown .................... ..................... .............. 8,065 ................8,065 .............. 8,065 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 8,065 ................ 0 ................. 0 ................. 0 ................. 373 ..12/25/2032 .
31385J-EL-8 .. FN 545639 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 24,390 ...............24,390 ............. 25,196 ............. 25,306 ............. (460) ............. (456) ................. 0 .............. (916) ................ 0 ............ 24,390 ................ 0 ................. 0 ................. 0 ................. 875 ..04/01/2032 .
31385J-K8-0 .. FN 545819 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,359 ...............13,359 ............. 13,747 ............. 13,755 ............. (186) ............. (210) ................. 0 .............. (396) ................ 0 ............ 13,359 ................ 0 ................. 0 ................. 0 ................. 461 ..08/01/2032 .
31385X-EV-5 .. FN 555548 - RMBS ................................... ....... ..04/01/2023 . Paydown .................... ..................... .................195 .................. 195 ................. 217 ................. 194 ................. 4 ................(2) ................. 0 .................. 2 ................ 0 ................195 ................ 0 ................. 0 ................. 0 ....................2 ..05/01/2023 .
31387W-2Q-9 .. FN 596683 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,058 ................1,058 .............. 1,111 ...............1,056 ................ 32 ...............(29) ................. 0 .................. 2 ................ 0 ............. 1,058 ................ 0 ................. 0 ................. 0 .................. 41 ..10/01/2031 .
3138A1-RH-6 .. FN AH0487 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,447 ................3,447 ...............3,309 ...............3,222 ...............111 ...............114 ................. 0 ................224 ................ 0 ............. 3,447 ................ 0 ................. 0 ................. 0 .................. 65 ..12/01/2040 .
3138A2-HN-2 ... FN AH1136 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,339 ................4,339 ...............4,636 ...............4,200 ...............367 ............. (228) ................. 0 ................139 ................ 0 ............. 4,339 ................ 0 ................. 0 ................. 0 .................. 89 ..12/01/2030 .
3138A7-FU-7 .. FN AH5578 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............118,791 ............. 118,791 ............ 123,970 ............ 117,419 ............ 5,942 ...........(4,570) ................. 0 ............. 1,372 ................ 0 .......... 118,791 ................ 0 ................. 0 ................. 0 ...............2,753 ..02/01/2041 .
3138A7-G6-9 .. FN AH5620 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,075 ................3,075 ...............3,248 ...............3,022 ...............121 ...............(67) ................. 0 ................. 53 ................ 0 ............. 3,075 ................ 0 ................. 0 ................. 0 .................. 64 ..02/01/2026 .
3138A8-SR-8 .. FN AH6827 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 552 .................. 552 ................. 585 ................. 542 ................ 23 ...............(13) ................. 0 ................. 10 ................ 0 ................552 ................ 0 ................. 0 ................. 0 .................. 12 ..03/01/2026 .
3138AG-L8-9 .. FN AI3050 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 24,646 ...............25,578 ............. 27,868 ............. 25,275 ............ 2,289 ............. (243) ................. 0 ............. 2,046 ................ 0 ............27,321 ................ 0 ...........(2,675) ...........(2,675) ................. 873 ..06/01/2041 .
3138AH-VQ-6 .. FN AI4222 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............266,278 ............. 266,278 ............288,578 ............ 269,641 ...........14,962 ......... (18,326) ................. 0 ............(3,363) ................ 0 ...........266,278 ................ 0 ................. 0 ................. 0 ...............4,927 ..07/01/2041 .
3138AJ-C3-4 ... FN AI4589 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 26,740 .............. 26,740 ............. 28,165 ............. 26,423 ............ 1,507 ...........(1,190) ................. 0 ................317 ................ 0 ............26,740 ................ 0 ................. 0 ................. 0 ................. 542 ..07/01/2041 .
3138AK-6U-8 .. FN AI6282 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,646 ................5,646 .............. 6,097 ...............5,579 ...............442 ............. (375) ................. 0 ................. 67 ................ 0 ............. 5,646 ................ 0 ................. 0 ................. 0 ................. 141 ..07/01/2041 .
3138AK-M4-8 .. FN AI5778 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,033 ................2,033 ...............2,224 ...............2,032 ...............235 ............. (233) ................. 0 .................. 1 ................ 0 ............. 2,033 ................ 0 ................. 0 ................. 0 .................. 56 ..07/01/2041 .
3138AN-5X-7 .. FN AI8961 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............153,354 ............. 153,354 ............163,682 ............ 152,024 ...........10,509 ...........(9,178) ................. 0 ............. 1,331 ................ 0 ...........153,354 ................ 0 ................. 0 ................. 0 ...............4,755 ..09/01/2041 .
3138AN-ZG-1 .. FN AI8842 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................667 .................. 667 ................. 723 ................. 659 ................ 53 ...............(46) ................. 0 .................. 8 ................ 0 ................667 ................ 0 ................. 0 ................. 0 .................. 16 ..08/01/2041 .
3138AP-7G-7 .. FN AI9894 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 18,252 ...............18,252 ............. 19,105 ............. 17,935 ...............725 ............. (407) ................. 0 ................317 ................ 0 ............18,252 ................ 0 ................. 0 ................. 0 ................. 349 ..09/01/2026 .
3138AP-HA-9 .. FN AI9224 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 14,353 .............. 15,004 ............. 16,348 ............. 14,826 ............ 1,378 ............. (105) ................. 0 ............. 1,273 ................ 0 ............16,099 ................ 0 ...........(1,746) ...........(1,746) ................. 537 ..08/01/2041 .
3138AQ-A5-5 .. FN AI9927 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,631 ................8,631 ...............9,213 ...............8,556 ...............595 ............. (520) ................. 0 ................. 75 ................ 0 ............. 8,631 ................ 0 ................. 0 ................. 0 ................. 214 ..09/01/2041 .
3138AR-XZ-2 .. FN AJ0695 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 32,333 ...............32,333 ............. 34,511 ............. 32,053 ............ 2,368 ...........(2,087) ................. 0 ................281 ................ 0 ............ 32,333 ................ 0 ................. 0 ................. 0 ................. 977 ..09/01/2041 .
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3138AW-BF-9 .. FN AJ4537 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 10,404 .............. 11,301 ............. 11,880 ............. 10,581 ............ 1,313 ............. (136) ................. 0 ............. 1,177 ................ 0 ............11,757 ................ 0 ...........(1,354) ...........(1,354) ................. 309 ..11/01/2041 .
3138AX-KS-9 .. FN AJ5704 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 42,000 .............. 42,000 ............. 43,824 ............. 40,618 ............ 3,040 ...........(1,658) ................. 0 ............. 1,382 ................ 0 ............42,000 ................ 0 ................. 0 ................. 0 ................. 858 ..12/01/2041 .
3138E1-DH-7 .. FN AJ8203 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................129 .................. 129 ................. 141 ................. 128 ................ 12 ...............(11) ................. 0 .................. 1 ................ 0 ................129 ................ 0 ................. 0 ................. 0 ....................3 ..01/01/2042 .
3138E2-3U-7 .. FN AJ9810 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 49,757 .............. 52,017 ............. 56,675 ............. 51,400 ............ 4,442 ............. (321) ................. 0 ............. 4,121 ................ 0 ............ 55,521 ................ 0 ...........(5,764) ...........(5,764) .............. 1,861 ..12/01/2041 .
3138E4-UN-9 ... FN AK0588 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,006 ................8,006 .............. 8,197 ...............7,838 ...............512 ............. (344) ................. 0 ................168 ................ 0 ............. 8,006 ................ 0 ................. 0 ................. 0 ................. 169 ..12/01/2041 .
3138E6-VD-5 .. FN AK2411 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 33,694 ...............33,694 ............. 34,926 ............. 32,585 ............ 2,236 ...........(1,127) ................. 0 ............. 1,108 ................ 0 ............ 33,694 ................ 0 ................. 0 ................. 0 ................. 719 ..02/01/2042 .
3138EA-7K-7 .. FN AK6297 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............16,701 .............. 16,701 ............. 17,327 ............. 16,312 ...............981 ............. (593) ................. 0 ................388 ................ 0 ............16,701 ................ 0 ................. 0 ................. 0 ................. 338 ..03/01/2042 .
3138EB-P5-8 .. FN AK6743 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,432 ...............12,432 ............. 13,245 ............. 11,939 ............ 1,274 ............. (781) ................. 0 ................493 ................ 0 ............ 12,432 ................ 0 ................. 0 ................. 0 ................. 231 ..03/01/2042 .
3138EB-PJ-8 .. FN AK6724 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,492 ...............13,492 ............. 13,627 ............. 12,277 ............ 1,337 ............. (122) ................. 0 ............. 1,216 ................ 0 ............ 13,492 ................ 0 ................. 0 ................. 0 ................. 218 ..03/01/2042 .
3138EB-RE-7 .. FN AK6784 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 92,174 ...............92,174 ............. 96,913 ............. 88,949 ............ 7,106 ...........(3,880) ................. 0 ............. 3,226 ................ 0 ............92,174 ................ 0 ................. 0 ................. 0 .............. 1,441 ..03/01/2027 .
3138EC-UR-2 ... FN AK7791 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 3,179 ................3,324 ...............3,622 ...............3,261 ...............309 ...............(20) ................. 0 ................288 ................ 0 ............. 3,550 ................ 0 ............. (371) ............. (371) ................. 119 ..03/01/2042 .
3138ED-DT-5 .. FN AK8213 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,969 ................1,969 ...............2,098 ...............1,891 ...............201 ............. (122) ................. 0 ................. 78 ................ 0 ............. 1,969 ................ 0 ................. 0 ................. 0 .................. 44 ..04/01/2042 .
3138EE-3S-6 .. FN AK9808 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................373 .................. 373 ................. 387 ................. 365 ................ 20 ...............(11) ................. 0 .................. 9 ................ 0 ................373 ................ 0 ................. 0 ................. 0 ....................8 ..04/01/2042 .
3138EG-4G-6 .. FN AL0822 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................220 .................. 220 ................. 240 ................. 218 ................ 23 ...............(21) ................. 0 .................. 2 ................ 0 ................220 ................ 0 ................. 0 ................. 0 ....................5 ..10/01/2041 .
3138EG-XE-9 .. FN AL0676 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 36,074 .............. 36,074 ............. 39,991 ............. 37,344 ............ 1,951 ...........(3,221) ................. 0 ............(1,270) ................ 0 ............36,074 ................ 0 ................. 0 ................. 0 .............. 1,025 ..08/01/2041 .
3138EH-BU-5 .. FN AL0950 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,427 ................8,427 ...............9,207 ...............8,345 ...............792 ............. (710) ................. 0 ................. 83 ................ 0 ............. 8,427 ................ 0 ................. 0 ................. 0 ................. 209 ..07/01/2039 .
3138EJ-6R-4 .. FN AL2679 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 23,282 ...............23,282 ............. 24,762 ............. 21,789 ............ 2,845 ...........(1,353) ................. 0 ............. 1,493 ................ 0 ............ 23,282 ................ 0 ................. 0 ................. 0 ................. 466 ..11/01/2042 .
3138EJ-6X-1 .. FN AL2685 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 92,299 ............. 100,800 ............105,060 ..............94,345 ...........10,295 ............. (608) ................. 0 ............. 9,687 ................ 0 ...........104,032 ................ 0 ......... (11,733) ......... (11,733) .............. 2,712 ..10/01/2042 .
3138EJ-ZR-2 .. FN AL2551 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 8,763 ................9,522 ............. 10,010 ...............8,912 ............ 1,044 ...............(90) ................. 0 ................954 ................ 0 ............. 9,866 ................ 0 ...........(1,102) ...........(1,102) ................. 250 ..10/01/2042 .
3138EK-FB-6 .. FN AL2861 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............40,168 ...............43,736 ............. 45,584 ............. 40,935 ............ 4,536 ............. (325) ................. 0 ............. 4,211 ................ 0 ............45,146 ................ 0 ...........(4,978) ...........(4,978) .............. 1,161 ..12/01/2042 .
3138EK-GS-8 .. FN AL2908 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,692 ................5,692 ...............5,984 ...............5,506 ...............427 ............. (241) ................. 0 ................186 ................ 0 ............. 5,692 ................ 0 ................. 0 ................. 0 .................. 90 ..08/01/2027 .
3138EK-MJ-1 .. FN AL3060 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 38,647 .............. 38,647 ............. 40,633 ............. 37,294 ............ 2,997 ...........(1,645) ................. 0 ............. 1,353 ................ 0 ............38,647 ................ 0 ................. 0 ................. 0 ................. 612 ..02/01/2028 .
3138EK-MW-2 .. FN AL3072 - RMBS .................................. ....... ..08/15/2023 . Various ................... ..................... .............77,083 ...............86,399 ............. 81,107 ............. 78,613 ............ 2,719 ...............378 ................. 0 ............. 3,096 ................ 0 ............81,710 ................ 0 ...........(4,627) ...........(4,627) .............. 1,800 ..02/01/2043 .
3138EK-RH-0 .. FN AL3187 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............106,445 ............. 106,445 ............113,131 ............. 99,620 ...........12,556 ...........(5,731) ................. 0 ............. 6,825 ................ 0 ...........106,445 ................ 0 ................. 0 ................. 0 .............. 1,969 ..12/01/2042 .
3138EK-UQ-6 .. FN AL3290 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............11,960 .............. 11,960 ............. 12,466 ............. 11,194 ............ 1,237 ............. (471) ................. 0 ................766 ................ 0 ............11,960 ................ 0 ................. 0 ................. 0 ................. 222 ..03/01/2043 .
3138EK-VA-0 .. FN AL3308 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 14,406 .............. 14,406 ............. 15,015 ............. 13,483 ............ 1,468 ............. (546) ................. 0 ................923 ................ 0 ............14,406 ................ 0 ................. 0 ................. 0 ................. 287 ..03/01/2043 .
3138EL-JT-1 .. FN AL3873 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 22,997 ...............22,997 ............. 23,969 ............. 21,512 ............ 2,391 ............. (906) ................. 0 ............. 1,485 ................ 0 ............ 22,997 ................ 0 ................. 0 ................. 0 ................. 432 ..07/01/2043 .
3138EL-V3-4 .. FN AL4233 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 25,266 ...............25,266 ............. 26,703 ............. 24,797 ............ 1,283 ............. (814) ................. 0 ................468 ................ 0 ............25,266 ................ 0 ................. 0 ................. 0 ................. 462 ..09/01/2028 .
3138EL-XR-9 .. FN AL4287 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 16,925 ...............16,925 ............. 18,601 ............. 17,646 ...............640 ...........(1,361) ................. 0 .............. (721) ................ 0 ............16,925 ................ 0 ................. 0 ................. 0 ................. 501 ..11/01/2040 .
3138EM-6F-3 .. FN AL5369 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................655 .................. 655 ................. 698 ................. 644 ................ 65 ...............(53) ................. 0 ................. 12 ................ 0 ................655 ................ 0 ................. 0 ................. 0 .................. 16 ..05/01/2044 .
3138EM-W3-1 .. FN AL5165 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,461 ................1,461 .............. 1,603 ...............1,445 ...............162 ............. (146) ................. 0 ................. 16 ................ 0 ............. 1,461 ................ 0 ................. 0 ................. 0 .................. 36 ..04/01/2044 .
3138EM-Y2-1 .. FN AL5228 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,277 ................4,277 ...............4,672 ...............4,233 ...............410 ............. (366) ................. 0 ................. 44 ................ 0 ............. 4,277 ................ 0 ................. 0 ................. 0 ................. 103 ..01/01/2042 .
3138EN-XW-4 .. FN AL6092 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 35,005 ...............35,005 ............. 36,293 ............. 32,730 ............ 3,476 ...........(1,201) ................. 0 ............. 2,275 ................ 0 ............35,005 ................ 0 ................. 0 ................. 0 ................. 694 ..07/01/2043 .
3138EN-Z9-3 .. FN AL6167 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 27,045 ...............27,045 ............. 27,920 ............. 25,261 ............ 2,632 ............. (847) ................. 0 ............. 1,785 ................ 0 ............27,045 ................ 0 ................. 0 ................. 0 ................. 501 ..01/01/2044 .
3138EP-2E-3 .. FN AL7072 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,513 ................8,513 ...............9,516 ...............8,405 ............ 1,139 ...........(1,030) ................. 0 ................109 ................ 0 ............. 8,513 ................ 0 ................. 0 ................. 0 ................. 235 ..05/01/2045 .
3138EP-6V-1 .. FN AL7183 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 25,792 ...............25,792 ............. 27,336 ............. 26,228 ...............963 ...........(1,399) ................. 0 .............. (436) ................ 0 ............ 25,792 ................ 0 ................. 0 ................. 0 ................. 576 ..01/01/2036 .
3138EP-C2-8 .. FN AL6388 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 92,142 ...............92,142 ............. 98,376 ............. 89,212 ............ 9,155 ...........(6,225) ................. 0 ............. 2,930 ................ 0 ............ 92,142 ................ 0 ................. 0 ................. 0 .............. 1,763 ..01/01/2045 .
3138EP-KB-9 .. FN AL6589 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............71,066 .............. 71,066 ............. 75,563 ............. 69,319 ............ 6,122 ...........(4,375) ................. 0 ............. 1,748 ................ 0 ............71,066 ................ 0 ................. 0 ................. 0 .............. 1,415 ..03/01/2045 .
3138EP-MF-8 .. FN AL6657 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 22,598 ...............22,598 ............. 24,953 ............. 22,772 ............ 2,685 ...........(2,859) ................. 0 .............. (174) ................ 0 ............ 22,598 ................ 0 ................. 0 ................. 0 ................. 444 ..01/01/2045 .
3138EP-X3-3 .. FN AL6997 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 51,653 ...............51,653 ............. 57,149 ............. 51,202 ............ 5,691 ...........(5,240) ................. 0 ................451 ................ 0 ............51,653 ................ 0 ................. 0 ................. 0 .............. 1,286 ..11/01/2042 .
3138EP-ZG-2 .. FN AL7042 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................404 .................. 404 ................. 420 ................. 375 ................ 46 ...............(17) ................. 0 ................. 29 ................ 0 ................404 ................ 0 ................. 0 ................. 0 .................. 11 ..06/01/2045 .
3138EP-ZM-9 .. FN AL7047 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 96,793 ...............96,793 ............100,892 ............. 90,257 ...........10,560 ...........(4,024) ................. 0 ............. 6,536 ................ 0 ............96,793 ................ 0 ................. 0 ................. 0 .............. 1,899 ..06/01/2045 .
3138EQ-M4-1 .. FN AL7578 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 38,248 ...............38,248 ............. 40,673 ............. 36,636 ............ 3,856 ...........(2,243) ................. 0 ............. 1,612 ................ 0 ............38,248 ................ 0 ................. 0 ................. 0 ................. 682 ..09/01/2045 .
3138EQ-NF-5 .. FN AL7589 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................758 .................. 758 ................. 743 ................. 705 ................ 38 ................15 ................. 0 ................. 53 ................ 0 ................758 ................ 0 ................. 0 ................. 0 .................. 15 ..10/01/2045 .
3138EQ-NN-8 .. FN AL7596 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............134,383 ............. 134,383 ............ 137,322 ............ 137,518 ............ 2,668 ...........(5,803) ................. 0 ............(3,135) ................ 0 ...........134,383 ................ 0 ................. 0 ................. 0 ...............3,390 ..11/01/2045 .
3138EQ-R5-3 ... FN AL7707 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 43,998 ...............43,998 ............. 46,597 ............. 41,193 ............ 4,863 ...........(2,058) ................. 0 ............. 2,805 ................ 0 ............ 43,998 ................ 0 ................. 0 ................. 0 ................. 723 ..05/01/2035 .
3138EQ-VS-8 .. FN AL7824 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 66,642 .............. 66,642 ............. 69,704 ............. 62,613 ............ 6,458 ...........(2,429) ................. 0 ............. 4,029 ................ 0 ............66,642 ................ 0 ................. 0 ................. 0 ...............1,253 ..08/01/2034 .
3138EQ-XP-2 .. FN AL7885 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 54,511 ...............54,511 ............. 57,270 ............. 52,307 ............ 5,042 ...........(2,838) ................. 0 ............. 2,204 ................ 0 ............54,511 ................ 0 ................. 0 ................. 0 .............. 1,065 ..06/01/2045 .
3138ER-5G-1 .. FN AL9846 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............191,597 ............. 199,760 ............ 214,164 ............ 196,226 ...........18,775 ...........(1,439) ................. 0 ............17,336 ................ 0 ...........213,562 ................ 0 ......... (21,965) ......... (21,965) ...............6,944 ..02/01/2047 .
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3138ER-CJ-7 .. FN AL9072 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,021 ................1,021 .............. 1,086 ...............1,020 ................ 67 ...............(66) ................. 0 .................. 1 ................ 0 ............. 1,021 ................ 0 ................. 0 ................. 0 .................. 29 ..07/01/2044 .
3138ER-H6-0 .. FN AL9252 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............17,678 .............. 17,678 ............. 18,532 ............. 16,957 ............ 1,530 ............. (809) ................. 0 ................722 ................ 0 ............17,678 ................ 0 ................. 0 ................. 0 ................. 521 ..10/01/2046 .
3138ER-J7-6 .. FN AL9285 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,149 ................9,149 ...............9,372 ...............8,497 ...............869 ............. (217) ................. 0 ................652 ................ 0 ............. 9,149 ................ 0 ................. 0 ................. 0 ................. 183 ..10/01/2046 .
3138ER-M6-4 .. FN AL9380 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............61,126 .............. 61,126 ............. 62,807 ............. 58,478 ............ 3,914 ...........(1,266) ................. 0 ............. 2,648 ................ 0 ............61,126 ................ 0 ................. 0 ................. 0 ................. 984 ..04/01/2031 .
3138ER-W6-3 .. FN AL9668 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,822 ................5,822 ...............6,122 ...............5,592 ...............487 ............. (256) ................. 0 ................230 ................ 0 ............. 5,822 ................ 0 ................. 0 ................. 0 .................. 90 ..10/01/2030 .
3138ET-4H-6 .. FN AL8923 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............122,524 ............. 122,524 ............ 125,310 ............ 117,216 ............ 7,394 ...........(2,086) ................. 0 ............. 5,308 ................ 0 ...........122,524 ................ 0 ................. 0 ................. 0 .............. 2,027 ..03/01/2031 .
3138ET-6A-9 .. FN AL8964 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............241,959 ............. 251,278 ............ 266,944 ............ 246,833 ...........21,126 ...........(3,303) ................. 0 ............17,823 ................ 0 ...........264,656 ................ 0 ......... (22,697) ......... (22,697) .............. 8,519 ..06/01/2045 .
3138ET-AK-2 .. FN AL8109 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............101,072 ............. 101,072 ............105,771 ............. 96,688 ............ 7,879 ...........(3,495) ................. 0 ............. 4,384 ................ 0 .......... 101,072 ................ 0 ................. 0 ................. 0 .............. 1,598 ..02/01/2031 .
3138ET-EF-9 .. FN AL8233 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............309,841 ............. 335,915 ............ 357,093 ............ 314,677 ........... 42,242 ...........(4,377) ................. 0 ............37,865 ................ 0 ...........352,542 ................ 0 ......... (42,701) ......... (42,701) .............. 8,645 ..03/01/2046 .
3138L8-N9-1 .. FN AM7615 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 14,467 .............. 14,467 ............. 16,113 ............. 13,731 ............ 2,205 ...........(1,469) ................. 0 ................736 ................ 0 ............14,467 ................ 0 ................. 0 ................. 0 ................. 290 ..12/01/2034 .
3138LC-W3-5 .. FN AN0665 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,263 ................3,263 ...............3,426 ...............3,104 ...............238 ...............(80) ................. 0 ................159 ................ 0 ............. 3,263 ................ 0 ................. 0 ................. 0 .................. 55 ..02/01/2026 .
3138LQ-4W-1 .. FN AO0836 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 3,570 ................3,944 ...............4,122 ...............3,692 ...............399 ...............(12) ................. 0 ................387 ................ 0 ............. 4,079 ................ 0 ............. (508) ............. (508) ................. 109 ..05/01/2042 .
3138LQ-SX-3 .. FN AO0533 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,535 ................7,535 ...............7,923 ...............7,272 ...............587 ............. (323) ................. 0 ................264 ................ 0 ............. 7,535 ................ 0 ................. 0 ................. 0 ................. 104 ..06/01/2027 .
3138LT-5N-4 .. FN AO3552 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .................128 .................. 128 ................. 134 ................. 123 ................ 13 ................(8) ................. 0 .................. 5 ................ 0 ................128 ................ 0 ................. 0 ................. 0 ....................3 ..06/01/2042 .
3138LU-SX-4 .. FN AO4133 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............15,671 .............. 16,946 ............. 17,815 ............. 15,861 ............ 1,876 ............. (193) ................. 0 ............. 1,683 ................ 0 ............17,544 ................ 0 ...........(1,873) ...........(1,873) ................. 440 ..06/01/2042 .
3138LV-EY-5 .. FN AO4650 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............67,740 .............. 67,740 ............. 70,884 ............. 63,245 ............ 7,010 ...........(2,514) ................. 0 ............. 4,495 ................ 0 ............67,740 ................ 0 ................. 0 ................. 0 .............. 1,269 ..06/01/2042 .
3138LY-CW-5 .. FN AO7284 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,072 ................5,072 ...............5,266 ...............4,740 ...............533 ............. (201) ................. 0 ................332 ................ 0 ............. 5,072 ................ 0 ................. 0 ................. 0 ................. 119 ..07/01/2042 .
3138M1-FV-5 .. FN AO9179 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 949 .................. 949 ................. 985 ................. 886 ................ 94 ...............(31) ................. 0 ................. 63 ................ 0 ................949 ................ 0 ................. 0 ................. 0 .................. 18 ..07/01/2042 .
3138M6-AB-3 .. FN AP2701 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 14,857 .............. 16,136 ............. 16,818 ............. 15,102 ............ 1,695 ............. (139) ................. 0 ............. 1,556 ................ 0 ............16,658 ................ 0 ...........(1,802) ...........(1,802) ................. 432 ..09/01/2042 .
3138M6-BD-8 .. FN AP2735 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 92,410 ...............92,410 ............. 98,994 ............. 86,485 ...........11,901 ...........(5,976) ................. 0 ............. 5,925 ................ 0 ............92,410 ................ 0 ................. 0 ................. 0 .............. 1,678 ..10/01/2042 .
3138M6-VQ-7 .. FN AP3322 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .................101 .................. 101 ................. 105 ...................96 ................. 8 ................(4) ................. 0 .................. 4 ................ 0 ................101 ................ 0 ................. 0 ................. 0 ....................2 ..09/01/2042 .
3138M9-RK-9 .. FN AP5889 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................221 .................. 221 ................. 231 ................. 212 ................ 17 ................(8) ................. 0 .................. 9 ................ 0 ................221 ................ 0 ................. 0 ................. 0 ....................5 ..09/01/2042 .
3138MA-4F-2 .. FN AP7121 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 329 .................. 329 ................. 341 ................. 307 ................ 34 ...............(12) ................. 0 ................. 22 ................ 0 ................329 ................ 0 ................. 0 ................. 0 ....................8 ..10/01/2042 .
3138MJ-GD-5 .. FN AQ2895 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 8,599 ................9,854 ...............9,513 ...............8,966 ...............580 ................ 24 ................. 0 ................605 ................ 0 ............. 9,571 ................ 0 ............. (972) ............. (972) ................. 234 ..12/01/2042 .
3138MK-QH-2 .. FN AQ4055 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,223 ................1,223 ...............1,221 ...............1,113 ...............109 ................. 2 ................. 0 ................110 ................ 0 ............. 1,223 ................ 0 ................. 0 ................. 0 .................. 17 ..04/01/2043 .
3138MN-5G-1 .. FN AQ7146 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 11,323 ...............12,744 ............. 12,337 ............. 11,596 ...............783 ................36 ................. 0 ................818 ................ 0 ............12,414 ................ 0 ...........(1,091) ...........(1,091) ................. 291 ..01/01/2043 .
3138MP-DQ-5 ... FN AQ7310 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 12,131 ...............13,729 ............. 13,254 ............. 12,492 ...............786 ................ 45 ................. 0 ................831 ................ 0 ............ 13,323 ................ 0 ...........(1,192) ...........(1,192) ................. 311 ..01/01/2043 .
3138MQ-TN-3 .. FN AQ8656 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 7,021 ................7,829 ...............7,592 ...............7,124 ...............483 ................28 ................. 0 ................511 ................ 0 ............. 7,634 ................ 0 ............. (613) ............. (613) ................. 179 ..12/01/2042 .
3138MR-K7-5 .. FN AQ9317 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 21,376 ...............24,138 ............. 23,353 ............. 21,963 ............ 1,413 ................76 ................. 0 ............. 1,488 ................ 0 ............ 23,451 ................ 0 ...........(2,076) ...........(2,076) ................. 553 ..01/01/2043 .
3138MR-XV-8 .. FN AQ9691 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 9,695 .............. 10,967 ............. 10,587 ...............9,979 ...............638 ................ 34 ................. 0 ................672 ................ 0 ............10,651 ................ 0 ............. (956) ............. (956) ................. 248 ..01/01/2043 .
3138MT-EY-9 .. FN MB0150 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,752 ................6,752 .............. 7,005 ...............6,595 ...............384 ............. (227) ................. 0 ................157 ................ 0 ............. 6,752 ................ 0 ................. 0 ................. 0 .................. 49 ..06/01/2042 .
3138NW-EC-9 .. FN AR0130 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,458 ................1,458 ...............1,513 ...............1,361 ...............155 ...............(58) ................. 0 ................. 97 ................ 0 ............. 1,458 ................ 0 ................. 0 ................. 0 .................. 26 ..12/01/2042 .
3138NW-ME-6 .. FN AR0356 - RMBS .................................. ....... ..09/13/2023 . Various ................... ..................... .............. 5,752 ................6,343 .............. 6,631 ...............5,931 ...............657 ...............(20) ................. 0 ................637 ................ 0 ............. 6,568 ................ 0 ............. (816) ............. (816) ................. 171 ..08/01/2043 .
3138NX-P3-5 ... FN AR1341 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 444 .................. 444 ................. 460 ................. 414 ................ 45 ...............(16) ................. 0 ................. 29 ................ 0 ................444 ................ 0 ................. 0 ................. 0 ....................9 ..01/01/2043 .
3138NY-2R-5 ... FN AR2583 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 14,626 .............. 16,114 ............. 16,844 ............. 15,073 ............ 1,718 ...............(58) ................. 0 ............. 1,660 ................ 0 ............16,733 ................ 0 ...........(2,107) ...........(2,107) ................. 441 ..02/01/2043 .
3138W0-FU-8 .. FN AR2878 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................950 .................. 950 ................. 950 ................. 865 ................ 85 ................. 0 ................. 0 ................. 86 ................ 0 ................950 ................ 0 ................. 0 ................. 0 .................. 15 ..01/01/2043 .
3138W1-JV-0 .. FN AR3875 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............115,746 ............. 127,187 ............ 132,056 ............ 118,841 ...........12,902 ............. (716) ................. 0 ............12,186 ................ 0 ...........131,027 ................ 0 ......... (15,281) ......... (15,281) ...............3,339 ..02/01/2043 .
3138W3-FS-7 .. FN AR5576 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,047 ................1,047 .............. 1,046 ................. 953 ................ 93 ................. 1 ................. 0 ................. 94 ................ 0 ............. 1,047 ................ 0 ................. 0 ................. 0 .................. 18 ..02/01/2043 .
3138W4-VB-4 .. FN AR6909 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 8,770 ................9,652 ............. 10,089 ...............9,029 ............ 1,051 ...............(38) ................. 0 ............. 1,013 ................ 0 ............10,042 ................ 0 ...........(1,272) ...........(1,272) ................. 263 ..03/01/2043 .
3138W5-HM-3 .. FN AR7435 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,804 .............. 12,804 ............. 13,348 ............. 11,972 ............ 1,335 ............. (503) ................. 0 ................832 ................ 0 ............12,804 ................ 0 ................. 0 ................. 0 ................. 242 ..07/01/2043 .
3138W5-HP-6 .. FN AR7437 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 19,583 ...............21,424 ............. 22,217 ............. 20,032 ............ 2,137 ............. (104) ................. 0 ............. 2,033 ................ 0 ............22,065 ................ 0 ...........(2,482) ...........(2,482) ................. 559 ..08/01/2043 .
3138W5-HR-2 ... FN AR7439 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 31,174 ...............34,059 ............. 35,319 ............. 31,845 ............ 3,481 ............. (189) ................. 0 ............. 3,292 ................ 0 ............35,137 ................ 0 ...........(3,964) ...........(3,964) ................. 883 ..08/01/2043 .
3138W5-J7-4 .. FN AR7485 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,524 ................1,524 ...............1,589 ...............1,425 ...............164 ...............(65) ................. 0 ................. 99 ................ 0 ............. 1,524 ................ 0 ................. 0 ................. 0 .................. 27 ..03/01/2043 .
3138W6-RN-8 .. FN AR8592 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............138,100 ............. 152,135 ............ 159,028 ............ 142,320 ...........16,067 ............. (524) ................. 0 ............ 15,543 ................ 0 ...........157,863 ................ 0 ......... (19,763) ......... (19,763) .............. 4,172 ..06/01/2043 .
3138W9-3S-7 .. FN AS0808 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 23,675 ...............23,675 ............. 25,266 ............. 22,800 ............ 2,310 ...........(1,436) ................. 0 ................875 ................ 0 ............23,675 ................ 0 ................. 0 ................. 0 ................. 456 ..10/01/2043 .
3138W9-A2-6 .. FN AS0024 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 18,985 .............. 18,985 ............. 19,792 ............. 17,751 ............ 1,998 ............. (764) ................. 0 ............. 1,234 ................ 0 ............18,985 ................ 0 ................. 0 ................. 0 ................. 358 ..07/01/2043 .
3138W9-A6-7 .. FN AS0028 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 25,519 .............. 27,770 ............. 28,797 ............. 25,965 ............ 2,743 ............. (172) ................. 0 ............. 2,571 ................ 0 ............28,536 ................ 0 ...........(3,017) ...........(3,017) ................. 718 ..07/01/2043 .
3138W9-AY-6 .. FN AS0022 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 20,208 ...............22,063 ............. 22,879 ............. 20,629 ............ 2,219 ............. (123) ................. 0 ............. 2,096 ................ 0 ............ 22,725 ................ 0 ...........(2,517) ...........(2,517) ................. 577 ..07/01/2043 .
3138W9-AZ-3 .. FN AS0023 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 95,133 ............. 102,859 ............106,736 ............. 96,174 ...........10,204 ............. (851) ................. 0 ............. 9,353 ................ 0 ...........105,527 ................ 0 ......... (10,394) ......... (10,394) ...............2,597 ..07/01/2043 .
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3138W9-BD-1 .. FN AS0035 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 29,147 .............. 31,812 ............. 32,989 ............. 29,744 ............ 3,186 ............. (176) ................. 0 ............. 3,010 ................ 0 ............ 32,754 ................ 0 ...........(3,608) ...........(3,608) ................. 831 ..07/01/2043 .
3138W9-EB-2 .. FN AS0129 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................720 .................. 720 ................. 719 ................. 655 ................ 64 ................. 1 ................. 0 ................. 65 ................ 0 ................720 ................ 0 ................. 0 ................. 0 ....................7 ..08/01/2043 .
3138W9-GN-4 .. FN AS0204 - RMBS .................................. ....... ..08/15/2023 . Various ................... ..................... ............252,090 ............. 282,516 ............ 275,630 ............ 257,053 ...........19,213 ...............477 ................. 0 ............19,690 ................ 0 ...........276,743 ................ 0 ..........(24,653) ..........(24,653) .............. 5,862 ..08/01/2043 .
3138W9-GQ-7 .. FN AS0206 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............16,716 .............. 16,716 ............. 16,695 ............. 15,209 ............ 1,486 ................ 22 ................. 0 ............. 1,507 ................ 0 ............16,716 ................ 0 ................. 0 ................. 0 ................. 263 ..08/01/2043 .
3138WA-5U-7 .. FN AS1758 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 6,910 ................7,209 ...............7,599 ...............7,041 ...............410 ...............(62) ................. 0 ................348 ................ 0 ............. 7,389 ................ 0 ............. (479) ............. (479) ................. 188 ..02/01/2029 .
3138WA-R8-2 .. FN AS1410 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 92,759 ...............92,759 ............. 96,506 ............. 88,876 ............ 6,075 ...........(2,192) ................. 0 ............. 3,883 ................ 0 ............ 92,759 ................ 0 ................. 0 ................. 0 ...............1,532 ..01/01/2029 .
3138WA-SC-2 .. FN AS1414 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 82,185 .............. 82,185 ............. 85,505 ............. 78,745 ............ 5,421 ...........(1,981) ................. 0 ............. 3,441 ................ 0 ............82,185 ................ 0 ................. 0 ................. 0 .............. 1,213 ..01/01/2029 .
3138WB-J4-8 .. FN AS2082 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 5,239 ................5,469 ...............5,765 ...............5,327 ...............319 ...............(42) ................. 0 ................277 ................ 0 ............. 5,604 ................ 0 ............. (365) ............. (365) ................. 158 ..03/01/2029 .
3138WB-SK-2 .. FN AS2321 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............78,811 .............. 78,811 ............. 81,964 ............. 75,538 ............ 5,809 ...........(2,536) ................. 0 ............. 3,274 ................ 0 ............78,811 ................ 0 ................. 0 ................. 0 ...............1,255 ..05/01/2034 .
3138WB-T3-9 .. FN AS2369 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 3,395 ................3,535 ...............3,726 ...............3,432 ...............222 ...............(33) ................. 0 ................189 ................ 0 ............. 3,621 ................ 0 ............. (226) ............. (226) .................. 91 ..05/01/2029 .
3138WB-ZM-0 .. FN AS2547 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,977 .............. 20,977 ............. 21,816 ............. 20,106 ............ 1,546 ............. (675) ................. 0 ................871 ................ 0 ............20,977 ................ 0 ................. 0 ................. 0 ................. 370 ..06/01/2034 .
3138WC-HX-4 .. FN AS2945 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............96,716 .............. 96,716 ............ 104,272 ............. 92,895 ...........11,119 ...........(7,297) ................. 0 ............. 3,821 ................ 0 ............96,716 ................ 0 ................. 0 ................. 0 ...............2,023 ..07/01/2044 .
3138WC-T8-6 .. FN AS3274 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 25,791 ...............26,938 ............. 28,396 ............. 25,936 ............ 1,865 ............. (193) ................. 0 ............. 1,671 ................ 0 ............27,607 ................ 0 ...........(1,816) ...........(1,816) ................. 708 ..09/01/2029 .
3138WD-2F-7 .. FN AS4373 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,846 .............. 12,846 ............. 13,293 ............. 11,984 ............ 1,297 ............. (435) ................. 0 ................862 ................ 0 ............12,846 ................ 0 ................. 0 ................. 0 ................. 168 ..02/01/2045 .
3138WD-4F-5 .. FN AS4421 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............245,965 ............. 245,965 ............ 265,104 ............ 234,801 ...........29,665 ......... (18,501) ................. 0 ............11,163 ................ 0 ...........245,965 ................ 0 ................. 0 ................. 0 .............. 5,017 ..02/01/2045 .
3138WD-DA-6 .. FN AS3696 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 18,629 .............. 18,629 ............. 19,986 ............. 18,037 ............ 1,996 ...........(1,403) ................. 0 ................592 ................ 0 ............18,629 ................ 0 ................. 0 ................. 0 ................. 432 ..11/01/2044 .
3138WD-NM-9 .. FN AS3995 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,800 ................7,800 .............. 7,878 ...............7,090 ...............772 ...............(62) ................. 0 ................710 ................ 0 ............. 7,800 ................ 0 ................. 0 ................. 0 ................. 127 ..10/01/2043 .
3138WD-SQ-5 ... FN AS4126 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............10,406 .............. 11,565 ............. 12,008 ............. 10,827 ............ 1,111 ...............(20) ................. 0 ............. 1,091 ................ 0 ............11,917 ................ 0 ...........(1,512) ...........(1,512) ................. 319 ..12/01/2044 .
3138WD-U3-3 ... FN AS4201 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 4,752 ................4,947 ...............5,215 ...............4,818 ...............312 ...............(46) ................. 0 ................266 ................ 0 ............. 5,084 ................ 0 ............. (332) ............. (332) ................. 127 ..12/01/2029 .
3138WE-3K-3 .. FN AS5301 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............134,580 ............. 141,833 ............ 143,368 ............ 132,994 ............ 9,911 ............. (407) ................. 0 ............. 9,503 ................ 0 ...........142,497 ................ 0 ...........(7,917) ...........(7,917) ...............2,474 ..07/01/2030 .
3138WE-B2-4 .. FN AS4556 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,896 ................7,896 ...............8,123 ...............7,360 ...............752 ............. (216) ................. 0 ................536 ................ 0 ............. 7,896 ................ 0 ................. 0 ................. 0 ................. 180 ..03/01/2040 .
3138WE-BT-5 .. FN AS4549 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............194,905 ............. 194,905 ............206,660 ............ 181,744 ...........24,808 ......... (11,648) ................. 0 ............13,161 ................ 0 ...........194,905 ................ 0 ................. 0 ................. 0 ...............3,531 ..03/01/2045 .
3138WE-HT-9 .. FN AS4741 - RMBS .................................. ....... ..12/06/2023 . Various ................... ..................... ............187,727 ............. 203,930 ............ 210,359 ............ 190,088 ...........20,304 ............. (694) ................. 0 ............19,610 ................ 0 ...........209,699 ................ 0 ......... (21,972) ......... (21,972) .............. 7,176 ..04/01/2045 .
3138WE-PA-1 .. FN AS4916 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............11,761 .............. 11,761 ............. 12,366 ............. 11,267 ............ 1,058 ............. (565) ................. 0 ................494 ................ 0 ............11,761 ................ 0 ................. 0 ................. 0 ................. 183 ..05/01/2030 .
3138WE-RR-2 .. FN AS4995 - RMBS ................................... ....... ..12/01/2023 . Various ................... ..................... ............377,973 ............. 409,438 ............ 435,252 ............ 383,552 ...........50,646 ...........(5,295) ................. 0 ............ 45,350 ................ 0 ...........428,902 ................ 0 ......... (50,928) ......... (50,928) ............. 10,583 ..05/01/2045 .
3138WE-ZK-8 .. FN AS5245 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,231 ...............15,231 ............. 15,876 ............. 14,197 ............ 1,601 ............. (567) ................. 0 ............. 1,034 ................ 0 ............15,231 ................ 0 ................. 0 ................. 0 ................. 315 ..06/01/2040 .
3138WF-B4-7 .. FN AS5458 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 38,569 ...............38,569 ............. 40,202 ............. 35,951 ............ 4,038 ...........(1,420) ................. 0 ............. 2,618 ................ 0 ............38,569 ................ 0 ................. 0 ................. 0 ................. 772 ..07/01/2040 .
3138WF-K5-4 .. FN AS5715 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............77,763 .............. 77,763 ............. 81,408 ............. 74,390 ............ 5,831 ...........(2,458) ................. 0 ............. 3,373 ................ 0 ............77,763 ................ 0 ................. 0 ................. 0 .............. 1,177 ..09/01/2030 .
3138WF-T2-2 .. FN AS5968 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 81,441 .............. 81,441 ............. 85,167 ............. 77,909 ............ 6,283 ...........(2,750) ................. 0 ............. 3,532 ................ 0 ............81,441 ................ 0 ................. 0 ................. 0 .............. 1,307 ..10/01/2030 .
3138WG-YH-1 .. FN AS7011 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 52,976 ...............52,976 ............. 55,691 ..............49,345 ............ 6,473 ...........(2,842) ................. 0 ............. 3,631 ................ 0 ............52,976 ................ 0 ................. 0 ................. 0 ................. 743 ..04/01/2041 .
3138WH-GK-2 .. FN AS7401 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,057 ................6,057 ...............6,349 ...............5,810 ...............566 ............. (319) ................. 0 ................247 ................ 0 ............. 6,057 ................ 0 ................. 0 ................. 0 ................. 125 ..06/01/2046 .
3138WH-M6-6 .. FN AS7580 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,717 ................4,717 ...............4,573 ...............4,229 ...............341 ...............147 ................. 0 ................488 ................ 0 ............. 4,717 ................ 0 ................. 0 ................. 0 .................. 77 ..07/01/2046 .
3138WH-QN-5 ... FN AS7660 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............61,774 .............. 61,774 ............. 64,766 ..............53,259 ...........11,472 ...........(2,958) ................. 0 ............. 8,515 ................ 0 ............61,774 ................ 0 ................. 0 ................. 0 ................. 786 ..08/01/2046 .
3138WH-U2-6 .. FN AS7800 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,772 ................6,772 .............. 6,566 ...............6,072 ...............491 ...............210 ................. 0 ................701 ................ 0 ............. 6,772 ................ 0 ................. 0 ................. 0 ................. 109 ..08/01/2046 .
3138WH-WZ-1 .. FN AS7863 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,737 ................2,737 ...............2,654 ...............2,454 ...............200 ................84 ................. 0 ................283 ................ 0 ............. 2,737 ................ 0 ................. 0 ................. 0 .................. 43 ..09/01/2046 .
3138WJ-FS-2 .. FN AS8276 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,814 ................6,814 ...............6,544 ...............6,109 ...............435 ...............270 ................. 0 ................705 ................ 0 ............. 6,814 ................ 0 ................. 0 ................. 0 ................. 109 ..11/01/2046 .
3138WJ-G4-4 .. FN AS8318 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,842 ................9,842 .............. 9,778 ...............8,800 ...............978 ................64 ................. 0 ............. 1,042 ................ 0 ............. 9,842 ................ 0 ................. 0 ................. 0 ................. 154 ..11/01/2046 .
3138WJ-GV-4 .. FN AS8311 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 21,581 ...............23,897 ............. 22,949 ............. 21,333 ............ 1,581 ...............281 ................. 0 ............. 1,862 ................ 0 ............23,196 ................ 0 ...........(1,615) ...........(1,615) ................. 531 ..11/01/2046 .
3138WJ-K5-6 .. FN AS8415 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 952 .................. 952 ................. 903 ................. 850 ................ 50 ................ 52 ................. 0 ................102 ................ 0 ................952 ................ 0 ................. 0 ................. 0 .................. 13 ..11/01/2046 .
3138WJ-KT-4 .. FN AS8405 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 55,138 ...............55,138 ............. 54,035 ............. 50,150 ............ 4,093 ...............895 ................. 0 ............. 4,988 ................ 0 ............55,138 ................ 0 ................. 0 ................. 0 ................. 593 ..11/01/2031 .
3138WJ-M9-6 .. FN AS8483 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............158,856 ............. 158,856 ............ 154,506 ............ 142,419 ...........12,156 ............ 4,280 ................. 0 ............16,437 ................ 0 ...........158,856 ................ 0 ................. 0 ................. 0 ...............2,584 ..12/01/2046 .
3138WJ-N3-8 .. FN AS8509 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............143,498 ............. 143,498 ............141,301 ............ 128,431 ........... 12,942 ............ 2,126 ................. 0 ............15,067 ................ 0 ...........143,498 ................ 0 ................. 0 ................. 0 ...............2,398 ..12/01/2046 .
3138WJ-Q9-2 ... FN AS8579 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,783 ................4,783 ...............4,593 ...............4,288 ...............306 ...............189 ................. 0 ................495 ................ 0 ............. 4,783 ................ 0 ................. 0 ................. 0 .................. 79 ..12/01/2046 .
3138WJ-TG-3 .. FN AS8650 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,750 .............. 12,750 ............. 12,244 ............. 11,431 ...............817 ...............502 ................. 0 ............. 1,319 ................ 0 ............12,750 ................ 0 ................. 0 ................. 0 ................. 201 ..01/01/2047 .
3138WJ-UL-0 .. FN AS8686 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,867 ................6,867 ...............6,822 ...............6,144 ...............680 ................ 44 ................. 0 ................723 ................ 0 ............. 6,867 ................ 0 ................. 0 ................. 0 ................. 101 ..01/01/2047 .
3138WJ-XN-3 .. FN AS8784 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 68,919 .............. 71,428 ............. 69,019 ............. 64,037 ............ 4,985 ............ 1,662 ................. 0 ............. 6,647 ................ 0 ............70,684 ................ 0 ...........(1,765) ...........(1,765) .............. 1,270 ..02/01/2047 .
3138WK-2U-8 .. FN AS9786 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,968 ................3,968 ...............4,346 ...............3,792 ...............568 ............. (392) ................. 0 ................176 ................ 0 ............. 3,968 ................ 0 ................. 0 ................. 0 .................. 87 ..06/01/2047 .
3138WK-ET-8 .. FN AS9145 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 6,847 ................7,404 .............. 7,701 ...............6,912 ...............744 ...............(59) ................. 0 ................686 ................ 0 ............. 7,598 ................ 0 ............. (751) ............. (751) ................. 216 ..09/01/2044 .
3138WK-K3-8 .. FN AS9313 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 11,315 .............. 11,315 ............. 12,394 ............. 10,814 ............ 1,621 ...........(1,120) ................. 0 ................502 ................ 0 ............11,315 ................ 0 ................. 0 ................. 0 ................. 219 ..03/01/2047 .
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3138WK-P9-0 .. FN AS9447 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,638 ................6,638 ...............6,293 ...............5,926 ...............339 ...............373 ................. 0 ................712 ................ 0 ............. 6,638 ................ 0 ................. 0 ................. 0 ................. 125 ..04/01/2047 .
3138WK-QA-6 .. FN AS9448 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 46,784 .............. 52,806 ............. 51,197 ............. 47,342 ............ 3,901 ...............250 ................. 0 ............. 4,150 ................ 0 ............ 51,493 ................ 0 ...........(4,708) ...........(4,708) .............. 1,219 ..04/01/2047 .
3138WL-A6-0 .. FN AS9928 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 18,999 ...............18,999 ............. 19,809 ............. 18,648 ............ 1,201 ............. (850) ................. 0 ................351 ................ 0 ............18,999 ................ 0 ................. 0 ................. 0 ................. 516 ..07/01/2047 .
3138WL-BA-0 .. FN AS9932 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 46,517 .............. 46,517 ............. 47,602 ............. 42,390 ............ 5,421 ...........(1,294) ................. 0 ............. 4,127 ................ 0 ............46,517 ................ 0 ................. 0 ................. 0 .............. 1,016 ..07/01/2047 .
3138WL-CY-7 .. FN AS9986 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,762 .............. 15,762 ............. 16,434 ............. 15,470 ............ 1,063 ............. (772) ................. 0 ................291 ................ 0 ............15,762 ................ 0 ................. 0 ................. 0 ................. 402 ..07/01/2047 .
3138WM-K9-1 .. FN AT0319 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,414 ................1,414 ...............1,475 ...............1,361 ...............106 ...............(53) ................. 0 ................. 53 ................ 0 ............. 1,414 ................ 0 ................. 0 ................. 0 .................. 12 ..04/01/2043 .
3138WM-KE-0 .. FN AT0292 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,268 ................2,268 ...............2,265 ...............2,063 ...............202 ................. 3 ................. 0 ................204 ................ 0 ............. 2,268 ................ 0 ................. 0 ................. 0 .................. 33 ..03/01/2043 .
3138WM-WQ-0 .. FN AT0654 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,650 ................1,650 .............. 1,647 ...............1,501 ...............147 ................. 2 ................. 0 ................149 ................ 0 ............. 1,650 ................ 0 ................. 0 ................. 0 .................. 26 ..04/01/2043 .
3138WN-5M-7 .. FN AT1751 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,015 ................2,015 ...............2,012 ...............1,833 ...............179 ................. 3 ................. 0 ................182 ................ 0 ............. 2,015 ................ 0 ................. 0 ................. 0 .................. 33 ..04/01/2043 .
3138WP-GT-5 .. FN AT2009 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,498 ................2,498 ...............2,495 ...............2,273 ...............222 ................. 3 ................. 0 ................225 ................ 0 ............. 2,498 ................ 0 ................. 0 ................. 0 .................. 38 ..04/01/2043 .
3138WP-KK-9 .. FN AT2097 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 243 .................. 243 ................. 253 ................. 234 ................ 18 ................(9) ................. 0 .................. 9 ................ 0 ................243 ................ 0 ................. 0 ................. 0 ....................5 ..04/01/2043 .
3138WQ-HX-3 .. FN AT2945 - RMBS .................................. ....... ..08/15/2023 . Various ................... ..................... ............. 32,048 ...............35,983 ............. 34,937 ............. 32,740 ............ 2,312 ................61 ................. 0 ............. 2,374 ................ 0 ............35,114 ................ 0 ...........(3,065) ...........(3,065) ................. 746 ..05/01/2043 .
3138WQ-Q3-9 ... FN AT3173 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................604 .................. 604 ................. 599 ................. 549 ................ 50 ................. 4 ................. 0 ................. 54 ................ 0 ................604 ................ 0 ................. 0 ................. 0 .................. 12 ..05/01/2043 .
3138WR-JW-1 .. FN AT3876 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................504 .................. 504 ................. 524 ................. 471 ................ 51 ...............(18) ................. 0 ................. 33 ................ 0 ................504 ................ 0 ................. 0 ................. 0 .................. 10 ..05/01/2043 .
3138WR-NS-5 ... FN AT4000 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,625 ................1,625 ...............1,623 ...............1,479 ...............144 ................. 2 ................. 0 ................147 ................ 0 ............. 1,625 ................ 0 ................. 0 ................. 0 .................. 23 ..05/01/2043 .
3138WR-YS-3 .. FN AT4320 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,496 ...............19,496 ............. 19,690 ............. 17,722 ............ 1,949 ............. (175) ................. 0 ............. 1,774 ................ 0 ............19,496 ................ 0 ................. 0 ................. 0 ................. 286 ..07/01/2043 .
3138WT-R6-5 .. FN AT5908 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............111,087 ............. 111,087 ............115,140 ............ 107,222 ............ 7,658 ...........(3,792) ................. 0 ............. 3,865 ................ 0 .......... 111,087 ................ 0 ................. 0 ................. 0 ...............2,446 ..06/01/2043 .
3138WU-3E-1 .. FN AT7096 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 24,326 ...............26,474 ............. 27,831 ............. 24,764 ............ 3,013 ............. (274) ................. 0 ............. 2,739 ................ 0 ............27,503 ................ 0 ...........(3,177) ...........(3,177) ................. 715 ..05/01/2043 .
3138WU-AD-5 .. FN AT6303 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............124,449 ............. 124,449 ............ 130,399 ............ 121,550 ............ 8,484 ...........(5,586) ................. 0 ............. 2,898 ................ 0 ...........124,449 ................ 0 ................. 0 ................. 0 ...............2,284 ..06/01/2043 .
3138WU-AG-8 .. FN AT6306 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 593 .................. 593 ................. 613 ................. 572 ................ 40 ...............(19) ................. 0 ................. 21 ................ 0 ................593 ................ 0 ................. 0 ................. 0 .................. 12 ..06/01/2043 .
3138WV-2K-6 .. FN AT7977 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,927 ................6,927 ...............6,996 ...............6,297 ...............696 ...............(66) ................. 0 ................630 ................ 0 ............. 6,927 ................ 0 ................. 0 ................. 0 ................. 113 ..06/01/2043 .
3138WV-3K-5 .. FN AT8001 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,026 ................1,026 .............. 1,036 ................. 933 ...............102 ................(9) ................. 0 ................. 93 ................ 0 ............. 1,026 ................ 0 ................. 0 ................. 0 .................. 17 ..06/01/2043 .
3138WV-3V-1 .. FN AT8011 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,034 ................1,034 ...............1,044 ................. 940 ...............103 ................(9) ................. 0 ................. 94 ................ 0 ............. 1,034 ................ 0 ................. 0 ................. 0 .................. 17 ..07/01/2043 .
3138WV-H4-6 .. FN AT7450 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,082 ................3,082 .............. 3,078 ...............2,804 ...............274 ................. 4 ................. 0 ................278 ................ 0 ............. 3,082 ................ 0 ................. 0 ................. 0 .................. 73 ..05/01/2043 .
3138WV-N4-9 .. FN AT7610 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................830 .................. 830 ................. 828 ................. 755 ................ 74 ................. 1 ................. 0 ................. 75 ................ 0 ................830 ................ 0 ................. 0 ................. 0 .................. 13 ..06/01/2043 .
3138WV-WJ-6 .. FN AT7848 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,352 ................8,352 ...............8,435 ...............7,592 ...............827 ...............(67) ................. 0 ................760 ................ 0 ............. 8,352 ................ 0 ................. 0 ................. 0 .................. 92 ..06/01/2043 .
3138WW-6U-8 .. FN AT8982 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,990 ................2,990 ...............3,020 ...............2,718 ...............297 ...............(24) ................. 0 ................272 ................ 0 ............. 2,990 ................ 0 ................. 0 ................. 0 .................. 48 ..07/01/2043 .
3138WW-KV-0 .. FN AT8407 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,054 ................1,054 ...............1,053 ................. 959 ................ 94 ................. 1 ................. 0 ................. 95 ................ 0 ............. 1,054 ................ 0 ................. 0 ................. 0 .................. 16 ..06/01/2043 .
3138WX-H4-2 .. FN AT9250 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,236 ................8,236 .............. 8,318 ...............7,487 ...............817 ...............(68) ................. 0 ................749 ................ 0 ............. 8,236 ................ 0 ................. 0 ................. 0 ................. 134 ..07/01/2043 .
3138WX-WH-6 .. FN AT9647 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,145 ................2,145 ...............2,142 ...............1,951 ...............191 ................. 3 ................. 0 ................193 ................ 0 ............. 2,145 ................ 0 ................. 0 ................. 0 .................. 30 ..07/01/2043 .
3138WZ-TZ-5 .. FN AU0567 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 16,951 .............. 18,377 ............. 19,319 ............. 17,190 ............ 2,039 ............. (180) ................. 0 ............. 1,859 ................ 0 ............19,049 ................ 0 ...........(2,098) ...........(2,098) ................. 461 ..08/01/2043 .
3138X0-A4-0 .. FN AU0926 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,903 ................6,903 .............. 7,172 ...............6,454 ...............701 ............. (252) ................. 0 ................449 ................ 0 ............. 6,903 ................ 0 ................. 0 ................. 0 ................. 119 ..07/01/2043 .
3138X0-BZ-0 .. FN AU0955 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 11,414 .............. 11,414 ............. 11,859 ............. 10,672 ............ 1,146 ............. (404) ................. 0 ................742 ................ 0 ............11,414 ................ 0 ................. 0 ................. 0 ................. 219 ..08/01/2043 .
3138X0-Y9-3 .. FN AU1635 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 19,048 ...............20,732 ............. 21,499 ............. 19,385 ............ 2,064 ............. (127) ................. 0 ............. 1,937 ................ 0 ............21,321 ................ 0 ...........(2,274) ...........(2,274) ................. 540 ..07/01/2043 .
3138X0-ZA-9 .. FN AU1636 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 67,899 ...............73,525 ............. 76,297 ............. 68,747 ............ 7,433 ............. (608) ................. 0 ............. 6,826 ................ 0 ............75,572 ................ 0 ...........(7,673) ...........(7,673) .............. 1,882 ..07/01/2043 .
3138X0-ZQ-4 .. FN AU1650 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 65,903 ...............71,225 ............. 73,910 ............. 66,596 ............ 7,172 ............. (623) ................. 0 ............. 6,549 ................ 0 ............73,145 ................ 0 ...........(7,243) ...........(7,243) .............. 1,823 ..07/01/2043 .
3138X1-RJ-7 .. FN AU2288 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,733 ...............19,733 ............. 20,137 ............. 17,938 ............ 2,172 ............. (377) ................. 0 ............. 1,795 ................ 0 ............19,733 ................ 0 ................. 0 ................. 0 ................. 326 ..10/01/2043 .
3138X3-EU-2 .. FN AU3746 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,872 ................4,872 ...............5,062 ...............4,555 ...............494 ............. (178) ................. 0 ................317 ................ 0 ............. 4,872 ................ 0 ................. 0 ................. 0 .................. 95 ..08/01/2043 .
3138X3-XM-9 .. FN AU4283 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 15,510 .............. 16,728 ............. 17,585 ............. 15,648 ............ 1,872 ............. (201) ................. 0 ............. 1,671 ................ 0 ............17,319 ................ 0 ...........(1,810) ...........(1,810) ................. 422 ..09/01/2043 .
3138X4-V9-8 .. FN AU5139 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,287 ................7,287 ...............7,597 ...............6,813 ...............776 ............. (303) ................. 0 ................474 ................ 0 ............. 7,287 ................ 0 ................. 0 ................. 0 ................. 133 ..08/01/2043 .
3138X5-A3-1 .. FN AU5425 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 31,512 ...............31,512 ............. 31,832 ............. 28,645 ............ 3,142 ............. (275) ................. 0 ............. 2,867 ................ 0 ............31,512 ................ 0 ................. 0 ................. 0 ................. 486 ..08/01/2043 .
3138X5-UA-3 .. FN AU5976 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............400,708 ............. 400,708 ............ 427,693 ............ 384,876 ...........38,644 ......... (22,812) ................. 0 ............15,832 ................ 0 .......... 400,708 ................ 0 ................. 0 ................. 0 ............. 11,965 ..08/01/2043 .
3138X5-WF-0 .. FN AU6045 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................421 .................. 421 ................. 436 ................. 394 ................ 44 ...............(17) ................. 0 ................. 27 ................ 0 ................421 ................ 0 ................. 0 ................. 0 ....................8 ..09/01/2038 .
3138X7-5P-4 .. FN AU8053 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,407 .............. 13,407 ............. 14,714 ............. 13,259 ............ 1,287 ...........(1,139) ................. 0 ................148 ................ 0 ............13,407 ................ 0 ................. 0 ................. 0 ................. 353 ..09/01/2043 .
3138X7-K9-3 .. FN AU7519 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................151 .................. 151 ................. 157 ................. 141 ................ 21 ...............(11) ................. 0 ................. 10 ................ 0 ................151 ................ 0 ................. 0 ................. 0 ....................3 ..09/01/2038 .
3138X8-6D-8 .. FN AU8967 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 14,829 ...............14,829 ............. 14,906 ............. 14,086 ...............772 ...............(30) ................. 0 ................742 ................ 0 ............14,829 ................ 0 ................. 0 ................. 0 ................. 234 ..01/01/2029 .
3138XB-GJ-7 .. FN AV0200 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............15,666 .............. 16,303 ............. 17,185 ............. 16,001 ...............793 ............. (140) ................. 0 ................653 ................ 0 ............16,653 ................ 0 ............. (987) ............. (987) ................. 407 ..10/01/2028 .
3138XB-MP-6 .. FN AV0365 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,562 ................1,562 .............. 1,577 ...............1,420 ...............164 ...............(22) ................. 0 ................142 ................ 0 ............. 1,562 ................ 0 ................. 0 ................. 0 .................. 19 ..01/01/2044 .
3138XD-TL-4 .. FN AV2354 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 31,853 ...............34,112 ............. 35,860 ............. 31,909 ............ 3,859 ............. (503) ................. 0 ............. 3,356 ................ 0 ............35,266 ................ 0 ...........(3,413) ...........(3,413) ................. 820 ..01/01/2044 .
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3138XE-JD-1 .. FN AV2959 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 77 ....................77 .................. 84 ...................75 ................. 8 ................(6) ................. 0 .................. 2 ................ 0 ................. 77 ................ 0 ................. 0 ................. 0 ....................2 ..12/01/2043 .
3138XJ-DF-1 .. FN AV6401 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............10,821 .............. 10,821 ............. 11,562 ............. 10,372 ............ 1,189 ............. (740) ................. 0 ................449 ................ 0 ............10,821 ................ 0 ................. 0 ................. 0 ................. 269 ..02/01/2044 .
3138XJ-DM-6 .. FN AV6407 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,078 ................7,078 .............. 7,481 ...............6,913 ...............475 ............. (310) ................. 0 ................165 ................ 0 ............. 7,078 ................ 0 ................. 0 ................. 0 ................. 135 ..02/01/2029 .
3138XQ-MS-7 .. FN AW1268 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,938 ................4,938 ...............5,276 ...............4,730 ...............554 ............. (346) ................. 0 ................208 ................ 0 ............. 4,938 ................ 0 ................. 0 ................. 0 ................. 135 ..06/01/2044 .
3138XS-ED-5 .. FN AW2831 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,390 ................1,390 ...............1,521 ...............1,375 ...............145 ............. (129) ................. 0 ................. 15 ................ 0 ............. 1,390 ................ 0 ................. 0 ................. 0 .................. 54 ..07/01/2044 .
3138XT-YA-7 .. FN AW4304 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,967 ................6,967 .............. 7,287 ...............6,521 ...............706 ............. (260) ................. 0 ................446 ................ 0 ............. 6,967 ................ 0 ................. 0 ................. 0 ................. 133 ..08/01/2039 .
3138XW-2D-9 .. FN AW7071 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 5,773 ................5,996 ...............6,321 ...............5,822 ...............396 ...............(65) ................. 0 ................330 ................ 0 ............. 6,152 ................ 0 ............. (379) ............. (379) ................. 131 ..07/01/2029 .
3138XW-2P-2 .. FN AW7081 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................463 .................. 463 ................. 488 ................. 443 ................ 42 ...............(22) ................. 0 ................. 20 ................ 0 ................463 ................ 0 ................. 0 ................. 0 .................. 10 ..07/01/2044 .
3138XW-3H-9 .. FN AW7099 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................189 .................. 189 ................. 196 ................. 176 ................ 18 ................(5) ................. 0 ................. 13 ................ 0 ................189 ................ 0 ................. 0 ................. 0 ....................4 ..07/01/2039 .
3138XW-ZU-5 .. FN AW7054 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,725 ................2,725 ...............2,872 ...............2,606 ...............255 ............. (136) ................. 0 ................119 ................ 0 ............. 2,725 ................ 0 ................. 0 ................. 0 .................. 67 ..07/01/2044 .
3138XX-G2-6 .. FN AW7416 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 35,316 ...............38,548 ............. 40,177 ............. 36,090 ............ 3,985 ............. (279) ................. 0 ............. 3,706 ................ 0 ............39,797 ................ 0 ...........(4,481) ...........(4,481) .............. 1,043 ..01/01/2042 .
3138XX-ZJ-8 .. FN AW7944 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 7,657 ................8,367 .............. 8,702 ...............7,831 ...............826 ...............(44) ................. 0 ................782 ................ 0 ............. 8,614 ................ 0 ............. (957) ............. (957) ................. 218 ..08/01/2044 .
3138XY-6Q-2 .. FN AW8978 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 3,215 ................3,354 ...............3,535 ...............3,256 ...............202 ...............(27) ................. 0 ................175 ................ 0 ............. 3,431 ................ 0 ............. (216) ............. (216) .................. 87 ..07/01/2029 .
3138XY-7E-8 .. FN AW8992 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................169 .................. 169 ................. 184 ................. 167 ................ 18 ...............(16) ................. 0 .................. 2 ................ 0 ................169 ................ 0 ................. 0 ................. 0 ....................5 ..07/01/2044 .
3138XY-CM-4 .. FN AW8175 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 21,960 .............. 21,960 ............. 22,969 ............. 20,555 ............ 2,228 ............. (823) ................. 0 ............. 1,405 ................ 0 ............21,960 ................ 0 ................. 0 ................. 0 ................. 419 ..09/01/2039 .
3138XY-CR-3 .. FN AW8179 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 11,947 .............. 12,978 ............. 13,505 ............. 12,108 ............ 1,353 ...............(99) ................. 0 ............. 1,254 ................ 0 ............13,362 ................ 0 ...........(1,415) ...........(1,415) ................. 356 ..09/01/2044 .
3138XY-VT-8 .. FN AW8725 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 5,546 ................5,676 ...............5,984 ...............5,465 ...............390 ...............(72) ................. 0 ................318 ................ 0 ............. 5,783 ................ 0 ............. (237) ............. (237) ................. 120 ..07/01/2029 .
3138XZ-AM-3 .. FN AW9011 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 249 .................. 249 ................. 258 ................. 233 ................ 27 ...............(12) ................. 0 ................. 16 ................ 0 ................249 ................ 0 ................. 0 ................. 0 ....................5 ..08/01/2039 .
3138XZ-FG-1 .. FN AW9166 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............11,467 .............. 11,467 ............. 12,284 ............. 10,889 ............ 1,159 ............. (581) ................. 0 ................578 ................ 0 ............11,467 ................ 0 ................. 0 ................. 0 ................. 255 ..07/01/2034 .
3138XZ-HR-5 .. FN AW9239 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,726 ................2,726 ...............2,846 ...............2,661 ...............169 ............. (104) ................. 0 ................. 64 ................ 0 ............. 2,726 ................ 0 ................. 0 ................. 0 .................. 67 ..08/01/2044 .
3138Y1-DM-4 .. FN AX0107 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 13,233 .............. 13,763 ............. 14,508 ............. 13,364 ...............865 ............. (131) ................. 0 ................734 ................ 0 ............14,098 ................ 0 ............. (865) ............. (865) ................. 347 ..08/01/2029 .
3138Y4-PC-7 .. FN AX3118 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,006 ................1,006 ...............1,042 ................. 942 ................ 94 ...............(29) ................. 0 ................. 64 ................ 0 ............. 1,006 ................ 0 ................. 0 ................. 0 .................. 19 ..10/01/2039 .
3138Y4-PH-6 .. FN AX3123 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,530 ................2,530 .............. 2,666 ...............2,419 ...............251 ............. (141) ................. 0 ................111 ................ 0 ............. 2,530 ................ 0 ................. 0 ................. 0 .................. 69 ..10/01/2044 .
3138Y6-YQ-1 .. FN AX5218 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................317 .................. 317 ................. 328 ................. 296 ................ 29 ................(9) ................. 0 ................. 20 ................ 0 ................317 ................ 0 ................. 0 ................. 0 ....................6 ..10/01/2039 .
3138Y7-XZ-0 .. FN AX6095 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 52,669 .............. 56,688 ............. 60,263 ............. 53,097 ............ 7,052 ............. (924) ................. 0 ............. 6,128 ................ 0 ............ 59,226 ................ 0 ...........(6,557) ...........(6,557) .............. 1,456 ..10/01/2044 .
3138Y9-QF-8 .. FN AX7653 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 6,194 ................6,477 .............. 6,827 ...............6,308 ...............378 ...............(45) ................. 0 ................334 ................ 0 ............. 6,641 ................ 0 ............. (447) ............. (447) ................. 155 ..12/01/2029 .
3138YB-EX-7 .. FN AX9149 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,131 ................1,131 .............. 1,162 ...............1,059 ...............106 ...............(34) ................. 0 ................. 72 ................ 0 ............. 1,131 ................ 0 ................. 0 ................. 0 .................. 34 ..01/01/2045 .
3138YD-Z2-8 .. FN AY0760 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................789 .................. 789 ................. 819 ................. 735 ................ 79 ...............(26) ................. 0 ................. 54 ................ 0 ................789 ................ 0 ................. 0 ................. 0 .................. 15 ..03/01/2045 .
3138YF-QY-3 .. FN AY2270 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 14,270 ...............15,457 ............. 16,350 ............. 14,445 ............ 1,773 ...............(80) ................. 0 ............. 1,693 ................ 0 ............16,138 ................ 0 ...........(1,869) ...........(1,869) ................. 399 ..01/01/2045 .
3138YJ-R5-7 .. FN AY5007 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,228 ................1,228 ...............1,294 ...............1,174 ...............121 ...............(66) ................. 0 ................. 54 ................ 0 ............. 1,228 ................ 0 ................. 0 ................. 0 .................. 27 ..03/01/2045 .
3138YJ-SA-5 .. FN AY5012 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............18,366 .............. 18,366 ............. 19,310 ............. 17,595 ............ 1,641 ............. (870) ................. 0 ................771 ................ 0 ............18,366 ................ 0 ................. 0 ................. 0 ................. 275 ..03/01/2030 .
3138YJ-YL-4 .. FN AY5214 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................371 .................. 371 ................. 385 ................. 345 ................ 40 ...............(15) ................. 0 ................. 25 ................ 0 ................371 ................ 0 ................. 0 ................. 0 ....................7 ..05/01/2045 .
3138YK-CT-8 .. FN AY5481 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 12,218 .............. 13,510 ............. 14,291 ............. 12,626 ............ 1,692 ...............(54) ................. 0 ............. 1,637 ................ 0 ............14,263 ................ 0 ...........(2,045) ...........(2,045) ................. 377 ..03/01/2045 .
3138YL-FS-5 .. FN AY6476 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 37,533 ...............41,143 ............. 43,522 ............. 38,450 ............ 5,138 ............. (348) ................. 0 ............. 4,790 ................ 0 ............ 43,240 ................ 0 ...........(5,707) ...........(5,707) .............. 1,139 ..03/01/2045 .
3138YL-HM-6 .. FN AY6535 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............63,607 .............. 63,607 ............. 68,019 ............. 61,035 ............ 7,363 ...........(4,791) ................. 0 ............. 2,571 ................ 0 ............63,607 ................ 0 ................. 0 ................. 0 .............. 1,236 ..04/01/2045 .
3138YM-NM-7 .. FN AY7595 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 11,342 ...............11,342 ............. 11,909 ............. 10,572 ............ 1,365 ............. (595) ................. 0 ................770 ................ 0 ............11,342 ................ 0 ................. 0 ................. 0 .................. 77 ..04/01/2045 .
3138YN-C3-9 ... FN AY8189 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............18,816 .............. 18,816 ............. 19,830 ............. 17,983 ............ 1,887 ...........(1,054) ................. 0 ................832 ................ 0 ............18,816 ................ 0 ................. 0 ................. 0 ................. 289 ..04/01/2045 .
3138YP-4W-9 .. FN AY9836 - RMBS .................................. ....... ..08/15/2023 . Various ................... ..................... ............203,984 ............. 227,322 ............ 229,702 ............ 204,849 ........... 24,463 ............. (142) ................. 0 ............ 24,322 ................ 0 ...........229,171 ................ 0 ......... (25,187) ......... (25,187) ...............4,591 ..04/01/2045 .
3138YP-EQ-1 .. FN AY9142 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................230 .................. 230 ................. 239 ................. 214 ................ 23 ................(7) ................. 0 ................. 16 ................ 0 ................230 ................ 0 ................. 0 ................. 0 ....................4 ..05/01/2045 .
3138YR-RT-7 .. FN AZ0497 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 11,220 .............. 11,220 ............. 11,266 ............. 10,520 ...............730 ...............(30) ................. 0 ................700 ................ 0 ............11,220 ................ 0 ................. 0 ................. 0 ................. 153 ..06/01/2030 .
3138YT-L5-1 .. FN AZ2147 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................918 .................. 918 ................. 953 ................. 856 ................ 96 ...............(34) ................. 0 ................. 62 ................ 0 ................918 ................ 0 ................. 0 ................. 0 .................. 17 ..07/01/2045 .
3138YT-SV-7 .. FN AZ2331 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............226,362 ............. 226,362 ............ 235,098 ............ 211,548 ...........23,366 ...........(8,552) ................. 0 ............14,814 ................ 0 ...........226,362 ................ 0 ................. 0 ................. 0 ...............3,202 ..07/01/2045 .
3138YV-P4-5 .. FN AZ4042 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,673 ................3,673 .............. 3,816 ...............3,411 ...............590 ............. (329) ................. 0 ................261 ................ 0 ............. 3,673 ................ 0 ................. 0 ................. 0 .................. 77 ..07/01/2045 .
31391P-6V-3 .. FN 673284 - RMBS .................................. ....... ..11/27/2023 . Paydown .................... ..................... .............. 1,659 ................1,659 ...............1,693 ...............1,689 ................ (7) ...............(24) ................. 0 ................(31) ................ 0 ............. 1,659 ................ 0 ................. 0 ................. 0 .................. 38 ..12/01/2032 .
31392J-MX-4 ... FNR 2003-15 MF - CMO/RMBS ....................... ....... ..12/25/2023 . Paydown .................... ..................... .............18,200 .............. 18,200 ............. 18,188 ............. 18,017 ...............608 ............. (425) ................. 0 ................183 ................ 0 ............18,200 ................ 0 ................. 0 ................. 0 ................. 530 ..03/25/2033 .
31394E-HU-5 ... FNR 2005-55 FB - CMO/RMBS ....................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 34,551 ...............34,551 ............. 34,551 ............. 33,731 ...............820 ................. 0 ................. 0 ................820 ................ 0 ............ 34,551 ................ 0 ................. 0 ................. 0 ................. 649 ..07/25/2035 .
31395D-VL-0 .. FNR 2006-42 JF - CMO/RMBS ....................... ....... ..12/25/2023 . Paydown .................... ..................... .............. 7,508 ................7,508 ...............7,495 ...............7,406 ...............263 ............. (161) ................. 0 ................101 ................ 0 ............. 7,508 ................ 0 ................. 0 ................. 0 ................. 157 ..06/25/2036 .
31395H-HV-5 ... FSPC T-062 1A1 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,740 ................5,738 ...............5,288 ...............5,710 ............. (158) ...............187 ................. 0 ................. 30 ................ 0 ............. 5,740 ................ 0 ................. 0 ................. 0 ................. 118 ..10/25/2044 .
31395W-R2-5 ... FHR 3006H AF - CMO/RMBS ......................... ....... ..12/15/2023 . Paydown .................... ..................... ............. 37,229 ...............37,229 ............. 36,978 ............. 36,451 ............ 1,486 ............. (708) ................. 0 ................778 ................ 0 ............ 37,229 ................ 0 ................. 0 ................. 0 .............. 1,400 ..07/15/2035 .
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31396V-3K-2 .. FNR 2007-59 FA - CMO/RMBS ....................... ....... ..12/25/2023 . Paydown .................... ..................... .............. 4,413 ................4,413 ...............4,417 ...............4,299 ...............222 ............. (108) ................. 0 ................114 ................ 0 ............. 4,413 ................ 0 ................. 0 ................. 0 .................. 95 ..06/25/2037 .
31396W-6U-5 .. FNR 2007-83 AB - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,401 .............. 19,401 ............. 20,977 ............. 20,017 ...............855 ...........(1,471) ................. 0 .............. (616) ................ 0 ............19,401 ................ 0 ................. 0 ................. 0 ................. 661 ..08/25/2037 .
31396X-XB-5 .. FNR 2007-96 BF - CMO/RMBS ....................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 48,136 .............. 48,136 ............. 48,512 ............. 47,700 ............ 1,995 ...........(1,558) ................. 0 ................437 ................ 0 ............48,136 ................ 0 ................. 0 ................. 0 .............. 1,389 ..10/25/2037 .
31397C-4K-2 ... FSPC T-073 5A2 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 51,073 .............. 51,066 ............. 52,534 ..............52,543 ............ 1,870 ...........(3,340) ................. 0 ............(1,470) ................ 0 ............51,073 ................ 0 ................. 0 ................. 0 .............. 1,546 ..07/25/2046 .
31397L-WS-4 .. FNR 2008-52 FD - CMO/RMBS ....................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 78,953 ...............78,953 ............. 78,706 ............. 77,580 ............ 3,111 ...........(1,738) ................. 0 ............. 1,373 ................ 0 ............78,953 ................ 0 ................. 0 ................. 0 ...............2,232 ..06/25/2036 .
31397S-7M-0 .. FNR 2011-52 GB - CMO/RMBS ....................... ....... ..12/01/2023 . Various ................... ..................... ............186,276 ............. 189,493 ............ 205,946 ............ 189,875 ...........11,667 ...........(2,427) ................. 0 ............. 9,240 ................ 0 ...........199,115 ................ 0 ......... (12,839) ......... (12,839) .............. 7,100 ..06/25/2041 .
31397U-ZE-2 .. FNR 2011-58 AT - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............235,027 ............. 235,027 ............ 248,357 ............ 226,982 ...........20,138 ......... (12,094) ................. 0 ............. 8,044 ................ 0 ...........235,027 ................ 0 ................. 0 ................. 0 .............. 4,798 ..07/25/2041 .
31398K-MV-9 .. FHR 3586 PT - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............112,326 ............. 112,326 ............ 113,309 ............. 90,389 ...........21,937 ................. 0 ................. 0 ............21,937 ................ 0 ...........112,326 ................ 0 ................. 0 ................. 0 ................. 832 ..02/15/2038 .
31400J-M5-5 .. FN 688980 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,720 ................2,720 ...............2,831 ...............2,784 ................. 0 ...............(64) ................. 0 ................(64) ................ 0 ............. 2,720 ................ 0 ................. 0 ................. 0 .................. 81 ..05/01/2033 .
31400T-JQ-1 .. FN 696971 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 42,407 ...............42,407 ............. 46,515 ............. 43,404 ............ 1,866 ...........(2,863) ................. 0 .............. (997) ................ 0 ............42,407 ................ 0 ................. 0 ................. 0 .............. 1,450 ..05/01/2033 .
31401C-X4-0 .. FN 704599 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,433 ................9,433 ............. 10,342 ...............9,654 ...............374 ............. (595) ................. 0 ...............(222) ................ 0 ............. 9,433 ................ 0 ................. 0 ................. 0 ................. 286 ..06/01/2033 .
31401H-2H-4 ... FN 709176 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,585 ................2,585 .............. 2,687 ...............2,646 ................. 5 ...............(66) ................. 0 ................(61) ................ 0 ............. 2,585 ................ 0 ................. 0 ................. 0 .................. 79 ..06/01/2033 .
31401X-TK-3 .. FN 721554 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,086 ................2,086 ...............2,165 ...............2,135 ................ (1) ...............(48) ................. 0 ................(49) ................ 0 ............. 2,086 ................ 0 ................. 0 ................. 0 .................. 77 ..07/01/2033 .
31402E-ZJ-0 .. FN 727145 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,244 ................6,244 .............. 6,308 ...............6,391 ............. (117) ...............(30) ................. 0 .............. (147) ................ 0 ............. 6,244 ................ 0 ................. 0 ................. 0 ................. 180 ..09/01/2033 .
31402Q-6U-0 .. FN 735383 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,383 ................8,383 ...............7,992 ...............8,515 ..............(445) ...............314 ................. 0 .............. (132) ................ 0 ............. 8,383 ................ 0 ................. 0 ................. 0 ................. 215 ..04/01/2035 .
31402R-DE-6 .. FN 735501 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............10,010 .............. 10,010 ............. 10,257 ............. 10,358 ............. (180) ............. (168) ................. 0 .............. (348) ................ 0 ............10,010 ................ 0 ................. 0 ................. 0 ................. 314 ..05/01/2035 .
31402R-LS-6 .. FN 735737 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,126 ................8,126 ...............8,245 ...............8,165 ................ 36 ...............(74) ................. 0 ................(39) ................ 0 ............. 8,126 ................ 0 ................. 0 ................. 0 ................. 181 ..07/01/2034 .
31402W-JN-9 ... FN 740169 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,239 ................5,239 ...............5,293 ...............5,362 ...............(96) ...............(27) ................. 0 .............. (123) ................ 0 ............. 5,239 ................ 0 ................. 0 ................. 0 ................. 181 ..09/01/2033 .
31403C-XV-8 .. FN 745092 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 30,179 .............. 30,178 ............. 30,933 ............. 31,225 ............. (551) ............. (496) ................. 0 ............(1,047) ................ 0 ............30,178 ................ 0 ................. 0 ................. 0 .............. 1,033 ..07/01/2035 .
31403W-EY-9 .. FN 759851 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,353 ...............13,353 ............. 14,646 ............. 13,744 ...............465 ............. (856) ................. 0 ...............(392) ................ 0 ............ 13,353 ................ 0 ................. 0 ................. 0 ................. 311 ..02/01/2034 .
31404J-SC-0 ... FN 770115 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,725 ................4,725 ...............4,563 ...............4,799 ............. (198) ...............123 ................. 0 ................(74) ................ 0 ............. 4,725 ................ 0 ................. 0 ................. 0 ................. 119 ..03/01/2034 .
31404K-FZ-0 .. FN 770684 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,999 ................8,998 .............. 8,691 ...............9,140 ............. (400) ...............258 ................. 0 .............. (142) ................ 0 ............. 8,999 ................ 0 ................. 0 ................. 0 ................. 191 ..04/01/2034 .
31406M-2J-4 .. FN 814477 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,820 ................4,820 ...............4,830 ...............4,714 ...............251 ............. (145) ................. 0 ................105 ................ 0 ............. 4,820 ................ 0 ................. 0 ................. 0 .................. 90 ..03/01/2035 .
31406P-AV-1 .. FN 815520 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,588 ................8,588 .............. 8,276 ...............8,419 ...............(50) ...............219 ................. 0 ................170 ................ 0 ............. 8,588 ................ 0 ................. 0 ................. 0 ................. 211 ..03/01/2035 .
31407B-TS-8 .. FN 825961 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 52,132 ...............52,132 ............. 57,019 ............. 53,039 ............ 2,599 ...........(3,505) ................. 0 .............. (907) ................ 0 ............ 52,132 ................ 0 ................. 0 ................. 0 .............. 1,890 ..07/01/2035 .
31407H-AU-0 .. FN 830819 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,644 ................2,644 .............. 2,660 ...............2,736 ...............(86) ................(6) ................. 0 ................(92) ................ 0 ............. 2,644 ................ 0 ................. 0 ................. 0 .................. 87 ..10/01/2035 .
31407H-ZS-8 .. FN 831553 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,814 .............. 12,814 ............. 13,250 ............. 13,321 ............. (192) ............. (315) ................. 0 .............. (507) ................ 0 ............12,814 ................ 0 ................. 0 ................. 0 ................. 589 ..06/01/2036 .
31407J-2W-1 .. FN 832489 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,673 ................3,673 ...............4,027 ...............3,804 ...............109 ............. (240) ................. 0 .............. (131) ................ 0 ............. 3,673 ................ 0 ................. 0 ................. 0 ................. 153 ..09/01/2035 .
31409G-TW-6 .. FN 870965 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,576 ................3,576 ...............3,579 ...............3,465 ...............111 ................. 0 ................. 0 ................111 ................ 0 ............. 3,576 ................ 0 ................. 0 ................. 0 ................. 106 ..11/01/2036 .
3140A0-AQ-2 .. FN DA0014 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................482 .................. 482 ................. 463 ....................0 ................. 0 ................19 ................. 0 ................. 19 ................ 0 ................482 ................ 0 ................. 0 ................. 0 ....................3 ..09/01/2053 .
3140E0-EH-4 .. FN AZ7335 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 23,237 ...............23,237 ............. 24,490 ............. 22,257 ............ 2,256 ...........(1,276) ................. 0 ................980 ................ 0 ............ 23,237 ................ 0 ................. 0 ................. 0 ................. 575 ..11/01/2045 .
3140E1-DF-7 .. FN AZ8201 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,479 ................2,479 ...............2,575 ...............2,305 ...............274 ............. (100) ................. 0 ................174 ................ 0 ............. 2,479 ................ 0 ................. 0 ................. 0 .................. 50 ..08/01/2045 .
3140E2-FT-3 .. FN AZ9177 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 455 .................. 455 ................. 480 ................. 435 ................ 44 ...............(23) ................. 0 ................. 20 ................ 0 ................455 ................ 0 ................. 0 ................. 0 ....................9 ..09/01/2045 .
3140E2-GZ-8 .. FN AZ9215 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,754 ................3,754 ...............3,815 ...............3,565 ...............257 ...............(68) ................. 0 ................189 ................ 0 ............. 3,754 ................ 0 ................. 0 ................. 0 .................. 76 ..10/01/2045 .
3140E7-6L-9 .. FN BA3574 - RMBS .................................. ....... ..09/25/2023 . Paydown .................... ..................... ............. 42,362 ...............42,362 ............. 45,261 ............. 40,615 ............ 4,255 ...........(2,508) ................. 0 ............. 1,747 ................ 0 ............ 42,362 ................ 0 ................. 0 ................. 0 .............. 1,260 ..11/01/2045 .
3140E7-GQ-7 .. FN BA2906 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,296 ................2,296 ...............2,333 ...............2,194 ...............141 ...............(39) ................. 0 ................102 ................ 0 ............. 2,296 ................ 0 ................. 0 ................. 0 .................. 57 ..11/01/2045 .
3140E9-HQ-2 ... FN BA4738 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 22,658 ...............22,658 ............. 23,887 ............. 21,656 ............ 2,157 ...........(1,155) ................. 0 ............. 1,002 ................ 0 ............22,658 ................ 0 ................. 0 ................. 0 ................. 497 ..12/01/2045 .
3140E9-HR-0 .. FN BA4739 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,100 ................2,100 ...............2,134 ...............1,994 ...............142 ...............(37) ................. 0 ................105 ................ 0 ............. 2,100 ................ 0 ................. 0 ................. 0 .................. 48 ..12/01/2045 .
3140E9-JY-3 .. FN BA4778 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............266,156 ............. 266,156 ............274,807 ............ 248,738 ...........26,122 ...........(8,704) ................. 0 ............17,419 ................ 0 ...........266,156 ................ 0 ................. 0 ................. 0 ...............4,853 ..01/01/2046 .
3140EU-5D-7 .. FN BC0843 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 53,281 .............. 57,510 ............. 61,136 ............. 53,866 ............ 6,896 ............. (748) ................. 0 ............. 6,148 ................ 0 ............60,014 ................ 0 ...........(6,733) ...........(6,733) .............. 1,448 ..04/01/2046 .
3140EU-7G-8 .. FN BC0894 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 28,241 ...............28,241 ............. 29,803 ............. 26,217 ............ 3,530 ...........(1,506) ................. 0 ............. 2,024 ................ 0 ............28,241 ................ 0 ................. 0 ................. 0 ................. 566 ..05/01/2046 .
3140EU-BU-2 .. FN BC0050 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............211,064 ............. 211,064 ............ 215,730 ............ 211,471 ............ 7,394 ...........(7,801) ................. 0 .............. (407) ................ 0 ...........211,064 ................ 0 ................. 0 ................. 0 ...............3,394 ..11/01/2045 .
3140EV-K7-1 .. FN BC1217 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,269 ................5,269 ...............5,246 ...............4,716 ...............530 ................ 23 ................. 0 ................553 ................ 0 ............. 5,269 ................ 0 ................. 0 ................. 0 .................. 79 ..07/01/2046 .
3140EW-3W-3 .. FN BC2612 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,632 ................3,632 ...............3,332 ....................0 ................. 0 ...............301 ................. 0 ................301 ................ 0 ............. 3,632 ................ 0 ................. 0 ................. 0 .................. 49 ..10/01/2046 .
3140EW-UP-8 .. FN BC2389 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,127 ................2,127 ...............2,230 ...............2,040 ...............188 ............. (102) ................. 0 ................. 87 ................ 0 ............. 2,127 ................ 0 ................. 0 ................. 0 .................. 47 ..03/01/2046 .
3140F0-HF-4 .. FN BC4729 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 14,457 ...............14,457 ............. 14,363 ............. 12,941 ............ 1,421 ................ 95 ................. 0 ............. 1,516 ................ 0 ............14,457 ................ 0 ................. 0 ................. 0 ................. 254 ..10/01/2046 .
3140F3-C3-0 .. FN BC7289 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................578 .................. 578 ................. 531 ....................0 ................. 0 ................48 ................. 0 ................. 48 ................ 0 ................578 ................ 0 ................. 0 ................. 0 ....................7 ..10/01/2046 .
3140F3-RM-2 .. FN BC7691 - RMBS .................................. ....... ..09/13/2023 . Various ................... ..................... ............. 99,555 ............. 110,047 ............112,267 ............ 102,150 ...........10,569 ............. (170) ................. 0 ............10,398 ................ 0 ...........112,548 ................ 0 ..........(12,993) ..........(12,993) .............. 3,001 ..05/01/2046 .
3140F5-A4-5 .. FN BC9026 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............16,108 .............. 16,108 ............. 14,774 ....................0 ................. 0 ............ 1,334 ................. 0 ............. 1,334 ................ 0 ............16,108 ................ 0 ................. 0 ................. 0 ................. 208 ..11/01/2046 .
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3140F5-CV-3 .. FN BC9083 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,704 ................4,704 ...............4,517 ...............4,217 ...............304 ...............183 ................. 0 ................487 ................ 0 ............. 4,704 ................ 0 ................. 0 ................. 0 .................. 74 ..12/01/2046 .
3140F9-M7-7 .. FN BD2181 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............80,311 .............. 80,311 ............. 82,369 ............. 74,548 ............ 8,128 ...........(2,365) ................. 0 ............. 5,763 ................ 0 ............80,311 ................ 0 ................. 0 ................. 0 .............. 1,192 ..07/01/2046 .
3140F9-TJ-4 .. FN BD2352 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 14,462 ...............14,462 ............. 14,969 ............. 13,471 ............ 1,521 ............. (529) ................. 0 ................991 ................ 0 ............14,462 ................ 0 ................. 0 ................. 0 ................. 269 ..07/01/2046 .
3140F9-WB-7 .. FN BD2441 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 56,597 ...............56,597 ............. 56,394 ............. 52,894 ............ 3,500 ...............204 ................. 0 ............. 3,704 ................ 0 ............56,597 ................ 0 ................. 0 ................. 0 .............. 1,087 ..01/01/2047 .
3140F9-WG-6 .. FN BD2446 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,151 ................1,151 .............. 1,091 ...............1,032 ................ 60 ................ 59 ................. 0 ................119 ................ 0 ............. 1,151 ................ 0 ................. 0 ................. 0 .................. 19 ..01/01/2047 .
3140FC-S3-3 ... FN BD5037 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,889 ................4,889 ...............5,355 ...............4,672 ...............716 ............. (499) ................. 0 ................217 ................ 0 ............. 4,889 ................ 0 ................. 0 ................. 0 .................. 98 ..02/01/2047 .
3140FD-AE-6 .. FN BD5404 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,940 ................4,940 ...............4,907 ...............4,429 ...............478 ................ 33 ................. 0 ................511 ................ 0 ............. 4,940 ................ 0 ................. 0 ................. 0 .................. 81 ..09/01/2046 .
3140FD-AP-1 .. FN BD5413 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................740 .................. 740 ................. 702 ................. 664 ................ 37 ................ 39 ................. 0 ................. 77 ................ 0 ................740 ................ 0 ................. 0 ................. 0 .................. 12 ..10/01/2046 .
3140FE-5W-0 .. FN BD7160 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............50,160 .............. 50,160 ............. 54,941 ............. 47,937 ............ 7,060 ...........(4,836) ................. 0 ............. 2,223 ................ 0 ............50,160 ................ 0 ................. 0 ................. 0 .............. 1,154 ..04/01/2047 .
3140FE-CL-6 .. FN BD6374 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............105,612 ............. 105,612 ............108,656 ............. 98,700 ...........10,209 ...........(3,298) ................. 0 ............. 6,911 ................ 0 ...........105,612 ................ 0 ................. 0 ................. 0 .............. 2,218 ..09/01/2046 .
3140FF-EX-5 .. FN BD7349 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 45,078 .............. 45,078 ............. 43,715 ............. 40,414 ............ 3,253 ............ 1,412 ................. 0 ............. 4,664 ................ 0 ............45,078 ................ 0 ................. 0 ................. 0 ................. 679 ..09/01/2046 .
3140FF-NQ-0 .. FN BD7598 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,407 .............. 20,407 ............. 20,903 ............. 18,952 ............ 1,944 ............. (490) ................. 0 ............. 1,455 ................ 0 ............20,407 ................ 0 ................. 0 ................. 0 ................. 506 ..10/01/2046 .
3140FG-5N-5 .. FN BD8952 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,363 ................5,363 ...............4,919 ....................0 ................. 0 ...............444 ................. 0 ................444 ................ 0 ............. 5,363 ................ 0 ................. 0 ................. 0 .................. 66 ..11/01/2046 .
3140FG-6B-0 .. FN BD8965 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 23,801 .............. 23,801 ............. 23,860 ............. 21,082 ............ 2,758 ...............(39) ................. 0 ............. 2,719 ................ 0 ............23,801 ................ 0 ................. 0 ................. 0 ................. 275 ..11/01/2036 .
3140FG-6S-3 .. FN BD8980 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,928 ................4,928 ...............4,520 ....................0 ................. 0 ...............408 ................. 0 ................408 ................ 0 ............. 4,928 ................ 0 ................. 0 ................. 0 .................. 51 ..11/01/2046 .
3140FK-S3-5 .. FN BE0537 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,945 ................6,945 .............. 6,370 ....................0 ................. 0 ...............575 ................. 0 ................575 ................ 0 ............. 6,945 ................ 0 ................. 0 ................. 0 .................. 83 ..11/01/2046 .
3140FK-V6-4 .. FN BE0636 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................331 .................. 331 ................. 340 ................. 307 ................ 32 ................(8) ................. 0 ................. 24 ................ 0 ................331 ................ 0 ................. 0 ................. 0 ....................6 ..07/01/2047 .
3140FM-7B-6 .. FN BE2689 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,381 ................2,381 ...............2,485 ...............2,271 ...............231 ............. (121) ................. 0 ................110 ................ 0 ............. 2,381 ................ 0 ................. 0 ................. 0 .................. 60 ..05/01/2047 .
3140FM-DF-0 .. FN BE1901 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,595 ...............13,595 ............. 13,506 ............. 12,188 ............ 1,320 ................87 ................. 0 ............. 1,407 ................ 0 ............ 13,595 ................ 0 ................. 0 ................. 0 ................. 208 ..12/01/2046 .
3140FM-PP-5 .. FN BE2229 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,339 ................6,339 ...............6,297 ...............5,683 ...............615 ................41 ................. 0 ................656 ................ 0 ............. 6,339 ................ 0 ................. 0 ................. 0 .................. 73 ..01/01/2047 .
3140FM-UX-2 .. FN BE2397 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,389 ................6,389 .............. 6,613 ...............5,951 ...............679 ............. (241) ................. 0 ................438 ................ 0 ............. 6,389 ................ 0 ................. 0 ................. 0 ................. 121 ..11/01/2046 .
3140FR-H5-7 .. FN BE5651 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,993 ................1,993 .............. 1,890 ...............1,787 ...............105 ...............101 ................. 0 ................206 ................ 0 ............. 1,993 ................ 0 ................. 0 ................. 0 .................. 28 ..02/01/2047 .
3140FS-5T-6 .. FN BE7157 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 25,992 ...............25,992 ............. 26,617 ..............24,255 ............ 2,396 ............. (659) ................. 0 ............. 1,737 ................ 0 ............ 25,992 ................ 0 ................. 0 ................. 0 ................. 671 ..02/01/2047 .
3140FT-5R-8 .. FN BE8055 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,332 ................1,332 ...............1,390 ...............1,270 ...............118 ...............(56) ................. 0 ................. 62 ................ 0 ............. 1,332 ................ 0 ................. 0 ................. 0 .................. 35 ..04/01/2047 .
3140FT-JF-9 .. FN BE7461 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,387 ................7,387 .............. 7,164 ...............6,623 ...............510 ...............254 ................. 0 ................764 ................ 0 ............. 7,387 ................ 0 ................. 0 ................. 0 ................. 122 ..01/01/2047 .
3140FT-RS-2 .. FN BE7696 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................972 .................. 972 ................. 966 ................. 864 ...............102 ................. 7 ................. 0 ................109 ................ 0 ................972 ................ 0 ................. 0 ................. 0 .................. 16 ..08/01/2047 .
3140FT-WA-5 .. FN BE7840 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,091 ................2,091 ...............2,132 ...............2,005 ...............156 ...............(71) ................. 0 ................. 85 ................ 0 ............. 2,091 ................ 0 ................. 0 ................. 0 .................. 57 ..02/01/2047 .
3140FU-KX-5 .. FN BE8409 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................. 84 ....................84 .................. 87 .................. 80 ................. 8 ................(5) ................. 0 .................. 4 ................ 0 ................. 84 ................ 0 ................. 0 ................. 0 ....................2 ..03/01/2047 .
3140FV-UP-9 .. FN BE9589 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............204,684 ............. 204,684 ............212,871 ............ 189,969 ...........22,381 ...........(7,666) ................. 0 ............14,715 ................ 0 ...........204,684 ................ 0 ................. 0 ................. 0 ...............2,892 ..05/01/2047 .
3140FX-D7-4 .. FN BF0125 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............348,580 ............. 378,190 ............ 399,650 ............ 362,231 ...........38,218 ...........(4,831) ................. 0 ............33,387 ................ 0 ...........395,618 ................ 0 ......... (47,038) ......... (47,038) ............. 11,257 ..07/01/2056 .
3140FX-ED-0 .. FN BF0131 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............280,650 ............. 313,890 ............ 321,155 ............ 287,119 ...........34,184 ...........(1,731) ................. 0 ............ 32,453 ................ 0 ...........319,572 ................ 0 ..........(38,922) ..........(38,922) .............. 8,034 ..08/01/2056 .
3140FX-EE-8 .. FN BF0132 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............475,580 ............. 513,666 ............ 542,329 ............ 491,989 ...........51,501 ...........(7,518) ................. 0 ............ 43,984 ................ 0 ...........535,973 ................ 0 ......... (60,393) ......... (60,393) ............. 14,995 ..07/01/2056 .
3140FX-ES-7 .. FN BF0144 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 69,055 ...............69,055 ............. 70,858 ............. 63,092 ............ 7,819 ...........(1,856) ................. 0 ............. 5,963 ................ 0 ............69,055 ................ 0 ................. 0 ................. 0 .............. 1,269 ..10/01/2056 .
3140FX-F2-3 .. FN BF0184 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............450,227 ............. 484,515 ............ 512,791 ............ 464,068 ...........50,685 ...........(8,646) ................. 0 ............ 42,039 ................ 0 .......... 506,107 ................ 0 ......... (55,881) ......... (55,881) ............. 13,889 ..02/01/2057 .
3140FX-FT-4 .. FN BF0177 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............122,617 ............. 122,617 ............ 127,426 ............ 107,936 ...........19,650 ...........(4,969) ................. 0 ............14,681 ................ 0 ...........122,617 ................ 0 ................. 0 ................. 0 .............. 1,870 ..02/01/2057 .
3140FX-FU-1 .. FN BF0178 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 41,109 .............. 41,109 ............. 42,280 ............. 36,189 ............ 6,164 ...........(1,244) ................. 0 ............. 4,920 ................ 0 ............41,109 ................ 0 ................. 0 ................. 0 ................. 604 ..03/01/2057 .
3140FX-G3-0 .. FN BF0217 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............78,197 .............. 78,197 ............. 80,298 ............. 68,840 ...........11,566 ...........(2,209) ................. 0 ............. 9,357 ................ 0 ............78,197 ................ 0 ................. 0 ................. 0 .............. 1,206 ..09/01/2057 .
3140FX-HZ-8 .. FN BF0247 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............415,002 ............. 431,576 ............ 444,024 ............ 422,897 ...........20,902 ...........(2,520) ................. 0 ............18,382 ................ 0 ...........441,279 ................ 0 ......... (26,277) ......... (26,277) ............. 14,251 ..06/01/2051 .
3140FX-JG-8 .. FN BF0262 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 69,799 ...............69,799 ............. 71,762 ............. 61,446 ...........10,535 ...........(2,183) ................. 0 ............. 8,353 ................ 0 ............69,799 ................ 0 ................. 0 ................. 0 .............. 1,075 ..05/01/2058 .
3140GN-KM-4 .. FN BH0299 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,360 ................1,360 .............. 1,387 ...............1,300 ...............113 ...............(52) ................. 0 ................. 60 ................ 0 ............. 1,360 ................ 0 ................. 0 ................. 0 .................. 28 ..04/01/2047 .
3140GP-KS-6 .. FN BH1204 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 43,578 ...............43,578 ............. 46,390 ............. 41,669 ............ 4,767 ...........(2,858) ................. 0 ............. 1,909 ................ 0 ............43,578 ................ 0 ................. 0 ................. 0 .............. 1,108 ..06/01/2047 .
3140GQ-NB-8 .. FN BH2185 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................883 .................. 883 ................. 922 ................. 842 ................ 79 ...............(38) ................. 0 ................. 41 ................ 0 ................883 ................ 0 ................. 0 ................. 0 ....................7 ..06/01/2047 .
3140GQ-RD-0 .. FN BH2283 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............394,796 ............. 394,796 ............ 402,136 ............ 398,144 ...........10,759 ......... (14,107) ................. 0 ............(3,348) ................ 0 ...........394,796 ................ 0 ................. 0 ................. 0 ............. 10,681 ..08/01/2047 .
3140GR-AU-8 .. FN BH2718 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,851 ................8,851 ...............9,027 ...............8,458 ...............675 ............. (282) ................. 0 ................393 ................ 0 ............. 8,851 ................ 0 ................. 0 ................. 0 ................. 163 ..05/01/2047 .
3140GS-2M-3 .. FN BH4379 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,811 ................8,811 .............. 8,986 ...............8,420 ...............598 ............. (206) ................. 0 ................392 ................ 0 ............. 8,811 ................ 0 ................. 0 ................. 0 ................. 168 ..05/01/2047 .
3140GS-RW-4 .. FN BH4100 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,881 ................7,881 .............. 7,837 ...............7,377 ...............458 ................46 ................. 0 ................504 ................ 0 ............. 7,881 ................ 0 ................. 0 ................. 0 ................. 128 ..10/01/2047 .
3140GT-6E-5 .. FN BH5368 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,635 ................8,635 ...............8,937 ...............8,027 ...............902 ............. (294) ................. 0 ................608 ................ 0 ............. 8,635 ................ 0 ................. 0 ................. 0 ................. 127 ..08/01/2047 .
3140GU-LV-7 .. FN BH5739 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............16,460 .............. 16,460 ............. 17,162 ............. 16,156 ............ 1,041 ............. (737) ................. 0 ................304 ................ 0 ............16,460 ................ 0 ................. 0 ................. 0 ................. 422 ..11/01/2047 .
3140GU-Z5-9 .. FN BH6163 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,224 ...............13,224 ............. 13,586 ............. 12,272 ............ 1,267 ............. (315) ................. 0 ................952 ................ 0 ............ 13,224 ................ 0 ................. 0 ................. 0 ................. 233 ..06/01/2047 .
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3140GU-Z9-1 .. FN BH6167 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,682 ................3,682 ...............3,782 ...............3,404 ...............415 ............. (137) ................. 0 ................278 ................ 0 ............. 3,682 ................ 0 ................. 0 ................. 0 .................. 70 ..06/01/2047 .
3140GV-2D-6 .. FN BH7071 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,832 ................4,832 ...............5,072 ...............4,706 ...............393 ............. (266) ................. 0 ................127 ................ 0 ............. 4,832 ................ 0 ................. 0 ................. 0 .................. 99 ..12/01/2047 .
3140GV-A8-8 .. FN BH6330 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,711 ................6,711 ...............7,351 ...............6,414 ............ 1,163 ............. (866) ................. 0 ................297 ................ 0 ............. 6,711 ................ 0 ................. 0 ................. 0 ................. 120 ..09/01/2047 .
3140GV-N4-3 .. FN BH6710 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 31,204 ...............31,204 ............. 32,301 ............. 29,007 ............ 3,384 ...........(1,188) ................. 0 ............. 2,197 ................ 0 ............31,204 ................ 0 ................. 0 ................. 0 ................. 814 ..08/01/2047 .
3140GV-ZA-6 .. FN BH7036 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,459 ...............15,459 ............. 16,120 ............. 14,745 ............ 1,478 ............. (764) ................. 0 ................715 ................ 0 ............ 15,459 ................ 0 ................. 0 ................. 0 ................. 352 ..12/01/2047 .
3140GY-G2-9 .. FN BH9216 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,292 ................6,292 ...............6,892 ...............6,013 ...............909 ............. (630) ................. 0 ................279 ................ 0 ............. 6,292 ................ 0 ................. 0 ................. 0 ................. 127 ..01/01/2048 .
3140GY-H5-1 .. FN BH9251 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 73,369 ...............73,369 ............. 72,887 ............. 67,992 ............ 4,895 ...............482 ................. 0 ............. 5,377 ................ 0 ............73,369 ................ 0 ................. 0 ................. 0 .............. 1,638 ..02/01/2048 .
3140GY-K3-2 .. FN BH9313 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 34,338 ...............34,338 ............. 34,993 ............. 31,822 ............ 3,312 ............. (796) ................. 0 ............. 2,516 ................ 0 ............ 34,338 ................ 0 ................. 0 ................. 0 ................. 566 ..09/01/2047 .
3140GY-K5-7 .. FN BH9315 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 22,031 ...............22,031 ............. 22,836 ............. 20,623 ............ 2,288 ............. (880) ................. 0 ............. 1,408 ................ 0 ............22,031 ................ 0 ................. 0 ................. 0 ................. 407 ..09/01/2047 .
3140GY-KA-6 .. FN BH9288 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................278 .................. 278 ................. 282 ................. 266 ................ 16 ................(5) ................. 0 ................. 12 ................ 0 ................278 ................ 0 ................. 0 ................. 0 ....................6 ..02/01/2048 .
3140H1-6A-3 .. FN BJ0864 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,853 ...............13,853 ............. 15,173 ............. 13,239 ............ 1,913 ...........(1,299) ................. 0 ................614 ................ 0 ............13,853 ................ 0 ................. 0 ................. 0 ................. 460 ..11/01/2047 .
3140H2-2E-7 .. FN BJ1672 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 14,924 ...............14,924 ............. 15,321 ............. 13,873 ............ 1,458 ............. (408) ................. 0 ............. 1,051 ................ 0 ............ 14,924 ................ 0 ................. 0 ................. 0 ................. 397 ..12/01/2047 .
3140H2-3C-0 ... FN BJ1694 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 30,285 ...............30,285 ............. 31,092 ............. 28,153 ............ 2,995 ............. (863) ................. 0 ............. 2,132 ................ 0 ............30,285 ................ 0 ................. 0 ................. 0 ................. 582 ..12/01/2047 .
3140H2-VG-0 .. FN BJ1514 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,470 ................9,470 ...............9,417 ...............8,865 ...............554 ................51 ................. 0 ................605 ................ 0 ............. 9,470 ................ 0 ................. 0 ................. 0 ................. 275 ..11/01/2047 .
3140H2-Z7-6 .. FN BJ1665 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 16,463 .............. 16,463 ............. 16,885 ............. 15,705 ............ 1,215 ............. (457) ................. 0 ................758 ................ 0 ............16,463 ................ 0 ................. 0 ................. 0 ................. 346 ..12/01/2047 .
3140H2-ZD-3 ... FN BJ1639 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,403 ................3,403 ...............3,404 ...............3,186 ...............219 ................(2) ................. 0 ................217 ................ 0 ............. 3,403 ................ 0 ................. 0 ................. 0 .................. 48 ..11/01/2047 .
3140H2-ZE-1 .. FN BJ1640 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,740 .............. 15,740 ............. 16,160 ............. 14,688 ............ 1,495 ............. (443) ................. 0 ............. 1,052 ................ 0 ............15,740 ................ 0 ................. 0 ................. 0 ................. 307 ..11/01/2047 .
3140H2-ZF-8 .. FN BJ1641 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,765 .............. 12,765 ............. 13,105 ............. 11,867 ............ 1,221 ............. (322) ................. 0 ................899 ................ 0 ............12,765 ................ 0 ................. 0 ................. 0 ................. 220 ..11/01/2047 .
3140H3-QR-0 ... FN BJ2263 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,763 ................1,763 ...............1,753 ...............1,650 ...............103 ................10 ................. 0 ................113 ................ 0 ............. 1,763 ................ 0 ................. 0 ................. 0 .................. 34 ..12/01/2047 .
3140H4-CB-8 .. FN BJ2765 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 10,344 ...............10,344 ............. 10,286 ...............9,683 ...............606 ................ 55 ................. 0 ................661 ................ 0 ............10,344 ................ 0 ................. 0 ................. 0 ................. 187 ..11/01/2047 .
3140H4-UM-4 ... FN BJ3287 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,384 ................2,384 ...............2,489 ...............2,274 ...............219 ............. (110) ................. 0 ................110 ................ 0 ............. 2,384 ................ 0 ................. 0 ................. 0 .................. 50 ..11/01/2047 .
3140H4-Y6-5 .. FN BJ3432 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,268 .............. 20,268 ............. 20,132 ............. 18,776 ............ 1,361 ...............131 ................. 0 ............. 1,492 ................ 0 ............20,268 ................ 0 ................. 0 ................. 0 ................. 442 ..02/01/2048 .
3140H5-JG-7 .. FN BJ3862 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 40,715 .............. 40,715 ............. 39,195 ............. 37,694 ............ 1,608 ............ 1,413 ................. 0 ............. 3,021 ................ 0 ............40,715 ................ 0 ................. 0 ................. 0 ................. 588 ..01/01/2038 .
3140H6-DD-8 .. FN BJ4599 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,756 ................1,756 ...............1,755 ...............1,627 ...............128 ................. 1 ................. 0 ................129 ................ 0 ............. 1,756 ................ 0 ................. 0 ................. 0 .................. 34 ..02/01/2048 .
3140H6-DG-1 .. FN BJ4602 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,541 ................6,541 .............. 6,679 ...............6,286 ...............409 ............. (154) ................. 0 ................255 ................ 0 ............. 6,541 ................ 0 ................. 0 ................. 0 ................. 188 ..02/01/2048 .
3140H6-DH-9 ... FN BJ4603 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,199 ................7,199 ...............7,349 ...............6,886 ...............483 ............. (170) ................. 0 ................313 ................ 0 ............. 7,199 ................ 0 ................. 0 ................. 0 ................. 138 ..02/01/2048 .
3140H6-DP-1 .. FN BJ4609 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,395 ................6,395 ...............6,394 ...............5,968 ...............428 ................. 0 ................. 0 ................427 ................ 0 ............. 6,395 ................ 0 ................. 0 ................. 0 .................. 97 ..02/01/2048 .
3140H6-DW-6 .. FN BJ4616 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,015 .............. 15,015 ............. 15,576 ............. 14,318 ............ 1,357 ............. (660) ................. 0 ................697 ................ 0 ............15,015 ................ 0 ................. 0 ................. 0 ................. 316 ..02/01/2048 .
3140H6-HW-2 .. FN BJ4744 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,341 ................4,341 ...............4,531 ...............4,141 ...............402 ............. (202) ................. 0 ................200 ................ 0 ............. 4,341 ................ 0 ................. 0 ................. 0 .................. 92 ..01/01/2048 .
3140H6-LZ-0 .. FN BJ4843 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,295 ................3,295 ...............3,440 ...............3,143 ...............331 ............. (180) ................. 0 ................152 ................ 0 ............. 3,295 ................ 0 ................. 0 ................. 0 .................. 62 ..02/01/2048 .
3140H7-MJ-3 .. FN BJ5760 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,831 ................6,831 .............. 6,758 ...............6,329 ...............423 ................80 ................. 0 ................503 ................ 0 ............. 6,831 ................ 0 ................. 0 ................. 0 ................. 131 ..12/01/2047 .
3140H7-XT-9 .. FN BJ6089 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,524 ...............20,524 ............. 22,480 ............. 19,614 ............ 3,164 ...........(2,254) ................. 0 ................910 ................ 0 ............ 20,524 ................ 0 ................. 0 ................. 0 ................. 285 ..02/01/2048 .
3140H8-ZE-8 .. FN BJ7040 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,007 ................2,007 ...............2,042 ...............1,905 ...............138 ...............(36) ................. 0 ................102 ................ 0 ............. 2,007 ................ 0 ................. 0 ................. 0 .................. 43 ..08/01/2038 .
3140HB-H7-6 .. FN BJ9253 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 78,321 .............. 78,321 ............. 80,285 ............. 74,916 ............ 5,473 ...........(2,068) ................. 0 ............. 3,406 ................ 0 ............78,321 ................ 0 ................. 0 ................. 0 .............. 1,731 ..06/01/2048 .
3140HC-AX-4 .. FN BJ9921 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,523 ................3,523 .............. 3,678 ...............3,359 ...............349 ............. (184) ................. 0 ................164 ................ 0 ............. 3,523 ................ 0 ................. 0 ................. 0 ................. 115 ..03/01/2048 .
3140HD-RQ-9 ... FN BK0494 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............101,247 ............. 101,247 ............ 105,502 ............. 93,278 ...........12,246 ...........(4,277) ................. 0 ............. 7,968 ................ 0 ...........101,247 ................ 0 ................. 0 ................. 0 .............. 1,360 ..12/01/2034 .
3140HE-AR-3 .. FN BK0915 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 73,934 ...............73,934 ............. 76,810 ............. 70,486 ............ 6,676 ...........(3,228) ................. 0 ............. 3,448 ................ 0 ............ 73,934 ................ 0 ................. 0 ................. 0 ...............1,423 ..07/01/2048 .
3140HF-FC-8 .. FN BK1962 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,188 ................7,188 ...............7,457 ...............6,855 ...............689 ............. (355) ................. 0 ................334 ................ 0 ............. 7,188 ................ 0 ................. 0 ................. 0 .................. 91 ..03/01/2048 .
3140HF-G6-0 .. FN BK2020 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 27,037 .............. 27,037 ............. 28,110 ............. 26,757 ............ 1,537 ...........(1,256) ................. 0 ................281 ................ 0 ............27,037 ................ 0 ................. 0 ................. 0 ................. 570 ..04/01/2048 .
3140HF-G7-8 .. FN BK2021 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 41,348 ...............41,348 ............. 42,989 ............. 40,782 ............ 2,755 ...........(2,189) ................. 0 ................566 ................ 0 ............41,348 ................ 0 ................. 0 ................. 0 .............. 1,402 ..04/01/2048 .
3140HJ-YH-8 .. FN BK5211 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,627 ................1,627 .............. 1,731 ...............1,615 ...............140 ............. (129) ................. 0 ................. 12 ................ 0 ............. 1,627 ................ 0 ................. 0 ................. 0 .................. 30 ..08/01/2048 .
3140HK-YF-9 .. FN BK6109 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................481 .................. 481 ................. 505 ................. 470 ................ 57 ...............(46) ................. 0 ................. 11 ................ 0 ................481 ................ 0 ................. 0 ................. 0 .................. 12 ..06/01/2048 .
3140HN-V6-6 .. FN BK8736 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,143 ................6,143 ...............6,415 ...............6,018 ...............521 ............. (396) ................. 0 ................125 ................ 0 ............. 6,143 ................ 0 ................. 0 ................. 0 ................. 168 ..01/01/2049 .
3140HN-VQ-2 ... FN BK8722 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............17,718 .............. 17,718 ............. 18,393 ............. 17,357 ............ 1,236 ............. (875) ................. 0 ................361 ................ 0 ............17,718 ................ 0 ................. 0 ................. 0 ................. 383 ..09/01/2048 .
3140HN-ZA-3 .. FN BK8836 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,617 ................7,617 .............. 7,765 ...............7,278 ...............533 ............. (194) ................. 0 ................339 ................ 0 ............. 7,617 ................ 0 ................. 0 ................. 0 ................. 136 ..08/01/2048 .
3140HN-ZB-1 .. FN BK8837 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 17,223 ...............17,223 ............. 17,548 ............. 16,623 ...............932 ............. (332) ................. 0 ................600 ................ 0 ............17,223 ................ 0 ................. 0 ................. 0 ................. 263 ..08/01/2048 .
3140HN-ZH-8 .. FN BK8843 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 38,257 ...............38,257 ............. 39,812 ............. 37,859 ............ 2,118 ...........(1,721) ................. 0 ................397 ................ 0 ............38,257 ................ 0 ................. 0 ................. 0 ................. 709 ..08/01/2048 .
3140HN-ZJ-4 ... FN BK8844 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,929 ...............12,929 ............. 13,448 ............. 12,752 ...............764 ............. (587) ................. 0 ................177 ................ 0 ............ 12,929 ................ 0 ................. 0 ................. 0 ................. 258 ..08/01/2048 .
3140HN-ZM-7 .. FN BK8847 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,013 ................7,013 ...............7,442 ...............6,979 ...............463 ............. (428) ................. 0 ................. 34 ................ 0 ............. 7,013 ................ 0 ................. 0 ................. 0 .................. 96 ..08/01/2048 .
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3140HN-ZN-5 ... FN BK8848 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,874 ................4,874 .............. 5,171 ...............4,905 ...............411 ............. (443) ................. 0 ................(32) ................ 0 ............. 4,874 ................ 0 ................. 0 ................. 0 .................. 84 ..08/01/2048 .
3140HP-UY-1 .. FN BK9598 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................792 .................. 792 ................. 853 ................. 776 ................ 93 ...............(77) ................. 0 ................. 16 ................ 0 ................792 ................ 0 ................. 0 ................. 0 .................. 19 ..08/01/2048 .
3140HU-YR-1 .. FN BL3419 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 24,764 ...............24,764 ............. 27,310 ............. 21,814 ............ 5,324 ...........(2,374) ................. 0 ............. 2,950 ................ 0 ............24,764 ................ 0 ................. 0 ................. 0 ................. 431 ..12/01/2035 .
3140J5-EJ-4 ... FN BM1036 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ......... 1,005,690 ...........1,005,690 ......... 1,016,218 ............ 940,392 ...........73,370 ...........(8,072) ................. 0 ............65,297 ................ 0 ........1,005,690 ................ 0 ................. 0 ................. 0 ............. 13,624 ..02/01/2032 .
3140J5-LM-9 .. FN BM1231 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............171,691 ............. 171,691 ............ 178,559 ............ 167,689 ...........10,627 ...........(6,625) ................. 0 ............. 4,002 ................ 0 .......... 171,691 ................ 0 ................. 0 ................. 0 ...............3,134 ..11/01/2031 .
3140J6-DA-2 .. FN BM1896 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............145,415 ............. 145,415 ............ 153,572 ............ 135,974 ...........16,700 ...........(7,259) ................. 0 ............. 9,441 ................ 0 ...........145,415 ................ 0 ................. 0 ................. 0 .............. 1,902 ..11/01/2031 .
3140J6-FW-2 .. FN BM1980 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,684 ................8,684 ...............8,635 ...............8,129 ...............505 ................50 ................. 0 ................555 ................ 0 ............. 8,684 ................ 0 ................. 0 ................. 0 ................. 177 ..11/01/2047 .
3140J7-ZR-9 .. FN BM3451 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,589 ................1,589 .............. 1,740 ...............1,518 ...............241 ............. (170) ................. 0 ................. 70 ................ 0 ............. 1,589 ................ 0 ................. 0 ................. 0 .................. 38 ..02/01/2048 .
3140J8-BG-7 .. FN BM3638 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 28,030 .............. 28,030 ............. 28,801 ............. 27,378 ............ 1,410 ............. (758) ................. 0 ................653 ................ 0 ............28,030 ................ 0 ................. 0 ................. 0 ................. 577 ..08/01/2044 .
3140J8-BK-8 .. FN BM3641 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................914 .................. 914 .............. 1,001 ................. 872 ...............137 ...............(95) ................. 0 ................. 41 ................ 0 ................914 ................ 0 ................. 0 ................. 0 .................. 22 ..04/01/2048 .
3140J8-FF-5 .. FN BM3765 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,092 ................1,092 .............. 1,196 ...............1,042 ...............163 ............. (114) ................. 0 ................. 49 ................ 0 ............. 1,092 ................ 0 ................. 0 ................. 0 .................. 23 ..04/01/2048 .
3140J8-PW-7 .. FN BM4036 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 50,478 .............. 50,478 ............. 48,522 ..............45,255 ............ 3,283 ............ 1,940 ................. 0 ............. 5,223 ................ 0 ............50,478 ................ 0 ................. 0 ................. 0 ................. 804 ..07/01/2047 .
3140J8-S4-6 .. FN BM4138 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,422 ................1,422 ...............1,557 ...............1,357 ...............207 ............. (143) ................. 0 ................. 64 ................ 0 ............. 1,422 ................ 0 ................. 0 ................. 0 .................. 30 ..06/01/2048 .
3140J8-SK-0 .. FN BM4121 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 69,798 .............. 69,798 ............. 67,236 ............. 62,576 ............ 4,700 ............ 2,522 ................. 0 ............. 7,222 ................ 0 ............69,798 ................ 0 ................. 0 ................. 0 .............. 1,101 ..07/01/2048 .
3140J8-X5-7 .. FN BM4299 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............291,187 ............. 291,187 ............ 303,733 ............ 281,663 ...........19,702 ......... (10,178) ................. 0 ............. 9,524 ................ 0 ...........291,187 ................ 0 ................. 0 ................. 0 ...............4,591 ..03/01/2030 .
3140J9-AX-9 .. FN BM4521 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............16,018 .............. 16,018 ............. 16,295 ............. 15,462 ...............820 ............. (265) ................. 0 ................555 ................ 0 ............16,018 ................ 0 ................. 0 ................. 0 ................. 379 ..08/01/2038 .
3140J9-CV-1 .. FN BM4583 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,736 ................4,736 ...............4,643 ...............4,433 ...............209 ................ 94 ................. 0 ................303 ................ 0 ............. 4,736 ................ 0 ................. 0 ................. 0 .................. 88 ..09/01/2042 .
3140J9-DR-9 ... FN BM4611 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 34,500 ...............34,500 ............. 33,689 ............. 32,369 ............ 1,258 ...............873 ................. 0 ............. 2,131 ................ 0 ............34,500 ................ 0 ................. 0 ................. 0 ................. 655 ..01/01/2048 .
3140J9-DS-7 ... FN BM4612 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 21,209 ...............21,209 ............. 20,697 ............. 19,854 ...............830 ...............525 ................. 0 ............. 1,355 ................ 0 ............21,209 ................ 0 ................. 0 ................. 0 ................. 405 ..01/01/2048 .
3140J9-ET-4 .. FN BM4645 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,325 ................9,325 ...............8,975 ...............8,626 ...............338 ...............360 ................. 0 ................699 ................ 0 ............. 9,325 ................ 0 ................. 0 ................. 0 ................. 148 ..10/01/2038 .
3140J9-JZ-5 ... FN BM4779 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,607 ................2,607 ...............2,855 ...............2,489 ...............377 ............. (259) ................. 0 ................118 ................ 0 ............. 2,607 ................ 0 ................. 0 ................. 0 .................. 80 ..06/01/2048 .
3140J9-Q4-6 ... FN BM4974 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 52,080 .............. 55,686 ............. 51,788 ....................0 ................. 0 ...............293 ................. 0 ................293 ................ 0 ............52,080 ................ 0 ................. 0 ................. 0 ................. 365 ..01/01/2048 .
3140J9-T9-2 ... FN BM5075 - RMBS .................................. ....... ..08/15/2023 . Various ................... ..................... ............260,855 ............. 291,810 ............286,840 ............ 265,541 ...........21,379 ...............375 ................. 0 ............21,754 ................ 0 ...........287,296 ................ 0 ......... (26,441) ......... (26,441) .............. 6,008 ..08/01/2046 .
3140J9-UA-7 .. FN BM5076 - RMBS .................................. ....... ..08/15/2023 . Various ................... ..................... ............412,613 ............. 461,741 ............ 454,166 ............ 420,147 ...........34,198 ...............568 ................. 0 ............34,765 ................ 0 ...........454,913 ................ 0 ......... (42,300) ......... (42,300) ...............9,497 ..02/01/2047 .
3140JA-EL-8 .. FN BM5538 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............446,818 ............. 452,363 ............ 497,299 ............ 455,317 ...........47,487 ......... (18,749) ................. 0 ............28,737 ................ 0 ...........484,055 ................ 0 ......... (37,237) ......... (37,237) ............. 15,907 ..11/01/2048 .
3140JA-F6-0 .. FN BM5588 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............207,640 ............. 207,640 ............ 199,253 ....................0 ................. 0 ............ 8,387 ................. 0 ............. 8,387 ................ 0 ...........207,640 ................ 0 ................. 0 ................. 0 ...............2,949 ..05/01/2043 .
3140JA-NT-1 .. FN BM5801 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............256,561 ............. 277,124 ............286,715 ............ 256,731 ...........30,367 ...........(2,448) ................. 0 ............27,919 ................ 0 ...........284,650 ................ 0 ......... (28,088) ......... (28,088) ...............6,955 ..06/01/2048 .
3140JB-7B-6 .. FN BM7189 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 83,092 ...............83,092 ............. 79,411 ....................0 ................. 0 ............ 3,681 ................. 0 ............. 3,681 ................ 0 ............83,092 ................ 0 ................. 0 ................. 0 ................. 410 ..10/01/2025 .
3140JG-WE-1 .. FN BN0644 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,009 ................1,009 ...............1,059 ................. 989 ................ 83 ...............(62) ................. 0 ................. 21 ................ 0 ............. 1,009 ................ 0 ................. 0 ................. 0 .................. 25 ..09/01/2048 .
3140JH-BF-9 .. FN BN0937 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................863 .................. 863 ................. 905 ................. 845 ................ 68 ...............(50) ................. 0 ................. 18 ................ 0 ................863 ................ 0 ................. 0 ................. 0 .................. 21 ..12/01/2048 .
3140JH-H6-3 ... FN BN1152 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 22,120 ...............22,120 ............. 23,021 ............. 21,660 ............ 1,500 ...........(1,040) ................. 0 ................460 ................ 0 ............22,120 ................ 0 ................. 0 ................. 0 ................. 512 ..11/01/2048 .
3140JL-YX-6 .. FN BN4325 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,726 ................7,726 ...............8,092 ...............7,575 ...............540 ............. (388) ................. 0 ................151 ................ 0 ............. 7,726 ................ 0 ................. 0 ................. 0 ................. 146 ..01/01/2049 .
3140JM-QQ-8 .. FN BN4962 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................485 .................. 485 ................. 525 ................. 475 ...............103 ...............(93) ................. 0 ................. 10 ................ 0 ................485 ................ 0 ................. 0 ................. 0 .................. 13 ..12/01/2048 .
3140JN-X5-4 ... FN BN6099 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 37,438 ...............37,438 ............. 40,514 ............. 36,641 ............ 4,353 ...........(3,556) ................. 0 ................797 ................ 0 ............37,438 ................ 0 ................. 0 ................. 0 ................. 450 ..06/01/2049 .
3140JP-WF-8 .. FN BN6945 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 14,838 .............. 14,838 ............. 15,573 ............. 14,468 ............ 1,052 ............. (682) ................. 0 ................370 ................ 0 ............14,838 ................ 0 ................. 0 ................. 0 ................. 365 ..10/01/2049 .
3140JV-QC-9 ... FN BO1350 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,513 ................9,513 ...............9,947 ...............9,114 ...............896 ............. (497) ................. 0 ................399 ................ 0 ............. 9,513 ................ 0 ................. 0 ................. 0 ................. 191 ..08/01/2049 .
3140JW-B8-2 .. FN BO1862 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 39,025 ...............39,025 ............. 40,159 ..............34,529 ............ 5,565 ...........(1,069) ................. 0 ............. 4,495 ................ 0 ............ 39,025 ................ 0 ................. 0 ................. 0 ................. 765 ..08/01/2049 .
3140KB-WP-5 .. FN BP4253 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 57,507 .............. 57,507 ............. 59,987 ............. 52,350 ............ 7,761 ...........(2,604) ................. 0 ............. 5,157 ................ 0 ............57,507 ................ 0 ................. 0 ................. 0 ................. 338 ..03/01/2050 .
3140KM-U7-3 .. FN BQ2405 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............63,660 .............. 63,660 ............. 66,801 ............. 54,661 ...........12,050 ...........(3,051) ................. 0 ............. 8,999 ................ 0 ............63,660 ................ 0 ................. 0 ................. 0 .............. 1,120 ..09/01/2050 .
3140KS-TQ-0 .. FN BQ6858 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............209,476 ............. 265,196 ............ 207,423 ............ 216,050 ...........(8,598) ............ 3,458 ................. 0 ............(5,140) ................ 0 ...........210,910 ................ 0 ...........(1,434) ...........(1,434) .............. 4,208 ..12/01/2051 .
3140KY-CF-9 .. FN BR0969 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............438,995 ............. 438,995 ............ 396,947 ....................0 ................. 0 ...........42,048 ................. 0 ............42,048 ................ 0 ...........438,995 ................ 0 ................. 0 ................. 0 ...............3,958 ..04/01/2036 .
3140L0-D9-5 .. FN BR1927 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............187,493 ............. 187,493 ............ 194,875 ............ 153,077 ........... 41,549 ...........(7,133) ................. 0 ............34,416 ................ 0 ...........187,493 ................ 0 ................. 0 ................. 0 .............. 1,866 ..01/01/2051 .
3140L3-RS-2 ... FN BR4996 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 459 .................. 459 ................. 375 ................. 390 ...............(14) ................84 ................. 0 ................. 69 ................ 0 ................459 ................ 0 ................. 0 ................. 0 ....................6 ..02/01/2051 .
3140L5-BW-5 .. FN BR6352 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,629 ................4,629 ...............4,032 ...............3,961 ................ 71 ...............597 ................. 0 ................668 ................ 0 ............. 4,629 ................ 0 ................. 0 ................. 0 .................. 53 ..03/01/2051 .
3140L5-F7-6 .. FN BR6489 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 82,459 ...............82,459 ............. 82,485 ............. 68,060 ........... 14,429 ...............(30) ................. 0 ............ 14,399 ................ 0 ............ 82,459 ................ 0 ................. 0 ................. 0 ................. 907 ..03/01/2051 .
3140L7-MP-4 .. FN BR8465 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,211 ................4,211 ...............4,339 ...............3,575 ...............758 ............. (123) ................. 0 ................636 ................ 0 ............. 4,211 ................ 0 ................. 0 ................. 0 .................. 66 ..04/01/2051 .
3140LK-SV-6 .. FN BS8631 - CMBS/RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,114 ................6,114 .............. 6,271 ....................0 ................. 0 ............. (157) ................. 0 .............. (157) ................ 0 ............. 6,114 ................ 0 ................. 0 ................. 0 .................. 85 ..06/01/2033 .
3140LP-YW-6 .. FN BT1624 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 96,025 ...............96,025 ............. 99,986 ............. 92,468 ...........11,246 ...........(7,690) ................. 0 ............. 3,557 ................ 0 ............96,025 ................ 0 ................. 0 ................. 0 ................. 529 ..05/01/2051 .
3140LV-S4-2 .. FN BT6838 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 45,048 ...............45,048 ............. 42,287 ............. 39,578 ............ 2,757 ............ 2,712 ................. 0 ............. 5,470 ................ 0 ............45,048 ................ 0 ................. 0 ................. 0 ................. 675 ..10/01/2051 .
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3140LW-WH-6 .. FN BT7847 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,232 ................1,232 .............. 1,174 ....................0 ................. 0 ................ 59 ................. 0 ................. 59 ................ 0 ............. 1,232 ................ 0 ................. 0 ................. 0 .................. 20 ..07/01/2052 .
3140LW-WJ-2 .. FN BT7848 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,913 ................7,913 .............. 7,308 ....................0 ................. 0 ...............605 ................. 0 ................605 ................ 0 ............. 7,913 ................ 0 ................. 0 ................. 0 .................. 97 ..07/01/2052 .
3140LX-J6-3 .. FN BT8384 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,081 ................1,081 .............. 1,030 ....................0 ................. 0 ................51 ................. 0 ................. 51 ................ 0 ............. 1,081 ................ 0 ................. 0 ................. 0 .................. 15 ..09/01/2052 .
3140LY-NG-4 .. FN BT9390 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 27,864 .............. 27,864 ............. 26,156 ............. 24,481 ............ 1,718 ............ 1,665 ................. 0 ............. 3,383 ................ 0 ............27,864 ................ 0 ................. 0 ................. 0 ................. 481 ..11/01/2051 .
3140M2-PY-2 .. FN BU1338 - RMBS .................................. ....... ..08/16/2023 . Various ................... ..................... ............225,576 ............. 284,321 ............ 222,382 ............ 231,812 ...........(9,376) ............ 3,396 ................. 0 ............(5,980) ................ 0 ...........225,832 ................ 0 ............. (255) ............. (255) .............. 3,977 ..02/01/2052 .
3140MA-4H-4 .. FN BU8923 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,243 ................7,243 ...............7,099 ...............6,588 ...............508 ...............148 ................. 0 ................656 ................ 0 ............. 7,243 ................ 0 ................. 0 ................. 0 ................. 142 ..04/01/2052 .
3140MA-5B-6 .. FN BU8941 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................165 .................. 165 ................. 158 ....................0 ................. 0 ................. 8 ................. 0 .................. 8 ................ 0 ................165 ................ 0 ................. 0 ................. 0 ....................2 ..04/01/2052 .
3140MF-WM-1 .. FN BV2451 - RMBS .................................. ....... ..07/26/2023 . Various ................... ..................... ......... 2,636,753 ...........2,994,862 ......... 2,539,900 ..........2,628,537 ..........(84,890) ...........25,179 ................. 0 ...........(59,712) ................ 0 ........ 2,568,825 ................ 0 ...........67,928 ...........67,928 ............. 62,410 ..06/01/2052 .
3140MG-LD-1 .. FN BV3023 - RMBS .................................. ....... ..03/23/2023 . Various ................... ..................... ......... 1,593,926 ...........1,920,918 ......... 1,873,045 ......... 1,564,865 ..........310,123 ............ 1,183 ................. 0 ...........311,306 ................ 0 ........1,876,171 ................ 0 ........ (282,245) ........ (282,245) ............. 11,812 ..02/01/2052 .
3140MK-J3-7 .. FN BV5681 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............12,186 .............. 12,186 ............. 11,944 ............. 11,083 ...............860 ...............243 ................. 0 ............. 1,103 ................ 0 ............12,186 ................ 0 ................. 0 ................. 0 ................. 217 ..04/01/2052 .
3140ML-K7-4 .. FN BV6617 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,137 ................9,137 .............. 8,967 ...............8,308 ...............666 ...............163 ................. 0 ................829 ................ 0 ............. 9,137 ................ 0 ................. 0 ................. 0 ................. 174 ..04/01/2052 .
3140MM-4D-7 .. FN BV8019 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................307 .................. 307 ................. 292 ....................0 ................. 0 ................15 ................. 0 ................. 15 ................ 0 ................307 ................ 0 ................. 0 ................. 0 ....................5 ..08/01/2052 .
3140MM-AW-8 .. FN BV7220 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,689 .............. 13,689 ............. 13,416 ............. 12,450 ...............937 ...............302 ................. 0 ............. 1,239 ................ 0 ............13,689 ................ 0 ................. 0 ................. 0 ................. 204 ..04/01/2052 .
3140MM-BZ-0 .. FN BV7255 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................510 .................. 510 ................. 471 ....................0 ................. 0 ................ 39 ................. 0 ................. 39 ................ 0 ................510 ................ 0 ................. 0 ................. 0 ....................7 ..06/01/2052 .
3140MM-LP-1 .. FN BV7533 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 31,387 .............. 31,387 ............. 30,915 ............. 28,546 ............ 2,388 ...............453 ................. 0 ............. 2,841 ................ 0 ............31,387 ................ 0 ................. 0 ................. 0 ................. 390 ..05/01/2052 .
3140MM-VG-0 .. FN BV7814 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,163 ................3,163 ...............2,922 ....................0 ................. 0 ...............242 ................. 0 ................242 ................ 0 ............. 3,163 ................ 0 ................. 0 ................. 0 .................. 42 ..06/01/2052 .
3140MN-P9-1 .. FN BV8547 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............229,981 ............. 229,981 ............ 223,136 ............ 210,680 ...........12,646 ............ 6,655 ................. 0 ............19,301 ................ 0 ...........229,981 ................ 0 ................. 0 ................. 0 .............. 4,083 ..05/01/2052 .
3140MN-QA-7 .. FN BV8548 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............178,663 ............. 178,663 ............ 173,233 ............ 163,340 ...........10,065 ............ 5,257 ................. 0 ............ 15,322 ................ 0 .......... 178,663 ................ 0 ................. 0 ................. 0 ...............3,659 ..05/01/2052 .
3140MN-QB-5 .. FN BV8549 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............144,259 ............. 144,259 ............ 139,785 ............ 131,677 ............ 8,244 ............ 4,338 ................. 0 ............12,582 ................ 0 ...........144,259 ................ 0 ................. 0 ................. 0 .............. 2,617 ..05/01/2052 .
3140MR-WS-2 .. FN BW0656 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,888 ................3,888 .............. 3,810 ...............3,536 ...............276 ................75 ................. 0 ................352 ................ 0 ............. 3,888 ................ 0 ................. 0 ................. 0 .................. 83 ..05/01/2052 .
3140MS-EZ-4 .. FN BW1051 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................916 .................. 916 ................. 872 ....................0 ................. 0 ................ 44 ................. 0 ................. 44 ................ 0 ................916 ................ 0 ................. 0 ................. 0 .................. 14 ..06/01/2052 .
3140MS-TT-2 .. FN BW1461 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,485 ................1,485 ...............1,415 ....................0 ................. 0 ................71 ................. 0 ................. 71 ................ 0 ............. 1,485 ................ 0 ................. 0 ................. 0 .................. 22 ..06/01/2052 .
3140MS-VJ-1 .. FN BW1516 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................403 .................. 403 ................. 384 ....................0 ................. 0 ................19 ................. 0 ................. 19 ................ 0 ................403 ................ 0 ................. 0 ................. 0 ....................8 ..07/01/2052 .
3140MX-CR-3 .. FN BW5479 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................515 .................. 515 ................. 491 ....................0 ................. 0 ................ 24 ................. 0 ................. 24 ................ 0 ................515 ................ 0 ................. 0 ................. 0 ....................8 ..07/01/2052 .
3140N0-D9-3 ... FN BW7327 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................297 .................. 297 ................. 282 ....................0 ................. 0 ................15 ................. 0 ................. 15 ................ 0 ................297 ................ 0 ................. 0 ................. 0 ....................2 ..08/01/2052 .
3140N0-DH-5 ... FN BW7303 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,016 ................4,016 ...............3,825 ....................0 ................. 0 ...............191 ................. 0 ................191 ................ 0 ............. 4,016 ................ 0 ................. 0 ................. 0 .................. 58 ..08/01/2052 .
3140N0-EE-1 .. FN BW7332 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................657 .................. 657 ................. 612 ....................0 ................. 0 ................ 45 ................. 0 ................. 45 ................ 0 ................657 ................ 0 ................. 0 ................. 0 ....................8 ..09/01/2052 .
3140NG-FU-9 .. FN BY0178 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,623 ................1,623 ...............1,598 ....................0 ................. 0 ................ 25 ................. 0 ................. 25 ................ 0 ............. 1,623 ................ 0 ................. 0 ................. 0 .................. 17 ..05/01/2053 .
3140Q7-5T-0 .. FN CA0857 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............169,830 ............. 169,830 ............167,760 ............ 159,342 ............ 8,401 ............ 2,087 ................. 0 ............10,488 ................ 0 ...........169,830 ................ 0 ................. 0 ................. 0 ...............3,452 ..12/01/2047 .
3140Q7-DH-7 .. FN CA0103 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 27,933 ...............27,933 ............. 25,986 ....................0 ................. 0 ............ 1,947 ................. 0 ............. 1,947 ................ 0 ............ 27,933 ................ 0 ................. 0 ................. 0 ................. 197 ..08/01/2047 .
3140Q7-TK-3 .. FN CA0553 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,026 ................2,026 ...............2,132 ...............1,933 ...............208 ............. (115) ................. 0 ................. 93 ................ 0 ............. 2,026 ................ 0 ................. 0 ................. 0 .................. 44 ..08/01/2047 .
3140Q7-W5-2 .. FN CA0667 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,146 ................1,146 .............. 1,086 ...............1,027 ................ 63 ................56 ................. 0 ................119 ................ 0 ............. 1,146 ................ 0 ................. 0 ................. 0 .................. 18 ..04/01/2047 .
3140Q8-AF-2 .. FN CA0905 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 39,837 ...............39,837 ............. 39,031 ............. 37,292 ............ 1,745 ...............800 ................. 0 ............. 2,545 ................ 0 ............39,837 ................ 0 ................. 0 ................. 0 ................. 785 ..12/01/2047 .
3140Q8-E7-6 .. FN CA1057 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 18,252 .............. 18,251 ............. 19,031 ............. 17,408 ............ 1,719 ............. (875) ................. 0 ................844 ................ 0 ............18,252 ................ 0 ................. 0 ................. 0 ................. 394 ..01/01/2048 .
3140Q8-N8-4 .. FN CA1314 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,910 ................7,910 ...............8,258 ...............7,546 ...............739 ............. (375) ................. 0 ................364 ................ 0 ............. 7,910 ................ 0 ................. 0 ................. 0 ................. 143 ..01/01/2048 .
3140Q8-QB-4 .. FN CA1349 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................401 .................. 401 ................. 380 ................. 360 ................ 20 ................21 ................. 0 ................. 42 ................ 0 ................401 ................ 0 ................. 0 ................. 0 ....................6 ..08/01/2047 .
3140Q8-QN-8 .. FN CA1360 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 56,903 ...............56,903 ............. 56,530 ............. 52,714 ............ 3,816 ...............373 ................. 0 ............. 4,189 ................ 0 ............56,903 ................ 0 ................. 0 ................. 0 ...............1,235 ..03/01/2048 .
3140Q9-F6-5 .. FN CA1988 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 57,091 .............. 57,091 ............. 59,330 ............. 55,903 ............ 3,741 ...........(2,552) ................. 0 ............. 1,188 ................ 0 ............57,091 ................ 0 ................. 0 ................. 0 .............. 1,164 ..07/01/2048 .
3140Q9-NZ-2 ... FN CA2207 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............155,812 ............. 162,379 ............175,015 ............ 158,999 ...........18,504 ...........(1,319) ................. 0 ............17,185 ................ 0 .......... 176,184 ................ 0 ......... (20,372) ......... (20,372) ...............5,624 ..08/01/2048 .
3140Q9-P2-3 ... FN CA2240 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............26,811 .............. 26,811 ............. 28,183 ............. 26,869 ............ 1,185 ...........(1,243) ................. 0 ................(57) ................ 0 ............26,811 ................ 0 ................. 0 ................. 0 ................. 661 ..08/01/2038 .
3140Q9-PU-1 ... FN CA2234 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,005 .............. 12,005 ............. 12,213 ............. 11,396 ...............799 ............. (191) ................. 0 ................609 ................ 0 ............12,005 ................ 0 ................. 0 ................. 0 ................. 202 ..08/01/2038 .
3140Q9-YP-2 ... FN CA2517 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 35,562 ...............35,562 ............. 37,227 ............. 35,639 ............ 1,464 ...........(1,540) ................. 0 ................(76) ................ 0 ............ 35,562 ................ 0 ................. 0 ................. 0 ................. 879 ..10/01/2038 .
3140Q9-YQ-0 .. FN CA2518 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 45,633 ...............45,633 ............. 44,406 ..............42,923 ............ 1,556 ............ 1,154 ................. 0 ............. 2,710 ................ 0 ............ 45,633 ................ 0 ................. 0 ................. 0 ................. 587 ..04/01/2033 .
3140Q9-YT-4 .. FN CA2521 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 25,319 ...............25,319 ............. 24,639 ............. 23,815 ...............886 ...............618 ................. 0 ............. 1,504 ................ 0 ............ 25,319 ................ 0 ................. 0 ................. 0 ................. 410 ..03/01/2033 .
3140QA-JF-8 .. FN CA2961 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 56,486 .............. 56,486 ............. 60,787 ............. 55,310 ............ 5,875 ...........(4,699) ................. 0 ............. 1,176 ................ 0 ............56,486 ................ 0 ................. 0 ................. 0 .............. 1,047 ..01/01/2049 .
3140QA-L9-9 .. FN CA3051 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............100,761 ............. 100,761 ............105,751 ............. 98,599 ............ 7,546 ...........(5,385) ................. 0 ............. 2,161 ................ 0 .......... 100,761 ................ 0 ................. 0 ................. 0 ...............2,932 ..02/01/2049 .
3140QB-DY-1 .. FN CA3718 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 39,722 ...............39,722 ............. 42,763 ............. 37,830 ............ 5,135 ...........(3,243) ................. 0 ............. 1,892 ................ 0 ............ 39,722 ................ 0 ................. 0 ................. 0 ................. 765 ..06/01/2049 .
3140QB-JF-6 .. FN CA3861 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 43,187 .............. 43,187 ............. 42,711 ............. 40,146 ............ 2,557 ...............484 ................. 0 ............. 3,041 ................ 0 ............43,187 ................ 0 ................. 0 ................. 0 ................. 809 ..07/01/2049 .
3140QB-MR-6 .. FN CA3967 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 35,869 ...............35,869 ............. 35,474 ..............33,343 ............ 2,126 ...............400 ................. 0 ............. 2,526 ................ 0 ............35,869 ................ 0 ................. 0 ................. 0 ................. 645 ..08/01/2049 .
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3140QB-ZE-1 .. FN CA4340 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............177,617 ............. 177,617 ............190,890 ............ 159,035 ........... 32,093 ......... (13,510) ................. 0 ............18,582 ................ 0 .......... 177,617 ................ 0 ................. 0 ................. 0 ...............3,034 ..10/01/2049 .
3140QC-6V-3 .. FN CA5383 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,479 ................1,479 ...............1,591 ...............1,442 ...............223 ............. (186) ................. 0 ................. 37 ................ 0 ............. 1,479 ................ 0 ................. 0 ................. 0 .................. 36 ..03/01/2050 .
3140QD-TZ-7 .. FN CA5967 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............220,861 ............. 220,861 ............ 191,597 ....................0 ................. 0 ...........29,264 ................. 0 ............ 29,264 ................ 0 ...........220,861 ................ 0 ................. 0 ................. 0 ...............2,937 ..06/01/2050 .
3140QE-D6-6 .. FN CA6424 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,720 .............. 20,720 ............. 21,815 ............. 18,279 ............ 3,559 ...........(1,118) ................. 0 ............. 2,441 ................ 0 ............20,720 ................ 0 ................. 0 ................. 0 ................. 325 ..07/01/2050 .
3140QE-PZ-9 .. FN CA6739 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............160,298 ............. 160,298 ............171,219 ............ 141,412 ...........29,787 ......... (10,901) ................. 0 ............18,886 ................ 0 ...........160,298 ................ 0 ................. 0 ................. 0 .............. 2,621 ..08/01/2050 .
3140QE-XS-6 .. FN CA6988 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............802,633 ............. 955,657 ............877,189 ............ 824,015 ...........53,128 ............ 5,291 ................. 0 ............58,419 ................ 0 ...........882,434 ................ 0 ......... (79,800) ......... (79,800) ............. 18,740 ..09/01/2050 .
3140QF-A4-1 .. FN CA7226 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............165,487 ............. 165,487 ............ 144,627 ....................0 ................. 0 ...........20,860 ................. 0 ............20,860 ................ 0 ...........165,487 ................ 0 ................. 0 ................. 0 ...............1,923 ..10/01/2050 .
3140QF-LK-3 .. FN CA7529 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 48,151 .............. 48,151 ............. 43,516 ............. 40,903 ............ 2,669 ............ 4,578 ................. 0 ............. 7,247 ................ 0 ............48,151 ................ 0 ................. 0 ................. 0 ................. 694 ..10/01/2050 .
3140QF-SL-4 .. FN CA7722 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............517,852 ............. 517,852 ............ 452,251 ....................0 ................. 0 ...........65,601 ................. 0 ............65,601 ................ 0 ...........517,852 ................ 0 ................. 0 ................. 0 .............. 6,780 ..11/01/2050 .
3140QG-NM-5 .. FN CA8495 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............177,174 ............. 177,174 ............148,826 ....................0 ................. 0 ...........28,348 ................. 0 ............28,348 ................ 0 .......... 177,174 ................ 0 ................. 0 ................. 0 .............. 1,704 ..01/01/2051 .
3140QH-KC-8 .. FN CA9290 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 18,512 .............. 18,512 ............. 16,730 ............. 15,717 ............ 1,054 ............ 1,740 ................. 0 ............. 2,794 ................ 0 ............18,512 ................ 0 ................. 0 ................. 0 ................. 232 ..02/01/2051 .
3140QK-6B-9 .. FN CB0865 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............11,800 .............. 11,800 ............. 12,412 ............. 10,769 ............ 1,728 ............. (696) ................. 0 ............. 1,032 ................ 0 ............11,800 ................ 0 ................. 0 ................. 0 ................. 139 ..06/01/2051 .
3140QK-FS-2 .. FN CB0176 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............100,574 ............. 100,574 ............. 91,074 ............. 85,392 ............ 5,788 ............ 9,394 ................. 0 ............15,182 ................ 0 ...........100,574 ................ 0 ................. 0 ................. 0 ...............1,229 ..04/01/2051 .
3140QK-GG-7 .. FN CB0198 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 24,996 ...............24,996 ............. 26,753 ............. 22,017 ............ 4,676 ...........(1,697) ................. 0 ............. 2,979 ................ 0 ............ 24,996 ................ 0 ................. 0 ................. 0 ................. 376 ..04/01/2051 .
3140QK-GJ-1 .. FN CB0200 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............67,676 .............. 67,676 ............. 71,974 ............. 59,611 ........... 12,255 ...........(4,191) ................. 0 ............. 8,065 ................ 0 ............67,676 ................ 0 ................. 0 ................. 0 .............. 1,047 ..04/01/2051 .
3140QK-ME-5 .. FN CB0356 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,802 .............. 20,802 ............. 22,216 ............. 18,323 ............ 3,888 ...........(1,410) ................. 0 ............. 2,479 ................ 0 ............20,802 ................ 0 ................. 0 ................. 0 ................. 365 ..05/01/2051 .
3140QL-6Z-4 .. FN CB1787 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............254,043 ............. 254,043 ............ 256,862 ............ 207,045 ...........49,641 ...........(2,643) ................. 0 ............46,998 ................ 0 ...........254,043 ................ 0 ................. 0 ................. 0 .............. 2,890 ..10/01/2051 .
3140QL-C9-5 ... FN CB0995 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............144,732 ............. 144,732 ............150,871 ............ 124,143 ...........26,566 ...........(5,977) ................. 0 ............20,589 ................ 0 ...........144,732 ................ 0 ................. 0 ................. 0 .............. 2,074 ..07/01/2051 .
3140QL-D7-8 .. FN CB1025 - RMBS .................................. ....... ..12/08/2023 . Various ................... ..................... ......... 2,231,700 ...........2,653,889 ......... 2,750,819 ..........2,262,929 ..........485,178 ...........(7,476) ................. 0 ...........477,702 ................ 0 ........ 2,740,632 ................ 0 ........ (508,931) ........ (508,931) ............. 61,279 ..07/01/2051 .
3140QL-DL-7 .. FN CB1006 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............629,485 ............. 727,962 ............ 756,454 ............ 620,844 ..........134,716 ...........(6,652) ................. 0 ...........128,064 ................ 0 ...........748,908 ................ 0 ........ (119,423) ........ (119,423) ............. 13,558 ..07/01/2051 .
3140QL-DP-8 .. FN CB1009 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............634,783 ............. 735,130 ............762,180 ............ 626,833 ..........134,462 ...........(6,016) ................. 0 ...........128,446 ................ 0 ...........755,279 ................ 0 ........ (120,497) ........ (120,497) ............. 13,516 ..07/01/2051 .
3140QL-HH-2 ... FN CB1131 - RMBS .................................. ....... ..12/08/2023 . Various ................... ..................... ......... 1,525,300 ...........1,825,149 ......... 1,809,464 ..........1,549,095 ..........260,305 ............ 1,090 ................. 0 ...........261,395 ................ 0 ........1,810,490 ................ 0 ........ (285,191) ........ (285,191) ............. 40,494 ..07/01/2051 .
3140QM-4M-3 .. FN CB2627 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............164,217 ............. 164,217 ............ 153,287 ............ 140,026 ........... 13,534 ...........10,658 ................. 0 ............ 24,192 ................ 0 ...........164,217 ................ 0 ................. 0 ................. 0 ...............2,228 ..01/01/2052 .
3140QM-AF-1 .. FN CB1805 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 30,141 .............. 30,141 ............. 26,253 ............. 25,792 ...............461 ............ 3,888 ................. 0 ............. 4,349 ................ 0 ............30,141 ................ 0 ................. 0 ................. 0 ................. 390 ..10/01/2051 .
3140QM-HX-5 .. FN CB2045 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 14,805 .............. 14,805 ............. 12,896 ............. 12,669 ...............226 ............ 1,910 ................. 0 ............. 2,136 ................ 0 ............14,805 ................ 0 ................. 0 ................. 0 ................. 195 ..11/01/2051 .
3140QM-KM-5 .. FN CB2099 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............88,877 .............. 88,877 ............. 79,430 ............. 78,114 ............ 1,321 ............ 9,442 ................. 0 ............10,763 ................ 0 ............88,877 ................ 0 ................. 0 ................. 0 ...............1,224 ..11/01/2051 .
3140QM-RB-2 .. FN CB2281 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............174,150 ............. 174,150 ............ 164,490 ............ 142,787 ...........21,896 ............ 9,466 ................. 0 ............31,362 ................ 0 ...........174,150 ................ 0 ................. 0 ................. 0 .............. 1,960 ..12/01/2051 .
3140QM-TP-9 .. FN CB2357 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............207,492 ............. 261,995 ............ 204,919 ............ 213,649 ...........(8,702) ............ 3,925 ................. 0 ............(4,777) ................ 0 ...........208,872 ................ 0 ...........(1,380) ...........(1,380) .............. 4,156 ..12/01/2051 .
3140QN-CA-8 .. FN CB2764 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............224,024 ............. 283,205 ............ 221,509 ............ 230,812 ...........(9,261) ............ 3,802 ................. 0 ............(5,458) ................ 0 ...........225,354 ................ 0 ...........(1,330) ...........(1,330) ...............4,497 ..02/01/2052 .
3140QN-E3-2 ... FN CB2853 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............266,270 ............. 266,270 ............ 253,810 ............ 216,962 ...........37,307 ...........12,001 ................. 0 ............49,308 ................ 0 ...........266,270 ................ 0 ................. 0 ................. 0 ...............3,139 ..02/01/2052 .
3140QN-GX-4 .. FN CB2913 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,702 .............. 19,702 ............. 18,407 ....................0 ................. 0 ............ 1,294 ................. 0 ............. 1,294 ................ 0 ............19,702 ................ 0 ................. 0 ................. 0 ................. 246 ..02/01/2052 .
3140QN-L3-4 ... FN CB3045 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............120,001 ............. 120,001 ............117,019 ............ 102,343 ...........14,797 ............ 2,861 ................. 0 ............17,658 ................ 0 .......... 120,001 ................ 0 ................. 0 ................. 0 .............. 1,781 ..03/01/2052 .
3140QP-FR-3 ... FN CB3775 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............85,088 .............. 85,088 ............. 77,782 ............. 79,842 ...........(1,973) ............ 7,218 ................. 0 ............. 5,246 ................ 0 ............85,088 ................ 0 ................. 0 ................. 0 .............. 1,972 ..06/01/2052 .
3140QP-H9-1 ... FN CB3855 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 49,684 ...............49,684 ............. 48,934 ....................0 ................. 0 ...............750 ................. 0 ................750 ................ 0 ............49,684 ................ 0 ................. 0 ................. 0 ................. 950 ..06/01/2052 .
3140QP-KR-7 .. FN CB3903 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 49,908 ...............49,908 ............. 48,174 ..............32,394 ............ 2,606 ............1,716 ................. 0 ............. 4,323 ................ 0 ............49,908 ................ 0 ................. 0 ................. 0 ................. 950 ..06/01/2052 .
3140QP-SU-2 ... FN CB4130 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,985 ................2,985 ...............2,675 ....................0 ................. 0 ...............310 ................. 0 ................310 ................ 0 ............. 2,985 ................ 0 ................. 0 ................. 0 .................. 11 ..07/01/2052 .
3140QQ-J6-3 ... FN CB4784 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,316 ................8,316 .............. 7,686 ....................0 ................. 0 ...............630 ................. 0 ................630 ................ 0 ............. 8,316 ................ 0 ................. 0 ................. 0 .................. 46 ..10/01/2052 .
3140QQ-LH-6 .. FN CB4827 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 50,519 ...............50,519 ............. 49,690 ....................0 ................. 0 ...............829 ................. 0 ................829 ................ 0 ............50,519 ................ 0 ................. 0 ................. 0 .............. 1,135 ..10/01/2052 .
3140QQ-WD-3 ... FN CB5143 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............27,878 .............. 27,878 ............. 29,109 ....................0 ................. 0 ...........(1,231) ................. 0 ............(1,231) ................ 0 ............27,878 ................ 0 ................. 0 ................. 0 .............. 1,002 ..11/01/2052 .
3140QR-5Z-2 ... FN CB6263 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 80,421 .............. 80,421 ............. 82,460 ....................0 ................. 0 ...........(2,039) ................. 0 ............(2,039) ................ 0 ............80,421 ................ 0 ................. 0 ................. 0 .............. 1,381 ..05/01/2053 .
3140QR-V2-6 .. FN CB6032 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,452 ...............20,452 ............. 20,529 ....................0 ................. 0 ...............(77) ................. 0 ................(77) ................ 0 ............ 20,452 ................ 0 ................. 0 ................. 0 ................. 283 ..04/01/2053 .
3140QR-XE-8 .. FN CB6076 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 46,280 .............. 46,280 ............. 47,497 ....................0 ................. 0 ...........(1,217) ................. 0 ............(1,217) ................ 0 ............46,280 ................ 0 ................. 0 ................. 0 ................. 818 ..04/01/2053 .
3140QR-XS-7 .. FN CB6088 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 53,927 ...............53,927 ............. 56,430 ....................0 ................. 0 ...........(2,503) ................. 0 ............(2,503) ................ 0 ............ 53,927 ................ 0 ................. 0 ................. 0 ...............1,429 ..04/01/2053 .
3140QR-XU-2 ... FN CB6090 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 48,637 .............. 48,637 ............. 50,468 ....................0 ................. 0 ...........(1,831) ................. 0 ............(1,831) ................ 0 ............48,637 ................ 0 ................. 0 ................. 0 ................. 988 ..04/01/2053 .
3140X3-B8-0 .. FN FM0062 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 80,263 .............. 80,263 ............. 84,320 ............. 73,648 ...........11,232 ...........(4,617) ................. 0 ............. 6,614 ................ 0 ............80,263 ................ 0 ................. 0 ................. 0 .............. 1,330 ..02/01/2050 .
3140X3-BK-3 .. FN FM0041 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............145,677 ............. 145,677 ............157,786 ............ 130,336 ........... 27,492 ......... (12,151) ................. 0 ............15,341 ................ 0 ...........145,677 ................ 0 ................. 0 ................. 0 .............. 2,657 ..02/01/2047 .
3140X3-CN-6 .. FN FM0076 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............299,356 ............. 299,356 ............ 317,224 ............ 265,435 ...........52,280 ......... (18,358) ................. 0 ............ 33,922 ................ 0 ...........299,356 ................ 0 ................. 0 ................. 0 .............. 4,850 ..03/01/2050 .
3140X4-D4-5 ... FN FM1022 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............83,680 .............. 83,680 ............. 88,351 ............. 75,022 ...........13,369 ...........(4,710) ................. 0 ............. 8,658 ................ 0 ............83,680 ................ 0 ................. 0 ................. 0 .............. 1,306 ..02/01/2048 .
3140X4-DF-0 .. FN FM1001 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............244,793 ............. 263,355 ............270,638 ............ 243,975 ...........27,133 ...........(2,136) ................. 0 ............ 24,997 ................ 0 ...........268,972 ................ 0 ......... (24,180) ......... (24,180) .............. 6,570 ..11/01/2048 .
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3140X4-LZ-7 .. FN FM1243 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 45,854 ...............45,854 ............. 48,075 ............. 42,625 ............ 5,637 ...........(2,408) ................. 0 ............. 3,229 ................ 0 ............ 45,854 ................ 0 ................. 0 ................. 0 ................. 776 ..07/01/2049 .
3140X4-VG-8 .. FN FM1514 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,126 .............. 12,126 ............. 12,464 ............. 10,729 ............ 1,716 ............. (320) ................. 0 ............. 1,397 ................ 0 ............12,126 ................ 0 ................. 0 ................. 0 ................. 219 ..09/01/2049 .
3140X4-Y5-9 .. FN FM1631 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,712 .............. 20,712 ............. 21,250 ............. 18,327 ............ 2,915 ............. (530) ................. 0 ............. 2,386 ................ 0 ............20,712 ................ 0 ................. 0 ................. 0 ................. 325 ..09/01/2049 .
3140X5-QW-6 .. FN FM2268 - RMBS .................................. ....... ..04/19/2023 . Various ................... ..................... ............656,750 ............. 710,167 ............744,677 ............ 654,305 ...........89,145 ...........(2,329) ................. 0 ............86,816 ................ 0 ...........741,122 ................ 0 ......... (84,372) ......... (84,372) .............. 6,653 ..01/01/2035 .
3140X5-UB-7 .. FN FM2377 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............107,195 ............. 111,793 ............ 120,564 ............ 109,516 ........... 12,599 ............. (718) ................. 0 ............11,881 ................ 0 ...........121,397 ................ 0 ......... (14,202) ......... (14,202) ...............3,937 ..01/01/2049 .
3140X5-V8-3 .. FN FM2438 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,719 ................2,719 ...............2,512 ....................0 ................. 0 ...............207 ................. 0 ................207 ................ 0 ............. 2,719 ................ 0 ................. 0 ................. 0 .................. 25 ..05/01/2047 .
3140X5-VM-2 .. FN FM2419 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 57,952 ...............57,952 ............. 62,213 ............. 51,277 ...........10,834 ...........(4,158) ................. 0 ............. 6,675 ................ 0 ............ 57,952 ................ 0 ................. 0 ................. 0 ................. 917 ..02/01/2050 .
3140X6-3B-5 .. FN FM3493 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............36,888 .............. 36,888 ............. 39,782 ............. 35,474 ............ 4,209 ...........(2,795) ................. 0 ............. 1,415 ................ 0 ............36,888 ................ 0 ................. 0 ................. 0 ................. 632 ..05/01/2035 .
3140X6-J6-9 .. FN FM2984 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ......... 1,646,202 ...........1,702,477 ......... 1,729,563 ......... 1,625,208 ..........104,853 ...........(2,298) ................. 0 ...........102,555 ................ 0 ........1,727,763 ................ 0 ......... (81,561) ......... (81,561) ............. 26,440 ..08/01/2045 .
3140X6-J7-7 .. FN FM2985 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............383,777 ............. 398,074 ............ 404,341 ............ 381,303 ........... 23,099 ...........(1,722) ................. 0 ............21,377 ................ 0 ...........402,680 ................ 0 ......... (18,903) ......... (18,903) .............. 5,517 ..12/01/2044 .
3140X6-JR-3 .. FN FM2971 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 93,912 ...............93,912 ............. 95,350 ............. 90,201 ............ 5,176 ...........(1,465) ................. 0 ............. 3,710 ................ 0 ............ 93,912 ................ 0 ................. 0 ................. 0 .............. 1,990 ..08/01/2045 .
3140X6-KS-9 .. FN FM3004 - RMBS .................................. ....... ..12/06/2023 . Various ................... ..................... ......... 2,158,010 ...........2,271,432 ......... 2,302,132 ......... 2,177,143 ..........125,380 ...........(3,314) ................. 0 ...........122,066 ................ 0 ........ 2,299,210 ................ 0 ........ (141,200) ........ (141,200) ............. 89,532 ..01/01/2046 .
3140X6-LC-3 .. FN FM3022 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............271,377 ............. 271,377 ............ 282,232 ............ 266,165 ...........14,673 ...........(9,461) ................. 0 ............. 5,212 ................ 0 ...........271,377 ................ 0 ................. 0 ................. 0 .............. 4,917 ..09/01/2032 .
3140X6-S7-7 .. FN FM3241 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............144,651 ............. 144,651 ............ 152,045 ............ 128,260 ...........24,005 ...........(7,614) ................. 0 ............16,391 ................ 0 ...........144,651 ................ 0 ................. 0 ................. 0 ...............2,334 ..03/01/2050 .
3140X6-S9-3 .. FN FM3243 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 97,517 .............. 97,516 ............103,672 ............. 89,648 ...........14,546 ...........(6,677) ................. 0 ............. 7,869 ................ 0 ............97,516 ................ 0 ................. 0 ................. 0 .............. 1,789 ..02/01/2050 .
3140X6-ST-9 .. FN FM3229 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............141,631 ............. 141,631 ............ 138,832 ............ 132,485 ............ 6,345 ............ 2,801 ................. 0 ............. 9,146 ................ 0 ...........141,631 ................ 0 ................. 0 ................. 0 .............. 2,618 ..02/01/2047 .
3140X6-WA-5 .. FN FM3340 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............87,080 .............. 87,080 ............. 91,853 ............. 83,609 ............ 8,310 ...........(4,839) ................. 0 ............. 3,471 ................ 0 ............87,080 ................ 0 ................. 0 ................. 0 .............. 1,585 ..05/01/2035 .
3140X6-WD-9 .. FN FM3343 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............125,642 ............. 125,642 ............132,660 ............ 120,265 ...........11,804 ...........(6,428) ................. 0 ............. 5,376 ................ 0 ...........125,642 ................ 0 ................. 0 ................. 0 ...............2,253 ..02/01/2030 .
3140X6-ZR-5 .. FN FM3451 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 77,735 .............. 77,735 ............. 83,638 ............. 76,068 ............ 8,573 ...........(6,905) ................. 0 ............. 1,667 ................ 0 ............77,735 ................ 0 ................. 0 ................. 0 .............. 1,692 ..09/01/2048 .
3140X8-2T-3 .. FN FM5285 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............615,943 ............. 615,943 ............ 647,125 ............ 578,032 ...........68,240 ..........(30,329) ................. 0 ............37,911 ................ 0 ...........615,943 ................ 0 ................. 0 ................. 0 .............. 9,710 ..11/01/2035 .
3140X8-F3-6 .. FN FM4685 - RMBS .................................. ....... ..04/19/2023 . Various ................... ..................... ......... 1,117,651 ...........1,242,738 ......... 1,291,865 ......... 1,108,584 ..........180,298 ...........(2,816) ................. 0 ...........177,482 ................ 0 ........1,286,066 ................ 0 ........ (168,415) ........ (168,415) ...............9,346 ..10/01/2035 .
3140X8-HZ-3 .. FN FM4747 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,394 ................4,394 .............. 4,060 ....................0 ................. 0 ...............334 ................. 0 ................334 ................ 0 ............. 4,394 ................ 0 ................. 0 ................. 0 .................. 38 ..01/01/2048 .
3140X8-TV-9 .. FN FM5063 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,684 ................7,684 .............. 8,187 ...............7,043 ............ 1,212 ............. (572) ................. 0 ................640 ................ 0 ............. 7,684 ................ 0 ................. 0 ................. 0 ................. 146 ..07/01/2050 .
3140X8-UE-5 .. FN FM5080 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 95,626 ...............95,626 ............. 82,388 ....................0 ................. 0 ...........13,238 ................. 0 ............13,238 ................ 0 ............95,626 ................ 0 ................. 0 ................. 0 ................. 551 ..12/01/2035 .
3140X9-XY-6 .. FN FM6094 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 62,449 ...............62,449 ............. 53,804 ....................0 ................. 0 ............ 8,645 ................. 0 ............. 8,645 ................ 0 ............ 62,449 ................ 0 ................. 0 ................. 0 ................. 387 ..02/01/2036 .
3140XA-5Y-4 .. FN FM7162 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 48,672 .............. 48,672 ............. 50,680 ............. 47,485 ............ 3,409 ...........(2,223) ................. 0 ............. 1,187 ................ 0 ............48,672 ................ 0 ................. 0 ................. 0 .............. 1,370 ..06/01/2050 .
3140XA-DR-0 .. FN FM6411 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,655 ................6,655 .............. 6,148 ....................0 ................. 0 ...............506 ................. 0 ................506 ................ 0 ............. 6,655 ................ 0 ................. 0 ................. 0 .................. 59 ..11/01/2045 .
3140XA-JL-7 .. FN FM6566 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............276,057 ............. 276,057 ............ 277,739 ............ 234,529 ........... 43,195 ...........(1,667) ................. 0 ............41,528 ................ 0 ...........276,057 ................ 0 ................. 0 ................. 0 ...............4,033 ..03/01/2051 .
3140XB-Q8-6 .. FN FM7678 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............264,209 ............. 264,209 ............ 273,291 ............ 225,287 ...........47,768 ...........(8,846) ................. 0 ............ 38,922 ................ 0 ...........264,209 ................ 0 ................. 0 ................. 0 ...............3,749 ..06/01/2051 .
3140XC-UP-1 .. FN FM8689 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 21,355 ...............21,355 ............. 22,483 ............. 18,317 ............ 4,133 ...........(1,095) ................. 0 ............. 3,038 ................ 0 ............ 21,355 ................ 0 ................. 0 ................. 0 ................. 311 ..09/01/2051 .
3140XC-WF-1 .. FN FM8745 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,803 ................9,803 ............. 10,292 ...............8,323 ............ 1,950 ............. (470) ................. 0 ............. 1,480 ................ 0 ............. 9,803 ................ 0 ................. 0 ................. 0 ................. 133 ..09/01/2051 .
3140XC-XH-6 .. FN FM8779 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,719 ................7,719 ...............6,723 ...............6,605 ...............118 ...............996 ................. 0 ............. 1,114 ................ 0 ............. 7,719 ................ 0 ................. 0 ................. 0 .................. 95 ..09/01/2051 .
3140XC-YX-0 .. FN FM8825 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............293,112 ............. 293,112 ............ 297,692 ............ 240,326 ...........57,144 ...........(4,358) ................. 0 ............52,786 ................ 0 ...........293,112 ................ 0 ................. 0 ................. 0 ...............3,212 ..09/01/2051 .
3140XD-5B-8 .. FN FM9841 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 82,621 .............. 82,621 ............. 84,680 ............. 70,149 ...........14,437 ...........(1,966) ................. 0 ............12,472 ................ 0 ............82,621 ................ 0 ................. 0 ................. 0 ...............1,242 ..12/01/2051 .
3140XD-6E-1 .. FN FM9868 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............407,209 ............. 407,209 ............ 407,909 ............ 347,289 ...........60,599 ............. (679) ................. 0 ............ 59,920 ................ 0 ...........407,209 ................ 0 ................. 0 ................. 0 .............. 5,747 ..12/01/2051 .
3140XD-KK-1 .. FN FM9297 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............395,793 ............. 395,793 ............388,186 ............ 322,758 ...........65,614 ............ 7,421 ................. 0 ............73,035 ................ 0 ...........395,793 ................ 0 ................. 0 ................. 0 .............. 4,846 ..11/01/2051 .
3140XD-RN-8 .. FN FM9492 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............10,840 .............. 10,840 ...............9,442 ...............9,276 ...............166 ............ 1,398 ................. 0 ............. 1,564 ................ 0 ............10,840 ................ 0 ................. 0 ................. 0 ................. 143 ..11/01/2051 .
3140XD-Z8-2 .. FN FM9766 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............928,314 ...........1,084,772 ......... 1,117,823 ............ 924,968 ..........191,185 ...........(5,713) ................. 0 ...........185,472 ................ 0 ........ 1,110,439 ................ 0 ........ (182,126) ........ (182,126) ............. 20,154 ..12/01/2051 .
3140XE-CC-6 .. FN FM9966 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............134,726 ............. 134,726 ............ 132,137 ............ 125,786 ............ 7,303 ............ 1,638 ................. 0 ............. 8,941 ................ 0 ...........134,726 ................ 0 ................. 0 ................. 0 ...............2,541 ..08/01/2043 .
3140XF-2F-7 .. FN FS0773 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 31,360 .............. 31,360 ............. 29,909 ............. 25,643 ............ 4,317 ............ 1,400 ................. 0 ............. 5,717 ................ 0 ............31,360 ................ 0 ................. 0 ................. 0 ................. 360 ..02/01/2052 .
3140XF-2T-7 .. FN FS0785 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 66,583 .............. 66,583 ............. 57,740 ....................0 ................. 0 ............ 8,843 ................. 0 ............. 8,843 ................ 0 ............66,583 ................ 0 ................. 0 ................. 0 ................. 181 ..02/01/2037 .
3140XF-D6-5 .. FN FS0124 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 36,921 ...............36,921 ............. 32,996 ............. 32,521 ...............479 ............ 3,921 ................. 0 ............. 4,400 ................ 0 ............36,921 ................ 0 ................. 0 ................. 0 ................. 628 ..01/01/2052 .
3140XF-KR-1 .. FN FS0303 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 21,327 ...............21,327 ............. 19,060 ............. 18,744 ...............318 ............ 2,265 ................. 0 ............. 2,583 ................ 0 ............21,327 ................ 0 ................. 0 ................. 0 ................. 348 ..01/01/2052 .
3140XF-MP-3 .. FN FS0365 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............78,002 .............. 78,002 ............. 77,721 ............. 66,186 ...........11,536 ...............279 ................. 0 ............11,816 ................ 0 ............78,002 ................ 0 ................. 0 ................. 0 ................. 963 ..01/01/2052 .
3140XF-NY-3 .. FN FS0406 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,425 ................6,425 .............. 6,156 ...............5,840 ...............317 ...............267 ................. 0 ................585 ................ 0 ............. 6,425 ................ 0 ................. 0 ................. 0 ................. 102 ..02/01/2047 .
3140XG-AA-7 .. FN FS0900 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 54,866 .............. 54,866 ............. 53,803 ............. 51,225 ............ 2,580 ............1,061 ................. 0 ............. 3,641 ................ 0 ............54,866 ................ 0 ................. 0 ................. 0 .............. 1,047 ..07/01/2043 .
3140XG-AC-3 .. FN FS0902 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............139,832 ............. 139,832 ............ 135,091 ............ 130,553 ............ 4,564 ............ 4,715 ................. 0 ............. 9,279 ................ 0 ...........139,832 ................ 0 ................. 0 ................. 0 ...............2,625 ..07/01/2043 .
3140XG-AD-1 .. FN FS0903 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............194,586 ............. 194,586 ............187,988 ............ 181,673 ............ 6,326 ............ 6,587 ................. 0 ............12,913 ................ 0 ...........194,586 ................ 0 ................. 0 ................. 0 ...............3,544 ..07/01/2043 .
3140XG-KB-4 .. FN FS1189 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,780 ................1,780 ...............1,644 ....................0 ................. 0 ...............136 ................. 0 ................136 ................ 0 ............. 1,780 ................ 0 ................. 0 ................. 0 .................. 20 ..04/01/2052 .
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SCHEDULE D - PART 4
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3140XG-X2-0 .. FN FS1596 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............106,681 ............. 106,681 ............103,063 ............. 99,601 ............ 3,476 ............ 3,604 ................. 0 ............. 7,079 ................ 0 .......... 106,681 ................ 0 ................. 0 ................. 0 ...............1,924 ..07/01/2047 .
3140XH-A2-3 .. FN FS1824 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............281,984 ............. 281,984 ............274,076 ............ 258,955 ........... 15,349 ............7,681 ................. 0 ............23,030 ................ 0 ...........281,984 ................ 0 ................. 0 ................. 0 ...............5,952 ..05/01/2052 .
3140XH-A3-1 .. FN FS1825 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............170,173 ............. 170,171 ............ 165,159 ............ 155,892 ............ 9,442 ............ 4,838 ................. 0 ............14,279 ................ 0 .......... 170,171 ................ 0 ................. 2 ................. 2 .............. 2,004 ..05/01/2052 .
3140XH-A4-9 .. FN FS1826 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............138,910 ............. 138,910 ............134,601 ............ 126,997 ............ 7,721 ............ 4,192 ................. 0 ............11,913 ................ 0 ...........138,910 ................ 0 ................. 0 ................. 0 .............. 2,887 ..05/01/2052 .
3140XH-A5-6 .. FN FS1827 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 50,179 .............. 50,179 ............. 48,544 ............. 45,802 ............ 2,784 ............ 1,593 ................. 0 ............. 4,377 ................ 0 ............50,179 ................ 0 ................. 0 ................. 0 ................. 868 ..05/01/2052 .
3140XH-A6-4 .. FN FS1828 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 63,748 .............. 63,748 ............. 62,259 ............. 58,841 ............ 3,469 ............ 1,438 ................. 0 ............. 4,907 ................ 0 ............63,748 ................ 0 ................. 0 ................. 0 ...............1,352 ..05/01/2052 .
3140XH-AU-1 .. FN FS1818 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,869 ................9,869 ...............9,400 ....................0 ................. 0 ...............469 ................. 0 ................469 ................ 0 ............. 9,869 ................ 0 ................. 0 ................. 0 ................. 200 ..05/01/2052 .
3140XH-AY-3 .. FN FS1822 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............63,686 .............. 63,686 ............. 62,019 ............. 58,698 ............ 3,356 ............ 1,632 ................. 0 ............. 4,988 ................ 0 ............63,686 ................ 0 ................. 0 ................. 0 .............. 1,426 ..05/01/2052 .
3140XH-AZ-0 .. FN FS1823 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............110,787 ............. 110,787 ............107,784 ............ 101,994 ............ 5,863 ............ 2,930 ................. 0 ............. 8,793 ................ 0 .......... 110,787 ................ 0 ................. 0 ................. 0 ...............2,213 ..05/01/2052 .
3140XH-DQ-7 .. FN FS1910 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,926 ................6,926 .............. 6,789 ...............6,483 ...............308 ...............136 ................. 0 ................444 ................ 0 ............. 6,926 ................ 0 ................. 0 ................. 0 ................. 126 ..01/01/2044 .
3140XH-S4-0 .. FN FS2338 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 32,200 ...............32,200 ............. 30,852 ............. 29,270 ............ 1,586 ............ 1,344 ................. 0 ............. 2,930 ................ 0 ............32,200 ................ 0 ................. 0 ................. 0 ................. 523 ..11/01/2046 .
3140XH-V3-8 .. FN FS2433 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 72,192 ...............72,192 ............. 74,639 ............. 72,057 ............ 2,509 ...........(2,374) ................. 0 ................135 ................ 0 ............72,192 ................ 0 ................. 0 ................. 0 .............. 2,036 ..07/01/2052 .
3140XH-XJ-1 .. FN FS2480 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 66,899 .............. 66,899 ............. 60,460 ....................0 ................. 0 ............ 6,439 ................. 0 ............. 6,439 ................ 0 ............66,899 ................ 0 ................. 0 ................. 0 .............. 1,085 ..06/01/2052 .
3140XJ-4D-2 ... FN FS3519 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,827 .............. 12,827 ............. 12,182 ....................0 ................. 0 ...............645 ................. 0 ................645 ................ 0 ............12,827 ................ 0 ................. 0 ................. 0 .................. 80 ..11/01/2052 .
3140XJ-4R-1 .. FN FS3531 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............552,571 ............. 552,571 ............ 461,483 ....................0 ................. 0 ...........91,088 ................. 0 ............91,088 ................ 0 ...........552,571 ................ 0 ................. 0 ................. 0 ...............5,395 ..05/01/2051 .
3140XJ-AD-5 .. FN FS2703 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 90,364 ...............90,364 ............. 78,250 ....................0 ................. 0 ...........12,114 ................. 0 ............12,114 ................ 0 ............90,364 ................ 0 ................. 0 ................. 0 ................. 529 ..08/01/2052 .
3140XJ-AR-4 .. FN FS2715 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ......... 1,828,946 ...........1,965,118 ......... 1,833,878 ......... 1,792,966 ...........40,440 ............ 9,603 ................. 0 ............50,043 ................ 0 ........1,843,010 ................ 0 ......... (14,064) ......... (14,064) ............. 26,562 ..04/01/2052 .
3140XJ-LE-1 .. FN FS3024 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 43,047 ...............43,047 ............. 40,881 ....................0 ................. 0 ............ 2,166 ................. 0 ............. 2,166 ................ 0 ............43,047 ................ 0 ................. 0 ................. 0 ................. 768 ..09/01/2052 .
3140XJ-NH-2 ... FN FS3091 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............163,692 ............. 163,692 ............ 132,207 ....................0 ................. 0 ...........31,485 ................. 0 ............31,485 ................ 0 ...........163,692 ................ 0 ................. 0 ................. 0 ................. 634 ..02/01/2052 .
3140XK-4X-5 .. FN FS4437 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,873 ................3,873 .............. 3,678 ....................0 ................. 0 ...............195 ................. 0 ................195 ................ 0 ............. 3,873 ................ 0 ................. 0 ................. 0 .................. 27 ..10/01/2052 .
3140XK-J7-6 .. FN FS3885 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,171 ................9,171 .............. 8,068 ....................0 ................. 0 ............ 1,103 ................. 0 ............. 1,103 ................ 0 ............. 9,171 ................ 0 ................. 0 ................. 0 .................. 58 ..11/01/2051 .
3140XL-SA-7 .. FN FS5012 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 38,240 ...............38,240 ............. 34,296 ....................0 ................. 0 ............ 3,943 ................. 0 ............. 3,943 ................ 0 ............38,240 ................ 0 ................. 0 ................. 0 ................. 224 ..03/01/2053 .
3140XM-BJ-4 .. FN FS5440 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 28,912 ...............28,912 ............. 28,813 ....................0 ................. 0 ................ 99 ................. 0 ................. 99 ................ 0 ............28,912 ................ 0 ................. 0 ................. 0 ................. 145 ..08/01/2053 .
3140XM-KD-7 .. FN FS5691 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 21,529 ...............21,529 ............. 19,157 ....................0 ................. 0 ............ 2,372 ................. 0 ............. 2,372 ................ 0 ............ 21,529 ................ 0 ................. 0 ................. 0 ................. 107 ..06/01/2052 .
31410F-5M-3 .. FN 888352 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,997 ................4,997 ...............5,271 ...............5,165 ................ 52 ............. (220) ................. 0 .............. (168) ................ 0 ............. 4,997 ................ 0 ................. 0 ................. 0 ................. 159 ..05/01/2037 .
31410F-UF-0 .. FN 888082 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............27,601 .............. 27,601 ............. 28,032 ............. 27,897 ...............810 ...........(1,106) ................. 0 .............. (296) ................ 0 ............27,601 ................ 0 ................. 0 ................. 0 ................. 593 ..12/01/2035 .
31410G-7L-1 .. FN 889299 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,732 ................9,732 ............. 10,067 ............. 10,103 ............. (107) ............. (264) ................. 0 .............. (371) ................ 0 ............. 9,732 ................ 0 ................. 0 ................. 0 ................. 234 ..04/01/2038 .
31410G-AE-3 .. FN 888405 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,347 ................5,347 .............. 5,081 ...............5,461 ..............(352) ...............239 ................. 0 .............. (114) ................ 0 ............. 5,347 ................ 0 ................. 0 ................. 0 ................. 140 ..12/01/2036 .
31410G-DN-0 .. FN 888509 - RMBS .................................. ....... ..09/20/2023 . Various ................... ..................... .................538 .................. 547 ................. 546 ................. 546 ................ 11 ................. 3 ................. 0 ................. 14 ................ 0 ................560 ................ 0 ...............(22) ...............(22) .................. 18 ..06/01/2033 .
31410G-HN-6 .. FN 888637 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 41,832 ...............41,832 ............. 45,852 ............. 43,615 ............ 1,421 ...........(3,204) ................. 0 ............(1,783) ................ 0 ............41,832 ................ 0 ................. 0 ................. 0 .............. 1,413 ..09/01/2037 .
31410K-C3-6 .. FN 889390 - RMBS .................................. ....... ..02/01/2023 . Paydown .................... ..................... ................... 1 .....................1 ....................1 ....................1 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .................. 1 ................ 0 ................. 0 ................. 0 ....................0 ..03/01/2023 .
31410K-DE-1 .. FN 889401 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 11,469 .............. 11,469 ............. 11,512 ............. 11,920 ............. (428) ...............(23) ................. 0 .............. (451) ................ 0 ............11,469 ................ 0 ................. 0 ................. 0 ................. 351 ..03/01/2038 .
31410K-RX-4 .. FN 889802 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 17,451 .............. 17,451 ............. 16,644 ............. 17,754 ............. (998) ...............695 ................. 0 .............. (304) ................ 0 ............17,451 ................ 0 ................. 0 ................. 0 ................. 505 ..07/01/2037 .
31410L-FB-3 .. FN 890362 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 24,971 ...............24,971 ............. 26,602 ............. 24,755 ............ 1,676 ...........(1,459) ................. 0 ................217 ................ 0 ............24,971 ................ 0 ................. 0 ................. 0 ................. 608 ..08/01/2041 .
31410L-LK-6 .. FN 890530 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,317 ................5,318 .............. 5,788 ...............5,502 ...............197 ............. (382) ................. 0 .............. (185) ................ 0 ............. 5,318 ................ 0 ................. 0 ................. 0 ................. 161 ..02/01/2041 .
31410P-EU-3 .. FN 893047 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................513 .................. 513 ................. 532 ................. 533 ................ (8) ...............(12) ................. 0 ................(20) ................ 0 ................513 ................ 0 ................. 0 ................. 0 .................. 18 ..11/01/2036 .
31410T-VZ-5 .. FN 897132 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,949 ................9,949 ...............9,982 ............. 10,340 ............. (376) ...............(15) ................. 0 .............. (391) ................ 0 ............. 9,949 ................ 0 ................. 0 ................. 0 ................. 356 ..09/01/2036 .
31410W-PF-9 .. FN 899622 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................918 .................. 918 ................. 890 ................. 949 ...............(54) ................ 23 ................. 0 ................(31) ................ 0 ................918 ................ 0 ................. 0 ................. 0 .................. 28 ..07/01/2037 .
31411A-CY-9 .. FN 901987 - RMBS .................................. ....... ..10/25/2023 . Paydown .................... ..................... .............. 1,198 ................1,198 ...............1,274 ...............1,245 ................. 2 ...............(49) ................. 0 ................(47) ................ 0 ............. 1,198 ................ 0 ................. 0 ................. 0 .................. 59 ..11/01/2036 .
31411H-RZ-5 .. FN 908704 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,651 ................1,651 ...............1,629 ...............1,640 ................ (6) ................17 ................. 0 ................. 11 ................ 0 ............. 1,651 ................ 0 ................. 0 ................. 0 .................. 50 ..01/01/2037 .
31411J-DB-9 .. FN 909198 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 89,376 .............. 89,376 ............. 91,066 ............. 92,780 ...........(2,167) ...........(1,236) ................. 0 ............(3,403) ................ 0 ............89,376 ................ 0 ................. 0 ................. 0 ...............2,492 ..06/01/2038 .
31411K-LT-8 .. FN 910338 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,517 .............. 19,517 ............. 20,639 ............. 19,156 ............ 1,799 ...........(1,438) ................. 0 ................361 ................ 0 ............19,517 ................ 0 ................. 0 ................. 0 ................. 378 ..03/01/2037 .
31412B-FY-3 .. FN 920083 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 245 .................. 245 ................. 264 ................. 254 ................. 4 ...............(14) ................. 0 ................(10) ................ 0 ................245 ................ 0 ................. 0 ................. 0 ....................8 ..12/01/2036 .
31412D-6L-7 .. FN 922575 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,166 ................4,166 ...............4,498 ...............4,330 ................ 54 ............. (218) ................. 0 .............. (164) ................ 0 ............. 4,166 ................ 0 ................. 0 ................. 0 ................. 137 ..12/01/2036 .
31412M-CN-6 .. FN 928977 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,339 ................5,339 .............. 5,606 ...............5,574 ................. 1 ............. (236) ................. 0 ...............(235) ................ 0 ............. 5,339 ................ 0 ................. 0 ................. 0 ................. 293 ..12/01/2037 .
31412M-EV-6 .. FN 929048 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,592 ................3,592 ...............3,772 ...............3,750 ...............(23) ............. (135) ................. 0 .............. (158) ................ 0 ............. 3,592 ................ 0 ................. 0 ................. 0 .................. 65 ..01/01/2038 .
31412P-5Q-0 ... FN 931555 - RMBS ................................... ....... ..12/01/2023 . Various ................... ..................... .............. 1,680 ................1,733 ...............1,913 ...............1,717 ...............164 ...............(39) ................. 0 ................125 ................ 0 ............. 1,842 ................ 0 ............. (162) ............. (162) .................. 54 ..07/01/2039 .
31412P-E2-3 ... FN 930853 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................503 .................. 503 ................. 552 ................. 495 ................ 52 ...............(44) ................. 0 .................. 7 ................ 0 ................503 ................ 0 ................. 0 ................. 0 .................. 13 ..04/01/2039 .
31412P-SQ-5 ... FN 931227 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 2,893 ................3,002 ...............3,314 ...............2,975 ...............291 ...............(49) ................. 0 ................242 ................ 0 ............. 3,216 ................ 0 ............. (324) ............. (324) .................. 96 ..05/01/2039 .
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31412Q-7C-7 .. FN 932491 - RMBS ................................... ....... ..12/01/2023 . Various ................... ..................... ............. 13,762 .............. 14,300 ............. 15,784 ............. 14,168 ............ 1,523 ............. (268) ................. 0 ............. 1,255 ................ 0 ............ 15,424 ................ 0 ...........(1,661) ...........(1,661) ................. 490 ..02/01/2040 .
31412R-HS-9 ... FN 932741 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 73,554 ...............73,554 ............. 79,347 ............. 72,917 ............ 5,270 ...........(4,632) ................. 0 ................638 ................ 0 ............ 73,554 ................ 0 ................. 0 ................. 0 .............. 1,269 ..04/01/2040 .
31412T-C5-0 .. FN 933992 - RMBS ................................... ....... ..07/25/2023 . Paydown .................... ..................... .................702 .................. 702 ................. 737 ................. 700 ................. 4 ................(2) ................. 0 .................. 2 ................ 0 ................702 ................ 0 ................. 0 ................. 0 .................. 13 ..08/01/2023 .
31412U-2D-1 ... FN 935572 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,550 ................3,550 ...............3,675 ...............3,541 ................ 32 ...............(23) ................. 0 .................. 9 ................ 0 ............. 3,550 ................ 0 ................. 0 ................. 0 .................. 83 ..09/01/2024 .
31412U-DW-7 .. FN 934917 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 459 .................. 459 ................. 477 ................. 458 ................. 4 ................(3) ................. 0 .................. 1 ................ 0 ................459 ................ 0 ................. 0 ................. 0 .................. 11 ..08/01/2024 .
31412U-HQ-6 ... FN 935039 - RMBS ................................... ....... ..12/01/2023 . Various ................... ..................... .............. 2,479 ................2,566 ...............2,832 ...............2,542 ...............253 ...............(52) ................. 0 ................201 ................ 0 ............. 2,743 ................ 0 ............. (264) ............. (264) .................. 79 ..03/01/2039 .
31412U-Y6-1 .. FN 935533 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,123 ................1,123 ...............1,231 ...............1,112 ...............101 ...............(90) ................. 0 ................. 11 ................ 0 ............. 1,123 ................ 0 ................. 0 ................. 0 .................. 25 ..08/01/2039 .
31413X-6Z-1 .. FN 959088 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............10,013 .............. 10,013 ............. 10,395 ............. 10,053 ...............212 ............. (252) ................. 0 ................(40) ................ 0 ............10,013 ................ 0 ................. 0 ................. 0 ................. 337 ..11/01/2037 .
31414P-X8-7 .. FN 972403 - RMBS .................................. ....... ..09/25/2023 . Paydown .................... ..................... .............60,701 .............. 60,701 ............. 64,080 ............. 60,943 ............ 2,004 ...........(2,246) ................. 0 ...............(242) ................ 0 ............60,701 ................ 0 ................. 0 ................. 0 .............. 3,112 ..02/01/2038 .
31415L-U6-2 .. FN 983605 - RMBS .................................. ....... ..05/01/2023 . Paydown .................... ..................... .................441 .................. 441 ................. 423 ................. 440 ................ (1) ................. 3 ................. 0 .................. 1 ................ 0 ................441 ................ 0 ................. 0 ................. 0 ....................4 ..05/01/2023 .
31415M-MD-4 .. FN 984256 - RMBS .................................. ....... ..05/25/2023 . Paydown .................... ..................... .............. 7,655 ................7,655 .............. 8,186 ...............7,698 ...............(10) ...............(33) ................. 0 ................(43) ................ 0 ............. 7,655 ................ 0 ................. 0 ................. 0 .................. 71 ..06/01/2023 .
31415R-JG-0 .. FN 986863 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................476 .................. 476 ................. 488 ................. 488 ................ (4) ................(8) ................. 0 ................(12) ................ 0 ................476 ................ 0 ................. 0 ................. 0 .................. 17 ..08/01/2038 .
31415T-TU-4 .. FN 988963 - RMBS .................................. ....... ..08/01/2023 . Various ................... ..................... .............18,813 .............. 18,813 ............. 19,240 ............. 18,749 ................ 49 ................16 ................. 0 ................. 64 ................ 0 ............18,813 ................ 0 ................. 0 ................. 0 ................. 371 ..08/01/2023 .
31415U-Y9-2 ... FN 990036 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 10,953 ...............10,952 ............. 12,037 ............. 11,370 ...............407 ............. (824) ................. 0 .............. (417) ................ 0 ............10,952 ................ 0 ................. 0 ................. 0 ................. 237 ..09/01/2038 .
31415Y-XR-5 .. FN 993588 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 46,343 ...............46,343 ............. 50,181 ............. 45,902 ............ 3,657 ...........(3,217) ................. 0 ................440 ................ 0 ............ 46,343 ................ 0 ................. 0 ................. 0 ................. 937 ..05/01/2039 .
31416B-K7-2 .. FN 995018 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 21,982 ...............21,982 ............. 24,551 ............. 22,723 ............ 1,525 ...........(2,266) ................. 0 .............. (741) ................ 0 ............21,982 ................ 0 ................. 0 ................. 0 ................. 636 ..06/01/2038 .
31416B-Y2-8 .. FN 995429 - RMBS ................................... ....... ..05/25/2023 . Paydown .................... ..................... .................. 66 ....................66 .................. 70 .................. 66 ................. 1 ................. 0 ................. 0 .................. 0 ................ 0 ................. 66 ................ 0 ................. 0 ................. 0 ....................1 ..09/01/2023 .
31416B-Y3-6 .. FN 995430 - RMBS ................................... ....... ..07/25/2023 . Paydown .................... ..................... .................. 97 ....................97 ................. 102 ...................97 ................. 1 ................(1) ................. 0 .................. 0 ................ 0 ................. 97 ................ 0 ................. 0 ................. 0 ....................1 ..09/01/2023 .
31416B-Y5-1 .. FN 995432 - RMBS ................................... ....... ..10/01/2023 . Paydown .................... ..................... .................. 48 ....................48 .................. 50 ...................48 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................. 48 ................ 0 ................. 0 ................. 0 ....................1 ..10/01/2023 .
31416C-KF-2 .. FN 995894 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,436 ................2,436 ...............2,651 ...............2,539 ................ 80 ............. (184) ................. 0 .............. (104) ................ 0 ............. 2,436 ................ 0 ................. 0 ................. 0 .................. 74 ..04/01/2039 .
31416C-LU-8 .. FN 995939 - RMBS ................................... ....... ..12/01/2023 . Paydown .................... ..................... .............28,671 .............. 28,671 ............. 31,368 ............. 29,637 ............ 1,226 ...........(2,192) ................. 0 .............. (967) ................ 0 ............28,671 ................ 0 ................. 0 ................. 0 ................. 869 ..06/01/2039 .
31416J-BK-6 .. FN AA0941 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,750 ................7,750 ...............8,449 ...............8,005 ...............264 ............. (519) ................. 0 ...............(255) ................ 0 ............. 7,750 ................ 0 ................. 0 ................. 0 ................. 175 ..12/01/2038 .
31416L-JS-6 .. FN AA2972 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................153 .................. 153 ................. 167 ................. 150 ................ 13 ...............(11) ................. 0 .................. 2 ................ 0 ................153 ................ 0 ................. 0 ................. 0 ....................4 ..03/01/2039 .
31416N-FG-2 .. FN AA4666 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 25,777 .............. 26,038 ............. 27,627 ............. 25,790 ............ 1,687 ...........(1,147) ................. 0 ................540 ................ 0 ............26,330 ................ 0 ............. (553) ............. (553) ................. 652 ..05/01/2039 .
31416Q-VR-3 .. FN AA6923 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .................583 .................. 585 ................. 618 ................. 583 ................. 7 ................(6) ................. 0 .................. 2 ................ 0 ................585 ................ 0 ................(2) ................(2) .................. 12 ..07/01/2024 .
31416R-BV-4 .. FN AA7251 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,715 ................7,715 .............. 8,468 ...............7,564 ...............930 ............. (778) ................. 0 ................152 ................ 0 ............. 7,715 ................ 0 ................. 0 ................. 0 ................. 131 ..10/01/2033 .
31416R-H6-3 .. FN AA7452 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............. 7,880 ................8,221 .............. 8,712 ...............8,143 ...............450 ...............(54) ................. 0 ................395 ................ 0 ............. 8,538 ................ 0 ............. (658) ............. (658) ................. 289 ..05/01/2039 .
31416R-QY-2 .. FN AA7670 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 293 .................. 293 ................. 307 ................. 289 ................ 15 ...............(12) ................. 0 .................. 3 ................ 0 ................293 ................ 0 ................. 0 ................. 0 ....................7 ..06/01/2039 .
31416S-FG-1 .. FN AA8266 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 14,982 .............. 15,568 ............. 16,509 ............. 15,420 ...............894 ............. (136) ................. 0 ................758 ................ 0 ............16,178 ................ 0 ...........(1,196) ...........(1,196) ................. 517 ..06/01/2039 .
31416S-RX-1 .. FN AA8601 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 50,252 ...............50,252 ............. 53,542 ............. 50,848 ............ 1,893 ...........(2,488) ................. 0 .............. (596) ................ 0 ............ 50,252 ................ 0 ................. 0 ................. 0 ................. 744 ..07/01/2039 .
31416T-EF-2 .. FN AA9133 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,799 ................1,799 .............. 2,010 ...............1,782 ...............199 ............. (182) ................. 0 ................. 17 ................ 0 ............. 1,799 ................ 0 ................. 0 ................. 0 .................. 45 ..08/01/2039 .
31416V-GN-8 .. FN AB0204 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,433 ...............13,433 ............. 15,001 ............. 13,889 ...............744 ...........(1,199) ................. 0 ...............(455) ................ 0 ............ 13,433 ................ 0 ................. 0 ................. 0 ................. 426 ..12/01/2038 .
31416W-M8-2 .. FN AB1282 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 86,297 .............. 86,297 ............. 96,383 ............. 85,477 ...........10,033 ...........(9,213) ................. 0 ................820 ................ 0 ............86,297 ................ 0 ................. 0 ................. 0 .............. 2,638 ..08/01/2040 .
31416Y-T2-4 .. FN AB3268 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............118,796 ............. 118,796 ............ 125,199 ............ 116,030 ............ 8,558 ...........(5,793) ................. 0 ............. 2,765 ................ 0 .......... 118,796 ................ 0 ................. 0 ................. 0 ...............2,303 ..07/01/2041 .
31416Y-T7-3 .. FN AB3273 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,610 ................9,610 ............. 10,555 ...............9,526 ...............940 ............. (856) ................. 0 ................. 84 ................ 0 ............. 9,610 ................ 0 ................. 0 ................. 0 ................. 227 ..07/01/2041 .
31417A-6U-8 .. FN AB4482 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............151,391 ............. 151,391 ............ 159,173 ............ 146,439 ...........11,332 ...........(6,380) ................. 0 ............. 4,951 ................ 0 ...........151,391 ................ 0 ................. 0 ................. 0 ...............2,457 ..02/01/2027 .
31417A-CS-6 .. FN AB3680 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............87,567 ...............92,541 ............. 96,995 ............. 86,641 ............ 9,971 ...........(2,169) ................. 0 ............. 7,801 ................ 0 ............ 94,443 ................ 0 ...........(6,876) ...........(6,876) ...............2,152 ..10/01/2041 .
31417A-QB-8 .. FN AB4049 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 28,973 ...............28,973 ............. 29,896 ............. 28,020 ............ 1,753 ............. (800) ................. 0 ................953 ................ 0 ............28,973 ................ 0 ................. 0 ................. 0 ................. 671 ..12/01/2041 .
31417A-VT-3 .. FN AB4225 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 17,231 .............. 18,749 ............. 19,541 ............. 17,553 ............ 1,914 ............. (130) ................. 0 ............. 1,784 ................ 0 ............19,337 ................ 0 ...........(2,107) ...........(2,107) ................. 485 ..01/01/2042 .
31417B-6P-7 .. FN AB5377 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............175,208 ............. 175,208 ............ 184,462 ............ 164,014 ...........19,045 ...........(7,851) ................. 0 ............11,194 ................ 0 ...........175,208 ................ 0 ................. 0 ................. 0 ...............3,269 ..06/01/2042 .
31417B-DX-2 .. FN AB4617 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,267 ................6,267 .............. 6,772 ...............6,020 ...............701 ............. (453) ................. 0 ................248 ................ 0 ............. 6,267 ................ 0 ................. 0 ................. 0 ................. 136 ..03/01/2042 .
31417B-FX-0 .. FN AB4681 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 24,313 ...............24,313 ............. 25,885 ............. 22,756 ............ 2,942 ...........(1,385) ................. 0 ............. 1,557 ................ 0 ............ 24,313 ................ 0 ................. 0 ................. 0 ................. 471 ..03/01/2042 .
31417B-QR-1 .. FN AB4963 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 11,257 .............. 11,257 ............. 11,966 ............. 10,799 ............ 1,207 ............. (749) ................. 0 ................458 ................ 0 ............11,257 ................ 0 ................. 0 ................. 0 ................. 246 ..04/01/2042 .
31417B-VS-3 .. FN AB5124 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,110 ................1,110 .............. 1,158 ...............1,064 ................ 88 ...............(41) ................. 0 ................. 47 ................ 0 ............. 1,110 ................ 0 ................. 0 ................. 0 .................. 19 ..05/01/2042 .
31417C-3Z-6 .. FN AB6215 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,366 ................2,366 ...............2,355 ...............2,153 ...............202 ................11 ................. 0 ................213 ................ 0 ............. 2,366 ................ 0 ................. 0 ................. 0 .................. 28 ..09/01/2042 .
31417D-FN-8 .. FN AB6472 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,014 ................9,014 ...............8,992 ...............8,532 ...............464 ................18 ................. 0 ................482 ................ 0 ............. 9,014 ................ 0 ................. 0 ................. 0 .................. 91 ..10/01/2027 .
31417D-K7-7 .. FN AB6617 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 245 .................. 245 ................. 254 ................. 229 ................ 25 ................(9) ................. 0 ................. 16 ................ 0 ................245 ................ 0 ................. 0 ................. 0 ....................5 ..10/01/2042 .
31417D-VZ-3 .. FN AB6931 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............125,605 ............. 125,605 ............ 134,358 ............ 117,559 ...........16,221 ...........(8,175) ................. 0 ............. 8,046 ................ 0 ...........125,605 ................ 0 ................. 0 ................. 0 ...............2,154 ..11/01/2042 .
31417E-T5-0 .. FN AB7771 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,952 ................7,952 .............. 8,288 ...............7,443 ...............808 ............. (299) ................. 0 ................509 ................ 0 ............. 7,952 ................ 0 ................. 0 ................. 0 ................. 156 ..02/01/2043 .
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31417E-UV-1 .. FN AB7795 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,837 ................5,837 ...............5,896 ...............5,553 ...............313 ...............(29) ................. 0 ................284 ................ 0 ............. 5,837 ................ 0 ................. 0 ................. 0 .................. 77 ..02/01/2028 .
31417F-U6-3 .. FN AB8704 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,117 ................9,117 ...............9,105 ...............8,295 ...............810 ................12 ................. 0 ................822 ................ 0 ............. 9,117 ................ 0 ................. 0 ................. 0 ................. 154 ..03/01/2043 .
31417F-Y6-9 .. FN AB8832 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,498 ................2,498 ...............2,495 ...............2,273 ...............222 ................. 3 ................. 0 ................225 ................ 0 ............. 2,498 ................ 0 ................. 0 ................. 0 .................. 44 ..03/01/2043 .
31417F-ZR-2 .. FN AB8851 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 28,674 .............. 28,674 ............. 30,484 ............. 26,836 ............ 3,543 ...........(1,706) ................. 0 ............. 1,837 ................ 0 ............28,674 ................ 0 ................. 0 ................. 0 ................. 543 ..03/01/2043 .
31417G-4E-3 .. FN AB9820 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............18,906 .............. 18,906 ............. 18,881 ............. 17,201 ............ 1,680 ................ 25 ................. 0 ............. 1,705 ................ 0 ............18,906 ................ 0 ................. 0 ................. 0 ................. 301 ..07/01/2043 .
31417G-5A-0 .. FN AB9840 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,191 ................3,191 ...............3,326 ...............2,983 ...............336 ............. (128) ................. 0 ................207 ................ 0 ............. 3,191 ................ 0 ................. 0 ................. 0 .................. 57 ..07/01/2043 .
31417G-6M-3 .. FN AB9875 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... .............70,570 .............. 76,135 ............. 79,353 ............. 71,218 ............ 7,910 ............. (672) ................. 0 ............. 7,238 ................ 0 ............78,457 ................ 0 ...........(7,886) ...........(7,886) ...............1,933 ..07/01/2043 .
31417G-AX-4 .. FN AB9021 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 11,205 .............. 11,205 ............. 11,190 ............. 10,195 ...............996 ................14 ................. 0 ............. 1,010 ................ 0 ............11,205 ................ 0 ................. 0 ................. 0 ................. 182 ..04/01/2043 .
31417G-EW-2 .. FN AB9148 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 25,986 ...............28,289 ............. 29,336 ............. 26,451 ............ 2,795 ............. (162) ................. 0 ............. 2,633 ................ 0 ............29,084 ................ 0 ...........(3,098) ...........(3,098) ................. 734 ..04/01/2043 .
31417G-EX-0 .. FN AB9149 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 21,900 .............. 21,900 ............. 22,831 ............. 20,477 ............ 2,280 ............. (857) ................. 0 ............. 1,423 ................ 0 ............21,900 ................ 0 ................. 0 ................. 0 ................. 366 ..04/01/2043 .
31417G-FQ-4 .. FN AB9174 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,522 ................6,522 ...............6,513 ...............5,934 ...............580 ................. 8 ................. 0 ................588 ................ 0 ............. 6,522 ................ 0 ................. 0 ................. 0 ................. 112 ..05/01/2043 .
31417G-JE-7 .. FN AB9260 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .............. 9,256 .............. 10,170 ............. 10,631 ...............9,508 ............ 1,133 ...............(40) ................. 0 ............. 1,094 ................ 0 ............10,601 ................ 0 ...........(1,346) ...........(1,346) ................. 273 ..05/01/2043 .
31417G-L2-0 .. FN AB9344 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,317 ................6,317 ...............6,309 ...............5,747 ...............561 ................. 8 ................. 0 ................570 ................ 0 ............. 6,317 ................ 0 ................. 0 ................. 0 ................. 105 ..05/01/2043 .
31417G-MA-1 .. FN AB9352 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................817 .................. 817 ................. 810 ................. 743 ................ 68 ................. 6 ................. 0 ................. 74 ................ 0 ................817 ................ 0 ................. 0 ................. 0 ....................9 ..05/01/2043 .
31417G-MN-3 .. FN AB9364 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 24,213 ...............26,694 ............. 27,903 ..............24,959 ............ 2,893 ...............(95) ................. 0 ............. 2,798 ................ 0 ............27,757 ................ 0 ...........(3,543) ...........(3,543) ................. 734 ..05/01/2043 .
31417G-QT-6 .. FN AB9465 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................148 .................. 148 ................. 145 ................. 138 ................. 7 ................. 3 ................. 0 .................. 9 ................ 0 ................148 ................ 0 ................. 0 ................. 0 ....................3 ..05/01/2043 .
31417G-W7-7 .. FN AB9669 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 25,032 ...............25,032 ............. 26,090 ............. 23,415 ............ 2,601 ............. (985) ................. 0 ............. 1,616 ................ 0 ............ 25,032 ................ 0 ................. 0 ................. 0 ................. 460 ..06/01/2043 .
31417H-B8-6 .. FN AB9962 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............135,837 ............. 135,837 ............ 140,942 ............ 132,674 ............ 8,183 ...........(5,019) ................. 0 ............. 3,164 ................ 0 ...........135,837 ................ 0 ................. 0 ................. 0 .............. 2,480 ..07/01/2043 .
31417H-BY-9 .. FN AB9954 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,806 ................1,806 .............. 1,883 ...............1,689 ...............191 ...............(73) ................. 0 ................117 ................ 0 ............. 1,806 ................ 0 ................. 0 ................. 0 .................. 31 ..07/01/2043 .
31417K-GB-7 .. FN AC1093 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............17,838 .............. 17,838 ............. 19,929 ............. 17,669 ............ 1,922 ...........(1,752) ................. 0 ................170 ................ 0 ............17,838 ................ 0 ................. 0 ................. 0 ................. 462 ..07/01/2039 .
31417K-MC-8 .. FN AC1254 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,057 ................3,057 ...............3,162 ...............2,936 ...............222 ............. (101) ................. 0 ................121 ................ 0 ............. 3,057 ................ 0 ................. 0 ................. 0 .................. 57 ..08/01/2039 .
31417K-VN-4 .. FN AC1520 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................211 .................. 211 ................. 227 ................. 208 ................. 7 ................(4) ................. 0 .................. 3 ................ 0 ................211 ................ 0 ................. 0 ................. 0 ....................4 ..09/01/2024 .
31417M-FB-4 .. FN AC2861 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,371 ................1,371 ...............1,531 ...............1,358 ...............150 ............. (137) ................. 0 ................. 13 ................ 0 ............. 1,371 ................ 0 ................. 0 ................. 0 .................. 24 ..08/01/2039 .
31417Q-J4-7 .. FN AC4782 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................143 .................. 143 ................. 155 ................. 143 ................. 2 ................(2) ................. 0 .................. 1 ................ 0 ................143 ................ 0 ................. 0 ................. 0 ....................4 ..12/01/2023 .
31417T-P5-1 .. FN AC6743 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 54,633 ...............54,633 ............. 56,724 ............. 55,280 ............ 1,183 ...........(1,831) ................. 0 .............. (648) ................ 0 ............ 54,633 ................ 0 ................. 0 ................. 0 .............. 1,978 ..12/01/2039 .
31417V-QF-3 .. FN AC8553 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 30,480 .............. 30,480 ............. 32,861 ............. 30,841 ............ 2,087 ...........(2,448) ................. 0 .............. (361) ................ 0 ............30,480 ................ 0 ................. 0 ................. 0 ................. 723 ..01/01/2040 .
31418A-CX-4 .. FN MA0985 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............. 26,449 .............. 27,606 ............. 30,078 ............. 27,279 ............ 2,612 ............. (218) ................. 0 ............. 2,394 ................ 0 ............29,672 ................ 0 ...........(3,223) ...........(3,223) ................. 971 ..01/01/2042 .
31418A-FC-7 .. FN MA1062 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,424 ................5,424 ...............5,703 ...............5,234 ...............417 ............. (227) ................. 0 ................190 ................ 0 ............. 5,424 ................ 0 ................. 0 ................. 0 .................. 85 ..05/01/2027 .
31418A-JX-7 .. FN MA1177 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,906 ................1,906 ...............1,979 ...............1,780 ...............194 ...............(68) ................. 0 ................126 ................ 0 ............. 1,906 ................ 0 ................. 0 ................. 0 .................. 33 ..09/01/2042 .
31418A-L9-7 .. FN MA1251 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,092 ................1,092 ...............1,134 ...............1,020 ...............112 ...............(40) ................. 0 ................. 72 ................ 0 ............. 1,092 ................ 0 ................. 0 ................. 0 .................. 20 ..11/01/2042 .
31418A-MB-1 .. FN MA1253 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,485 ...............13,485 ............. 14,226 ............. 12,920 ............ 1,279 ............. (715) ................. 0 ................565 ................ 0 ............13,485 ................ 0 ................. 0 ................. 0 ................. 270 ..11/01/2042 .
31418A-QJ-0 .. FN MA1356 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... ............209,041 ............. 231,512 ............ 242,147 ............ 216,246 ........... 25,498 ............. (607) ................. 0 ............24,890 ................ 0 ...........241,136 ................ 0 ......... (32,096) ......... (32,096) .............. 6,269 ..02/01/2043 .
31418A-VA-3 .. FN MA1508 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 52,042 ...............52,042 ............. 54,229 ............. 48,605 ............ 5,513 ...........(2,077) ................. 0 ............. 3,437 ................ 0 ............ 52,042 ................ 0 ................. 0 ................. 0 .............. 1,053 ..07/01/2043 .
31418B-6G-6 .. FN MA2670 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,713 ................7,713 .............. 7,478 ...............6,915 ...............561 ...............237 ................. 0 ................798 ................ 0 ............. 7,713 ................ 0 ................. 0 ................. 0 ................. 123 ..07/01/2046 .
31418B-LG-9 .. FN MA2126 - RMBS .................................. ....... ..09/19/2023 . Various ................... ..................... .................912 .................. 933 ................. 983 ................. 918 ................ 31 ...............(12) ................. 0 ................. 19 ................ 0 ................938 ................ 0 ...............(26) ...............(26) .................. 19 ..12/01/2024 .
31418B-PB-6 .. FN MA2217 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............18,981 .............. 18,981 ............. 20,280 ............. 18,181 ............ 2,096 ...........(1,296) ................. 0 ................800 ................ 0 ............18,981 ................ 0 ................. 0 ................. 0 ................. 353 ..03/01/2045 .
31418B-SK-3 .. FN MA2321 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 73,840 .............. 73,840 ............. 79,586 ............. 70,589 ............ 8,765 ...........(5,514) ................. 0 ............. 3,251 ................ 0 ............73,840 ................ 0 ................. 0 ................. 0 .............. 1,490 ..07/01/2035 .
31418B-ZY-5 .. FN MA2558 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,889 ................3,889 .............. 4,077 ...............3,728 ...............362 ............. (201) ................. 0 ................161 ................ 0 ............. 3,889 ................ 0 ................. 0 ................. 0 .................. 68 ..03/01/2046 .
31418C-3Y-8 .. FN MA3514 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,025 ...............12,025 ............. 12,684 ............. 11,509 ............ 1,098 ............. (582) ................. 0 ................516 ................ 0 ............12,025 ................ 0 ................. 0 ................. 0 ................. 230 ..11/01/2028 .
31418C-4G-6 .. FN MA3522 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 75,278 .............. 75,278 ............. 80,994 ............. 73,744 ............ 8,768 ...........(7,235) ................. 0 ............. 1,534 ................ 0 ............75,278 ................ 0 ................. 0 ................. 0 .............. 1,831 ..11/01/2048 .
31418C-AF-1 .. FN MA2705 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,288 .............. 12,288 ............. 12,207 ............. 11,016 ............ 1,191 ................81 ................. 0 ............. 1,271 ................ 0 ............12,288 ................ 0 ................. 0 ................. 0 ................. 200 ..08/01/2046 .
31418C-AY-0 .. FN MA2722 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,271 ................1,271 ...............1,333 ...............1,219 ...............110 ...............(58) ................. 0 ................. 52 ................ 0 ............. 1,271 ................ 0 ................. 0 ................. 0 .................. 19 ..08/01/2046 .
31418C-CH-5 ... FN MA2771 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,506 ................7,506 .............. 7,277 ...............6,729 ...............546 ...............230 ................. 0 ................777 ................ 0 ............. 7,506 ................ 0 ................. 0 ................. 0 ................. 122 ..10/01/2046 .
31418C-CW-2 .. FN MA2784 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,781 ................2,781 ...............2,916 ...............2,668 ...............259 ............. (146) ................. 0 ................114 ................ 0 ............. 2,781 ................ 0 ................. 0 ................. 0 .................. 62 ..10/01/2046 .
31418C-DL-5 .. FN MA2806 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 33,208 ...............33,208 ............. 31,918 ............. 29,772 ............ 2,147 ............ 1,289 ................. 0 ............. 3,436 ................ 0 ............33,208 ................ 0 ................. 0 ................. 0 ................. 551 ..11/01/2046 .
31418C-EF-7 .. FN MA2833 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 21,587 .............. 21,587 ............. 21,179 ............. 19,353 ............ 1,827 ...............406 ................. 0 ............. 2,234 ................ 0 ............21,587 ................ 0 ................. 0 ................. 0 ................. 354 ..12/01/2046 .
31418C-FD-1 .. FN MA2863 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 36,219 ...............36,219 ............. 34,782 ............. 32,472 ............ 2,310 ............ 1,437 ................. 0 ............. 3,748 ................ 0 ............36,219 ................ 0 ................. 0 ................. 0 ................. 580 ..01/01/2047 .
31418C-GF-5 .. FN MA2897 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 29,704 ...............29,704 ............. 31,337 ............. 27,557 ............ 3,706 ...........(1,559) ................. 0 ............. 2,147 ................ 0 ............29,704 ................ 0 ................. 0 ................. 0 ................. 477 ..02/01/2037 .
31418C-JA-3 .. FN MA2956 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 37,989 ...............37,989 ............. 36,840 ............. 34,058 ............ 2,784 ............ 1,147 ................. 0 ............. 3,931 ................ 0 ............37,989 ................ 0 ................. 0 ................. 0 ................. 614 ..04/01/2047 .
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31418C-M8-4 .. FN MA3082 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 36,741 .............. 36,741 ............. 35,630 ............. 32,742 ............ 2,820 ............ 1,179 ................. 0 ............. 3,999 ................ 0 ............36,741 ................ 0 ................. 0 ................. 0 ................. 503 ..07/01/2047 .
31418C-SG-0 .. FN MA3218 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,214 ................1,214 .............. 1,276 ...............1,153 ...............121 ...............(60) ................. 0 ................. 61 ................ 0 ............. 1,214 ................ 0 ................. 0 ................. 0 .................. 19 ..12/01/2032 .
31418C-U8-5 .. FN MA3306 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................607 .................. 607 ................. 633 ................. 579 ................ 58 ...............(30) ................. 0 ................. 28 ................ 0 ................607 ................ 0 ................. 0 ................. 0 .................. 13 ..03/01/2048 .
31418C-V5-0 .. FN MA3335 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,200 .............. 15,200 ............. 14,630 ............. 14,061 ...............595 ...............544 ................. 0 ............. 1,139 ................ 0 ............15,200 ................ 0 ................. 0 ................. 0 ................. 232 ..04/01/2038 .
31418C-VC-5 .. FN MA3310 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 46,988 .............. 46,988 ............. 50,645 ..............44,935 ............ 5,890 ...........(3,837) ................. 0 ............. 2,053 ................ 0 ............46,988 ................ 0 ................. 0 ................. 0 ................. 942 ..03/01/2038 .
31418C-WV-2 .. FN MA3359 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,960 ................8,959 ...............8,624 ...............8,288 ...............370 ...............301 ................. 0 ................671 ................ 0 ............. 8,959 ................ 0 ................. 0 ................. 0 ................. 156 ..04/01/2038 .
31418C-XP-4 .. FN MA3385 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 65,953 ...............65,953 ............. 70,961 ............. 64,609 ............ 7,314 ...........(5,970) ................. 0 ............. 1,344 ................ 0 ............ 65,953 ................ 0 ................. 0 ................. 0 ...............1,529 ..06/01/2048 .
31418C-YK-4 .. FN MA3413 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............86,567 .............. 86,567 ............. 89,042 ............. 82,785 ............ 6,210 ...........(2,428) ................. 0 ............. 3,782 ................ 0 ............86,567 ................ 0 ................. 0 ................. 0 .............. 1,822 ..07/01/2038 .
31418C-Z7-2 .. FN MA3465 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 37,690 .............. 37,690 ............. 38,597 ............. 36,043 ............ 2,537 ............. (890) ................. 0 ............. 1,647 ................ 0 ............37,690 ................ 0 ................. 0 ................. 0 ................. 750 ..09/01/2038 .
31418D-2P-6 .. FN MA4381 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............63,610 .............. 63,610 ............. 66,826 ............. 57,976 ............ 9,337 ...........(3,703) ................. 0 ............. 5,634 ................ 0 ............63,610 ................ 0 ................. 0 ................. 0 .............. 1,304 ..07/01/2051 .
31418D-5J-7 .. FN MA4448 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............249,756 ............. 249,756 ............ 222,361 ....................0 ................. 0 ...........27,395 ................. 0 ............ 27,395 ................ 0 ...........249,756 ................ 0 ................. 0 ................. 0 ...............1,542 ..10/01/2031 .
31418D-BH-4 .. FN MA3639 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............66,847 .............. 66,847 ............. 71,923 ............. 65,370 ............ 7,950 ...........(6,473) ................. 0 ............. 1,477 ................ 0 ............66,847 ................ 0 ................. 0 ................. 0 .............. 1,566 ..04/01/2049 .
31418D-C2-6 .. FN MA3688 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............76,260 .............. 76,260 ............. 82,051 ............. 74,575 ............ 9,324 ...........(7,639) ................. 0 ............. 1,685 ................ 0 ............76,260 ................ 0 ................. 0 ................. 0 .............. 1,614 ..06/01/2049 .
31418D-CY-6 .. FN MA3686 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 89,437 ...............89,437 ............. 88,026 ............. 81,610 ............ 6,408 ............ 1,420 ................. 0 ............. 7,828 ................ 0 ............89,437 ................ 0 ................. 0 ................. 0 ...............1,595 ..06/01/2049 .
31418D-EV-0 .. FN MA3747 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 22,651 ...............22,651 ............. 24,447 ............. 22,151 ............ 2,882 ...........(2,381) ................. 0 ................501 ................ 0 ............22,651 ................ 0 ................. 0 ................. 0 ................. 503 ..08/01/2049 .
31418D-GY-2 .. FN MA3814 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............17,665 .............. 17,665 ............. 18,582 ............. 16,533 ............ 2,093 ............. (960) ................. 0 ............. 1,132 ................ 0 ............17,665 ................ 0 ................. 0 ................. 0 ................. 344 ..10/01/2039 .
31418D-PR-7 .. FN MA4031 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............161,007 ............. 161,007 ............ 164,032 ............. 57,862 ............ 7,144 ...........(4,220) ................. 0 ............. 2,924 ................ 0 .......... 161,007 ................ 0 ................. 0 ................. 0 ...............2,922 ..05/01/2050 .
31418D-Q8-8 .. FN MA4078 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............572,087 ............. 572,087 ............486,096 ............ 487,997 ...........(2,080) ...........86,170 ................. 0 ............84,090 ................ 0 ...........572,087 ................ 0 ................. 0 ................. 0 .............. 7,778 ..07/01/2050 .
31418D-R4-6 .. FN MA4106 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 82,274 ...............82,274 ............. 70,884 ....................0 ................. 0 ...........11,390 ................. 0 ............11,390 ................ 0 ............82,274 ................ 0 ................. 0 ................. 0 ................. 508 ..07/01/2035 .
31418D-RW-4 .. FN MA4100 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,702 ................1,702 ...............1,295 ....................0 ................. 0 ...............408 ................. 0 ................408 ................ 0 ............. 1,702 ................ 0 ................. 0 ................. 0 ....................3 ..08/01/2050 .
31418D-SH-6 .. FN MA4119 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ................. 449 .................. 449 ................. 342 ....................0 ................. 0 ...............108 ................. 0 ................108 ................ 0 ................449 ................ 0 ................. 0 ................. 0 ....................1 ..09/01/2050 .
31418D-SL-7 .. FN MA4122 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............136,659 ............. 136,660 ............117,741 ....................0 ................. 0 ...........18,919 ................. 0 ............18,919 ................ 0 ...........136,659 ................ 0 ................. 0 ................. 0 ................. 836 ..09/01/2035 .
31418D-TP-7 .. FN MA4157 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 11,297 .............. 11,297 .............. 8,741 ...............8,728 ................ 17 ............ 2,552 ................. 0 ............. 2,569 ................ 0 ............11,297 ................ 0 ................. 0 ................. 0 .................. 93 ..10/01/2050 .
31418D-UD-2 ... FN MA4179 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............148,444 ............. 148,444 ............ 154,057 ............ 132,405 ...........21,156 ...........(5,117) ................. 0 ............16,039 ................ 0 ...........148,444 ................ 0 ................. 0 ................. 0 .............. 1,610 ..11/01/2035 .
31418D-UJ-9 ... FN MA4184 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 67,135 .............. 67,135 ............. 70,975 ............. 59,122 ...........12,146 ...........(4,132) ................. 0 ............. 8,013 ................ 0 ............67,135 ................ 0 ................. 0 ................. 0 .............. 1,000 ..11/01/2050 .
31418D-UV-2 .. FN MA4195 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................603 .................. 603 ................. 627 ................. 588 ................ 40 ...............(25) ................. 0 ................. 15 ................ 0 ................603 ................ 0 ................. 0 ................. 0 .................. 13 ..10/01/2050 .
31418D-VC-3 .. FN MA4210 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............257,267 ............. 257,267 ............ 223,451 ............ (62,233) ........... 62,233 ...........33,817 ................. 0 ............96,050 ................ 0 ...........257,267 ................ 0 ................. 0 ................. 0 ...............3,240 ..12/01/2050 .
31418D-WB-4 .. FN MA4241 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,629 ................1,629 .............. 1,696 ...............1,590 ...............118 ...............(78) ................. 0 ................. 40 ................ 0 ............. 1,629 ................ 0 ................. 0 ................. 0 .................. 50 ..12/01/2050 .
31418D-WR-9 .. FN MA4255 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............73,801 .............. 73,801 ............. 76,082 ............. 60,356 ...........15,620 ...........(2,175) ................. 0 ............ 13,445 ................ 0 ............73,801 ................ 0 ................. 0 ................. 0 ................. 801 ..02/01/2051 .
31418D-YC-0 .. FN MA4306 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 52,911 ...............52,911 ............. 48,822 ..............44,995 ............ 3,845 ............ 4,070 ................. 0 ............. 7,915 ................ 0 ............52,911 ................ 0 ................. 0 ................. 0 ................. 741 ..04/01/2051 .
31418D-YX-4 .. FN MA4325 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 34,269 ...............34,269 ............. 32,179 ............. 27,940 ............ 4,281 ............ 2,048 ................. 0 ............. 6,329 ................ 0 ............ 34,269 ................ 0 ................. 0 ................. 0 ................. 379 ..05/01/2051 .
31418D-ZV-7 .. FN MA4355 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............207,187 ............. 207,187 ............174,001 ....................0 ................. 0 ...........33,186 ................. 0 ............33,186 ................ 0 .......... 207,187 ................ 0 ................. 0 ................. 0 .............. 2,101 ..06/01/2051 .
31418E-B8-2 .. FN MA4562 - RMBS .................................. ....... ..03/24/2023 . Various ................... ..................... ........30,912,843 ......... 36,996,317 ........ 30,706,943 ........ 30,142,750 ..........571,049 ...........71,879 ................. 0 ...........642,928 ................ 0 .......30,785,677 ................ 0 ......... 127,166 ......... 127,166 ............137,045 ..03/01/2052 .
31418E-BR-0 .. FN MA4547 - RMBS .................................. ....... ..03/24/2023 . Various ................... ..................... ............839,053 .......... 1,000,000 ............ 830,937 ............ 815,316 ...........15,777 ............ 3,905 ................. 0 ............19,682 ................ 0 ...........834,998 ................ 0 ............ 4,056 ............ 4,056 ...............6,245 ..02/01/2052 .
31418E-D4-9 .. FN MA4622 - RMBS .................................. ....... ..04/01/2023 . Paydown .................... ..................... .............. 1,981 .....................0 ....................0 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .................. 0 ................ 0 ............ 1,981 ............ 1,981 ................. 639 ..06/01/2052 .
31418E-ER-7 .. FN MA4643 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,275 ...............13,275 ............. 12,570 ............. 11,858 ............ 1,016 ...............400 ................. 0 ............. 1,417 ................ 0 ............13,275 ................ 0 ................. 0 ................. 0 ................. 220 ..05/01/2042 .
31418E-FA-3 .. FN MA4660 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 23,216 ...............23,216 ............. 21,983 ............. 20,738 ............ 1,607 ...............870 ................. 0 ............. 2,477 ................ 0 ............23,216 ................ 0 ................. 0 ................. 0 ................. 371 ..07/01/2042 .
31418E-JL-5 .. FN MA4766 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 10,249 ...............10,249 ...............9,961 ....................0 ................. 0 ...............288 ................. 0 ................288 ................ 0 ............10,249 ................ 0 ................. 0 ................. 0 ................. 144 ..09/01/2042 .
31418E-JN-1 .. FN MA4768 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 95,053 ...............95,053 ............. 77,661 ............. 80,514 ...........(2,731) ...........17,270 ................. 0 ............ 14,539 ................ 0 ............ 95,053 ................ 0 ................. 0 ................. 0 ...............1,332 ..09/01/2052 .
31418E-KU-3 .. FN MA4806 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 44,553 ...............44,553 ............. 43,505 ....................0 ................. 0 ............ 1,048 ................. 0 ............. 1,048 ................ 0 ............ 44,553 ................ 0 ................. 0 ................. 0 ................. 849 ..11/01/2052 .
31418E-LD-0 .. FN MA4823 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,822 ................8,822 ...............8,340 ....................0 ................. 0 ...............482 ................. 0 ................482 ................ 0 ............. 8,822 ................ 0 ................. 0 ................. 0 .................. 48 ..10/01/2037 .
31418E-SB-7 .. FN MA5013 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 16,384 .............. 16,384 ............. 15,470 ....................0 ................. 0 ...............914 ................. 0 ................914 ................ 0 ............16,384 ................ 0 ................. 0 ................. 0 .................. 88 ..05/01/2038 .
31418E-TR-1 .. FN MA5059 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 47,306 .............. 47,306 ............. 45,981 ....................0 ................. 0 ............ 1,325 ................. 0 ............. 1,325 ................ 0 ............47,306 ................ 0 ................. 0 ................. 0 ................. 611 ..06/01/2043 .
31418E-UX-6 .. FN MA5097 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 46,443 ...............46,443 ............. 45,114 ....................0 ................. 0 ............ 1,329 ................. 0 ............. 1,329 ................ 0 ............ 46,443 ................ 0 ................. 0 ................. 0 ................. 579 ..07/01/2043 .
31418M-UK-6 .. FN AD0585 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................645 .................. 645 ................. 708 ................. 636 ................ 69 ...............(59) ................. 0 .................. 9 ................ 0 ................645 ................ 0 ................. 0 ................. 0 .................. 14 ..12/01/2039 .
31418M-UL-4 .. FN AD0586 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 23,905 ...............23,905 ............. 26,706 ............. 23,678 ............ 2,862 ...........(2,635) ................. 0 ................227 ................ 0 ............ 23,905 ................ 0 ................. 0 ................. 0 ................. 471 ..12/01/2039 .
31418U-V8-4 .. FN AD6938 - RMBS .................................. ....... ..12/01/2023 . Various ................... ..................... ............. 13,953 ...............14,494 ............. 15,998 ............. 14,368 ............ 1,423 ............. (241) ................. 0 ............. 1,182 ................ 0 ............15,550 ................ 0 ...........(1,596) ...........(1,596) ................. 484 ..06/01/2040 .
31418U-WH-3 .. FN AD6947 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 30,663 .............. 30,663 ............. 32,992 ............. 31,743 ............ 1,140 ...........(2,219) ................. 0 ............(1,080) ................ 0 ............30,663 ................ 0 ................. 0 ................. 0 ................. 923 ..06/01/2040 .
31418X-U4-8 .. FN AD9602 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............60,908 .............. 60,908 ............. 63,982 ............. 60,107 ............ 3,462 ...........(2,661) ................. 0 ................801 ................ 0 ............60,908 ................ 0 ................. 0 ................. 0 .............. 1,046 ..08/01/2040 .
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31418X-VR-6 .. FN AD9623 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 16,969 .............. 16,969 ............. 17,825 ............. 16,745 ...............881 ............. (658) ................. 0 ................223 ................ 0 ............16,969 ................ 0 ................. 0 ................. 0 ................. 416 ..08/01/2040 .
31419A-DG-9 .. FN AE0102 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,591 ...............19,591 ............. 21,991 ............. 20,257 ............ 1,023 ...........(1,689) ................. 0 .............. (666) ................ 0 ............19,591 ................ 0 ................. 0 ................. 0 ................. 597 ..07/01/2036 .
31419A-NB-9 .. FN AE0385 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 14,023 ...............14,023 ............. 15,038 ............. 13,467 ............ 1,488 ............. (932) ................. 0 ................556 ................ 0 ............14,023 ................ 0 ................. 0 ................. 0 ................. 305 ..09/01/2040 .
31419A-VH-7 .. FN AE0615 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .................176 .................. 176 ................. 194 ................. 184 ................. 6 ...............(14) ................. 0 ................. (8) ................ 0 ................176 ................ 0 ................. 0 ................. 0 ....................7 ..11/01/2038 .
31419D-MT-5 .. FN AE3069 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 74,985 ...............74,985 ............. 79,027 ............. 73,183 ............ 3,068 ...........(1,266) ................. 0 ............. 1,802 ................ 0 ............74,985 ................ 0 ................. 0 ................. 0 .............. 1,521 ..09/01/2025 .
31419E-ZQ-5 .. FN AE4350 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,799 ................6,799 .............. 7,104 ...............6,641 ...............425 ............. (267) ................. 0 ................158 ................ 0 ............. 6,799 ................ 0 ................. 0 ................. 0 ................. 161 ..10/01/2040 .
31419J-3Z-9 ... FN AE8015 - RMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,610 ................2,610 ...............2,916 ...............2,564 ...............290 ............. (244) ................. 0 ................. 46 ................ 0 ............. 2,610 ................ 0 ................. 0 ................. 0 .................. 80 ..11/01/2040 .
452281-JD-1 ... ILSSTD 2010-1 A3 - ABS ........................... ....... ..10/25/2023 . Paydown .................... ..................... ............149,966 ............. 149,966 ............ 149,891 ............ 148,969 ............ 3,066 ...........(2,068) ................. 0 ................997 ................ 0 ...........149,966 ................ 0 ................. 0 ................. 0 ...............4,474 ..07/25/2045 .
542691-EY-2 .. LONG IS PWR AUTH N Y ELEC SYS REV ............ ....... ..03/01/2023 . Maturity @ 100.00 ...... ..................... .............60,000 .............. 60,000 ............. 60,000 ............. 59,575 ...............425 ................. 0 ................. 0 ................425 ................ 0 ............60,000 ................ 0 ................. 0 ................. 0 ................. 108 ..03/01/2023 .
576004-HG-3 .. MASSACHUSETTS (COMMONWEALTH OF) ............... ....... ..07/15/2023 . Paydown .................... ..................... ............. 50,556 ...............50,556 ............. 50,556 ............. 48,811 ............ 1,746 ................. 0 ................. 0 ............. 1,746 ................ 0 ............50,556 ................ 0 ................. 0 ................. 0 .............. 1,818 ..07/15/2031 .
70917T-BK-6 .. PENNSYLVANIA ST HIGHER EDL FACS AUTH REV ... ....... ..11/07/2023 . Various ................... ..................... ............190,052 ............. 190,000 ............190,310 ............ 178,923 ...........11,202 ...............(73) ................. 0 ............11,129 ................ 0 ...........190,052 ................ 0 ................. 0 ................. 0 .............. 1,487 ..06/15/2024 .
71783D-AD-7 .. PHILADELPHIA PA AUTH FOR INDL DEV CITY S ... ....... ..04/17/2023 . Call @ 100.00 ............ ..................... .............85,000 .............. 85,000 ............. 90,753 ............. 83,162 ............ 6,122 ............. (366) ................. 0 ............. 5,756 ................ 0 ............88,919 ................ 0 ...........(3,919) ...........(3,919) .............. 1,685 ..04/15/2026 .
0909999999. Subtotal - Bonds - U.S. Special Revenues 276,541,608 240,045,914 245,602,207 229,568,290 9,386,279 317,848 0 9,704,127 0 245,876,645 0 30,643,347 30,643,347 4,215,264 XXX

00110X-AA-2 .. AFN 211 A1 - CMBS ................................. ....... ..12/20/2023 . Paydown .................... ..................... ............. 11,956 .............. 11,956 ............. 11,951 ............. 11,952 ................. 0 ................. 4 ................. 0 .................. 4 ................ 0 ............11,956 ................ 0 ................. 0 ................. 0 ................. 194 ..05/20/2051 .
018802-AB-4 .. ALLIANT ENERGY CORP ............................... ....... ..12/20/2023 . BARCLAYS CAPITAL INC. . ..................... ............198,401 ............. 200,000 ............206,631 ....................0 ................. 0 ...........(1,467) ................. 0 ............(1,467) ................ 0 ...........205,164 ................ 0 ...........(6,762) ...........(6,762) ...............6,239 ..03/15/2026 .
22541S-AM-0 .. CSFB 2004-1 2A2 - CMO/RMBS ...................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 25,200 ...............25,200 ............. 25,822 ............. 24,460 ...............961 ............. (220) ................. 0 ................740 ................ 0 ............25,200 ................ 0 ................. 0 ................. 0 ................. 828 ..02/25/2034 .

00130H-CG-8 .. AES CORP ............................................. ....... ..06/06/2023 .
JANE STREET EXECUTION 

SERVICES LLC ............. ..................... ............100,180 ............. 125,000 ............ 124,956 ............. 99,743 ........... 25,221 ................. 2 ................. 0 ............ 25,223 ................ 0 ...........124,965 ................ 0 ......... (24,785) ......... (24,785) ...............2,739 ..01/15/2031 .
00217G-AB-9 .. APTIV PLC / APTIV CORP ........................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 32,278 .............. 38,000 ............. 37,848 ............. 31,217 ................. 0 ................12 ................. 0 ................. 12 ................ 0 ............37,863 ................ 0 ...........(5,585) ...........(5,585) .............. 1,646 ..03/01/2032 .
00110X-AB-0 .. AFN 211 A2 - CMBS ................................. ....... ..12/20/2023 . Paydown .................... ..................... .............. 4,782 ................4,782 ...............4,782 ...............4,782 ................. 0 ................. 1 ................. 0 .................. 1 ................ 0 ............. 4,782 ................ 0 ................. 0 ................. 0 .................. 98 ..05/20/2051 .
02156B-AF-0 .. ALTERYX INC ......................................... ....... ..09/18/2023 . Various ................... ..................... ......... 8,080,965 ...........9,469,000 ......... 8,181,010 ..........7,829,527 ..........564,037 ......... 143,130 ................. 0 .......... 707,167 ................ 0 ........ 8,536,694 ................ 0 ........ (455,728) ........ (455,728) ............. 75,874 ..08/01/2026 .
805564-JL-6 .. SAST 2001-2 AF5 - RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... .............30,088 .............. 30,088 ............. 30,116 ............. 30,381 ..............(293) ................. 0 ................. 0 ...............(293) ................ 0 ............30,088 ................ 0 ................. 0 ................. 0 ................. 732 ..03/25/2029 .
00287Y-CA-5 .. ABBVIE INC .......................................... ....... ..12/05/2023 . Morgan Stanley ........... ..................... ............113,019 ............. 129,000 ............ 128,559 ............ 110,418 ...........18,176 ................16 ................. 0 ............18,192 ................ 0 .......... 128,610 ................ 0 ......... (15,590) ......... (15,590) ...............5,457 ..11/21/2039 .
002824-BQ-2 .. ABBOTT LABORATORIES .............................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 22,786 .............. 28,000 ............. 27,599 ..............22,324 ................. 0 ................ 35 ................. 0 ................. 35 ................ 0 ............27,705 ................ 0 ...........(4,920) ...........(4,920) ................. 221 ..06/30/2030 .
00255U-AA-3 .. AASET 2020-1 A - ABS ............................. ....... ..12/15/2023 . Paydown .................... ..................... ............. 35,626 ...............35,626 ............. 35,626 ............. 35,626 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............35,626 ................ 0 ................. 0 ................. 0 ................. 850 ..01/17/2040 .
02376R-AF-9 .. AMERICAN AIRLINES GROUP INC .................... ....... ..12/04/2023 . Various ................... ..................... ........10,808,863 .......... 9,000,000 ........ 14,832,725 ......... 9,481,881 ....... 2,846,323 ........ (305,497) ................. 0 ........ 2,540,826 ................ 0 .......12,022,706 ................ 0 ......(1,213,844) ......(1,213,844) ............ 434,985 ..07/01/2025 .
92211M-AE-3 .. VDC 2018-2 A2 - ABS .............................. ....... ..04/07/2023 . Paydown .................... ..................... ......... 1,919,894 ...........1,918,333 ......... 1,918,333 ......... 1,871,717 ...........46,616 ................. 0 ................. 0 ............46,616 ................ 0 ........ 1,918,333 ................ 0 ............ 1,561 ............ 1,561 ............. 20,106 ..11/16/2043 .
00439K-AA-4 .. AALLC 2021-1H A - RMBS ........................... ....... ..12/15/2023 . Paydown .................... ..................... ............. 15,288 .............. 15,288 ............. 15,284 ............. 13,839 ............ 1,445 ................. 4 ................. 0 ............. 1,449 ................ 0 ............15,288 ................ 0 ................. 0 ................. 0 .................. 97 ..10/15/2040 .
00287Y-AY-5 .. ABBVIE INC .......................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 35,984 .............. 38,000 ............. 36,711 ............. 35,908 ................. 0 ............. (188) ................. 0 .............. (188) ................ 0 ............37,438 ................ 0 ...........(1,455) ...........(1,455) .............. 1,374 ..05/14/2026 .
00217F-AB-1 .. ARIFL 2021-A A2 - ABS ............................ ....... ..07/28/2023 . Various ................... ..................... ............. 67,523 .............. 67,776 ............. 67,770 ............. 66,571 ............ 1,203 ................. 1 ................. 0 ............. 1,204 ................ 0 ............67,776 ................ 0 ............. (252) ............. (252) ................. 111 ..03/15/2030 .
02557T-30-7 .. AMERICAN ELECTRIC POWER COMPANY INC .......... ....... ..01/31/2023 . Adjustment ................ ..................... .......(12,903,552)........ (12,505,000).......(13,744,122) .......(13,110,242) ..........(32,168) ...........67,145 ................. 0 ............34,977 ................ 0 ..... (13,075,265) ................ 0 ......... 171,712 ......... 171,712 ............. (1,178)..08/15/2023 .

00652M-AG-7 .. ADANI PORTS AND SPECIAL ECONOMIC ZONE LT .... C...... ..02/10/2023 .
BARCLAYS LNDN 

(EMEA/ASIA) .............. ..................... ............429,825 ............. 550,000 ............550,000 ............ 482,625 ...........67,375 ................. 0 ................. 0 ............67,375 ................ 0 ...........550,000 ................ 0 ........ (120,175) ........ (120,175) ............. 12,192 ..08/04/2027 .
00287Y-BV-0 .. ABBVIE INC .......................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... .............71,678 .............. 77,000 ............. 76,920 ............. 71,695 ................. 0 ............. (167) ................. 0 .............. (167) ................ 0 ............76,951 ................ 0 ...........(5,272) ...........(5,272) ...............2,524 ..11/21/2026 .
014621-AA-4 .. ALEXANDER FUNDING TRUST ......................... ....... ..11/15/2023 . Maturity @ 100.00 ...... ..................... ......... 2,000,000 .......... 2,000,000 ......... 2,042,460 ......... 2,013,487 ................. 0 ......... (13,487) ................. 0 ...........(13,487) ................ 0 ........2,000,000 ................ 0 ................. 0 ................. 0 ............. 36,820 ..11/15/2023 .
03040W-BB-0 .. AMERICAN WATER CAPITAL CORP .................... ....... ..12/20/2023 . MERRILL LYNCH & CO ..... ..................... ............507,757 ............. 508,000 ............510,501 ....................0 ................. 0 ............. (304) ................. 0 .............. (304) ................ 0 ...........510,197 ................ 0 ...........(2,441) ...........(2,441) .............. 8,849 ..06/15/2026 .

00774M-AB-1 .. AERCAP IRELAND CAPITAL DAC ...................... C...... ..07/06/2023 .
JANE STREET EXECUTION 

SERVICES LLC ............. ..................... ............137,090 ............. 150,000 ............114,750 ............ 135,838 ......... (10,088) ............ 2,371 ................. 0 ............(7,717) ................ 0 ...........128,121 ................ 0 ............ 8,969 ............ 8,969 .............. 5,308 ..07/21/2027 .
00287Y-CX-5 .. ABBVIE INC .......................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 53,525 .............. 55,000 ............. 59,050 ............. 53,648 ................. 0 ............. (862) ................. 0 .............. (862) ................ 0 ............56,826 ................ 0 ...........(3,301) ...........(3,301) .............. 2,706 ..03/15/2025 .
002824-BP-4 .. ABBOTT LABORATORIES .............................. ....... ..04/19/2023 . SUMRIDGE PARTNERS LLC .. ..................... ............352,704 ............. 400,000 ............ 402,452 ............ 339,960 ...........61,760 ............. (101) ................. 0 ............61,659 ................ 0 ...........401,619 ................ 0 ......... (48,915) ......... (48,915) ...............3,309 ..01/30/2028 .
038923-AZ-1 .. ARBOR REALTY TRUST INC ........................... ....... ..11/16/2023 . Adjustment ................ ..................... ............405,875 ............. 425,000 ............ 425,000 ............ 418,280 ............ 6,720 ................. 0 ................. 0 ............. 6,720 ................ 0 ...........425,000 ................ 0 ......... (19,125) ......... (19,125) ............. 41,172 ..08/01/2025 .
00774M-AE-5 .. AERCAP IRELAND CAPITAL DAC ...................... C...... ..05/03/2023 . Morgan Stanley ........... ..................... ............138,749 ............. 150,000 ............ 113,250 ............ 135,117 ..........(11,434) ............ 1,443 ................. 0 ............(9,991) ................ 0 ...........125,126 ................ 0 ...........13,623 ...........13,623 ...............4,521 ..01/23/2028 .

00439K-AA-4 .. ACCELERATED ASSETS ................................ ....... ..06/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............179,634 ............. 179,634 ............ 179,585 ............ 162,680 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........179,585 ................ 0 ................ 49 ................ 49 .............. 2,026 ..10/20/2040 .
023765-AA-8 .. AMERICAN AIRLINES 2016-2 PASS THROUGH TR .... ....... ..12/15/2023 . Paydown .................... ..................... ............161,775 ............. 161,775 ............161,775 ............ 161,775 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 161,775 ................ 0 ................. 0 ................. 0 .............. 3,883 ..12/15/2029 .

04271T-AB-6 .. ARRAY TECHNOLOGIES INC ........................... ....... ..06/13/2023 .
JP MORGAN SECURITIES 

INC. ....................... ..................... ......... 4,313,666 ...........3,750,000 ......... 2,797,353 ..........3,794,727 ........ (915,755) ...........55,131 ................. 0 ......... (860,624) ................ 0 ........ 2,934,103 ................ 0 .......1,379,563 .......1,379,563 ............. 20,208 ..12/01/2028 .
00774M-AZ-8 .. AERCAP IRELAND CAPITAL DAC ...................... C...... ..03/30/2023 . Goldman Sachs ............ ..................... ............300,319 ............. 399,000 ............ 398,062 ............ 283,715 ..........114,385 ................. 8 ................. 0 ...........114,393 ................ 0 ...........398,108 ................ 0 ......... (97,789) ......... (97,789) .............. 6,571 ..10/29/2041 .
007903-BF-3 .. ADVANCED MICRO DEVICES ........................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............118,830 ............. 127,000 ............127,000 ............ 118,365 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 127,000 ................ 0 ...........(8,170) ...........(8,170) .............. 5,400 ..06/01/2032 .
00287Y-CX-5 .. ABBVIE INC .......................................... ....... ..05/05/2023 . EMM ......................... ..................... ............344,299 ............. 350,000 ............ 388,842 ............ 341,114 ...........27,678 ...........(3,327) ................. 0 ............ 24,351 ................ 0 ...........365,465 ................ 0 ......... (21,166) ......... (21,166) .............. 8,608 ..03/15/2025 .
09239B-AD-1 .. BLACKLINE INC ...................................... ....... ..06/14/2023 . Various ................... ..................... ......... 2,018,628 ...........2,375,000 ......... 2,387,695 ..........2,021,992 ..........351,692 ...............183 ................. 0 ...........351,875 ................ 0 ........ 2,373,867 ................ 0 ........ (355,238) ........ (355,238) ....................0 ..03/15/2026 .
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007903-BF-3 .. ADVANCED MICRO DEVICES INC ...................... ....... ..08/09/2023 . Various ................... ..................... ............. 41,858 .............. 44,000 ............. 44,000 ............. 40,882 ............ 3,118 ................. 0 ................. 0 ............. 3,118 ................ 0 ............44,000 ................ 0 ...........(2,142) ...........(2,142) .............. 1,027 ..06/01/2032 .
01959E-AC-2 .. ALLIED WORLD ASSURANCE ........................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............102,026 ............. 106,000 ............ 113,485 ............ 101,647 ................. 0 ...........(1,779) ................. 0 ............(1,779) ................ 0 ...........111,052 ................ 0 ...........(9,025) ...........(9,025) ...............5,409 ..10/29/2025 .
03465J-AB-6 .. AOMT 216 A2 - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 10,914 .............. 10,914 .............. 8,690 ....................0 ................. 0 ............ 2,225 ................. 0 ............. 2,225 ................ 0 ............10,914 ................ 0 ................. 0 ................. 0 .................. 62 ..09/25/2066 .
125896-BW-9 .. CMS ENERGY CORP .................................... ....... ..12/27/2023 . BARCLAYS CAPITAL INC. . ..................... ......... 1,004,769 .......... 1,017,000 ............ 990,851 ....................0 ................. 0 ............ 1,978 ................. 0 ............. 1,978 ................ 0 ...........992,829 ................ 0 ...........11,940 ...........11,940 ............. 22,310 ..05/01/2028 .

00912X-BF-0 .. AIR LEASE CORP ..................................... ....... ..01/09/2023 .
JANE STREET EXECUTION 

SERVICES LLC ............. ..................... .............. 9,589 .............. 10,000 ...............9,500 ...............9,289 ...............342 ................. 2 ................. 0 ................344 ................ 0 ............. 9,633 ................ 0 ...............(44) ...............(44) ................. 128 ..10/01/2028 .
02005N-BH-2 .. ALLY FINANCIAL INC ................................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............104,724 ............. 107,000 ............117,237 ............ 104,192 ................. 0 ...........(2,798) ................. 0 ............(2,798) ................ 0 ...........110,340 ................ 0 ...........(5,615) ...........(5,615) .............. 4,610 ..05/21/2024 .
00834T-AA-6 .. AFFRM 21Z2 A - ABS ................................ ....... ..12/15/2023 . Paydown .................... ..................... ............. 79,749 ...............79,749 ............. 79,696 ............. 76,294 ............ 3,434 ................20 ................. 0 ............. 3,455 ................ 0 ............79,749 ................ 0 ................. 0 ................. 0 ................. 447 ..11/16/2026 .
12685J-AE-5 .. CABLE ONE INC ...................................... ....... ..11/28/2023 . Various ................... ..................... ......... 4,207,415 ...........5,200,000 ......... 5,166,456 ......... 4,081,726 ....... 1,096,754 ............ 3,682 ................. 0 ........1,100,437 ................ 0 ........ 5,182,163 ................ 0 ........ (974,748) ........ (974,748) ....................0 ..03/15/2026 .

00914A-AE-2 .. AIR LEASE CORP ..................................... ....... ..01/09/2023 .
MORGAN STANLEY&CO. 

LLC/INTERNATIONAL PLC . ..................... ............113,239 ............. 130,000 ............ 120,573 ............110,717 ...........12,141 ................ 25 ................. 0 ............12,166 ................ 0 ...........122,883 ................ 0 ...........(9,644) ...........(9,644) .............. 1,174 ..10/01/2029 .
031162-CZ-1 .. AMGEN INC ........................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 19,672 .............. 25,000 ............. 24,266 ............. 19,571 ................. 0 ................61 ................. 0 ................. 61 ................ 0 ............ 24,353 ................ 0 ...........(4,681) ...........(4,681) ................. 512 ..01/15/2032 .
03523T-BQ-0 .. ANHEUSER-BUSCH INBEV WORLDWIDE INC ........... ....... ..05/11/2023 . EMM ......................... ..................... ......... 1,377,904 .......... 1,600,000 ......... 1,585,472 ......... 1,588,819 ................. 0 ...............144 ................. 0 ................144 ................ 0 ........ 1,588,964 ................ 0 ........ (211,060) ........ (211,060) ............. 50,000 ..07/15/2042 .

12685J-AG-0 .. CABLE ONE INC ...................................... ....... ..01/05/2023 .
Morgan Stanley & Co. 

LLC ......................... ..................... ......... 1,287,217 ...........1,725,000 ......... 1,728,281 ......... 1,271,570 ..........455,885 ...............(10) ................. 0 ...........455,875 ................ 0 ........ 1,727,445 ................ 0 ........ (440,228) ........ (440,228) .............. 6,145 ..03/15/2028 .
00914A-AG-7 .. AIR LEASE CORP ..................................... ....... ..05/05/2023 . Various ................... ..................... ............478,158 ............. 560,000 ............476,888 ............ 467,186 ...........28,101 ...............490 ................. 0 ............28,591 ................ 0 ...........495,777 ................ 0 ......... (17,619) ......... (17,619) .............. 7,963 ..02/01/2030 .
032095-AJ-0 .. AMPHENOL CORP ...................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 27,040 .............. 31,000 ............. 30,975 ............. 26,536 ................. 0 ................. 3 ................. 0 .................. 3 ................ 0 ............30,983 ................ 0 ...........(3,943) ...........(3,943) ................. 963 ..02/15/2030 .
00971A-AA-0 .. AJAXM 21A A1 - CMO/RMBS ......................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 41,411 .............. 41,411 ............. 41,410 ............. 36,100 ............ 5,310 ................. 1 ................. 0 ............. 5,311 ................ 0 ............41,411 ................ 0 ................. 0 ................. 0 ................. 227 ..09/25/2065 .
143658-BU-5 .. CARNIVAL CORP ...................................... ....... ..04/12/2023 . Various ................... ..................... ......... 9,806,863 ...........9,150,000 ......... 9,078,447 ......... 8,180,006 ..........899,766 ............ 3,211 ................. 0 ...........902,977 ................ 0 ........ 9,082,983 ................ 0 ......... 723,880 ......... 723,880 ............117,671 ..12/01/2027 .
00914A-AH-5 .. AIR LEASE CORP ..................................... ....... ..04/26/2023 . Various ................... ..................... ............. 38,271 .............. 40,000 ............. 39,590 ............. 37,748 ............ 2,038 ................11 ................. 0 ............. 2,050 ................ 0 ............39,798 ................ 0 ...........(1,527) ...........(1,527) ................. 863 ..07/01/2025 .
035240-AQ-3 ... ANHEUSER BUSCH INBEV WOR ........................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 64,495 .............. 65,000 ............. 67,877 ............. 64,309 ................. 0 ............. (467) ................. 0 .............. (467) ................ 0 ............66,817 ................ 0 ...........(2,322) ...........(2,322) ...............3,629 ..01/23/2029 .
037833-AK-6 .. APPLE INC ........................................... ....... ..05/03/2023 . Maturity @ 100.00 ...... ..................... ............880,000 ............. 880,000 ............878,830 ............ 879,956 ................. 0 ................ 44 ................. 0 ................. 44 ................ 0 .......... 880,000 ................ 0 ................. 0 ................. 0 ............. 10,560 ..05/03/2023 .

15189T-BC-0 .. CENTERPOINT ENERGY INC ........................... ....... ..12/29/2023 .
Morgan Stanley & Co. 

LLC ......................... ..................... ......... 1,345,450 ...........1,339,000 ......... 1,336,942 ....................0 ................. 0 ...............273 ................. 0 ................273 ................ 0 ........ 1,337,215 ................ 0 ............ 8,235 ............ 8,235 ............. 23,553 ..08/15/2026 .
00914A-AK-8 .. AIR LEASE CORP ..................................... ....... ..04/26/2023 . Various ................... ..................... ......... 1,224,817 ...........1,425,000 ......... 1,395,161 ......... 1,181,675 ..........218,959 ...............298 ................. 0 ...........219,258 ................ 0 ........ 1,400,933 ................ 0 ........ (176,116) ........ (176,116) .............. 8,622 ..12/01/2030 .
036752-AN-3 .. ELEVANCE HEALTH INC .............................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 41,774 .............. 50,000 ............. 49,813 ............. 41,579 ................. 0 ................16 ................. 0 ................. 16 ................ 0 ............49,863 ................ 0 ...........(8,090) ...........(8,090) .............. 1,270 ..05/15/2030 .
01400E-AF-0 .. ALCON FINANCE CORP ................................ ....... ..07/17/2023 . MIZ ......................... ..................... ............209,836 ............. 200,000 ............ 199,348 ............ 200,360 ...........(1,011) ................. 5 ................. 0 ............(1,007) ................ 0 ...........199,353 ................ 0 ...........10,483 ...........10,483 .............. 7,124 ..12/06/2052 .
163072-AA-9 .. CHEESECAKE FACTORY INC ........................... ....... ..11/20/2023 . Various ................... ..................... ......... 3,408,291 .......... 4,000,000 ......... 3,844,169 ..........3,292,772 ..........595,740 ...........26,907 ................. 0 ...........622,648 ................ 0 ........ 3,915,420 ................ 0 ........ (507,129) ........ (507,129) ............. 13,498 ..06/15/2026 .
00928Q-AP-6 .. AIRCASTLE LTD ...................................... ....... ..04/01/2023 . Maturity @ 100.00 ...... ..................... ............570,000 ............. 570,000 ............ 606,253 ............ 568,736 ............ 2,988 ...........(1,724) ................. 0 ............. 1,264 ................ 0 .......... 570,000 ................ 0 ................. 0 ................. 0 ............. 14,250 ..04/01/2023 .

03740L-AF-9 .. AON CORP/AON GLOBAL HOLD ........................ ....... ..11/08/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............652,110 ............. 691,000 ............690,461 ............686,110 ............ 4,364 ................ 34 ................. 0 ............. 4,398 ................ 0 ...........690,508 ................ 0 ......... (38,398) ......... (38,398) ............. 37,739 ..09/12/2032 .
03789X-AD-0 .. DIN 2019-1 A21 - RMBS ............................ ....... ..04/17/2023 . Paydown .................... ..................... ............544,500 ............. 544,500 ............ 532,422 ............ 541,404 ................. 0 ............ 3,096 ................. 0 ............. 3,096 ................ 0 ...........544,500 ................ 0 ................. 0 ................. 0 .............. 6,194 ..06/07/2049 .
163092-AF-6 .. CHEGG INC ........................................... ....... ..08/18/2023 . Various ................... ..................... ............936,844 ...........1,225,000 ............882,766 ....................0 ................. 0 ...........21,569 ................. 0 ............21,569 ................ 0 ...........904,335 ................ 0 ...........32,509 ...........32,509 ....................0 ..09/01/2026 .
00928Q-AQ-4 .. AIRCASTLE LTD ...................................... ....... ..07/07/2023 . Various ................... ..................... ......... 1,273,906 .......... 1,300,000 ......... 1,291,735 ......... 1,258,060 ........... 39,755 ...............216 ................. 0 ............39,971 ................ 0 ........ 1,298,032 ................ 0 ......... (24,126) ......... (24,126) ............. 34,203 ..05/01/2024 .
037833-BU-3 .. APPLE INC ........................................... ....... ..02/23/2023 . MATURITY .................. ..................... ............911,973 ............. 912,000 ............ 919,210 ............ 909,490 ............ 3,063 ............. (557) ................. 0 ............. 2,506 ................ 0 ...........911,996 ................ 0 ...............(24) ...............(24) ............. 12,964 ..02/23/2023 .

01627A-AA-6 .. ADC 2021-1 A2 - ABS .............................. ....... ..04/19/2023 .
TORONTO DOMINION SECS 

USA INC .................... ..................... ............439,219 ............. 500,000 ............500,000 ............ 427,048 ........... 72,952 ................. 0 ................. 0 ............ 72,952 ................ 0 .......... 500,000 ................ 0 ......... (60,781) ......... (60,781) ...............3,336 ..08/15/2046 .
17243V-AB-8 .. CINEMARK HOLDINGS INC ............................ ....... ..11/20/2023 . Various ................... ..................... ......... 7,335,561 ...........6,625,000 ......... 8,518,528 ..........6,365,303 ....... 1,490,772 ..........(24,794) ................. 0 ........ 1,465,978 ................ 0 ........7,831,281 ................ 0 ........ (495,721) ........ (495,721) ............196,491 ..08/15/2025 .
00973R-AE-3 .. AKER BP ASA ......................................... C...... ..06/06/2023 . Merrill Lynch ............ ..................... ............181,334 ............. 190,000 ............ 189,422 ............ 179,788 ............ 9,966 ................51 ................. 0 ............10,018 ................ 0 ...........189,805 ................ 0 ...........(8,471) ...........(8,471) .............. 5,114 ..01/15/2025 .
03938L-BE-3 .. ARCELORMITTAL SA .................................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 85,504 .............. 83,000 ............. 82,924 ............. 83,410 ................. 0 ................12 ................. 0 ................. 12 ................ 0 ............ 82,929 ................ 0 ............ 2,575 ............ 2,575 ...............5,920 ..11/29/2027 .
039483-AU-6 .. ARCHER-DANIELS-MIDLAND CO ....................... ....... ..07/27/2023 . EMM ......................... ..................... ......... 1,812,117 .......... 1,763,000 ......... 1,668,822 ......... 1,701,297 ................. 0 ............ 1,909 ................. 0 ............. 1,909 ................ 0 ........1,703,206 ................ 0 ......... 108,911 ......... 108,911 ............. 83,179 ..09/15/2035 .
21720A-AB-8 .. COPA HOLDINGS SA ................................... C...... ..03/07/2023 . Various ................... ..................... ........22,166,883 ......... 11,811,000 ........ 15,614,439 ........ 19,964,139 ......(5,707,439) ........ (189,818) ................. 0 .......(5,897,257) ................ 0 .......14,066,882 ................ 0 .......8,100,001 .......8,100,001 ............197,182 ..04/15/2025 .

00973R-AJ-2 .. AKER BP ASA ......................................... C...... ..08/31/2023 .
JP MORGAN (SEC) 

CLEARING CORP ............ ..................... ............264,666 ............. 300,000 ............ 296,825 ............ 264,097 ...........33,300 ...............189 ................. 0 ............ 33,489 ................ 0 ...........297,585 ................ 0 ..........(32,919) ..........(32,919) ............. 13,667 ..01/15/2031 .
042735-BG-4 .. ARROW ELECTRONICS INC ............................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............140,424 ............. 145,000 ............ 136,290 ............ 139,392 ................. 0 ...............803 ................. 0 ................803 ................ 0 ...........142,901 ................ 0 ...........(2,478) ...........(2,478) .............. 6,195 ..09/08/2024 .
01F012-61-9 .. FNCL-1.5N-JAN-2023 - RMBS ....................... ....... ..01/01/2023 . Various ................... ..................... ................... 0 .....................0 ....................0 ............ (45,396) ........... 45,396 ................. 0 ................. 0 ............ 45,396 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..01/25/2053 .
22266L-AF-3 .. COUPA SOFTWARE INC ................................ ....... ..03/06/2023 . SSB CUSTODIAN ............ ..................... ......... 7,800,830 .......... 8,900,000 ......... 7,687,813 ..........8,578,445 ........ (783,255) ...........53,866 ................. 0 ......... (729,389) ................ 0 ........ 7,849,056 ................ 0 ......... (48,226) ......... (48,226) .............. 7,509 ..06/15/2026 .
01400E-AA-1 .. ALCON FINANCE CORP ................................ ....... ..09/20/2023 . Morgan Stanley ........... ..................... ............184,134 ............. 200,000 ............199,016 ............ 183,012 ...........16,441 ...............101 ................. 0 ............16,542 ................ 0 ...........199,554 ................ 0 ......... (15,420) ......... (15,420) ...............5,485 ..09/23/2026 .
046353-AT-5 .. ASTRAZENECA PLC .................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............115,141 ............. 119,000 ............ 114,939 ............ 114,461 ................. 0 ............. (318) ................. 0 .............. (318) ................ 0 .......... 116,488 ................ 0 ...........(1,347) ...........(1,347) ...............4,843 ..01/17/2029 .
04546K-AA-6 .. AASET 2018-2 A - ABS ............................. ....... ..12/16/2023 . Paydown .................... ..................... ............. 58,437 ...............58,437 ............. 58,729 ............. 58,570 ................. 0 ............. (133) ................. 0 .............. (133) ................ 0 ............58,437 ................ 0 ................. 0 ................. 0 .............. 1,775 ..11/18/2038 .
22410J-AB-2 .. CRACKER BARREL OLD COUNTRY STORE INC ......... ....... ..10/10/2023 . Various ................... ..................... ......... 1,898,125 ...........2,225,000 ......... 2,013,712 ......... 1,902,680 ..........137,413 ...........27,395 ................. 0 .......... 164,808 ................ 0 ........2,067,488 ................ 0 ........ (169,363) ........ (169,363) .............. 8,061 ..06/15/2026 .
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01400E-AF-0 .. ALCON FINANCE CORP ................................ ....... ..05/04/2023 . Jefferies ................. ..................... ............209,898 ............. 200,000 ............ 199,348 ............ 200,360 ...........(1,011) ................. 3 ................. 0 ............(1,008) ................ 0 ...........199,352 ................ 0 ...........10,547 ...........10,547 .............. 4,856 ..12/06/2052 .
05369A-AH-4 .. AVIATION CAPITAL GROUP ........................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 96,709 .............. 98,000 ............. 97,058 ............. 96,176 ................. 0 ...............166 ................. 0 ................166 ................ 0 ............97,621 ................ 0 ............. (912) ............. (912) .............. 5,630 ..12/15/2024 .
01F020-62-0 .. FNCL-2N-FEB-2023 - RMBS ......................... ....... ..01/01/2023 . Various ................... ..................... ................... 0 .....................0 ....................0 ................(716) ...............716 ................. 0 ................. 0 ................716 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..02/25/2053 .
25402D-AB-8 .. DIGITALOCEAN HOLDINGS INC ....................... ....... ..08/01/2023 . Various ................... ..................... ......... 8,075,256 ......... 10,175,000 ........ 10,239,087 ......... 7,631,964 ....... 2,543,036 ................. 0 ................. 0 ........ 2,543,036 ................ 0 .......10,175,000 ................ 0 ......(2,099,744) ......(2,099,744) ....................0 ..12/01/2026 .

017175-AF-7 .. ALLEGHANY CORP ..................................... ....... ..01/09/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............234,612 ............. 317,000 ............ 244,375 ............ 223,035 ...........21,750 ................ 29 ................. 0 ............21,780 ................ 0 ...........244,814 ................ 0 ......... (10,203) ......... (10,203) .............. 4,148 ..08/15/2051 .
05369A-AK-7 .. AVIATION CAPITAL GROUP ........................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 34,741 .............. 39,000 ............. 38,627 ............. 34,005 ................. 0 ................67 ................. 0 ................. 67 ................ 0 ............38,790 ................ 0 ...........(4,049) ...........(4,049) ................. 883 ..01/30/2026 .
053611-AJ-8 .. AVERY DENNISON CORP ............................... ....... ..05/11/2023 . EMM ......................... ..................... ............252,790 ............. 250,000 ............ 248,750 ............ 249,187 ................. 0 ................ 44 ................. 0 ................. 44 ................ 0 ...........249,231 ................ 0 ............ 3,559 ............ 3,559 ...............5,383 ..12/06/2028 .
25470M-AF-6 .. DISH NETWORK CORP ................................. ....... ..12/15/2023 . Various ................... ..................... ......... 7,025,228 ......... 10,775,000 ........10,760,711 ......... 6,890,847 ....... 3,873,525 ............ 2,547 ................. 0 ........3,876,072 ................ 0 .......10,766,919 ................ 0 ......(3,741,691) ......(3,741,691) ....................0 ..12/15/2025 .
02005N-BF-6 .. ALLY FINANCIAL INC ................................ ....... ..07/13/2023 . GOLDMAN, SACHS & CO. ... ..................... ............246,131 ............. 255,000 ............ 259,925 ............ 247,031 ...........12,082 ............. (684) ................. 0 ............11,398 ................ 0 ...........258,430 ................ 0 ......... (12,298) ......... (12,298) .............. 9,187 ..11/20/2025 .
05377R-CY-8 .. AVIS BUDGET RENTAL CAR FUNDING ................ ....... ..09/20/2023 . CALLED BONDS FULL ....... ..................... ............400,000 ............. 400,000 ............ 399,901 ............ 396,037 ............ 3,864 ................. 0 ................. 0 ............. 3,864 ................ 0 ...........399,901 ................ 0 ................ 99 ................ 99 .............. 8,017 ..09/20/2024 .
01F020-6A-2 .. FNCL 2 10/23 - RMBS ............................... ....... ..10/02/2023 . EMM ......................... ..................... ............. 59,922 .....................0 ............ (31,563) ....................0 ..........(31,563) ................. 0 ................. 0 ...........(31,563) ................ 0 ...........(31,563) ................ 0 ...........91,484 ...........91,484 ....................0 ..10/25/2053 .
26441C-BX-2 .. DUKE ENERGY CORP ................................... ....... ..11/22/2023 . Various ................... ..................... ......... 1,498,365 ...........1,525,000 ......... 1,507,238 ....................0 ................. 0 ............ 2,637 ................. 0 ............. 2,637 ................ 0 ........ 1,509,875 ................ 0 ......... (11,510) ......... (11,510) ............. 39,964 ..04/15/2026 .
020564-AE-0 .. ALPEK SAB DE CV .................................... C...... ..01/23/2023 . GOLDMAN, SACHS & CO. ... ..................... ............167,250 ............. 200,000 ............ 199,492 ............ 168,528 ...........31,046 ................. 3 ................. 0 ............31,049 ................ 0 ...........199,577 ................ 0 ..........(32,327) ..........(32,327) .............. 2,708 ..02/25/2031 .
05401A-AK-7 .. AVOLON HOLDINGS FNDG LTD ........................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............102,564 ............. 105,000 ............ 104,919 ..............99,925 ................. 0 ................14 ................. 0 ................. 14 ................ 0 ...........104,955 ................ 0 ...........(2,392) ...........(2,392) .............. 5,910 ..01/15/2026 .
05610H-AE-3 .. BX 22LP2 C - CMBS ................................. ....... ..07/15/2023 . Paydown .................... ..................... ............. 59,160 .............. 59,160 ............. 58,908 ............. 59,600 ................. 0 ............. (439) ................. 0 ...............(439) ................ 0 ............59,160 ................ 0 ................. 0 ................. 0 .............. 2,201 ..02/16/2027 .
292554-AM-4 ... ENCORE CAPITAL GROUP INC ........................ ....... ..03/14/2023 . NMRA ....................... ..................... ......... 5,052,812 .......... 3,867,000 ..........5,554,390 ..........5,045,974 ..........226,141 ........ (103,564) ................. 0 ...........122,577 ................ 0 ........ 5,168,550 ................ 0 ........ (115,739) ........ (115,739) ............. 57,602 ..10/01/2025 .
021345-AA-1 .. ALTA WIND HOLDINGS LLC - ABS ................... ....... ..06/30/2023 . Paydown .................... ..................... .............. 9,812 ................9,812 ............. 10,404 ...............9,450 ...............909 ............. (547) ................. 0 ................362 ................ 0 ............. 9,812 ................ 0 ................. 0 ................. 0 ................. 686 ..06/30/2035 .
054561-AC-9 .. EQUITABLE HOLDINGS INC ........................... ....... ..04/20/2023 . MATURITY .................. ..................... ............397,945 ............. 398,000 ............ 402,905 ............ 396,683 ............ 1,850 ............. (538) ................. 0 ............. 1,312 ................ 0 ...........397,995 ................ 0 ...............(50) ...............(50) .............. 7,563 ..04/20/2023 .
01F020-6B-0 .. FNCL-2N-NOV-2023 - RMBS .......................... ....... ..12/31/2023 . EMM ......................... ..................... ........16,623,801 .....................0 ...........(831,324) ....................0 ........ (831,324) ................. 0 ................. 0 ......... (831,324) ................ 0 ......... (831,324) ................ 0 ......17,455,125 ......17,455,125 ....................0 ..11/25/2053 .
29404K-AF-3 .. ENVESTNET INC ...................................... ....... ..01/10/2023 . NMRA ....................... ..................... ............. 54,793 .............. 50,000 ............. 50,000 ............. 53,560 ...........(3,560) ................. 0 ................. 0 ............(3,560) ................ 0 ............50,000 ................ 0 ............ 4,793 ............ 4,793 ................. 201 ..12/01/2027 .
02377C-AA-2 .. AMERICAN AIRLINES 2017-2 PASS THROUGH TR .... ....... ..10/15/2023 . Paydown .................... ..................... ............. 27,332 ...............27,332 ............. 22,188 ............. 21,280 ............ 1,761 ............ 4,291 ................. 0 ............. 6,052 ................ 0 ............ 27,332 ................ 0 ................. 0 ................. 0 ................. 738 ..04/15/2031 .

05490A-AA-1 .. BB UBS TRUST ........................................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 38,139 .............. 38,138 ............. 37,274 ............. 37,111 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............37,274 ................ 0 ...............864 ...............864 .............. 1,051 ..06/05/2030 .
06053F-AA-7 .. BANK OF AMERICA CORP ............................. ....... ..07/24/2023 . Maturity @ 100.00 ...... ..................... ......... 2,263,000 ...........2,263,000 ......... 2,389,087 ..........2,274,568 ................. 0 ......... (11,568) ................. 0 .......... (11,568) ................ 0 ........ 2,263,000 ................ 0 ................. 0 ................. 0 ............. 92,783 ..07/24/2023 .
29786A-AN-6 .. ETSY INC ............................................. ....... ..10/03/2023 . Various ................... ..................... ......... 9,456,763 ......... 12,253,000 ......... 9,509,617 ..........9,545,242 ........ (825,519) ..........265,595 ................. 0 ......... (559,923) ................ 0 ........ 9,912,685 ................ 0 ........ (455,922) ........ (455,922) ............. 20,589 ..06/15/2028 .
025816-DB-2 .. AMERICAN EXPRESS CO ............................... ....... ..05/08/2023 . Various ................... ..................... ............412,225 ............. 395,000 ............ 394,716 ............ 411,650 ..........(16,928) ................17 ................. 0 .......... (16,911) ................ 0 ...........394,739 ................ 0 ...........17,486 ...........17,486 ............. 11,744 ..11/05/2027 .

05523R-AD-9 ... BAE SYSTEMS PLC .................................... ....... ..01/24/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............193,999 ............. 212,000 ............210,508 ............ 187,523 ........... 23,341 ................. 9 ................. 0 ............ 23,350 ................ 0 ...........210,873 ................ 0 ......... (16,874) ......... (16,874) ...............2,022 ..04/15/2030 .
023765-AA-8 .. AMERICAN AIRLINES 2016-2 PASS THROUGH TR .... ....... ..12/15/2023 . Paydown .................... ..................... .............. 5,400 ................5,400 ...............5,400 ...............4,683 ...............717 ................. 0 ................. 0 ................717 ................ 0 ............. 5,400 ................ 0 ................. 0 ................. 0 ................. 130 ..12/15/2029 .
29975E-AD-1 .. EVENTBRITE INC ..................................... ....... ..05/24/2023 . Various ................... ..................... ......... 4,767,947 .......... 6,000,000 ......... 6,234,546 ..........4,129,205 ....... 2,063,382 ...........(8,304) ................. 0 ........ 2,055,079 ................ 0 ........ 6,184,284 ................ 0 ......(1,416,336) ......(1,416,336) ............. 22,270 ..09/15/2026 .
03066L-AG-3 .. AMCAR 2018-2 D - ABS ............................. ....... ..03/20/2023 . Paydown .................... ..................... ............558,317 ............. 558,317 ............ 558,150 ............ 557,564 ...............713 ................ 39 ................. 0 ................753 ................ 0 ...........558,317 ................ 0 ................. 0 ................. 0 .............. 5,161 ..07/18/2024 .

05526D-BR-5 ... BAT CAPITAL CORP .................................. ....... ..09/28/2023 .
US BANCORP INVESTMENTS 

INC ......................... ..................... ............693,192 ............. 817,000 ............817,000 ............680,180 ..........136,820 ................. 0 ................. 0 ...........136,820 ................ 0 .......... 817,000 ................ 0 ........ (123,808) ........ (123,808) ............. 17,690 ..03/25/2028 .
064255-AM-4 .. MUFG BANK LTD ...................................... C...... ..02/26/2023 . Maturity @ 100.00 ...... ..................... ......... 1,325,000 ...........1,325,000 ......... 1,322,297 ..........1,324,952 ................. 0 ................48 ................. 0 ................. 48 ................ 0 ........ 1,325,000 ................ 0 ................. 0 ................. 0 ............. 21,200 ..02/26/2023 .
30063P-AC-9 .. EXACT SCIENCES CORP ............................... ....... ..12/20/2023 . Various ................... ..................... ......... 4,133,223 ...........4,875,000 ......... 5,289,728 ......... 3,817,773 .......1,351,017 ......... (49,411) ................. 0 ........1,301,606 ................ 0 ........ 5,119,379 ................ 0 ........ (986,156) ........ (986,156) ............. 22,235 ..03/01/2028 .
03066M-AG-1 .. AMCAR 2018-3 D - ABS ............................. ....... ..06/20/2023 . Paydown .................... ..................... ............715,000 ............. 715,000 ............ 714,849 ............ 709,802 ............ 5,173 ................ 25 ................. 0 ............. 5,198 ................ 0 .......... 715,000 ................ 0 ................. 0 ................. 0 ............. 13,984 ..11/18/2024 .
06051G-GZ-6 .. BANK OF AMERICA CORP ............................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............199,905 ............. 208,000 ............208,381 ............ 198,788 ................. 0 ...............272 ................. 0 ................272 ................ 0 .......... 208,166 ................ 0 ...........(8,261) ...........(8,261) ...............8,235 ..01/23/2026 .
02377L-AA-2 .. AMERICAN AIRLINES 2019-1 PASS THROUGH TR .... ....... ..08/15/2023 . Paydown .................... ..................... .............. 2,769 ................2,769 ...............2,769 ...............2,291 ...............477 ................. 0 ................. 0 ................477 ................ 0 ............. 2,769 ................ 0 ................. 0 ................. 0 .................. 65 ..08/15/2033 .

337932-AQ-0 ... FIRSTENERGY CORP ................................... ....... ..11/28/2023 .
Morgan Stanley & Co. 

LLC ......................... ..................... ............143,217 ............. 145,000 ............ 143,978 ....................0 ................. 0 ...............146 ................. 0 ................146 ................ 0 ...........144,123 ................ 0 ............. (906) ............. (906) ...............3,319 ..05/01/2026 .
031162-CZ-1 .. AMGEN INC ........................................... ....... ..10/25/2023 . CITIBANK .................. ..................... .............67,198 .............. 91,000 ............. 88,327 ............. 71,117 ...........17,456 ...............200 ................. 0 ............17,656 ................ 0 ............88,773 ................ 0 ......... (21,575) ......... (21,575) ...............2,336 ..01/15/2032 .
06051G-HZ-5 .. BANK OF AMERICA CORP ............................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............217,379 ............. 260,000 ............ 274,409 ............ 211,932 ................. 0 ............ 1,175 ................. 0 ............. 1,175 ................ 0 ...........270,920 ................ 0 ..........(53,541) ..........(53,541) .............. 7,274 ..02/13/2031 .
066940-AC-1 .. BARC 23NQM1 A2 - CMO/RMBS ....................... ....... ..12/25/2023 . Paydown .................... ..................... .............20,718 .............. 20,718 ............. 20,718 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............20,718 ................ 0 ................. 0 ................. 0 ................. 369 ..04/01/2053 .
338307-AD-3 .. FIVE9 INC ........................................... ....... ..07/31/2023 . Various ................... ..................... ......... 6,823,516 .......... 7,020,000 ......... 6,700,968 ......... 6,431,677 ..........300,624 ...........64,651 ................. 0 ...........365,276 ................ 0 ........ 6,796,953 ................ 0 ...........26,563 ...........26,563 ............. 21,700 ..06/01/2025 .
035240-AQ-3 ... ANHEUSER-BUSCH INBEV WORLDWIDE INC ........... ....... ..01/26/2023 . Barclays Bank ............ ..................... ............142,655 ............. 141,000 ............ 147,241 ............ 139,180 ............ 5,882 ...............(49) ................. 0 ............. 5,833 ................ 0 ...........145,013 ................ 0 ...........(2,358) ...........(2,358) ...............3,479 ..01/23/2029 .
092113-AH-2 .. BLACK HILLS CORP .................................. ....... ..11/30/2023 . MATURITY .................. ..................... ............455,567 ............. 456,000 ............483,060 ............ 453,407 ............ 8,834 ...........(5,782) ................. 0 ............. 3,052 ................ 0 ...........456,459 ................ 0 ............. (892) ............. (892) ............. 17,942 ..11/30/2023 .
03076C-AK-2 .. AMERIPRISE FINANCIAL INC ........................ ....... ..11/08/2023 . EMM ......................... ..................... ............361,129 ............. 375,000 ............407,850 ............ 359,198 ........... 32,342 ...........(6,498) ................. 0 ............ 25,844 ................ 0 ...........385,041 ................ 0 ..........(23,913) ..........(23,913) ............. 12,438 ..04/02/2025 .

345370-CZ-1 .. FORD MOTOR CO ...................................... ....... ..12/20/2023 .
JP MORGAN SECURITIES 

INC. ....................... ..................... .............74,161 .............. 75,000 ............. 76,827 ....................0 ................. 0 ...........(1,827) ................. 0 ............(1,827) ................ 0 ............75,000 ................ 0 ............. (839) ............. (839) ....................0 ..03/15/2026 .
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03740L-AF-9 .. AON CORP ............................................. ....... ..11/08/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............231,419 ............. 247,000 ............246,807 ............ 244,248 ............ 2,564 ................13 ................. 0 ............. 2,577 ................ 0 ...........246,825 ................ 0 ......... (15,406) ......... (15,406) ............. 14,340 ..09/12/2032 .
096630-AH-1 .. BOARDWALK PIPELINES LP ........................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 33,850 .............. 39,000 ............. 38,956 ............. 32,721 ................. 0 ................. 4 ................. 0 .................. 4 ................ 0 ............38,965 ................ 0 ...........(5,116) ...........(5,116) .............. 1,483 ..02/15/2031 .
073879-MC-9 .. BSABS 2004-SD4 A1 - RMBS ........................ ....... ..12/26/2023 . Paydown .................... ..................... .............20,611 .............. 20,611 ............. 11,652 ............. 15,077 ................. 0 ............ 5,533 ................. 0 ............. 5,533 ................ 0 ............20,611 ................ 0 ................. 0 ................. 0 ................. 390 ..08/25/2044 .
35953D-AB-0 ... FUBOTV INC .......................................... ....... ..06/13/2023 . Various ................... ..................... ......... 2,618,093 ...........5,214,000 ..........3,992,950 ......... 2,416,621 .......1,761,573 ......... 108,190 ................. 0 ........1,869,763 ................ 0 ........ 4,286,385 ................ 0 ......(1,668,292) ......(1,668,292) ............126,928 ..02/15/2026 .
037833-DW-7 .. APPLE INC ........................................... ....... ..02/07/2023 . Morgan Stanley ........... ..................... ............. 88,421 ............. 127,000 ............ 125,185 ............. 84,024 ...........41,268 ................. 5 ................. 0 ............41,273 ................ 0 ...........125,297 ................ 0 ......... (36,876) ......... (36,876) ................. 823 ..05/11/2050 .
097023-CY-9 .. BOEING CO ........................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............152,360 ............. 155,000 ............155,000 ............ 151,638 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........155,000 ................ 0 ...........(2,640) ...........(2,640) ...............9,320 ..05/01/2030 .
03463U-AA-5 .. AOMT 2019-4 A1 - CMO/RMBS ....................... ....... ..06/26/2023 . Paydown .................... ..................... .............. 9,617 ................9,617 ...............9,734 ...............9,548 ................ 59 ................10 ................. 0 ................. 69 ................ 0 ............. 9,617 ................ 0 ................. 0 ................. 0 .................. 83 ..07/26/2049 .
36166W-AA-1 .. GEO CORRECTIONS HOLDINGS INC ................... ....... ..06/26/2023 . Various ................... ..................... ......... 5,916,110 ...........5,200,000 ..........5,535,753 ........ 18,138,188 .... (12,716,544) ......... (26,170) ................. 0 ..... (12,742,714) ................ 0 ........ 5,395,474 ................ 0 ......... 520,637 ......... 520,637 ............241,186 ..02/23/2026 .
046353-AU-2 ... ASTRAZENECA PLC .................................... C...... ..03/08/2023 . Barclays Bank ............ ..................... ............. 98,829 ............. 109,000 ............112,887 ............. 97,528 ...........15,086 ...............(15) ................. 0 ............15,071 ................ 0 ...........112,599 ................ 0 ......... (13,770) ......... (13,770) .............. 2,689 ..08/17/2048 .

110122-CN-6 .. BRISTOL MYERS SQUIBB CO ......................... ....... ..01/18/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............169,198 ............. 174,000 ............180,473 ............ 166,059 ...........11,779 ...............(57) ................. 0 ............11,722 ................ 0 .......... 177,782 ................ 0 ...........(8,584) ...........(8,584) ................. 541 ..06/15/2026 .
092113-AH-2 .. BLACK HILLS CORP .................................. ....... ..11/30/2023 . Maturity @ 100.00 ...... ..................... ......... 1,750,000 .......... 1,750,000 ......... 1,830,535 ......... 1,757,117 ................. 0 ...........(7,117) ................. 0 ............(7,117) ................ 0 ........1,750,000 ................ 0 ................. 0 ................. 0 ............. 74,375 ..11/30/2023 .
36166W-AB-9 .. GEO CORRECTIONS HOLDINGS INC ................... ....... ..12/20/2023 . Various ................... ..................... ......... 3,878,377 ...........2,850,000 ......... 3,095,813 ......... 2,977,784 ................. 0 ......... (11,826) ................. 0 .......... (11,826) ................ 0 ........ 2,965,957 ................ 0 ..........912,419 ..........912,419 ............. 53,453 ..02/23/2026 .
04636N-AA-1 .. ASTRAZENECA FINANCE LLC ......................... ....... ..05/18/2023 . Various ................... ..................... ............. 95,509 ............. 105,000 ............104,868 ............. 93,483 ...........11,427 ................10 ................. 0 ............11,436 ................ 0 ...........104,919 ................ 0 ...........(9,410) ...........(9,410) ................. 589 ..05/28/2026 .
11135E-AA-2 .. BROADSTONE NET LEASE LLC ........................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... .............60,987 .............. 83,000 ............. 82,847 ............. 62,407 ................. 0 ................ 42 ................. 0 ................. 42 ................ 0 ............82,869 ................ 0 ......... (21,882) ......... (21,882) .............. 2,796 ..09/15/2031 .
03465H-AA-2 .. AOMT 215 A1 - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 53,221 ...............53,221 ............. 53,220 ............. 43,411 ............ 9,804 ................. 6 ................. 0 ............. 9,809 ................ 0 ............ 53,221 ................ 0 ................. 0 ................. 0 ................. 250 ..07/26/2066 .

38268T-AD-5 .. GOPRO INC ............................................ ....... ..10/19/2023 .
JP MORGAN SECURITIES 

INC. ....................... ..................... ......... 3,773,399 ...........4,300,000 ......... 4,031,375 ..........3,890,494 ..........164,758 ...........63,574 ................. 0 ...........228,332 ................ 0 ........4,118,826 ................ 0 ........ (345,428) ........ (345,428) ............. 48,514 ..11/15/2025 .

04685A-3F-6 .. ATHENE GLOBAL FUNDING ............................ ....... ..12/18/2023 .
MORGAN STANLEY&CO. 

LLC/INTERNATIONAL PLC . ..................... ............503,160 ............. 525,000 ............ 525,000 ............ 484,539 ...........40,461 ................. 0 ................. 0 ............40,461 ................ 0 ...........525,000 ................ 0 ......... (21,840) ......... (21,840) ............. 13,088 ..01/07/2025 .
11135F-BE-0 .. BROADCOM INC ........................................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 20,609 .............. 24,000 ............. 23,938 ............. 20,294 ................. 0 ................. 8 ................. 0 .................. 8 ................ 0 ............ 23,957 ................ 0 ...........(3,348) ...........(3,348) ................. 526 ..02/15/2028 .
097023-CT-0 .. BOEING CO ........................................... ....... ..11/13/2023 . EMM ......................... ..................... ............245,860 ............. 250,000 ............250,000 ............ 250,000 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........250,000 ................ 0 ...........(4,140) ...........(4,140) ............. 12,661 ..05/01/2025 .
387328-AB-3 .. GRANITE CONSTRUCTION INC ........................ ....... ..05/04/2023 . Various ................... ..................... ......... 6,920,558 .......... 5,000,000 ......... 4,978,099 ......... 6,861,696 ......(1,873,338) ...............125 ................. 0 .......(1,873,213) ................ 0 ........ 4,988,483 ................ 0 .......1,932,074 .......1,932,074 ............. 34,814 ..11/01/2024 .
04686J-AA-9 .. ATHENE HOLDING LTD ................................ C...... ..02/14/2023 . GOLDMAN, SACHS & CO. ... ..................... ............391,233 ............. 415,000 ............ 414,361 ............ 382,405 ........... 32,241 ................. 8 ................. 0 ............ 32,249 ................ 0 ...........414,654 ................ 0 ..........(23,421) ..........(23,421) ............. 10,176 ..01/12/2028 .
120568-BC-3 .. BUNGE LTD FINANCE CORP ........................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 55,913 .............. 67,000 ............. 67,673 ............. 55,168 ................. 0 ...............(59) ................. 0 ................(59) ................ 0 ............67,577 ................ 0 ......... (11,665) ......... (11,665) .............. 2,082 ..05/14/2031 .
036752-AT-0 .. ELEVANCE HEALTH INC .............................. ....... ..01/18/2023 . EMM ......................... ..................... ............423,142 ............. 435,000 ............ 434,000 ............ 404,624 ........... 29,439 ................. 4 ................. 0 ............ 29,443 ................ 0 ...........434,067 ................ 0 ......... (10,925) ......... (10,925) ...............3,220 ..05/15/2032 .
40637H-AD-1 .. HALOZYME THERAPEUTICS INC ....................... ....... ..01/24/2023 . Jefferies ................. ..................... ......... 6,239,624 .......... 6,613,000 ......... 6,613,000 ......... 6,414,418 ..........198,582 ................. 0 ................. 0 ...........198,582 ................ 0 ........6,613,000 ................ 0 ........ (373,376) ........ (373,376) .............. 6,287 ..03/01/2027 .
05369A-AH-4 .. AVIATION CAPITAL GROUP LLC ..................... ....... ..10/12/2023 . GOLDMAN, SACHS & CO. ... ..................... ............157,432 ............. 160,000 ............ 158,462 ............ 157,022 ............ 2,249 ...............285 ................. 0 ............. 2,534 ................ 0 ...........159,556 ................ 0 ...........(2,124) ...........(2,124) .............. 7,358 ..12/15/2024 .

12567R-AA-8 .. CIM TRUST ........................................... ....... ..04/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............86,628 .............. 86,628 ............. 86,627 ............. 76,351 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............86,627 ................ 0 ................. 1 ................. 1 .............. 1,154 ..07/25/2061 .
12434L-AA-2 .. BXMT 2020-FL2 A - CMBS .......................... ....... ..09/15/2023 . Paydown .................... ..................... .............. 8,714 ................8,714 ...............8,504 ...............8,788 ................. 0 ...............(74) ................. 0 ................(74) ................ 0 ............. 8,714 ................ 0 ................. 0 ................. 0 ................. 338 ..02/18/2038 .
40637H-AE-9 .. HALOZYME THERAPEUTICS INC ....................... ....... ..08/14/2023 . Various ................... ..................... ........13,897,875 ......... 15,000,000 ........ 15,816,293 ........ 14,787,656 ......(1,685,597) ......... (59,917) ................. 0 .......(1,745,514) ................ 0 .......15,748,297 ................ 0 ......(1,850,422) ......(1,850,422) ............. 97,941 ..08/15/2028 .
05369A-AK-7 .. AVIATION CAPITAL GROUP LLC ..................... ....... ..08/09/2023 . Goldman Sachs ............ ..................... ............. 18,927 .............. 21,000 ............. 20,799 ............. 18,282 ............ 2,593 ................ 24 ................. 0 ............. 2,617 ................ 0 ............20,899 ................ 0 ...........(1,973) ...........(1,973) ................. 422 ..01/30/2026 .
12591Y-BA-2 .. COMM MORTGAGE TRUST ............................... ....... ..10/13/2023 . CALLED BONDS FULL ....... ..................... ............290,166 ............. 290,166 ............ 291,571 ............ 286,625 ............ 4,947 ................. 0 ................. 0 ............. 4,947 ................ 0 ...........291,571 ................ 0 ...........(1,405) ...........(1,405) .............. 5,156 ..06/10/2047 .
037833-AK-6 .. APPLE INC ........................................... ....... ..05/03/2023 . Maturity @ 100.00 ...... ..................... ............164,000 ............. 164,000 ............ 163,475 ............ 162,688 ............ 1,312 ................. 0 ................. 0 ............. 1,312 ................ 0 .......... 164,000 ................ 0 ................. 0 ................. 0 .............. 1,968 ..05/03/2023 .
42703M-AE-3 .. HERBALIFE LTD ...................................... ....... ..12/21/2023 . NMRA ....................... ..................... ......... 1,331,007 .......... 1,175,000 ......... 1,175,000 ......... 1,284,798 ........ (109,798) ................. 0 ................. 0 ......... (109,798) ................ 0 ........1,175,000 ................ 0 ......... 156,007 ......... 156,007 ............. 52,296 ..06/15/2028 .
05377R-DL-5 .. AESOP 192 A - ABS ................................. ....... ..09/07/2023 . STONEX FINANCIAL INC. . ..................... ............102,457 ............. 105,000 ............ 113,753 ............ 101,449 ............ 7,460 ...........(1,797) ................. 0 ............. 5,663 ................ 0 .......... 107,112 ................ 0 ...........(4,655) ...........(4,655) ...............2,550 ..09/22/2025 .

12592B-AP-9 ... CNH INDUSTRIAL CAP LLC ........................... ....... ..04/06/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............638,244 ............. 630,000 ............ 625,899 ............ 631,933 ...........(5,758) ...............336 ................. 0 ............ (5,422) ................ 0 ...........626,511 ................ 0 ...........11,733 ...........11,733 ............. 16,505 ..10/14/2025 .
12434L-AA-2 .. BXMT 2020-FL2 A - CMBS .......................... ....... ..12/15/2023 . Paydown .................... ..................... .................382 .................. 382 ................. 373 ................. 385 ................. 0 ................(3) ................. 0 ................. (3) ................ 0 ................382 ................ 0 ................. 0 ................. 0 .................. 23 ..02/18/2038 .
45781M-AB-7 .. INNOVIVA INC ........................................ ....... ..05/16/2023 . Jefferies ................. ..................... ......... 4,749,124 .......... 4,700,000 ......... 5,254,900 ..........4,789,573 ..........128,198 ......... (31,064) ................. 0 ............97,134 ................ 0 ........4,886,707 ................ 0 ........ (137,582) ........ (137,582) ............. 89,104 ..08/15/2025 .
05377R-DY-7 .. AESOP 2020-2 A - ABS ............................. ....... ..10/19/2023 . Merrill Lynch ............ ..................... ............419,139 ............. 460,000 ............ 473,344 ............ 416,866 ...........51,109 ...........(2,203) ................. 0 ............48,906 ................ 0 ...........465,772 ................ 0 ......... (46,633) ......... (46,633) .............. 7,821 ..02/22/2027 .

12656T-AB-4 .. CREDIT SUISSE MORTGAGE TRUST ................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............115,422 ............. 115,422 ............ 115,422 ............. 92,135 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........115,422 ................ 0 ................. 0 ................. 0 .............. 1,221 ..01/25/2060 .
04621W-AD-2 .. ASSURED GUARANTY US HOLDINGS INC .............. ....... ..04/19/2023 . Morgan Stanley ........... ..................... ............362,624 ............. 420,000 ............418,811 ............ 353,489 ........... 65,493 ................31 ................. 0 ............ 65,524 ................ 0 ...........419,013 ................ 0 ......... (56,389) ......... (56,389) ...............4,557 ..06/15/2031 .
45781M-AD-3 .. INNOVIVA INC ........................................ ....... ..06/05/2023 . Various ................... ..................... ......... 5,831,996 .......... 7,084,000 ......... 6,312,315 ..........6,383,942 ..........616,942 ...........52,930 ................. 0 ...........669,872 ................ 0 ........ 6,409,271 ................ 0 ........ (577,275) ........ (577,275) ............109,480 ..03/15/2028 .
053807-AV-5 .. AVNET INC ........................................... ....... ..06/26/2023 . Barclays Bank PLC ...... ..................... ............176,472 ............. 185,000 ............ 184,983 ............ 171,384 ...........13,603 ................. 1 ................. 0 ............13,603 ................ 0 ...........184,988 ................ 0 ...........(8,516) ...........(8,516) .............. 5,851 ..06/01/2032 .

12657G-AA-3 .. CREDIT SUISSE MORTGAGE TRUST ................... ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............61,646 .............. 61,646 ............. 62,990 ............. 54,046 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............62,990 ................ 0 ...........(1,344) ...........(1,344) .............. 1,159 ..10/25/2060 .
12510H-AF-7 .. CAUTO 2020-1 A6 - ABS ............................ ....... ..12/15/2023 . Paydown .................... ..................... .............. 2,500 ................2,500 ...............2,498 ...............2,499 ................. 0 ................. 1 ................. 0 .................. 1 ................ 0 ............. 2,500 ................ 0 ................. 0 ................. 0 .................. 49 ..02/15/2050 .
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45867G-AC-5 .. INTERDIGITAL INC .................................. ....... ..05/03/2023 . NMRA ....................... ..................... ......... 4,498,999 ...........4,525,000 ......... 4,525,000 ..........3,490,096 ....... 1,034,904 ................. 0 ................. 0 ........ 1,034,904 ................ 0 ........ 4,525,000 ................ 0 ......... (26,001) ......... (26,001) ............. 15,249 ..06/01/2027 .
05490A-AA-1 .. BBUBS 2012-TFT A - CMBS ......................... ....... ..12/01/2023 . Paydown .................... ..................... .............17,773 .............. 17,773 ............. 17,979 ............. 17,294 ...............479 ................. 0 ................. 0 ................479 ................ 0 ............17,773 ................ 0 ................. 0 ................. 0 ................. 270 ..06/07/2030 .

12657W-AC-4 .. CNH EQUIPMENT TRUST ............................... ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............194,608 ............. 194,608 ............ 182,932 ............ 184,076 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........182,932 ................ 0 ...........11,677 ...........11,677 ................. 706 ..08/17/2026 .
05369A-AC-5 .. AVIATION CAPITAL GROUP LLC ..................... ....... ..05/01/2023 . Maturity @ 100.00 ...... ..................... .............36,000 .............. 36,000 ............. 37,635 ............. 35,707 ...............560 ............. (267) ................. 0 ................293 ................ 0 ............36,000 ................ 0 ................. 0 ................. 0 ................. 698 ..05/01/2023 .
46333X-AH-1 .. IRONWOOD PHARMACEUTICALS INC ................... ....... ..11/28/2023 . Various ................... ..................... ......... 4,360,237 ...........4,345,000 ..........4,522,339 ..........4,754,689 ........ (305,132) ......... (27,750) ................. 0 ......... (332,882) ................ 0 ........ 4,421,807 ................ 0 ......... (61,570) ......... (61,570) ............. 62,441 ..06/15/2026 .
05490V-AC-1 .. BBCMS 2015-MSQ B - CMBS ......................... ....... ..01/17/2023 . Paydown .................... ..................... ............189,000 ............. 189,000 ............ 195,733 ............ 176,828 ...........12,172 ................. 0 ................. 0 ............12,172 ................ 0 .......... 189,000 ................ 0 ................. 0 ................. 0 ................. 613 ..09/15/2032 .
12661P-AB-5 .. CSL FINANCE PLC .................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 68,241 .............. 72,000 ............. 71,848 ............. 68,013 ................. 0 ................18 ................. 0 ................. 18 ................ 0 ............71,867 ................ 0 ...........(3,626) ...........(3,626) ...............3,439 ..04/27/2029 .
12510H-AM-2 .. CAUTO 211 A3 - ABS ................................ ....... ..12/15/2023 . Paydown .................... ..................... .................833 .................. 833 ................. 833 ................. 833 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................833 ................ 0 ................. 0 ................. 0 .................. 10 ..08/15/2051 .
472145-AD-3 ... JAZZ INVESTMENTS I LTD ........................... C...... ..09/13/2023 . Various ................... ..................... ......... 7,073,337 ...........7,350,000 ......... 6,957,089 ......... 7,246,774 ..........(52,781) ...........56,129 ................. 0 ............. 3,348 ................ 0 ........ 7,250,122 ................ 0 ........ (176,786) ........ (176,786) ............100,208 ..08/15/2024 .

05523R-AD-9 ... BAE SYSTEMS PLC .................................... C...... ..10/04/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............711,381 ............. 825,000 ............ 819,192 ............ 729,747 ...........90,831 ...............411 ................. 0 ............ 91,242 ................ 0 ...........820,989 ................ 0 ........ (109,608) ........ (109,608) ............. 27,349 ..04/15/2030 .
126650-CW-8 .. CVS HEALTH CORP .................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 21,579 .............. 22,000 ............. 24,403 ............. 21,705 ................. 0 ............. (453) ................. 0 ...............(453) ................ 0 ............ 22,965 ................ 0 ...........(1,386) ...........(1,386) .............. 1,146 ..03/25/2025 .
054561-AC-9 .. EQUITABLE HOLDINGS INC ........................... ....... ..04/20/2023 . Maturity @ 100.00 ...... ..................... .............30,000 .............. 30,000 ............. 29,960 ............. 29,901 ................ 96 ................. 3 ................. 0 ................. 99 ................ 0 ............30,000 ................ 0 ................. 0 ................. 0 ................. 585 ..04/20/2023 .
477839-AB-0 .. JOHN BEAN TECHNOLOGIES CORP ..................... ....... ..06/05/2023 . Various ................... ..................... ......... 2,688,405 .......... 2,867,000 ......... 2,697,274 ..........2,450,623 ..........272,194 ............ 9,596 ................. 0 ...........281,790 ................ 0 ........ 2,732,413 ................ 0 ......... (44,008) ......... (44,008) .............. 2,561 ..05/15/2026 .
05526D-BR-5 ... BAT CAPITAL CORP .................................. ....... ..09/28/2023 . Various ................... ..................... ............174,640 ............. 206,000 ............206,000 ............ 170,964 ...........35,036 ................. 0 ................. 0 ............35,036 ................ 0 .......... 206,000 ................ 0 ......... (31,360) ......... (31,360) .............. 4,715 ..03/25/2028 .
141781-BN-3 .. CARGILL INC ......................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 68,622 .............. 77,000 ............. 76,737 ............. 68,240 ................. 0 ................48 ................. 0 ................. 48 ................ 0 ............76,852 ................ 0 ...........(8,230) ...........(8,230) ................. 665 ..02/02/2026 .
12510H-AT-7 .. CAUTO 231 A2 - ABS ................................ ....... ..12/15/2023 . Paydown .................... ..................... .................781 .................. 781 ................. 755 ....................0 ................. 0 ................26 ................. 0 ................. 26 ................ 0 ................781 ................ 0 ................. 0 ................. 0 ....................7 ..09/15/2053 .
48123V-AD-4 .. ZIFF DAVIS INC ..................................... ....... ..08/02/2023 . BARCLAYS CAPITAL INC. . ..................... ......... 1,481,116 ...........1,550,000 ......... 1,548,090 ..........1,549,241 ...........(1,088) ...............278 ................. 0 .............. (810) ................ 0 ........ 1,548,431 ................ 0 ......... (67,315) ......... (67,315) ............. 20,526 ..11/01/2026 .
05584A-AA-8 .. HGVGI 17A A - RMBS ................................ ....... ..12/25/2023 . Paydown .................... ..................... ............. 19,153 ...............19,153 ............. 19,148 ............. 18,481 ...............669 ................. 2 ................. 0 ................671 ................ 0 ............19,153 ................ 0 ................. 0 ................. 0 ................. 302 ..05/25/2029 .
141781-BZ-6 .. CARGILL INC ......................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 41,493 .............. 41,000 ............. 40,949 ............. 41,179 ................. 0 ................. 4 ................. 0 .................. 4 ................ 0 ............40,951 ................ 0 ...............542 ...............542 .............. 2,566 ..10/11/2032 .
054561-AJ-4 .. EQUITABLE HOLDINGS INC ........................... ....... ..10/27/2023 . EMM ......................... ..................... ............343,988 ............. 375,000 ............ 435,225 ............ 357,285 ...........60,657 ...........(6,763) ................. 0 ............ 53,894 ................ 0 ...........411,179 ................ 0 ......... (67,191) ......... (67,191) ............. 16,811 ..04/20/2028 .
48123V-AE-2 .. ZIFF DAVIS INC ..................................... ....... ..11/13/2023 . Various ................... ..................... ......... 3,467,001 ...........3,750,000 ......... 3,996,207 ......... 1,144,063 ...........82,327 ......... (23,898) ................. 0 ............ 58,429 ................ 0 ........ 3,948,462 ................ 0 ........ (481,461) ........ (481,461) ............. 95,530 ..11/01/2026 .
05601D-AA-1 .. BREX 2021-1 A - ABS .............................. ....... ..02/15/2023 . Paydown .................... ..................... ............275,000 ............. 275,000 ............ 274,980 ............ 272,085 ............ 2,911 ................. 4 ................. 0 ............. 2,915 ................ 0 ...........275,000 ................ 0 ................. 0 ................. 0 ................. 958 ..07/15/2024 .
142339-AH-3 ... CARLISLE COS INC ................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 54,780 .............. 58,000 ............. 61,036 ............. 54,113 ................. 0 ............. (273) ................. 0 .............. (273) ................ 0 ............ 59,822 ................ 0 ...........(5,041) ...........(5,041) ...............2,359 ..12/01/2027 .
14040H-CA-1 .. CAPITAL ONE FINANCIAL CORP ...................... ....... ..12/29/2023 . Call @ 100.00 ............ ..................... ......... 1,250,000 ...........1,250,000 ......... 1,247,300 ..........1,249,374 ................. 0 ...............577 ................. 0 ................577 ................ 0 ........ 1,249,950 ................ 0 ................50 ................50 ............. 69,063 ..01/29/2024 .
48129K-AE-0 .. JPMORGAN CHASE FINANCIAL COMPANY LLC ......... ....... ..01/05/2023 . Various ................... ..................... ........17,216,946 ......... 16,716,000 ........ 18,535,677 ........ 16,887,383 ..........226,291 ......... (26,491) ................. 0 ...........199,800 ................ 0 .......17,087,183 ................ 0 ......... 129,763 ......... 129,763 .............. 7,893 ..05/01/2023 .
05606X-AA-2 .. BXGNT 2015-A A - RMBS ............................ ....... ..05/16/2023 . Paydown .................... ..................... ............. 22,333 ...............22,333 ............. 22,591 ............. 21,434 ............ 1,068 ............. (169) ................. 0 ................898 ................ 0 ............ 22,333 ................ 0 ................. 0 ................. 0 ................. 254 ..05/02/2030 .
142339-AL-4 ... CARLISLE COS INC ................................... ....... ..12/20/2023 . BOFA SECURITIES, INC. . ..................... ............351,532 ............. 438,000 ............ 435,898 ............ 334,101 ..........102,026 ...............165 ................. 0 ...........102,191 ................ 0 ...........436,292 ................ 0 ......... (84,760) ......... (84,760) ............. 11,817 ..03/01/2032 .

05491U-BC-1 .. BBCMS 2018-C2 A4 - CMBS ......................... ....... ..09/21/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 91,301 ............. 100,000 ............ 100,993 ............. 94,067 ............ 6,482 ...............(71) ................. 0 ............. 6,411 ................ 0 .......... 100,478 ................ 0 ...........(9,177) ...........(9,177) .............. 3,260 ..12/15/2051 .
55024U-AD-1 ... LUMENTUM HOLDINGS INC ............................ ....... ..05/30/2023 . Various ................... ..................... ......... 2,938,483 ...........3,350,000 ......... 3,966,818 ......... 2,879,910 ......... 871,673 ......... (37,489) ................. 0 ...........834,184 ................ 0 ........ 3,714,094 ................ 0 ........ (775,611) ........ (775,611) .............. 6,980 ..12/15/2026 .
05607B-AA-9 .. BXGNT 17A A - RMBS ................................ ....... ..12/02/2023 . Paydown .................... ..................... .............18,966 .............. 18,966 ............. 18,965 ............. 18,159 ...............806 ................. 0 ................. 0 ................806 ................ 0 ............18,966 ................ 0 ................. 0 ................. 0 ................. 286 ..10/04/2032 .

14315X-AD-0 .. CARMAX AUTO OWNER TRUST ......................... ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............437,513 ............. 437,513 ............ 422,867 ............ 423,996 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........422,867 ................ 0 ...........14,646 ...........14,646 .............. 8,685 ..06/16/2025 .
14066A-AA-7 .. CPMRK 2006A A1 - RMBS ............................ ....... ..07/10/2023 . Paydown .................... ..................... ............. 20,978 .............. 20,978 ............. 24,294 ............. 24,058 ................. 0 ...........(3,080) ................. 0 ............(3,080) ................ 0 ............20,978 ................ 0 ................. 0 ................. 0 ................. 972 ..07/10/2051 .

55024U-AG-4 ... LUMENTUM HOLDINGS INC ............................ ....... ..11/03/2023 .
JP MORGAN SECURITIES 

INC. ....................... ..................... ......... 1,162,408 ...........1,350,000 ......... 1,239,824 ....................0 ................. 0 ............ 3,367 ................. 0 ............. 3,367 ................ 0 ........ 1,243,191 ................ 0 ......... (80,783) ......... (80,783) .............. 7,931 ..12/15/2029 .

05969B-AD-5 .. BANCO SANTDR MX SA INSTITUCIN DE BANCA M .... C...... ..09/28/2023 .
Santander US Capital 

Markets ................... ..................... ............614,506 ............. 625,000 ............625,000 ............ 618,750 ............ 6,250 ................. 0 ................. 0 ............. 6,250 ................ 0 ...........625,000 ................ 0 ......... (10,494) ......... (10,494) ............. 32,194 ..04/17/2025 .

14448C-AQ-7 .. CARRIER GLOBAL CORP ............................... ....... ..07/21/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............241,859 ............. 280,000 ............274,760 ............ 236,261 ........... 39,544 ...............298 ................. 0 ............ 39,842 ................ 0 ...........276,103 ................ 0 ..........(34,244) ..........(34,244) ...............6,943 ..02/15/2030 .
054975-AE-7 .. BBCMS 2022-C18 - CMBS ............................ ....... ..03/23/2023 . EMM ......................... ..................... ............525,430 ............. 500,000 ............ 514,990 ............ 523,147 ...........(8,212) ............. (296) ................. 0 ............(8,508) ................ 0 ...........514,639 ................ 0 ...........10,791 ...........10,791 ...............9,199 ..12/17/2055 .
550424-AA-3 ... LUMINAR TECHNOLOGIES INC ........................ ....... ..08/04/2023 . Various ................... ..................... ......... 2,109,506 ...........3,025,000 ......... 3,020,554 ......... 1,682,279 ....... 1,338,310 ............ 4,599 ................. 0 ........ 1,342,909 ................ 0 ........ 3,025,187 ................ 0 ........ (915,681) ........ (915,681) ............. 17,300 ..12/15/2026 .
05971K-AA-7 .. BANCO SANTANDER SA ................................ C...... ..02/14/2023 . Market Axess ............. ..................... ............397,052 ............. 400,000 ............ 396,649 ............ 395,104 ............ 3,497 ................58 ................. 0 ............. 3,554 ................ 0 ...........398,658 ................ 0 ...........(1,606) ...........(1,606) .............. 5,006 ..11/19/2025 .
15135B-AV-3 .. CENTENE CORP ........................................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............121,212 ............. 141,000 ............ 122,543 ............ 119,197 ................. 0 ............ 1,981 ................. 0 ............. 1,981 ................ 0 ...........123,255 ................ 0 ...........(2,042) ...........(2,042) ...............5,314 ..02/15/2030 .
14856C-AA-7 .. CLAST 2018-1 A - ABS ............................. ....... ..11/15/2023 . Paydown .................... ..................... ............. 14,093 ...............14,093 ............. 10,077 ............. 11,261 ................. 0 ............ 2,832 ................. 0 ............. 2,832 ................ 0 ............14,093 ................ 0 ................. 0 ................. 0 ................. 144 ..06/15/2043 .
55087P-AB-0 .. LYFT INC ............................................. ....... ..02/22/2023 . Various ................... ..................... ........ 15,482,342 ......... 17,398,000 ........ 18,226,131 ........ 15,253,730 ....... 2,529,359 ...........(3,369) ................. 0 ........ 2,525,990 ................ 0 .......17,779,720 ................ 0 ......(2,297,378) ......(2,297,378) ............. 63,614 ..05/15/2025 .
06051G-GL-7 .. BANK OF AMERICA CORP ............................. ....... ..08/23/2023 . Bank of America ......... ..................... ............158,246 ............. 170,000 ............ 157,539 ............ 157,316 ...............473 ............ 1,319 ................. 0 ............. 1,792 ................ 0 ...........159,109 ................ 0 ............. (862) ............. (862) .............. 5,266 ..04/24/2028 .
161175-AY-0 .. CHARTER COMM OPT LLC/CAP ........................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............130,598 ............. 133,000 ............ 154,219 ............ 130,460 ................. 0 ...........(4,237) ................. 0 ............(4,237) ................ 0 ...........143,612 ................ 0 ......... (13,014) ......... (13,014) .............. 7,676 ..07/23/2025 .
05526D-BP-9 ... BAT CAPITAL CORP .................................. ....... ..01/19/2023 . EMM ......................... ..................... ............345,359 ............. 350,000 ............403,067 ............ 335,507 ...........49,872 ............. (502) ................. 0 ............49,371 ................ 0 ...........384,877 ................ 0 ......... (39,518) ......... (39,518) .............. 5,072 ..04/02/2027 .
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553368-AA-9 .. MP MATERIALS CORP ................................. ....... ..04/18/2023 . Various ................... ..................... ......... 1,692,011 .......... 1,850,000 ......... 1,816,949 ......... 1,620,652 ..........199,983 ............ 3,192 ................. 0 ...........203,175 ................ 0 ........ 1,823,827 ................ 0 ........ (131,817) ........ (131,817) ...............2,394 ..04/01/2026 .
06051G-KQ-1 .. BANK OF AMERICA CORP ............................. ....... ..04/19/2023 . Bank of America ......... ..................... ............434,056 ............. 458,000 ............458,000 ............ 418,933 ...........39,067 ................. 0 ................. 0 ............39,067 ................ 0 ...........458,000 ................ 0 ..........(23,944) ..........(23,944) ............. 10,119 ..04/27/2033 .
166756-AS-5 .. CHEVRON USA INC .................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 35,944 .............. 39,000 ............. 44,226 ............. 35,857 ................. 0 ............. (527) ................. 0 .............. (527) ................ 0 ............ 42,932 ................ 0 ...........(6,988) ...........(6,988) ...............1,534 ..10/15/2029 .
14856G-AA-8 .. CLAST 2021-1 A - ABS ............................. ....... ..12/15/2023 . Paydown .................... ..................... ............. 42,292 ...............42,293 ............. 42,292 ..............42,293 ................. 0 ................(1) ................. 0 ................. (1) ................ 0 ............ 42,292 ................ 0 ................. 0 ................. 0 ................. 869 ..01/15/2046 .
57164Y-AE-7 .. MARRIOTT VACATIONS WORLDWIDE CORP ............. ....... ..12/08/2023 . Various ................... ..................... ......... 2,320,742 ...........2,500,000 ......... 2,500,000 ..........2,469,874 ...........30,126 ................. 0 ................. 0 ............30,126 ................ 0 ........2,500,000 ................ 0 ........ (179,258) ........ (179,258) ............. 51,731 ..12/15/2027 .
06051G-LH-0 .. BANK OF AMERICA CORP ............................. ....... ..08/09/2023 . Various ................... ..................... ............. 56,285 .............. 57,000 ............. 57,000 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............57,000 ................ 0 ............. (715) ............. (715) ................. 669 ..04/25/2034 .

172967-LS-8 .. CITIGROUP INC ...................................... ....... ..05/22/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............813,752 ............. 878,000 ............ 956,199 ............ 802,377 ..........130,694 ...........(2,429) ................. 0 ...........128,265 ................ 0 ...........913,163 ................ 0 ......... (99,411) ......... (99,411) ............. 17,164 ..10/27/2028 .
05526D-BR-5 ... BAT CAPITAL CORP .................................. ....... ..09/28/2023 . Various ................... ..................... .............50,860 .............. 60,000 ............. 60,000 ............. 49,795 ...........10,205 ................. 0 ................. 0 ............10,205 ................ 0 ............60,000 ................ 0 ...........(9,140) ...........(9,140) .............. 1,374 ..03/25/2028 .
594972-AE-1 .. MICROSTRATEGY INC ................................. ....... ..03/28/2023 . Various ................... ..................... ......... 3,999,256 ...........9,134,000 ......... 5,513,120 ..........3,286,823 ....... 2,573,341 ...........64,813 ................. 0 ........ 2,638,153 ................ 0 ........ 5,924,976 ................ 0 ......(1,925,720) ......(1,925,720) ....................0 ..02/15/2027 .
06738E-AN-5 .. BARCLAYS PLC ........................................ C...... ..12/18/2023 . CITADEL SECURITIES ..... ..................... ............700,343 ............. 715,000 ............711,511 ............ 691,245 ........... 22,532 ...............373 ................. 0 ............ 22,905 ................ 0 ...........714,150 ................ 0 ......... (13,808) ......... (13,808) ............. 45,010 ..01/12/2026 .
172967-MF-5 .. CITIGROUP INC ...................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............100,613 ............. 103,000 ............103,000 ............. 99,796 ................. 0 ............. (290) ................. 0 .............. (290) ................ 0 .......... 103,000 ................ 0 ...........(2,387) ...........(2,387) .............. 4,097 ..04/24/2025 .

149123-CB-5 ... CATERPILLAR INC .................................... ....... ..08/22/2023 .
AMHERST PIERPONT 

SECURITIES ................ ..................... ......... 1,001,449 ...........1,220,000 ............ 852,850 ............ 915,514 ................. 0 ............ 5,422 ................. 0 ............. 5,422 ................ 0 ...........920,936 ................ 0 ...........80,513 ...........80,513 ............. 47,557 ..08/15/2042 .
596278-AB-7 .. MIDDLEBY CORP ...................................... ....... ..08/23/2023 . Various ................... ..................... ........16,311,809 ......... 13,550,000 ........ 13,782,370 ........ 15,895,356 ......(2,185,369) ......... (32,783) ................. 0 .......(2,218,151) ................ 0 .......13,677,205 ................ 0 .......2,634,604 .......2,634,604 ............101,885 ..09/01/2025 .
06738E-BU-8 .. BARCLAYS PLC ........................................ C...... ..05/03/2023 . Morgan Stanley ........... ..................... ............303,967 ............. 340,000 ............340,000 ............ 294,587 ........... 45,413 ................. 0 ................. 0 ............ 45,413 ................ 0 ...........340,000 ................ 0 ......... (36,033) ......... (36,033) ...............3,422 ..11/24/2027 .

17320Q-AA-7 .. CITIGROUP COMMERCIAL MORTGAGE .................. ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............81,280 .............. 81,280 ............. 82,956 ............. 76,096 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............82,956 ................ 0 ...........(1,676) ...........(1,676) .............. 2,587 ..05/10/2035 .
05550M-AU-8 .. BBCMS 2019-C3 A4 - CMBS ......................... ....... ..03/09/2023 . EMM ......................... ..................... ......... 1,360,078 .......... 1,500,000 ......... 1,571,797 ..........1,369,142 ......... 178,416 ...........(1,431) ................. 0 ...........176,985 ................ 0 ........ 1,546,127 ................ 0 ........ (186,049) ........ (186,049) ............. 15,228 ..05/17/2052 .
607525-AB-8 .. MODEL N INC ......................................... ....... ..03/09/2023 . Goldman Sachs & Co. .... ..................... ......... 6,585,887 ...........5,500,000 ......... 5,704,757 ......... 7,427,706 ......(1,785,440) ......... (11,445) ................. 0 .......(1,796,886) ................ 0 ........ 5,630,821 ................ 0 ......... 955,066 ......... 955,066 ............. 40,906 ..06/01/2025 .
06738E-CC-7 .. BARCLAYS PLC ........................................ C...... ..05/10/2023 . ROYAL BANK OF CANADA ... ..................... ............207,392 ............. 200,000 ............ 204,842 ............ 207,527 ...........(2,867) ............. (542) ................. 0 ............(3,409) ................ 0 ...........204,119 ................ 0 ............ 3,273 ............ 3,273 .............. 7,732 ..11/02/2026 .
20030N-CR-0 .. COMCAST CORP ........................................ ....... ..05/05/2023 . TENDER OFFER ............. ..................... ............615,607 ............. 622,000 ............ 636,498 ............ 612,747 ...........14,010 ...........(1,304) ................. 0 ............12,706 ................ 0 ...........625,453 ................ 0 ...........(9,846) ...........(9,846) ............. 12,721 ..04/15/2024 .
15189W-AM-2 .. CENTERPOINT ENERGY RESOURCES CORP ............. ....... ..03/02/2023 . Maturity @ 100.00 ...... ..................... ............250,000 ............. 250,000 ............ 249,758 ............ 249,980 ................. 0 ................20 ................. 0 ................. 20 ................ 0 ...........250,000 ................ 0 ................. 0 ................. 0 ................. 875 ..03/02/2023 .
62886H-BD-2 .. NCL CORPORATION LTD ............................... ....... ..07/12/2023 . Various ................... ..................... ........16,862,010 ......... 21,350,000 ........ 20,318,181 ........ 14,516,347 ....... 5,967,288 ...........73,140 ................. 0 ........ 6,040,428 ................ 0 .......20,556,775 ................ 0 ......(3,694,765) ......(3,694,765) ............ 159,304 ..02/15/2027 .
06759L-AC-7 .. BARINGS BDC INC .................................... ....... ..12/20/2023 . Various ................... ..................... ............. 18,159 .............. 20,000 ............. 19,840 ............. 16,871 ............ 3,002 ................30 ................. 0 ............. 3,032 ................ 0 ............19,903 ................ 0 ...........(1,744) ...........(1,744) ................. 710 ..11/23/2026 .
20259B-AA-9 .. COMMERZBANK AG ..................................... ....... ..09/19/2023 . MATURITY .................. ..................... ............205,000 ............. 205,000 ............ 237,152 ............ 206,605 ............ 3,117 ...........(4,721) ................. 0 ............(1,604) ................ 0 ...........205,000 ................ 0 ................. 0 ................. 0 ............. 16,656 ..09/19/2023 .
05551V-BJ-1 .. BBCMS 2021-C10 A5 - CMBS ........................ ....... ..10/10/2023 . EMM ......................... ..................... ......... 1,152,668 ...........1,450,000 ......... 1,493,471 ......... 1,198,202 ..........288,970 ...........(3,185) ................. 0 ...........285,784 ................ 0 ........ 1,483,987 ................ 0 ........ (331,319) ........ (331,319) ............. 29,783 ..07/15/2054 .
62886H-BJ-9 .. NCL CORPORATION LTD ............................... ....... ..02/27/2023 .  ............................ ..................... ................... 0 .....................0 ....................0 ........ (1,569,954) ....... 1,569,954 ................. 0 ................. 0 ........ 1,569,954 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..02/15/2027 .
071734-AD-9 .. BAUSCH HEALTH COMPANIES INC .................... ....... ..08/23/2023 . Barclays Bank PLC ...... ..................... .............. 6,750 .............. 15,000 ............. 13,481 ...............7,250 ............ 6,413 ...............140 ................. 0 ............. 6,553 ................ 0 ............13,803 ................ 0 ...........(7,053) ...........(7,053) .............. 1,167 ..01/15/2028 .
21036P-AQ-1 .. CONSTELLATION BRANDS INC ........................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 29,540 .............. 31,000 ............. 29,984 ............. 29,520 ................. 0 ................. 9 ................. 0 .................. 9 ................ 0 ............30,527 ................ 0 ............. (987) ............. (987) .............. 1,226 ..12/06/2026 .
19688L-AC-6 .. COLT 2022-5 A3 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............162,143 ............. 162,143 ............ 159,628 ............ 159,648 ................. 0 ............ 2,495 ................. 0 ............. 2,495 ................ 0 ...........162,143 ................ 0 ................. 0 ................. 0 .............. 3,690 ..04/25/2067 .
62886H-BK-6 .. NCL CORPORATION LTD ............................... ....... ..12/12/2023 . Various ................... ..................... ......... 6,173,285 ...........6,825,000 ......... 6,493,265 ..........6,341,649 ................. 0 ...........58,226 ................. 0 ............58,226 ................ 0 ........ 6,578,373 ................ 0 ........ (405,088) ........ (405,088) ............177,793 ..02/15/2027 .
071734-AH-0 .. BAUSCH HEALTH COMPANIES INC .................... ....... ..10/10/2023 . Barclays Bank PLC ...... ..................... ............. 27,313 .............. 65,000 ............. 55,975 ............. 31,200 ........... 25,922 ...............950 ................. 0 ............26,871 ................ 0 ............58,071 ................ 0 ......... (30,759) ......... (30,759) .............. 3,714 ..01/30/2028 .

21871X-AA-7 .. COREBRIDGE FINANCIAL INC ........................ ....... ..05/24/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............863,766 ............. 867,000 ............ 865,832 ............ 831,777 ........... 34,334 ...............147 ................. 0 ............34,481 ................ 0 ...........866,258 ................ 0 ...........(2,492) ...........(2,492) ............. 18,940 ..04/04/2025 .
05553J-AA-6 .. BFLD 20OBRK A - CMBS ............................. ....... ..10/16/2023 . Paydown .................... ..................... ............115,000 ............. 115,000 ............115,000 ............ 113,655 ............ 1,345 ................. 0 ................. 0 ............. 1,345 ................ 0 .......... 115,000 ................ 0 ................. 0 ................. 0 .............. 6,878 ..11/15/2028 .
629377-CG-5 .. NRG ENERGY INC ..................................... ....... ..11/27/2023 . Various ................... ..................... ........ 31,045,595 ......... 30,041,000 ........ 34,561,959 ........ 29,557,410 ....... 3,871,358 ........ (516,810) ................. 0 ........ 3,354,548 ................ 0 .......32,911,959 ................ 0 ..... (1,866,364) ..... (1,866,364) ............ 369,513 ..06/01/2048 .
071734-AJ-6 .. BAUSCH HEALTH COMPANIES INC .................... ....... ..11/02/2023 . Barclays Bank PLC ...... ..................... .............20,000 .............. 60,000 ............. 51,356 ............. 28,800 ........... 23,373 ...............723 ................. 0 ............24,096 ................ 0 ............52,896 ................ 0 ......... (32,896) ......... (32,896) ...............3,973 ..01/30/2030 .
22003B-AL-0 .. CORPORATE OFFICE PROP LP ........................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 26,797 .............. 30,000 ............. 29,825 ............. 26,327 ................. 0 ................ 29 ................. 0 ................. 29 ................ 0 ............ 29,905 ................ 0 ...........(3,108) ...........(3,108) ................. 873 ..03/15/2026 .
205887-BR-2 .. CONAGRA BRANDS INC ................................ ....... ..01/25/2023 . Maturity @ 100.00 ...... ..................... .............41,000 .............. 41,000 ............. 41,554 ............. 41,000 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............41,000 ................ 0 ................. 0 ................. 0 ................. 656 ..01/25/2023 .
64049M-AB-6 .. NEOGENOMICS INC .................................... ....... ..06/13/2023 . Goldman Sachs & Co. .... ..................... ......... 1,006,522 ...........1,375,000 ............ 902,121 ....................0 ................. 0 ...........32,954 ................. 0 ............ 32,954 ................ 0 ...........935,075 ................ 0 ...........71,447 ...........71,447 .............. 3,151 ..01/15/2028 .
071734-AK-3 .. BAUSCH HEALTH COMPANIES INC .................... ....... ..10/10/2023 . Barclays Bank PLC ...... ..................... .............. 1,900 ................5,000 .............. 4,188 ...............2,407 ............ 1,855 ................72 ................. 0 ............. 1,928 ................ 0 ............. 4,335 ................ 0 ...........(2,435) ...........(2,435) ................. 362 ..02/15/2029 .
22003B-AN-6 .. CORPORATE OFFICE PROP LP ........................ ....... ..04/18/2023 . BARCLAYS CAPITAL INC. . ..................... ............113,506 ............. 147,000 ............146,960 ............ 113,015 ........... 33,952 ................. 1 ................. 0 ............ 33,953 ................ 0 ...........146,969 ................ 0 ..........(33,463) ..........(33,463) .............. 2,207 ..01/15/2029 .
05578Q-AA-1 .. BPCE SA .............................................. C...... ..10/22/2023 . Maturity @ 100.00 ...... ..................... ............350,000 ............. 350,000 ............ 393,635 ............ 347,345 ........... 14,593 ......... (11,939) ................. 0 ............. 2,655 ................ 0 ...........350,000 ................ 0 ................. 0 ................. 0 ............. 19,950 ..10/22/2023 .
64829B-AB-6 .. NEW RELIC INC ...................................... ....... ..04/19/2023 . Various ................... ..................... ......... 5,684,738 ...........5,906,000 ......... 5,663,159 ..........5,773,904 ..........103,875 ...........26,585 ................. 0 ...........130,460 ................ 0 ........ 5,904,364 ................ 0 ........ (219,626) ........ (219,626) ............. 13,632 ..05/01/2023 .
071734-AL-1 .. BAUSCH HEALTH COMPANIES INC .................... ....... ..11/02/2023 . Barclays Bank PLC ...... ..................... ............. 13,350 .............. 40,000 ............. 31,966 ............. 19,201 ...........13,317 ...............564 ................. 0 ............13,880 ................ 0 ............33,082 ................ 0 ......... (19,732) ......... (19,732) ...............2,562 ..02/15/2031 .
24703T-AD-8 .. DELL INT LLC / EMC CORP ......................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............403,885 ............. 398,000 ............ 415,505 ............ 406,908 ................. 0 ...........(3,111) ................. 0 ............(3,111) ................ 0 ...........409,038 ................ 0 ...........(5,153) ...........(5,153) ............. 18,344 ..06/15/2026 .
20825C-AF-1 .. CONOCOPHILLIPS ..................................... ....... ..05/11/2023 . EMM ......................... ..................... ......... 2,204,840 .......... 2,000,000 ......... 1,975,062 ......... 1,986,823 ................. 0 ...............369 ................. 0 ................369 ................ 0 ........ 1,987,192 ................ 0 ......... 217,648 ......... 217,648 ............. 68,833 ..10/15/2032 .
65341B-AD-8 .. NEXTERA ENERGY PARTNERS LP ...................... ....... ..08/30/2023 . Various ................... ..................... ........12,837,235 ......... 14,025,000 ........ 15,389,369 ........ 13,940,653 ...........84,347 ................. 0 ................. 0 ............84,347 ................ 0 .......14,025,000 ................ 0 ..... (1,187,765) ..... (1,187,765) ....................0 ..11/15/2025 .
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071734-AM-9 .. BAUSCH HEALTH COMPANIES INC .................... ....... ..10/10/2023 . Barclays Bank PLC ...... ..................... .............. 1,875 ................5,000 ...............4,075 ...............2,396 ............ 1,770 ................84 ................. 0 ............. 1,854 ................ 0 ............. 4,251 ................ 0 ...........(2,376) ...........(2,376) ................. 290 ..02/15/2029 .

24704G-AC-7 .. DELL EQUIPMENT FINANCE TRUST ................... ....... ..04/22/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............235,448 ............. 235,448 ............ 235,431 ............ 233,165 ............ 2,265 ................. 0 ................. 0 ............. 2,265 ................ 0 ...........235,431 ................ 0 ................17 ................17 ................. 298 ..10/23/2023 .
06035R-AS-5 .. BANK 2018-BNK14 A4 - CMBS ....................... ....... ..03/20/2023 . EMM ......................... ..................... ......... 1,212,694 ...........1,275,000 ......... 1,313,164 ..........1,209,959 ...........87,940 ............. (899) ................. 0 ............87,041 ................ 0 ........1,297,000 ................ 0 ......... (84,306) ......... (84,306) ............. 16,633 ..09/17/2060 .
65341B-AE-6 .. NEXTERA ENERGY PARTNERS LP ...................... ....... ..04/25/2023 . Various ................... ..................... ........20,149,311 ......... 21,668,000 ........ 21,169,151 ........ 20,332,992 ..........902,431 ...........76,158 ................. 0 ...........978,589 ................ 0 .......21,311,581 ................ 0 ......(1,162,269) ......(1,162,269) ....................0 ..06/15/2024 .
07384M-VR-0 .. BSARM 2003-04 3A1 - CMO/RMBS ................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,783 ................2,783 .............. 2,706 ...............2,605 ...............117 ................61 ................. 0 ................178 ................ 0 ............. 2,783 ................ 0 ................. 0 ................. 0 .................. 63 ..07/25/2033 .
25278X-AR-0 .. DIAMONDBACK ENERGY INC ........................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............104,357 ............. 122,000 ............ 121,584 ............ 101,351 ................. 0 ................ 35 ................. 0 ................. 35 ................ 0 .......... 121,660 ................ 0 ......... (17,302) ......... (17,302) ...............4,842 ..03/24/2031 .
233046-AS-0 .. DNKN 211 A23 - RMBS ............................... ....... ..11/20/2023 . Paydown .................... ..................... .............. 5,000 ................5,000 ...............4,398 ...............4,405 ................. 0 ...............595 ................. 0 ................595 ................ 0 ............. 5,000 ................ 0 ................. 0 ................. 0 .................. 87 ..11/20/2051 .
67181A-AB-3 .. OAK STREET HEALTH INC ............................ ....... ..05/02/2023 . Various ................... ..................... ........12,152,889 ......... 12,425,000 ........ 10,799,387 ......... 9,447,766 ....... 1,573,523 ...........99,004 ................. 0 ........ 1,672,527 ................ 0 .......11,120,293 ................ 0 .......1,032,596 .......1,032,596 ....................0 ..03/15/2026 .
08265T-AD-1 .. BENTLEY SYSTEMS INC .............................. ....... ..05/26/2023 . Merrill Lynch ............ ..................... .............. 4,369 ................5,000 .............. 3,867 ...............4,070 ...............(84) ................84 ................. 0 ................. (1) ................ 0 ............. 4,069 ................ 0 ...............300 ...............300 .................. 17 ..07/01/2027 .
25746U-DB-2 ... DOMINION ENERGY INC ............................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 86,134 .............. 89,000 ............. 89,022 ............. 85,796 ................. 0 ............ 1,090 ................. 0 ............. 1,090 ................ 0 ............89,006 ................ 0 ...........(2,872) ...........(2,872) .............. 3,051 ..08/15/2024 .
06051G-FM-6 .. BANK OF AMERICA CORP ............................. ....... ..01/05/2023 . EMM ......................... ..................... ............880,560 ............. 900,000 ......... 1,003,446 ............ 880,884 ...........70,012 ............. (530) ................. 0 ............69,482 ................ 0 ...........950,366 ................ 0 ......... (69,806) ......... (69,806) ............. 16,700 ..01/22/2025 .

679295-AF-2 .. OKTA INC ............................................. ....... ..07/06/2023 .
JP MORGAN SECURITIES 

INC. ....................... ..................... ......... 8,492,913 ...........9,850,000 ........ 10,594,652 ......... 8,277,200 ....... 2,085,439 ......... (72,900) ................. 0 ........ 2,012,539 ................ 0 .......10,289,739 ................ 0 ..... (1,796,827) ..... (1,796,827) ............. 20,348 ..06/15/2026 .
09061G-AH-4 .. BIOMARIN PHARMACEUTICAL INC .................... ....... ..08/31/2023 . Various ................... ..................... ............201,815 ............. 190,000 ............ 191,390 ............ 201,647 ......... (11,172) ............. (128) ................. 0 .......... (11,300) ................ 0 ...........190,347 ................ 0 ...........11,468 ...........11,468 ................. 707 ..08/01/2024 .
26441C-BW-4 .. DUKE ENERGY CORP ................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 27,937 .............. 28,000 ............. 28,012 ............. 27,889 ................. 0 ................. 5 ................. 0 .................. 5 ................ 0 ............28,012 ................ 0 ...............(75) ...............(75) .............. 1,488 ..12/08/2027 .
24823D-AU-0 ... DEN11 XI 2RR - CDO ................................ ....... ..10/20/2023 . Paydown .................... ..................... ............286,127 ............. 286,127 ............286,127 ............ 286,127 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........286,127 ................ 0 ................. 0 ................. 0 ............. 17,054 ..10/20/2028 .
683712-AA-1 .. OPENDOOR TECHNOLOGIES INC ....................... ....... ..05/05/2023 . Various ................... ..................... ......... 2,057,533 ...........4,075,000 ......... 4,075,000 ..........1,591,262 ....... 2,483,738 ................. 0 ................. 0 ........ 2,483,738 ................ 0 ........4,075,000 ................ 0 ..... (2,017,467) ..... (2,017,467) .............. 6,879 ..08/15/2026 .
092113-AH-2 .. BLACK HILLS CORP .................................. ....... ..11/30/2023 . Maturity @ 100.00 ...... ..................... ............228,000 ............. 228,000 ............ 240,914 ............ 226,716 ............ 3,465 ...........(2,181) ................. 0 ............. 1,284 ................ 0 ...........228,000 ................ 0 ................. 0 ................. 0 .............. 9,690 ..11/30/2023 .
26884T-AR-3 .. ERAC USA FINANCE LLC ............................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 53,939 .............. 58,000 ............. 60,337 ............. 53,872 ................. 0 ............. (218) ................. 0 .............. (218) ................ 0 ............59,261 ................ 0 ...........(5,322) ...........(5,322) .............. 2,077 ..12/01/2026 .
06051G-KY-4 .. BANK OF AMERICA CORP ............................. ....... ..04/19/2023 . Bank of America ......... ..................... ............352,642 ............. 359,000 ............ 333,561 ............ 340,831 ...........(6,964) ...............556 ................. 0 ............(6,408) ................ 0 ...........334,423 ................ 0 ...........18,219 ...........18,219 ............. 13,453 ..07/22/2033 .
686688-AA-0 .. ORMAT TECHNOLOGIES INC ........................... ....... ..02/09/2023 . Jefferies ................. ..................... ......... 1,261,715 .......... 1,050,000 ......... 1,050,000 ..........1,223,713 ........ (173,713) ................. 0 ................. 0 ......... (173,713) ................ 0 ........1,050,000 ................ 0 ......... 211,715 ......... 211,715 ............. 16,479 ..07/15/2027 .
09228Y-AB-8 .. BBIRD 2016-1 A - ABS ............................. C...... ..12/15/2023 . Paydown .................... ..................... ............181,917 ............. 181,917 ............181,916 ............ 150,019 ...........31,897 ................. 0 ................. 0 ............31,897 ................ 0 .......... 181,917 ................ 0 ................. 0 ................. 0 .............. 6,662 ..12/16/2041 .
29273R-AS-8 ... ENERGY TRANSFER LP ................................ ....... ..02/01/2023 . MATURITY .................. ..................... ......... 1,557,000 ...........1,557,000 ......... 1,515,914 ......... 1,554,008 ............ 2,037 ...............956 ................. 0 ............. 2,993 ................ 0 ........1,557,000 ................ 0 ................. 0 ................. 0 ............. 28,026 ..02/01/2023 .
25755T-AH-3 ... DPABS 2017-1 A23 - ABS ........................... ....... ..10/25/2023 . Paydown .................... ..................... .............. 1,250 ................1,250 ...............1,144 ....................0 ................. 0 ...............106 ................. 0 ................106 ................ 0 ............. 1,250 ................ 0 ................. 0 ................. 0 .................. 19 ..07/25/2047 .
69352P-AR-4 ... PPL CAPITAL FUNDING INC ......................... ....... ..12/20/2023 . MUFG ....................... ..................... ......... 1,028,162 .......... 1,065,000 ......... 1,040,787 ....................0 ................. 0 ............ 3,415 ................. 0 ............. 3,415 ................ 0 ........ 1,044,202 ................ 0 ......... (16,041) ......... (16,041) ............. 25,346 ..03/15/2028 .

09659W-2T-0 .. BNP PARIBAS SA ..................................... C...... ..02/14/2023 .
CREDIT AGRICOLE 

SECURITIES (USA), INC. ..................... ............179,490 ............. 200,000 ............ 199,986 ............ 176,182 ........... 23,414 ...............(53) ................. 0 ............23,361 ................ 0 ...........199,543 ................ 0 ......... (20,053) ......... (20,053) ...............2,965 ..01/20/2028 .
29273V-AP-5 ... ENERGY TRANSFER LP ................................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... .............86,207 .............. 86,000 ............. 85,978 ............. 85,154 ................. 0 ................. 4 ................. 0 .................. 4 ................ 0 ............85,979 ................ 0 ...............228 ...............228 ...............4,450 ..02/15/2028 .
065402-BB-4 .. BANK 2019-BNK18 A3 - CMBS ....................... ....... ..04/06/2023 . EMM ......................... ..................... ............365,328 ............. 400,000 ............ 403,986 ............ 358,978 ........... 43,528 ............. (118) ................. 0 ............43,411 ................ 0 ...........402,389 ................ 0 ......... (37,061) ......... (37,061) .............. 4,803 ..05/17/2062 .
69354N-AB-2 ... PRA GROUP INC ...................................... ....... ..03/27/2023 . Various ................... ..................... ......... 3,921,630 ...........3,945,000 ......... 4,391,137 ..........3,898,213 ..........207,169 ......... (85,050) ................. 0 ...........122,120 ................ 0 ........ 4,020,333 ................ 0 ......... (98,703) ......... (98,703) ............. 43,124 ..06/01/2023 .

097023-BR-5 .. BOEING CO ........................................... ....... ..06/30/2023 .
MORGAN STANLEY&CO. 

LLC/INTERNATIONAL PLC . ..................... ............209,074 ............. 230,000 ............ 209,163 ............ 206,496 ...........11,373 ............1,660 ................. 0 ............13,032 ................ 0 ...........219,529 ................ 0 ......... (10,455) ......... (10,455) .............. 2,836 ..06/15/2026 .
294429-AQ-8 ... EQUIFAX INC ......................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... .............40,106 .............. 42,000 ............. 41,907 ............. 40,127 ................. 0 ................(9) ................. 0 ................. (9) ................ 0 ............41,969 ................ 0 ...........(1,863) ...........(1,863) .............. 1,183 ..12/01/2024 .
25755T-AP-5 ... DPABS 2021-1 AII - RMBS ......................... ....... ..10/25/2023 . Paydown .................... ..................... .............. 3,000 ................3,000 ...............3,015 ...............3,012 ................. 0 ...............(12) ................. 0 ................(12) ................ 0 ............. 3,000 ................ 0 ................. 0 ................. 0 .................. 59 ..04/25/2051 .
698884-AC-7 .. PAR TECHNOLOGY CORP ............................... ....... ..09/13/2023 . Various ................... ..................... ......... 6,781,358 .......... 6,300,000 ......... 5,679,821 ..........5,839,213 ...........37,186 ...........80,892 ................. 0 .......... 118,078 ................ 0 ........ 5,957,291 ................ 0 ......... 824,067 ......... 824,067 ............100,144 ..04/15/2026 .
097023-BS-3 .. BOEING CO ........................................... ....... ..06/08/2023 . Various ................... ..................... ............452,263 ............. 645,000 ............ 555,841 ............ 419,708 ..........140,915 ...............518 ................. 0 ...........141,433 ................ 0 ...........561,141 ................ 0 ........ (108,879) ........ (108,879) .............. 6,808 ..06/15/2046 .
294429-AV-7 ... EQUIFAX INC ......................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 63,694 .............. 64,000 ............. 63,940 ............. 63,277 ................. 0 ................. 9 ................. 0 .................. 9 ................ 0 ............63,947 ................ 0 ............. (252) ............. (252) .............. 4,687 ..12/15/2027 .
06540C-BF-3 .. BANK 2021-BNK35 A5 - CMBS ....................... ....... ..03/20/2023 . EMM ......................... ..................... ............840,123 .......... 1,050,000 ......... 1,081,467 ............ 844,776 ..........232,524 ............. (680) ................. 0 ...........231,844 ................ 0 ........1,076,621 ................ 0 ........ (236,498) ........ (236,498) .............. 7,398 ..06/17/2064 .
698884-AE-3 .. PAR TECHNOLOGY CORP ............................... ....... ..11/16/2023 . Various ................... ..................... ......... 2,616,288 ...........3,225,000 ......... 3,120,302 ..........2,294,772 ......... 840,708 ...........15,196 ................. 0 ...........855,904 ................ 0 ........3,150,676 ................ 0 ........ (534,388) ........ (534,388) ............. 39,314 ..10/15/2027 .
097023-BY-0 .. BOEING CO ........................................... ....... ..01/10/2023 . Barclays Bank PLC ...... ..................... ............. 51,126 .............. 65,000 ............. 54,305 ............. 48,125 ............ 7,247 ................13 ................. 0 ............. 7,260 ................ 0 ............ 55,385 ................ 0 ...........(4,259) ...........(4,259) ................. 840 ..03/01/2038 .
29444U-BL-9 ... EQUINIX INC ......................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... .............60,418 .............. 72,000 ............. 71,934 ............. 59,624 ................. 0 ................. 8 ................. 0 .................. 8 ................ 0 ............71,956 ................ 0 ......... (11,538) ......... (11,538) .............. 1,446 ..03/15/2028 .
260543-DH-3 ... DOW CHEMICAL CO .................................... ....... ..08/14/2023 . EMM ......................... ..................... ............272,850 ............. 250,000 ............ 249,668 ............ 249,674 ................. 0 ................13 ................. 0 ................. 13 ................ 0 ...........249,687 ................ 0 ...........23,163 ...........23,163 ............. 13,896 ..05/15/2053 .
70202L-AB-8 .. PARSONS CORP ........................................ ....... ..11/14/2023 . Various ................... ..................... ........22,407,330 ......... 17,405,000 ........ 17,322,891 ........ 19,721,094 ......(2,391,154) ...........24,224 ................. 0 .......(2,366,930) ................ 0 .......17,354,164 ................ 0 .......5,053,166 .......5,053,166 ............. 43,519 ..08/15/2025 .
097023-BZ-7 .. BOEING CO ........................................... ....... ..01/11/2023 . Merrill Lynch ............ ..................... ............221,197 ............. 310,000 ............ 271,321 ............ 203,288 ...........69,866 ................26 ................. 0 ............69,892 ................ 0 ...........273,180 ................ 0 ......... (51,983) ......... (51,983) .............. 4,120 ..03/01/2048 .
30034W-AA-4 .. EVERGY INC .......................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............135,924 ............. 142,000 ............150,688 ............ 134,889 ................. 0 ...........(1,754) ................. 0 ............(1,754) ................ 0 ...........145,303 ................ 0 ...........(9,378) ...........(9,378) .............. 4,506 ..09/15/2024 .
06540K-AJ-8 .. BANK 2022-BNK44 A5 - CMBS ....................... ....... ..03/20/2023 . EMM ......................... ..................... ............931,816 ............. 900,000 ............ 925,879 ............ 937,097 ..........(11,348) ............. (392) ................. 0 .......... (11,740) ................ 0 ...........925,356 ................ 0 ............ 6,460 ............ 6,460 ............. 11,636 ..11/18/2055 .
703343-AG-8 .. PATRICK INDUSTRIES INC ........................... ....... ..04/26/2023 . Various ................... ..................... ......... 4,765,537 ...........5,302,000 ..........4,559,099 ......... 4,608,240 ..........295,668 ...........24,762 ................. 0 ...........320,431 ................ 0 ........ 4,632,446 ................ 0 ......... 133,091 ......... 133,091 ............. 30,101 ..12/01/2028 .

097023-CD-5 ... BOEING CO ........................................... ....... ..04/19/2023 .
MORGAN STANLEY&CO. 

LLC/INTERNATIONAL PLC . ..................... ............244,636 ............. 270,000 ............ 266,351 ............ 237,819 ...........29,507 ...............112 ................. 0 ............29,619 ................ 0 ...........267,438 ................ 0 ......... (22,802) ......... (22,802) ...............5,520 ..03/01/2029 .
30212P-AP-0 .. EXPEDIA GROUP INC ................................. ....... ..10/23/2023 . BOFA SECURITIES, INC. . ..................... ............369,224 ............. 407,000 ............ 381,754 ............ 374,311 ...........15,830 ............ 2,283 ................. 0 ............18,113 ................ 0 ...........392,425 ................ 0 ......... (23,200) ......... (23,200) ............. 17,489 ..02/15/2028 .
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26442E-AD-2 ... DUKE ENERGY OHIO INC ............................. ....... ..09/01/2023 . Maturity @ 100.00 ...... ..................... ......... 1,185,000 .......... 1,185,000 ......... 1,231,037 ......... 1,187,400 ................. 0 ...........(2,400) ................. 0 ............(2,400) ................ 0 ........1,185,000 ................ 0 ................. 0 ................. 0 ............. 45,030 ..09/01/2023 .
70509V-AA-8 .. PEBBLEBROOK HOTEL TRUST ......................... ....... ..11/28/2023 . Various ................... ..................... ......... 1,458,288 .......... 1,775,000 ......... 1,885,000 ..........1,464,995 ..........384,788 ......... (11,574) ................. 0 ...........373,214 ................ 0 ........1,838,210 ................ 0 ........ (379,922) ........ (379,922) ............. 22,681 ..12/15/2026 .
097023-CH-6 .. BOEING CO ........................................... ....... ..06/02/2023 . Various ................... ..................... ............. 37,694 .............. 40,000 ............. 27,600 ............. 37,719 ...........(5,382) ...............853 ................. 0 ............(4,530) ................ 0 ............33,189 ................ 0 ............ 4,505 ............ 4,505 ................. 741 ..05/01/2026 .
349553-AM-9 ... FORTIS INC .......................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 99,275 ............. 107,000 ............117,754 ............. 99,375 ................. 0 ...........(1,690) ................. 0 ............(1,690) ................ 0 ...........113,526 ................ 0 ......... (14,251) ......... (14,251) .............. 4,060 ..10/04/2026 .
06540X-BG-5 .. BANK 2019-BNK22 A4 - CMBS ....................... ....... ..03/13/2023 . EMM ......................... ..................... ............177,188 ............. 200,000 ............ 205,998 ............ 174,345 ...........29,864 ............. (122) ................. 0 ............29,741 ................ 0 ...........204,087 ................ 0 ......... (26,899) ......... (26,899) .............. 1,721 ..11/17/2062 .
71375U-AF-8 .. PERFICIENT INC ..................................... ....... ..02/02/2023 . Jefferies ................. ..................... ......... 1,281,592 ...........1,550,000 ......... 1,368,187 ......... 1,197,200 ..........200,382 ............ 3,557 ................. 0 ...........203,939 ................ 0 ........ 1,401,139 ................ 0 ........ (119,548) ........ (119,548) ................. 428 ..11/15/2026 .
097023-CN-3 ... BOEING CO ........................................... ....... ..07/28/2023 . Various ................... ..................... ............354,773 ............. 405,000 ............ 395,979 ............ 343,297 ...........54,879 ...............428 ................. 0 ............55,307 ................ 0 ...........398,604 ................ 0 ......... (43,831) ......... (43,831) ............. 10,896 ..02/01/2030 .
361841-AN-9 .. GLP CAPITAL LP / FIN II ......................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 48,231 .............. 50,000 ............. 49,950 ............. 47,814 ................. 0 ...............140 ................. 0 ................140 ................ 0 ............ 49,985 ................ 0 ...........(1,755) ...........(1,755) ...............2,233 ..09/01/2024 .
26884T-AT-9 .. ERAC USA FINANCE LLC ............................. ....... ..11/01/2023 . Maturity @ 100.00 ...... ..................... .........1,080,000 .......... 1,080,000 ......... 1,078,002 ......... 1,079,745 ................. 0 ...............255 ................. 0 ................255 ................ 0 ........1,080,000 ................ 0 ................. 0 ................. 0 ............. 29,160 ..11/01/2023 .
74319F-AA-5 .. BIORA THERAPEUTICS INC ........................... ....... ..12/21/2023 . PERSHING LLC ............. ..................... ............531,125 ............. 925,000 ............887,180 ............ 496,031 ..........399,153 ............ 9,014 ................. 0 .......... 408,167 ................ 0 ...........904,198 ................ 0 ........ (373,073) ........ (373,073) ............. 71,317 ..12/01/2025 .

097023-CP-8 .. BOEING CO ........................................... ....... ..01/04/2023 .
Citigroup Global 

Markets, Inc. ............ ..................... ............. 27,112 .............. 35,000 ............. 30,166 ............. 26,791 ............ 4,011 ................. 3 ................. 0 ............. 4,014 ................ 0 ............30,805 ................ 0 ...........(3,693) ...........(3,693) ................. 490 ..02/01/2035 .
36186C-BY-8 .. ALLY FINANCIAL INC ................................ ....... ..02/14/2023 . BARCLAYS CAPITAL INC. . ..................... ............563,185 ............. 514,000 ............721,841 ............ 532,696 ......... 160,609 ...........(2,222) ................. 0 ...........158,387 ................ 0 ...........691,084 ................ 0 ........ (127,899) ........ (127,899) ............. 11,993 ..11/01/2031 .
06541A-BM-1 .. BANK 2021-BNK31 XA - CMBS ....................... ....... ..12/01/2023 . Direct ..................... ..................... ................... 0 .....................0 .............. 4,688 ................(613) ...............613 ................. 0 ................. 0 ................613 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..02/18/2054 .
74624M-AB-8 .. PURE STORAGE INC ................................... ....... ..04/15/2023 . Various ................... ..................... ........16,257,167 ......... 16,242,000 ........ 15,586,550 ........ 16,958,612 ......(1,295,853) ...........59,942 ................. 0 .......(1,235,912) ................ 0 .......16,240,891 ................ 0 ...........16,275 ...........16,275 ............. 10,078 ..04/15/2023 .
097023-CQ-6 .. BOEING CO ........................................... ....... ..01/09/2023 . Various ................... ..................... ............232,685 ............. 320,000 ............ 290,835 ............ 219,971 ...........72,063 ................14 ................. 0 ............72,077 ................ 0 ...........292,048 ................ 0 ..........(59,363) ..........(59,363) ...............5,302 ..02/01/2050 .
36255M-AG-2 .. GS MORTGAGE SECURITIES TRUST ................... ....... ..02/15/2023 . PERSHING LLC ............. ..................... ......... 1,920,000 .......... 2,000,000 ......... 1,995,625 ......... 1,946,804 ...........48,821 ................. 0 ................. 0 ............48,821 ................ 0 ........ 1,995,625 ................ 0 ......... (75,625) ......... (75,625) ............. 15,926 ..10/10/2032 .
28000X-AA-6 .. EDGE 221 A2 - ABS ................................. ....... ..12/25/2023 . Paydown .................... ..................... .............. 3,750 ................3,750 ...............3,647 ...............3,649 ................. 0 ...............101 ................. 0 ................101 ................ 0 ............. 3,750 ................ 0 ................. 0 ................. 0 .................. 95 ..03/25/2052 .
753422-AF-1 .. RAPID7 INC .......................................... ....... ..04/20/2023 . Various ................... ..................... ......... 4,243,626 .......... 4,800,000 ......... 5,820,749 ......... 3,768,965 .......1,780,573 ......... (47,266) ................. 0 ........ 1,733,307 ................ 0 ........ 5,502,272 ................ 0 ......(1,258,646) ......(1,258,646) .............. 6,905 ..03/15/2027 .
097023-CY-9 .. BOEING CO ........................................... ....... ..07/13/2023 . Various ................... ..................... ............653,207 ............. 655,000 ............ 656,859 ............ 585,958 ...........14,928 ...............(64) ................. 0 ............14,864 ................ 0 .......... 656,718 ................ 0 ...........(3,510) ...........(3,510) ............. 18,849 ..05/01/2030 .
36262G-AD-3 .. GXO LOGISTICS INC ................................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 89,943 ............. 116,000 ............ 115,833 ............. 85,932 ................. 0 ................. 6 ................. 0 .................. 6 ................ 0 ...........115,846 ................ 0 ..........(25,903) ..........(25,903) ...............3,144 ..07/15/2031 .
06541T-BL-2 .. BANK 2020-BNK29 XA - CMBS ....................... ....... ..12/01/2023 . Direct ..................... ..................... ................... 0 .....................0 ...............4,112 ................ (327) ...............327 ................. 0 ................. 0 ................327 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..11/17/2053 .
75737F-AC-2 .. REDFIN CORP ......................................... ....... ..01/04/2023 . Jefferies ................. ..................... ............494,900 ............. 808,000 ............ 795,410 ............ 476,675 ..........322,472 ................ 44 ................. 0 ...........322,516 ................ 0 ...........799,191 ................ 0 ........ (304,291) ........ (304,291) ....................0 ..10/15/2025 .
097023-DC-6 .. BOEING CO ........................................... ....... ..05/03/2023 . Various ................... ..................... ............228,563 ............. 250,000 ............ 249,840 ............ 220,089 ...........29,772 ................. 5 ................. 0 ............29,777 ................ 0 ...........249,866 ................ 0 ......... (21,302) ......... (21,302) .............. 6,788 ..02/01/2031 .
36264F-AK-7 .. HALEON US CAPITAL LLC ............................ ....... ..01/31/2023 . HSBC SECURITIES, INC. .. ..................... ............375,193 ............. 397,000 ............ 396,228 ............ 370,155 ................. 0 ................79 ................. 0 ................. 79 ................ 0 ...........396,270 ................ 0 ......... (21,078) ......... (21,078) ............. 10,454 ..03/24/2027 .
31573W-AB-7 .. EFMT 202 A2 - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,546 ................5,546 ...............5,546 ...............5,542 ................. 0 ................. 4 ................. 0 .................. 4 ................ 0 ............. 5,546 ................ 0 ................. 0 ................. 0 .................. 28 ..10/25/2065 .
75737F-AE-8 .. REDFIN CORP ......................................... ....... ..01/30/2023 . Various ................... ..................... ......... 1,620,678 ...........3,275,000 ......... 3,263,182 ..........1,492,506 ....... 1,772,347 ...............382 ................. 0 ........ 1,772,729 ................ 0 ........ 3,265,235 ................ 0 ......(1,644,557) ......(1,644,557) .............. 5,037 ..04/01/2027 .
097023-DG-7 .. BOEING CO ........................................... ....... ..06/23/2023 . Various ................... ..................... ......... 1,443,351 ...........1,565,000 ......... 1,565,000 ......... 1,421,896 ..........143,104 ................. 0 ................. 0 ...........143,104 ................ 0 ........1,565,000 ................ 0 ........ (121,649) ........ (121,649) ............. 28,373 ..02/04/2026 .

36267V-AG-8 .. GE HEALTHCARE TECH INC ........................... ....... ..06/07/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............240,995 ............. 241,000 ............ 240,995 ............ 247,199 ...........(6,204) ................. 0 ................. 0 ............(6,204) ................ 0 ...........240,995 ................ 0 ................. 0 ................. 0 .............. 7,724 ..03/15/2030 .
06542B-BH-9 .. BANK 2021-BNK32 A5 - CMBS ....................... ....... ..09/20/2023 . EMM ......................... ..................... ............162,508 ............. 200,000 ............ 205,992 ............ 166,852 ...........38,220 ............. (430) ................. 0 ............37,791 ................ 0 ...........204,642 ................ 0 ..........(42,135) ..........(42,135) .............. 4,261 ..04/17/2054 .
76029L-AA-8 .. REPAY HOLDINGS CORP ............................... ....... ..02/07/2023 . Various ................... ..................... ......... 4,567,358 ...........5,758,000 ......... 4,724,755 ..........4,197,205 ..........697,465 ...........19,368 ................. 0 ...........716,833 ................ 0 ........ 4,914,038 ................ 0 ........ (346,680) ........ (346,680) ....................0 ..02/01/2026 .
099724-AJ-5 ... BORGWARNER INC ..................................... ....... ..09/11/2023 . ASSGN ...................... ..................... ............126,754 ............. 131,000 ............ 129,632 ............ 125,497 ............ 5,019 ...............149 ................. 0 ............. 5,168 ................ 0 ...........130,665 ................ 0 ...........(3,911) ...........(3,911) ...............4,409 ..03/15/2025 .

370334-CC-6 ... GENERAL MILLS INC ................................. ....... ..05/24/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............854,302 ............. 852,000 ............ 854,221 ............ 853,844 ...........(1,935) ................85 ................. 0 ............(1,850) ................ 0 ...........851,994 ................ 0 ............ 2,308 ............ 2,308 ............. 28,274 ..10/17/2023 .
316773-DA-5 .. FIFTH THIRD BANCORP ............................... ....... ..05/03/2023 . EMM ......................... ..................... ......... 1,779,120 .......... 2,000,000 ......... 2,144,280 ......... 2,096,817 ................. 0 ...........(7,570) ................. 0 ............(7,570) ................ 0 ........ 2,089,246 ................ 0 ........ (310,126) ........ (310,126) ............. 25,500 ..05/05/2027 .
76680R-AH-0 .. RINGCENTRAL INC .................................... ....... ..07/12/2023 . Various ................... ..................... ......... 7,956,431 ...........9,662,000 ......... 9,629,965 ......... 7,581,163 ....... 2,057,834 ...............987 ................. 0 ........ 2,058,821 ................ 0 ........ 9,639,984 ................ 0 ......(1,683,554) ......(1,683,554) ....................0 ..03/15/2026 .
10554M-AA-8 .. BRASS 8 A1 - CMO/RMBS ............................ D...... ..08/16/2023 . Paydown .................... ..................... ............. 53,418 ...............53,418 ............. 53,418 ............. 53,461 ...............(44) ................. 0 ................. 0 ................(44) ................ 0 ............53,418 ................ 0 ................. 0 ................. 0 .............. 1,510 ..11/16/2066 .
37045V-AE-0 .. GENERAL MOTORS CO ................................. ....... ..03/01/2023 . CALLED BONDS FULL ....... ..................... ......... 2,145,938 ...........2,146,000 ......... 2,379,957 ..........2,139,226 ...........70,431 ......... (13,511) ................. 0 ............56,920 ................ 0 ........ 2,196,146 ................ 0 ......... (50,208) ......... (50,208) ............. 43,000 ..10/02/2023 .
08161B-AZ-6 .. BMARK 2018-B3 AAB - CMBS ........................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 46,989 ...............46,989 ............. 52,303 ............. 45,236 ............ 5,280 ...........(3,526) ................. 0 ............. 1,753 ................ 0 ............46,989 ................ 0 ................. 0 ................. 0 .............. 1,314 ..04/12/2051 .
803607-AC-4 .. SAREPTA THERAPEUTICS INC ........................ ....... ..01/05/2023 . NMRA ....................... ..................... ......... 4,044,852 ...........3,575,000 ......... 3,588,538 ......... 4,116,849 ........ (529,003) ...............(60) ................. 0 ......... (529,063) ................ 0 ........3,587,786 ................ 0 ......... 457,066 ......... 457,066 ............. 14,027 ..09/15/2027 .
110122-DQ-8 .. BRISTOL-MYERS SQUIBB CO ......................... ....... ..01/18/2023 . Various ................... ..................... ............158,387 ............. 192,000 ............191,679 ............ 151,764 ........... 39,979 ................. 2 ................. 0 ............39,981 ................ 0 ...........191,746 ................ 0 ..........(33,359) ..........(33,359) ................. 518 ..11/13/2030 .
37045X-DR-4 ... GENERAL MOTORS FINL CO ........................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... .............80,097 .............. 90,000 ............. 89,912 ............. 78,712 ................. 0 ................15 ................. 0 ................. 15 ................ 0 ............ 89,933 ................ 0 ...........(9,835) ...........(9,835) .............. 2,850 ..02/26/2027 .
316773-DJ-6 .. FIFTH THIRD BANCORP ............................... ....... ..05/10/2023 . EMM ......................... ..................... ............249,388 ............. 250,000 ............250,000 ............ 250,000 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........250,000 ................ 0 ............. (612) ............. (612) .............. 8,540 ..10/27/2028 .

81180W-BK-6 .. SEAGATE HDD CAYMAN ................................ C...... ..12/14/2023 .
Morgan Stanley & Co. 

LLC ......................... ..................... ......... 2,300,820 .......... 1,900,000 ......... 1,900,000 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ........1,900,000 ................ 0 ......... 400,820 ......... 400,820 ............. 17,549 ..06/01/2028 .
110122-EC-8 .. BRISTOL-MYERS SQUIBB CO ......................... ....... ..12/18/2023 . Barclays Bank ............ ..................... ............105,198 .............. 89,000 ............. 88,987 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............88,987 ................ 0 ...........16,211 ...........16,211 ................. 585 ..11/15/2063 .
378272-BG-2 .. GLENCORE FUNDING LLC ............................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 59,991 .............. 74,000 ............. 73,832 ............. 59,134 ................. 0 ...............243 ................. 0 ................243 ................ 0 ............73,856 ................ 0 ......... (13,864) ......... (13,864) ...............2,472 ..09/23/2031 .
08162R-AF-4 .. BMARK 2021-B23 XA - CMBS ........................ ....... ..12/01/2023 . Direct ..................... ..................... ................... 0 .....................0 .............. 1,175 ................(117) ...............117 ................. 0 ................. 0 ................117 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..02/18/2054 .
816850-AE-1 .. SEMTECH CORP ........................................ ....... ..10/23/2023 . Various ................... ..................... ......... 7,871,385 .......... 8,100,000 ......... 8,321,798 ..........8,249,312 ...........70,523 ......... (26,733) ................. 0 ............43,790 ................ 0 ........ 8,293,102 ................ 0 ........ (421,717) ........ (421,717) ............102,835 ..11/01/2027 .
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11043X-AB-9 .. BRITISH AIRWAYS 2019-1 PASS THROUGH TRUS .... ....... ..12/15/2023 . Paydown .................... ..................... .............67,174 .............. 67,174 ............. 67,174 ............. 57,304 ............ 9,870 ................. 0 ................. 0 ............. 9,870 ................ 0 ............67,174 ................ 0 ................. 0 ................. 0 .............. 1,406 ..12/15/2030 .

37959G-AB-3 .. GLOBAL ATLANTIC FIN CO ........................... ....... ..06/14/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............725,121 ............. 977,000 ............977,009 ............ 719,121 ..........257,886 ................. 5 ................. 0 ...........257,891 ................ 0 ...........977,012 ................ 0 ........ (251,891) ........ (251,891) ............. 14,607 ..06/15/2031 .
337915-AA-0 .. HUNTINGTON BANCSHARES INC ....................... ....... ..02/04/2023 . Maturity @ 100.00 ...... ..................... ......... 1,835,000 ...........1,835,000 ......... 1,834,413 ..........1,834,993 ................. 0 ................. 7 ................. 0 .................. 7 ................ 0 ........1,835,000 ................ 0 ................. 0 ................. 0 ............. 39,911 ..02/04/2023 .

816850-AF-8 .. SEMTECH CORP ........................................ ....... ..12/14/2023 .
JP MORGAN SECURITIES 

INC. ....................... ..................... ............369,943 ............. 425,000 ............ 446,073 ....................0 ................. 0 ............. (774) ................. 0 .............. (774) ................ 0 ...........445,299 ................ 0 ......... (75,356) ......... (75,356) ...............4,355 ..11/01/2027 .
11135E-AA-2 .. BROADSTONE NET LEASE LLC ........................ ....... ..05/23/2023 . Morgan Stanley ........... ..................... ............. 33,595 .............. 47,000 ............. 46,914 ............. 35,220 ...........11,704 ................. 3 ................. 0 ............11,707 ................ 0 ............46,927 ................ 0 ..........(13,332) ..........(13,332) ................. 849 ..09/15/2031 .
38141G-VR-2 .. GOLDMAN SACHS GROUP INC .......................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 90,210 .............. 93,000 ............. 92,241 ............. 90,889 ................. 0 ............. (280) ................. 0 .............. (280) ................ 0 ............92,719 ................ 0 ...........(2,509) ...........(2,509) ...............4,723 ..10/21/2025 .
08163B-BF-7 .. BMARK 2020-B22 XA - CMBS ........................ ....... ..12/01/2023 . Direct ..................... ..................... ................... 0 .....................0 ................. 574 ................. (69) ................ 69 ................. 0 ................. 0 ................. 69 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..01/16/2054 .
819047-AB-7 .. SHAKE SHACK INC .................................... ....... ..06/13/2023 . Various ................... ..................... ......... 1,812,517 ...........2,400,000 ......... 2,086,637 ..........1,583,723 ..........558,897 ............ 8,655 ................. 0 ...........567,552 ................ 0 ........ 2,151,275 ................ 0 ........ (338,758) ........ (338,758) ....................0 ..03/01/2028 .

11135F-BE-0 .. BROADCOM INC ........................................ ....... ..09/22/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ............. 74,380 .............. 87,000 ............. 86,776 ............. 73,482 ........... 13,354 ................ 23 ................. 0 ............13,376 ................ 0 ............86,858 ................ 0 ......... (12,478) ......... (12,478) .............. 1,890 ..02/15/2028 .
38141G-WB-6 .. GOLDMAN SACHS GROUP INC .......................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............199,925 ............. 210,000 ............ 238,793 ............ 199,882 ................. 0 ............. (527) ................. 0 .............. (527) ................ 0 ...........227,047 ................ 0 ......... (27,121) ......... (27,121) .............. 9,277 ..01/26/2027 .
33830J-AC-9 ... GUYS 211 A2 - RMBS ................................ ....... ..01/25/2023 . Paydown .................... ..................... .............. 1,875 ................1,875 .............. 1,875 ...............1,875 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 1,875 ................ 0 ................. 0 ................. 0 .................. 12 ..07/25/2051 .
82452J-AD-1 ... SHIFT4 PAYMENTS INC ............................... ....... ..12/11/2023 . Various ................... ..................... ......... 8,651,254 ...........9,840,000 ......... 9,643,195 ......... 8,280,569 ....... 1,384,965 ...........35,936 ................. 0 ........ 1,420,901 ................ 0 ........9,701,470 ................ 0 ..... (1,050,217) ..... (1,050,217) ............. 55,476 ..08/01/2027 .
11135F-BJ-9 .. BROADCOM INC ........................................ ....... ..07/12/2023 . ROYAL BANK OF CANADA ... ..................... ............. 98,769 ............. 134,000 ............. 99,239 ............. 95,144 ............ 4,412 ...............588 ................. 0 ............. 5,000 ................ 0 ...........100,144 ................ 0 ...........(1,375) ...........(1,375) .............. 4,286 ..02/15/2041 .
38869P-AP-9 .. GRAPHIC PACKAGING INTERN ........................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............107,916 ............. 122,000 ............122,000 ............ 106,337 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........122,000 ................ 0 ......... (14,084) ......... (14,084) ...............2,235 ..04/15/2026 .
08163E-BD-6 .. BMARK 2021-B26 A5 - CMBS ........................ ....... ..09/20/2023 . EMM ......................... ..................... ............117,006 ............. 150,000 ............157,031 ............ 124,603 ...........31,397 ............. (497) ................. 0 ............30,900 ................ 0 ...........155,504 ................ 0 ......... (38,498) ......... (38,498) .............. 3,157 ..06/17/2054 .

82509L-AA-5 .. SHOPIFY INC ......................................... ....... ..11/10/2023 .
JP MORGAN SECURITIES 

INC. ....................... ..................... ............514,945 ............. 575,000 ............ 489,898 ............ 490,575 ............ 9,726 ...........15,476 ................. 0 ............ 25,203 ................ 0 ...........515,777 ................ 0 ............. (833) ............. (833) ................. 565 ..11/01/2025 .
12189L-BJ-9 .. BURLINGTON NORTHERN SANTA FE LLC .............. ....... ..01/18/2023 . Bank of America ......... ..................... ............307,967 ............. 318,000 ............ 317,255 ............ 282,470 ...........34,810 ................. 2 ................. 0 ............34,812 ................ 0 ...........317,282 ................ 0 ...........(9,315) ...........(9,315) .............. 8,766 ..01/15/2053 .
404119-BQ-1 .. HCA INC .............................................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 46,527 .............. 47,000 ............. 49,705 ............. 46,761 ................. 0 ............. (581) ................. 0 .............. (581) ................ 0 ............47,947 ................ 0 ...........(1,420) ...........(1,420) .............. 2,986 ..04/15/2025 .
346845-AC-4 ... FORT BENNING FAMILY COMMUNITIES LLC .......... ....... ..07/15/2023 . Paydown .................... ..................... ............. 36,075 .............. 36,075 ............. 31,851 ............. 33,107 ................. 0 ............ 2,968 ................. 0 ............. 2,968 ................ 0 ............36,075 ................ 0 ................. 0 ................. 0 ................. 334 ..01/15/2036 .
83304A-AF-3 .. SNAP INC ............................................. ....... ..10/25/2023 . Various ................... ..................... ......... 4,548,333 ...........6,125,000 ......... 5,405,502 ..........4,265,012 .......1,248,161 ...........70,555 ................. 0 ........1,318,715 ................ 0 ........ 5,583,727 ................ 0 ......(1,035,394) ......(1,035,394) ....................0 ..05/01/2027 .
12327B-AA-4 .. BJETS 211 A - ABS ................................. ....... ..12/15/2023 . Paydown .................... ..................... ............. 96,822 ...............96,822 ............. 96,963 ............. 84,516 ...........12,410 ............. (105) ................. 0 ............12,305 ................ 0 ............96,822 ................ 0 ................. 0 ................. 0 ................. 957 ..04/15/2036 .
43283A-AA-3 .. HILTON GRAND VACATIONS TRUST ................... ....... ..10/25/2023 . CALLED BONDS FULL ....... ..................... ............349,998 ............. 349,998 ............ 343,143 ............ 344,497 ...........(1,354) ................. 0 ................. 0 ............(1,354) ................ 0 ...........343,143 ................ 0 ............ 6,855 ............ 6,855 .............. 6,296 ..12/26/2028 .
08163H-AE-8 .. BMARK 2021-B27 A5 - CMBS ........................ ....... ..03/09/2023 . EMM ......................... ..................... ......... 1,647,207 ...........2,050,000 ......... 2,111,358 ......... 1,664,000 ..........438,576 ...........(1,181) ................. 0 ...........437,395 ................ 0 ........ 2,101,395 ................ 0 ........ (454,188) ........ (454,188) ............. 13,882 ..07/15/2054 .
842587-DN-4 ... SOUTHERN CO ......................................... ....... ..12/27/2023 . Various ................... ..................... ......... 4,462,457 ...........4,461,000 ......... 4,447,421 ....................0 ................. 0 ............ 2,662 ................. 0 ............. 2,662 ................ 0 ........ 4,450,083 ................ 0 ...........12,374 ...........12,374 ............. 91,006 ..12/15/2025 .
12513G-BG-3 .. CDW LLC .............................................. ....... ..05/03/2023 . Barclays Bank PLC ...... ..................... ............. 22,795 .............. 25,000 ............. 22,292 ............. 22,195 ...............368 ...............191 ................. 0 ................559 ................ 0 ............ 22,754 ................ 0 ................41 ................41 ................. 284 ..12/01/2026 .

43285H-AA-6 .. HILTON GRAND VACATIONS TRUST ................... ....... ..12/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 46,316 .............. 46,316 ............. 44,492 ............. 43,541 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 44,492 ................ 0 ............ 1,824 ............ 1,824 .............. 1,079 ..02/25/2039 .
36168W-AC-5 .. GCAT 22NQM5 A3 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 46,563 ...............46,563 ............. 43,921 ............. 44,030 ................. 0 ............ 2,533 ................. 0 ............. 2,533 ................ 0 ............46,563 ................ 0 ................. 0 ................. 0 .............. 1,207 ..08/25/2067 .
848637-AF-1 .. SPLUNK INC .......................................... ....... ..09/21/2023 . Various ................... ..................... ......... 5,611,926 .......... 6,000,000 ......... 4,936,710 ......... 5,063,790 ........ (104,732) ..........154,333 ................. 0 ............49,601 ................ 0 ........ 5,113,391 ................ 0 ..........498,535 ..........498,535 ............. 52,500 ..06/15/2027 .
12549B-AY-4 .. CIFC 2013-II A12 - CDO ........................... C...... ..10/18/2023 . Paydown .................... ..................... ............. 15,194 ...............15,194 ............. 15,194 ............. 15,004 ...............191 ................. 0 ................. 0 ................191 ................ 0 ............15,194 ................ 0 ................. 0 ................. 0 ................. 716 ..10/18/2030 .

43815P-AB-5 .. HONDA AUTO RECEIVABLES OWNER T ................ ....... ..08/18/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............731,074 ............. 731,074 ............ 724,049 ............ 723,938 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........724,049 ................ 0 ............ 7,025 ............ 7,025 ............. 21,604 ..03/18/2025 .
08163M-AE-7 .. BMARK 2021-B31 A5 - CMBS ........................ ....... ..09/20/2023 . EMM ......................... ..................... ............159,766 ............. 200,000 ............ 205,985 ............ 165,393 ...........40,017 ............. (413) ................. 0 ............39,604 ................ 0 ...........204,997 ................ 0 ..........(45,231) ..........(45,231) .............. 4,300 ..12/17/2054 .
852234-AJ-2 ... BLOCK INC ........................................... ....... ..01/10/2023 . MERRILL LYNCH & CO ..... ..................... ............103,836 ............. 125,000 ............. 96,979 ............ 101,141 ............. (603) ...............181 ................. 0 ...............(423) ................ 0 .......... 100,718 ................ 0 ............ 3,118 ............ 3,118 ....................0 ..05/01/2026 .
12563L-AS-6 .. CLIF 203 A - ABS .................................. ....... ..12/18/2023 . Paydown .................... ..................... .............66,150 .............. 66,150 ............. 66,136 ............. 57,383 ............ 8,756 ................11 ................. 0 ............. 8,767 ................ 0 ............66,150 ................ 0 ................. 0 ................. 0 ................. 716 ..10/18/2045 .
446413-AZ-9 .. HUNTINGTON INGALLS INDUS ........................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 64,569 .............. 77,000 ............. 77,000 ............. 63,589 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............77,000 ................ 0 ......... (12,431) ......... (12,431) .............. 1,753 ..08/16/2028 .
36169D-AA-0 .. GCAT 23NQM2 A1 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............136,786 ............. 136,786 ............137,128 ....................0 ................. 0 ............. (342) ................. 0 ...............(342) ................ 0 .......... 136,786 ................ 0 ................. 0 ................. 0 .............. 2,677 ..11/25/2067 .
866082-AA-8 .. SUMMIT HOTEL PROPERTIES INC .................... ....... ..12/18/2023 . Various ................... ..................... ......... 2,217,793 ...........2,625,000 ..........2,595,424 ..........2,244,375 ..........362,006 ............ 3,641 ................. 0 ...........365,647 ................ 0 ........ 2,610,022 ................ 0 ........ (392,229) ........ (392,229) ............. 39,406 ..02/15/2026 .
12565C-AA-3 .. CIM 2021-NR2 A1 - RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............162,006 ............. 162,006 ............162,005 ............ 149,207 ...........12,793 ................. 6 ................. 0 ............12,799 ................ 0 .......... 162,006 ................ 0 ................. 0 ................. 0 ...............2,133 ..07/25/2059 .
45674C-AA-1 .. INFOR INC ............................................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 49,959 .............. 55,000 ............. 54,935 ............. 49,726 ................. 0 ................12 ................. 0 ................. 12 ................ 0 ............54,971 ................ 0 ...........(5,012) ...........(5,012) ................. 985 ..07/15/2025 .
084659-AM-3 .. BERKSHIRE HATHAWAY ENERGY CO ................... ....... ..05/01/2023 . EMM ......................... ..................... ............331,730 ............. 350,000 ............ 394,520 ............ 323,799 ...........57,733 ...........(2,028) ................. 0 ............55,705 ................ 0 ...........379,504 ................ 0 ......... (47,774) ......... (47,774) .............. 6,256 ..04/15/2028 .
87874R-AC-4 .. TECHTARGET INC ..................................... ....... ..01/30/2023 . Various ................... ..................... ......... 4,557,661 ...........5,500,000 ......... 4,893,076 ......... 4,190,063 ..........787,915 ............ 8,485 ................. 0 ...........796,400 ................ 0 ........ 4,986,462 ................ 0 ........ (428,801) ........ (428,801) ....................0 ..12/15/2026 .
12565K-AA-5 .. CLIF 211 A - ABS .................................. ....... ..12/18/2023 . Paydown .................... ..................... ............. 21,371 .............. 21,371 ............. 21,371 ............. 18,195 ............ 3,177 ................. 0 ................. 0 ............. 3,177 ................ 0 ............21,371 ................ 0 ................. 0 ................. 0 ................. 190 ..02/18/2046 .

459506-AQ-4 ... INTL FLAVOR + FRAGRANCES ........................ ....... ..08/09/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............389,712 ............. 505,000 ............ 504,990 ............ 401,895 ..........103,095 ............ 2,410 ................. 0 ...........105,505 ................ 0 ...........464,569 ................ 0 ......... (74,857) ......... (74,857) .............. 8,591 ..11/01/2030 .
36262A-AD-6 .. GSMBS 2021-PJ3 A4 - CMO/RMBS ................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 56,299 ...............56,299 ............. 57,143 ............. 57,626 ................. 0 ...........(1,327) ................. 0 ............(1,327) ................ 0 ............ 56,299 ................ 0 ................. 0 ................. 0 ................. 737 ..08/25/2051 .
87874R-AD-2 .. TECHTARGET INC ..................................... ....... ..07/12/2023 . Various ................... ..................... ......... 3,669,991 .......... 4,700,000 ......... 4,258,716 ......... 3,979,810 ..........697,802 ...........28,239 ................. 0 ...........726,041 ................ 0 ........ 4,357,706 ................ 0 ........ (687,715) ........ (687,715) ....................0 ..12/15/2026 .
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12567R-AA-8 .. CIM 2021-R6 A1 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 56,454 ...............56,454 ............. 56,454 ............. 49,712 ............ 6,751 ................(9) ................. 0 ............. 6,742 ................ 0 ............ 56,454 ................ 0 ................. 0 ................. 0 ................. 439 ..07/25/2061 .

46590X-AF-3 .. JBS USA/FOOD/FINANCE ............................. ....... ..07/18/2023 .
BARCLAYS BANK PLC 

LONDON BRANCH ............ ..................... ............185,272 ............. 216,000 ............ 212,471 ............ 178,645 ........... 34,242 ...............242 ................. 0 ............ 34,484 ................ 0 ...........213,129 ................ 0 ......... (27,857) ......... (27,857) .............. 6,050 ..02/02/2029 .
084664-DA-6 .. BERKSHIRE HATHAWAY FINANCE CORP ............... ....... ..01/18/2023 . EMM ......................... ..................... ............417,243 ............. 460,000 ............ 459,839 ............ 398,493 ...........61,357 ................. 1 ................. 0 ............61,358 ................ 0 ...........459,851 ................ 0 ......... (42,608) ......... (42,608) ...............4,592 ..03/15/2032 .
87918A-AF-2 .. TELADOC HEALTH INC ................................ ....... ..01/13/2023 . Various ................... ..................... ......... 1,898,843 ...........2,400,000 ..........2,059,532 ..........1,844,893 ..........264,373 ............ 2,089 ................. 0 ...........266,462 ................ 0 ........ 2,111,355 ................ 0 ........ (212,512) ........ (212,512) ...............3,505 ..06/01/2027 .
12592B-AP-9 ... CNH INDUSTRIAL CAPITAL LLC ...................... ....... ..04/06/2023 . JP Morgan ................. ..................... ............221,006 ............. 218,000 ............216,581 ............ 218,477 ...........(1,801) ...............121 ................. 0 ............(1,680) ................ 0 ...........216,797 ................ 0 ............ 4,209 ............ 4,209 ...............5,842 ..10/14/2025 .

46616M-AA-8 .. 321 HENDERSON RECEIVABLES LLC .................. ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............17,775 .............. 17,775 ............. 18,297 ............. 17,295 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............18,297 ................ 0 ............. (522) ............. (522) ................. 594 ..12/15/2048 .
41161P-G7-2 .. HVMLT 2006-BU1 2AA - RMBS ....................... ....... ..12/19/2023 . Paydown .................... ..................... ............. 29,502 ...............29,501 ............. 14,455 ............. 17,093 ................. 0 ...........12,409 ................. 0 ............12,409 ................ 0 ............ 29,502 ................ 0 ................. 0 ................. 0 ................. 576 ..02/19/2046 .
88554D-AD-8 .. 3D SYSTEMS CORP .................................... ....... ..12/13/2023 . Various ................... ..................... ......... 5,183,246 .......... 6,730,000 ......... 5,460,649 ......... 5,689,201 ..........749,929 ..........122,449 ................. 0 ...........872,378 ................ 0 ........ 5,869,115 ................ 0 ........ (685,869) ........ (685,869) ....................0 ..11/15/2026 .
12592B-AQ-7 .. CNH INDUSTRIAL CAPITAL LLC ...................... ....... ..07/13/2023 . Morgan Stanley ........... ..................... ............. 60,539 .............. 62,000 ............. 61,291 ....................0 ................. 0 ................ 34 ................. 0 ................. 34 ................ 0 ............61,325 ................ 0 ............. (787) ............. (787) ................. 760 ..04/10/2028 .

46625H-RY-8 .. JPMORGAN CHASE + CO ............................... ....... ..08/23/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ......... 1,466,739 ...........1,557,000 ..........1,523,525 ......... 1,456,704 ................. 0 ............ 4,150 ................. 0 ............. 4,150 ................ 0 ........ 1,529,918 ................ 0 ......... (63,179) ......... (63,179) ............. 61,168 ..02/01/2028 .
08763Q-AA-0 .. BTNY2 2 A1 - CDO .................................. C...... ..10/30/2023 . Paydown .................... ..................... ............. 46,309 ...............46,309 ............. 45,382 ..............45,549 ...............244 ...............515 ................. 0 ................760 ................ 0 ............46,309 ................ 0 ................. 0 ................. 0 ...............2,649 ..04/30/2031 .
90041L-AE-5 .. TURNING POINT BRANDS INC ........................ ....... ..06/15/2023 . Various ................... ..................... ......... 9,844,969 ......... 10,417,000 ......... 8,952,269 ..........9,284,220 ..........453,882 ...........93,749 ................. 0 ...........547,631 ................ 0 ........ 9,831,851 ................ 0 ...........13,117 ...........13,117 ............184,415 ..07/15/2024 .
126192-AF-0 .. COMM 2012-LC4 B - CMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,728 .............. 12,727 ............. 12,807 ............. 12,671 ................ 57 ................. 0 ................. 0 ................. 57 ................ 0 ............12,728 ................ 0 ................. 0 ................. 0 ................. 280 ..12/12/2044 .

46647P-DK-9 .. JPMORGAN CHASE + CO ............................... ....... ..12/13/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............846,060 ............. 844,000 ............844,000 ............ 829,939 ...........14,061 ................. 0 ................. 0 ............14,061 ................ 0 ...........844,000 ................ 0 ............ 2,060 ............ 2,060 ............. 34,044 ..09/14/2033 .
44590H-BD-7 ... HAWT 21INV1 A27 - CMO/RMBS ..................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 69,359 ...............69,359 ............. 70,237 ............. 70,179 ................. 0 ............. (820) ................. 0 .............. (820) ................ 0 ............ 69,359 ................ 0 ................. 0 ................. 0 .............. 1,044 ..07/25/2051 .
90353T-AJ-9 ... UBER TECHNOLOGIES INC ............................ ....... ..06/08/2023 . Various ................... ..................... ........10,074,342 ......... 11,302,000 ......... 9,544,820 ..........9,525,081 ...........84,347 ......... 140,427 ................. 0 ...........224,773 ................ 0 ........ 9,749,854 ................ 0 ..........324,488 ..........324,488 ....................0 ..12/15/2025 .
12624N-AC-4 ... COMM 2012-LTRT A2 - CMBS ........................ ....... ..12/01/2023 . Paydown .................... ..................... ............266,315 ............. 300,407 ............ 298,344 ............ 257,565 ........... 42,842 ................. 0 ................. 0 ............ 42,842 ................ 0 ...........300,407 ................ 0 ..........(34,092) ..........(34,092) .............. 1,576 ..10/07/2030 .
46817M-AJ-6 .. JACKSON FINANCIAL INC ............................ ....... ..11/22/2023 . MATURITY .................. ..................... ............405,766 ............. 407,000 ............406,856 ............ 391,860 ...........15,029 ...............102 ................. 0 ............15,131 ................ 0 ...........406,991 ................ 0 ...........(1,225) ...........(1,225) ...............4,245 ..11/22/2023 .
101137-AV-9 .. BOSTON SCIENTIFIC CORP ........................... ....... ..09/05/2023 . EMM ......................... ..................... ............162,878 ............. 165,000 ............ 179,042 ............ 161,921 ............ 7,768 ...........(2,933) ................. 0 ............. 4,835 ................ 0 .......... 166,756 ................ 0 ...........(3,878) ...........(3,878) .............. 5,772 ..03/01/2024 .
90353T-AL-4 .. UBER TECHNOLOGIES INC ............................ ....... ..11/29/2023 . Various ................... ..................... ......... 1,516,630 .......... 1,470,000 ......... 1,470,000 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ........1,470,000 ................ 0 ...........46,630 ...........46,630 ................. 227 ..12/01/2028 .
12624P-AJ-4 ... COMM 2012-CCRE3 AM - CMBS ....................... ....... ..11/01/2023 . Paydown .................... ..................... ............. 59,002 ...............59,002 ............. 59,435 ............. 54,156 ............ 4,846 ................. 0 ................. 0 ............. 4,846 ................ 0 ............59,002 ................ 0 ................. 0 ................. 0 .............. 1,331 ..10/17/2045 .
482480-AG-5 .. KLA CORP ............................................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 48,204 .............. 50,000 ............. 49,761 ............. 48,363 ................. 0 ............. (153) ................. 0 .............. (153) ................ 0 ............49,847 ................ 0 ...........(1,643) ...........(1,643) ...............2,653 ..03/15/2029 .
446413-AW-6 .. HUNTINGTON INGALLS INDUSTRIES INC ............. ....... ..08/16/2023 . Maturity @ 100.00 ...... ..................... ............250,000 ............. 250,000 ............ 241,163 ............ 244,743 ................. 0 ............ 5,257 ................. 0 ............. 5,257 ................ 0 ...........250,000 ................ 0 ................. 0 ................. 0 .............. 1,675 ..08/16/2023 .
91332U-AB-7 .. UNITY SOFTWARE INC ................................ ....... ..06/16/2023 . Various ................... ..................... ......... 3,378,367 ...........4,250,000 ......... 4,250,000 ......... 3,172,987 .......1,077,013 ................. 0 ................. 0 ........1,077,013 ................ 0 ........ 4,250,000 ................ 0 ........ (871,633) ........ (871,633) ....................0 ..11/15/2026 .
12624U-AC-8 .. COMM 2013-GAM A2 - CMBS ......................... ....... ..01/12/2023 . Paydown .................... ..................... ............231,125 ............. 231,125 ............ 239,918 ............ 229,768 ............ 1,357 ................. 0 ................. 0 ............. 1,357 ................ 0 ...........231,125 ................ 0 ................. 0 ................. 0 ................. 649 ..02/11/2028 .
49271V-AJ-9 .. KEURIG DR PEPPER INC ............................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 41,587 .............. 47,000 ............. 46,879 ............. 41,065 ................. 0 ...............(46) ................. 0 ................(46) ................ 0 ............46,912 ................ 0 ...........(5,325) ...........(5,325) .............. 1,754 ..05/01/2030 .
10569B-AA-5 .. BRAVO 2020-RPL2 A1 - CMO/RMBS .................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 44,396 ...............44,396 ............. 45,494 ............. 39,703 ............ 6,431 ...........(1,738) ................. 0 ............. 4,693 ................ 0 ............ 44,396 ................ 0 ................. 0 ................. 0 ................. 449 ..05/25/2059 .

928298-AP-3 ... VISHAY INTERTECHNOLOGY INC ...................... ....... ..09/08/2023 .
JP MORGAN SECURITIES 

INC. ....................... ..................... ......... 8,537,226 .......... 8,080,000 ......... 7,566,056 ......... 7,806,288 ...........17,799 ...........56,717 ................. 0 ............74,517 ................ 0 ........7,880,805 ................ 0 ..........656,422 ..........656,422 ............113,357 ..06/15/2025 .
12649F-EQ-7 .. CSMC 2014-11R 171 - CMO/RMBS ................... ....... ..09/27/2023 . Paydown .................... ..................... ............. 25,883 ...............25,883 ............. 24,589 ............. 25,629 ...............(26) ...............281 ................. 0 ................255 ................ 0 ............25,883 ................ 0 ................. 0 ................. 0 ................. 212 ..12/30/2036 .
49338L-AE-3 .. KEYSIGHT TECHNOLOGIES ............................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 38,542 .............. 39,000 ............. 40,294 ............. 38,103 ................. 0 ............. (270) ................. 0 .............. (270) ................ 0 ............39,696 ................ 0 ...........(1,154) ...........(1,154) .............. 2,217 ..04/06/2027 .
449786-AY-8 .. ING BANK NV ......................................... C...... ..09/25/2023 . Maturity @ 100.00 ...... ..................... ............785,000 ............. 785,000 ............781,413 ............ 784,664 ................. 0 ...............336 ................. 0 ................336 ................ 0 .......... 785,000 ................ 0 ................. 0 ................. 0 ............. 45,530 ..09/25/2023 .
94419L-AF-8 .. WAYFAIR INC ......................................... ....... ..11/28/2023 . Various ................... ..................... ......... 8,195,260 ......... 10,600,000 ......... 7,263,387 ......... 6,066,011 ....... 1,449,665 ......... 412,005 ................. 0 ........1,861,669 ................ 0 ........7,927,680 ................ 0 ......... 267,580 ......... 267,580 ............100,165 ..08/15/2026 .
12656P-AC-0 .. CSMC 2020-RPL3 A1 - CMO/RMBS ................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 28,057 .............. 28,057 ............. 28,056 ............. 27,351 ...............696 ................10 ................. 0 ................706 ................ 0 ............28,057 ................ 0 ................. 0 ................. 0 ................. 404 ..03/25/2060 .
50540R-AV-4 .. LABORATORY CORP OF AMER ......................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 70,296 .............. 74,000 ............. 73,829 ............. 70,011 ................. 0 ...............(80) ................. 0 ................(80) ................ 0 ............ 73,943 ................ 0 ...........(3,646) ...........(3,646) .............. 1,845 ..12/01/2024 .
10620W-AA-6 .. BELA 2012A-1 A - ABS ............................. ....... ..12/26/2023 . Paydown .................... ..................... ............. 45,998 ...............45,998 ............. 45,446 ............. 45,265 ............ 1,210 ............. (477) ................. 0 ................733 ................ 0 ............ 45,998 ................ 0 ................. 0 ................. 0 .............. 1,351 ..12/26/2035 .
94419L-AM-3 .. WAYFAIR INC ......................................... ....... ..01/20/2023 . Various ................... ..................... ......... 2,151,117 ...........2,962,000 ......... 2,172,165 ......... 1,910,311 ..........387,183 ...........11,975 ................. 0 ...........399,158 ................ 0 ........ 2,309,469 ................ 0 ........ (158,352) ........ (158,352) .............. 5,681 ..10/01/2025 .
12656T-AB-4 .. CSMC 2021-RPL2 A1A - CMO/RMBS .................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 35,781 .............. 35,781 ............. 35,781 ............. 28,511 ............ 7,266 ................. 4 ................. 0 ............. 7,270 ................ 0 ............35,781 ................ 0 ................. 0 ................. 0 ................. 219 ..01/26/2060 .
512807-AV-0 .. LAM RESEARCH CORP ................................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... .............82,668 ............. 100,000 ............. 99,670 ............. 81,722 ................. 0 ................ 29 ................. 0 ................. 29 ................ 0 ............99,760 ................ 0 ......... (17,092) ......... (17,092) .............. 1,986 ..06/15/2030 .
45276K-AA-5 .. IMPRL 22NQM3 A1 - RMBS ........................... ....... ..12/25/2023 . Paydown .................... ..................... ............111,727 ............. 111,727 ............111,726 ............111,701 ................. 0 ................26 ................. 0 ................. 26 ................ 0 .......... 111,727 ................ 0 ................. 0 ................. 0 .............. 3,157 ..05/25/2067 .
977852-AD-4 .. WOLFSPEED INC ...................................... ....... ..12/27/2023 . MERRILL LYNCH & CO ..... ..................... ......... 1,915,532 ...........2,825,000 ......... 2,825,000 ......... 2,825,000 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ........ 2,825,000 ................ 0 ........ (909,468) ........ (909,468) ...............4,022 ..12/01/2029 .
12657G-AA-3 .. CSMC 21RPL6 A1 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 43,345 ...............43,345 ............. 44,290 ............. 37,956 ............ 6,097 ............. (709) ................. 0 ............. 5,388 ................ 0 ............ 43,345 ................ 0 ................. 0 ................. 0 ................. 425 ..10/25/2060 .
548661-DR-5 .. LOWE S COS INC ..................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 82,535 .............. 89,000 ............. 88,875 ............. 82,327 ................. 0 ............. (224) ................. 0 ...............(224) ................ 0 ............88,920 ................ 0 ...........(6,385) ...........(6,385) ...............4,022 ..04/05/2029 .

10922N-AG-8 .. BRIGHTHOUSE FINANCIAL INC ....................... ....... ..02/09/2023 .
MILLENNIUM ADVISORS, 

LLC ......................... ..................... ............337,013 ............. 335,000 ............ 412,231 ............ 318,612 ...........82,936 ............. (921) ................. 0 ............82,015 ................ 0 ...........400,627 ................ 0 ......... (63,613) ......... (63,613) ...............4,397 ..05/15/2030 .
12658Y-AA-3 .. COLT 216 A1 - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 76,535 ...............76,535 ............. 65,393 ....................0 ................. 0 ...........11,142 ................. 0 ............11,142 ................ 0 ............76,535 ................ 0 ................. 0 ................. 0 ................. 508 ..12/27/2066 .
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55389P-AA-7 .. MVW OWNER TRUST .................................... ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............66,961 .............. 66,961 ............. 66,940 ............. 63,121 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............66,940 ................ 0 ................21 ................21 .............. 1,640 ..11/20/2036 .
465685-AR-6 .. ITC HOLDINGS CORP ................................. ....... ..05/11/2023 . EMM ......................... ..................... ............254,515 ............. 250,000 ............ 249,748 ............ 249,760 ................. 0 ................17 ................. 0 ................. 17 ................ 0 ...........249,777 ................ 0 ............ 4,738 ............ 4,738 .............. 8,009 ..09/22/2027 .
12660K-AC-5 .. CSMC 21RPL1 A1 - CMO/RMBS ....................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 45,780 .............. 45,780 ............. 45,780 ............. 43,190 ............ 2,590 ................. 0 ................. 0 ............. 2,590 ................ 0 ............45,780 ................ 0 ................. 0 ................. 0 ................. 379 ..09/27/2060 .

55389T-AA-9 .. MVW OWNER TRUST .................................... ....... ..11/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............118,443 ............. 118,443 ............118,411 ............ 108,209 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 118,411 ................ 0 ................ 32 ................ 32 .............. 1,115 ..01/22/2041 .
110122-CN-6 .. BRISTOL-MYERS SQUIBB CO ......................... ....... ..01/18/2023 . CITIBANK .................. ..................... ............. 23,338 .............. 24,000 ............. 23,945 ............. 22,880 ............ 1,086 ................. 0 ................. 0 ............. 1,087 ................ 0 ............23,967 ................ 0 ............. (629) ............. (629) .................. 75 ..06/15/2026 .
126650-BV-1 .. CVSPAS 2010 CTF - CMBS ........................... ....... ..12/10/2023 . Paydown .................... ..................... .................461 .................. 461 ................. 502 ................. 449 ................ 42 ...............(29) ................. 0 ................. 12 ................ 0 ................461 ................ 0 ................. 0 ................. 0 .................. 14 ..01/10/2033 .

55903V-AL-7 .. WARNERMEDIA HOLDINGS INC ........................ ....... ..05/01/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ......... 1,153,572 .......... 1,165,000 ......... 1,165,000 ............ 960,974 ..........204,026 ................. 0 ................. 0 ...........204,026 ................ 0 ........1,165,000 ................ 0 ......... (11,428) ......... (11,428) ............. 30,795 ..03/15/2032 .
46652V-AC-9 .. JPMMT 2021-4 A3 - CMO/RMBS ...................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 43,658 ...............43,658 ............. 44,334 ............. 44,763 ................. 0 ...........(1,105) ................. 0 ............(1,105) ................ 0 ............43,658 ................ 0 ................. 0 ................. 0 ................. 593 ..08/25/2051 .
126650-BY-5 .. CVSPAS 2011 CTF - CMBS ........................... ....... ..12/10/2023 . Paydown .................... ..................... ............105,502 ............. 105,502 ............ 105,502 ............ 103,603 ............ 1,899 ................. 0 ................. 0 ............. 1,899 ................ 0 ...........105,502 ................ 0 ................. 0 ................. 0 .............. 3,417 ..01/10/2034 .

59166E-AB-1 .. METLIFE SECURITIZATION TRUST ................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 33,970 ...............33,970 ............. 34,586 ............. 32,907 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............34,586 ................ 0 ............. (617) ............. (617) .............. 1,141 ..04/25/2058 .
110122-DQ-8 .. BRISTOL-MYERS SQUIBB CO ......................... ....... ..04/19/2023 . Various ................... ..................... ............223,398 ............. 274,000 ............ 271,643 ............ 216,581 ........... 55,505 ................66 ................. 0 ............ 55,572 ................ 0 ...........272,152 ................ 0 ......... (48,754) ......... (48,754) .............. 1,546 ..11/13/2030 .

126650-DP-2 .. CVS HEALTH CORP .................................... ....... ..08/09/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ..................... ............. 12,884 .............. 19,000 ............. 18,991 ............. 13,127 ............ 5,866 ................. 0 ................. 0 ............. 5,866 ................ 0 ............18,992 ................ 0 ...........(6,109) ...........(6,109) ................. 499 ..08/21/2040 .
595017-BC-7 .. MICROCHIP TECHNOLOGY INC ........................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 49,806 .............. 53,000 ............. 53,000 ............. 49,098 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............53,000 ................ 0 ...........(3,194) ...........(3,194) ................. 695 ..09/01/2024 .
46654W-BS-9 .. JPMMT 221 A15 - CMO/RMBS ........................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 40,484 ...............40,484 ............. 38,902 ............. 38,999 ................. 0 ............ 1,485 ................. 0 ............. 1,485 ................ 0 ............40,484 ................ 0 ................. 0 ................. 0 ................. 592 ..07/25/2052 .
12665U-AA-2 .. CVS HEALTH CORP - ABS ............................ ....... ..01/10/2023 . Paydown .................... ..................... ............. 65,148 .............. 71,591 ............. 75,707 ............. 65,148 ............ 9,728 ...............103 ................. 0 ............. 9,831 ................ 0 ............74,979 ................ 0 ...........(9,831) ...........(9,831) ....................0 ..01/10/2036 .
617446-8V-4 .. MORGAN STANLEY ..................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ......... 1,017,013 ...........1,149,000 ......... 1,084,805 ......... 1,007,029 ................. 0 ............ 7,283 ................. 0 ............. 7,283 ................ 0 ........ 1,097,149 ................ 0 ......... (80,136) ......... (80,136) ...............6,544 ..12/10/2026 .
110122-EC-8 .. BRISTOL-MYERS SQUIBB CO ......................... ....... ..12/18/2023 . Barclays Bank ............ ..................... ............. 41,370 .............. 35,000 ............. 34,995 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 34,995 ................ 0 ............ 6,375 ............ 6,375 ................. 230 ..11/15/2063 .
12665V-AA-0 .. CVSPAS 14 A2 - CMBS ............................... ....... ..12/10/2023 . Paydown .................... ..................... ............. 10,233 ...............10,233 ............. 10,221 ...............9,084 ............ 1,139 ................11 ................. 0 ............. 1,149 ................ 0 ............10,233 ................ 0 ................. 0 ................. 0 ................. 232 ..08/11/2036 .
61747Y-EA-9 .. MORGAN STANLEY ..................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 76,425 .............. 81,000 ............. 80,199 ............. 75,473 ................. 0 ...............205 ................. 0 ................205 ................ 0 ............80,522 ................ 0 ...........(4,097) ...........(4,097) ................. 695 ..05/30/2025 .
46817M-AS-6 .. JACKSON FINANCIAL INC ............................ ....... ..04/04/2023 . EMM ......................... ..................... ............250,075 ............. 250,000 ............ 249,963 ............ 249,964 ................. 0 ................. 1 ................. 0 .................. 1 ................ 0 ...........249,965 ................ 0 ...............110 ...............110 .............. 4,646 ..06/08/2032 .
12667F-LT-0 .. CWALT 2004-16CB 1A1 - CMO/RMBS ................ ....... ..12/01/2023 . Paydown .................... ..................... .............18,689 .............. 18,689 ............. 18,946 ............. 18,055 ...............809 ............. (175) ................. 0 ................634 ................ 0 ............18,689 ................ 0 ................. 0 ................. 0 ................. 602 ..07/25/2034 .
61747Y-ER-2 .. MORGAN STANLEY ..................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............371,869 ............. 386,000 ............ 384,491 ............ 367,661 ................. 0 ................90 ................. 0 ................. 90 ................ 0 ...........384,661 ................ 0 ......... (12,792) ......... (12,792) ...............9,793 ..04/20/2028 .
11133T-AE-3 .. BROADRIDGE FINANCIAL SOLUTIONS INC ........... ....... ..06/26/2023 . EMM ......................... ..................... ............328,484 ............. 400,000 ............403,108 ............ 325,672 ...........77,083 ............. (151) ................. 0 ............76,932 ................ 0 ...........402,604 ................ 0 ......... (74,120) ......... (74,120) .............. 6,847 ..05/01/2031 .
12667F-LZ-6 .. CWALT 2004-16CB 3A1 - CMO/RMBS ................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,074 .............. 19,074 ............. 19,336 ............. 18,548 ...............723 ............. (197) ................. 0 ................526 ................ 0 ............19,074 ................ 0 ................. 0 ................. 0 ................. 674 ..08/25/2034 .

61747Y-EU-5 .. MORGAN STANLEY ..................................... ....... ..04/19/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............455,650 ............. 468,000 ............ 439,223 ............ 441,120 ...........(1,437) ...............270 ................. 0 ............(1,167) ................ 0 ...........445,031 ................ 0 ...........10,619 ...........10,619 .............. 8,488 ..07/20/2033 .
477164-AA-5 .. JETBLUE AIRWAYS CORPORATION 2020-1 PASS ..... ....... ..11/15/2023 . Paydown .................... ..................... ............. 93,575 ...............93,575 ............. 93,575 ............. 93,578 ................. 0 ................(3) ................. 0 ................. (3) ................ 0 ............ 93,575 ................ 0 ................. 0 ................. 0 .............. 2,807 ..05/15/2034 .
12669F-EE-9 .. CWALT 2003-59 1A1 - CMO/RMBS ................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 25,670 .............. 25,670 ............. 25,991 ............. 24,867 ............ 1,030 ............. (228) ................. 0 ................803 ................ 0 ............25,670 ................ 0 ................. 0 ................. 0 ................. 832 ..12/27/2033 .

61763M-AF-7 .. MORGAN STANLEY BAML TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............264,807 ............. 264,807 ............277,064 ............ 256,623 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........277,064 ................ 0 ......... (12,257) ......... (12,257) ............. 10,055 ..06/15/2047 .

11135F-BE-0 .. BROADCOM INC ........................................ ....... ..09/22/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ............. 19,664 .............. 23,000 ............. 22,941 ............. 19,426 ............ 3,530 ................. 6 ................. 0 ............. 3,536 ................ 0 ............ 22,963 ................ 0 ...........(3,299) ...........(3,299) ................. 500 ..02/15/2028 .
12669F-EZ-2 .. CWALT 2003-J14 1A3 - CMO/RMBS .................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 22,436 ...............22,436 ............. 23,180 ............. 21,551 ............ 1,511 ............. (626) ................. 0 ................885 ................ 0 ............ 22,436 ................ 0 ................. 0 ................. 0 ................. 312 ..11/25/2033 .

61765D-AS-7 .. MORGAN STANLEY CAPITAL I TRUST ................ ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............130,604 ............. 130,604 ............130,803 ............ 126,812 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........130,803 ................ 0 ............. (199) ............. (199) ...............3,642 ..05/15/2048 .
48251B-AY-6 .. KKR 16RR A2R - CDO ................................ ....... ..11/14/2023 . EMM ......................... ..................... ............245,625 ............. 250,000 ............ 236,250 ............ 238,043 ................. 0 ............ 3,322 ................. 0 ............. 3,322 ................ 0 ...........241,365 ................ 0 ............ 4,260 ............ 4,260 ............. 18,432 ..10/20/2034 .
12685J-AE-5 .. CABLE ONE INC ...................................... ....... ..05/26/2023 . NOMURA SECURITIES ....... ..................... .............. 4,044 ................5,000 ...............3,981 ...............3,928 ...............190 ................96 ................. 0 ................286 ................ 0 ............. 4,213 ................ 0 ............. (169) ............. (169) ....................0 ..03/15/2026 .

62848B-AA-9 .. MVW OWNER TRUST .................................... ....... ..07/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 91,496 ...............91,496 ............. 91,476 ............. 88,623 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............91,476 ................ 0 ................21 ................21 ...............2,653 ..01/21/2036 .
12189L-AM-3 .. BURLINGTON NORTHERN SANTA FE LLC .............. ....... ..03/15/2023 . Maturity @ 100.00 ...... ..................... .............62,000 .............. 62,000 ............. 60,653 ............. 61,799 ...............134 ................67 ................. 0 ................201 ................ 0 ............62,000 ................ 0 ................. 0 ................. 0 ................. 930 ..03/15/2023 .
12807C-AA-1 .. CAI 2020-1 A - ABS ................................ C...... ..12/25/2023 . Paydown .................... ..................... ............. 59,925 ...............59,925 ............. 60,789 ............. 51,909 ............ 8,077 ...............(61) ................. 0 ............. 8,016 ................ 0 ............ 59,925 ................ 0 ................. 0 ................. 0 ................. 721 ..09/25/2045 .
62942Q-CR-2 ... NEW RESIDENTIAL ADVANCE RECEIV ................ ....... ..08/14/2023 . CALLED BONDS FULL ....... ..................... ......... 1,555,000 ...........1,555,000 ......... 1,550,662 ......... 1,500,620 ...........50,042 ................. 0 ................. 0 ............50,042 ................ 0 ........ 1,550,662 ................ 0 ............ 4,338 ............ 4,338 ............. 14,718 ..08/15/2053 .
49326E-EN-9 ... KEYCORP .............................................. ....... ..05/19/2023 . Various ................... ..................... ......... 1,224,064 .......... 1,500,000 ......... 1,500,000 ......... 1,500,000 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ........1,500,000 ................ 0 ........ (275,936) ........ (275,936) ............. 33,151 ..06/01/2033 .

142339-AH-3 ... CARLISLE COMPANIES INC ........................... ....... ..09/20/2023 .
SumRidge Partners 

Holdings LLC ............. ..................... ............. 44,863 .............. 48,000 ............. 50,513 ............. 44,710 ............ 4,856 ............. (229) ................. 0 ............. 4,628 ................ 0 ............ 49,337 ................ 0 ...........(4,474) ...........(4,474) ...............1,455 ..12/01/2027 .
62942Q-CW-1 ... NEW RESIDENTIAL ADVANCE RECEIV ................ ....... ..09/14/2023 . CALLED BONDS FULL ....... ..................... ......... 2,574,513 ...........2,574,513 ......... 2,574,508 ..........2,479,525 ........... 94,983 ................. 0 ................. 0 ............ 94,983 ................ 0 ........ 2,574,508 ................ 0 ................. 4 ................. 4 ............. 28,387 ..09/15/2053 .
124857-AQ-6 .. PARAMOUNT GLOBAL .................................. ....... ..11/21/2023 . CORPORATE ACTION ........ ..................... ............337,113 ............. 350,000 ............ 396,218 ............ 335,605 ...........40,696 ...........(8,284) ................. 0 ............ 32,412 ................ 0 .......... 368,016 ................ 0 ......... (30,903) ......... (30,903) ............. 18,900 ..01/15/2026 .
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142339-AL-4 ... CARLISLE COMPANIES INC ........................... ....... ..12/20/2023 . Various ................... ..................... ............124,062 ............. 155,000 ............ 154,256 ............ 117,752 ...........36,584 ................ 53 ................. 0 ............36,638 ................ 0 ...........154,390 ................ 0 ......... (30,328) ......... (30,328) ...............3,915 ..03/01/2032 .

64828C-AA-7 .. NEW RESIDENTIAL MORTGAGE LOAN .................. ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 92,866 .............. 92,866 ............. 95,278 ............. 89,249 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............95,278 ................ 0 ...........(2,412) ...........(2,412) .............. 3,861 ..02/25/2058 .
49327M-3E-2 ... KEYBANK NA .......................................... ....... ..05/09/2023 . EMM ......................... ..................... ............450,625 ............. 500,000 ............ 499,860 ............ 499,878 ................. 0 ................16 ................. 0 ................. 16 ................ 0 ...........499,894 ................ 0 ..........(49,269) ..........(49,269) ............. 15,735 ..08/08/2025 .

14315F-AH-0 .. CARMX 2020-3 D - ABS ............................. ....... ..10/19/2023 .
MUFG SECURITIES 

AMERICAS INC. ............ ..................... ............159,367 ............. 165,000 ............ 164,954 ............ 153,000 ...........11,978 ................. 6 ................. 0 ............11,984 ................ 0 ...........164,984 ................ 0 ...........(5,617) ...........(5,617) .............. 3,571 ..01/15/2027 .

64829V-AA-4 .. NEW RESIDENTIAL MORTGAGE LOAN .................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............145,324 ............. 145,324 ............148,775 ............ 137,071 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........148,775 ................ 0 ...........(3,451) ...........(3,451) .............. 4,779 ..12/25/2057 .

12529T-AX-1 .. CF 2019-CF3 A4 - CMBS ............................ ....... ..09/21/2023 .
DEUTSCHE BANK ALEX 

BROWN ...................... ..................... ............207,891 ............. 250,000 ............256,807 ............ 212,956 ...........42,020 ............. (507) ................. 0 ............41,514 ................ 0 ...........254,470 ................ 0 ......... (46,579) ......... (46,579) .............. 6,053 ..01/17/2053 .
14315P-AH-8 .. CARMX 2019-3 D - ABS ............................. ....... ..09/15/2023 . Paydown .................... ..................... ............150,000 ............. 150,000 ............ 149,972 ............ 146,112 ............ 3,880 ................. 8 ................. 0 ............. 3,888 ................ 0 .......... 150,000 ................ 0 ................. 0 ................. 0 .............. 3,206 ..01/15/2026 .

64830M-AG-8 .. NEW RESIDENTIAL MORTGAGE LOAN .................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............70,198 .............. 70,198 ............. 72,090 ............. 64,946 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............72,090 ................ 0 ...........(1,892) ...........(1,892) ...............2,256 ..08/25/2059 .
56564R-AA-8 .. MAPSL 2018-1 A - ABS ............................. C...... ..12/15/2023 . Paydown .................... ..................... ............. 50,903 ...............50,903 ............. 50,386 ............. 50,569 ................. 0 ...............334 ................. 0 ................334 ................ 0 ............50,903 ................ 0 ................. 0 ................. 0 .............. 1,203 ..05/15/2043 .

14315X-AG-3 .. CARMX 2020-1 D - ABS ............................. ....... ..11/06/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 34,445 .............. 35,000 ............. 35,850 ............. 33,008 ............ 2,377 ............. (128) ................. 0 ............. 2,249 ................ 0 ............ 35,257 ................ 0 ............. (812) ............. (812) ................. 829 ..07/15/2026 .

64830W-AD-3 .. NEW RESIDENTIAL MORTGAGE LOAN .................. ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 26,565 ...............26,565 ............. 27,345 ..............23,953 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 27,345 ................ 0 ............. (780) ............. (780) ................. 869 ..12/25/2058 .
12530M-AE-5 .. SORT 2021-1 A1 - ABS ............................. ....... ..04/15/2023 . Paydown .................... ..................... .............. 1,530 ................1,530 ...............1,530 ...............1,323 ...............207 ................. 0 ................. 0 ................207 ................ 0 ............. 1,530 ................ 0 ................. 0 ................. 0 ....................2 ..03/15/2061 .

14448C-AQ-7 .. CARRIER GLOBAL CORP ............................... ....... ..07/21/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 75,226 .............. 87,000 ............. 86,991 ............. 73,244 ...........13,750 ................. 0 ................. 0 ............13,750 ................ 0 ............86,995 ................ 0 ......... (11,769) ......... (11,769) ...............2,237 ..02/15/2030 .
65480C-AD-7 .. NISSAN MOTOR ACCEPTANCE .......................... ....... ..03/31/2023 . GOLDMAN SACHS + CO LLC ..................... ............462,964 ............. 573,000 ............ 573,662 ............ 446,104 ..........127,443 ...............(25) ................. 0 ...........127,418 ................ 0 ...........573,523 ................ 0 ........ (110,559) ........ (110,559) .............. 7,696 ..09/15/2028 .
56576Q-AQ-1 .. MCLO V A2R - CDO .................................. ....... ..11/21/2023 . Paydown .................... ..................... ............500,000 ............. 500,000 ............ 496,250 ............ 505,789 ................. 0 ...........(5,789) ................. 0 ............(5,789) ................ 0 .......... 500,000 ................ 0 ................. 0 ................. 0 ............. 19,216 ..11/22/2027 .
14687J-AH-2 .. CRVNA 2021-P3 C - ABS ............................ ....... ..10/18/2023 . BNP Paribas .............. ..................... ............210,303 ............. 250,000 ............ 249,962 ............ 199,757 ...........50,213 ................. 5 ................. 0 ............50,219 ................ 0 ...........249,975 ................ 0 ......... (39,673) ......... (39,673) ...............4,155 ..10/12/2027 .
665859-AX-2 .. NORTHERN TRUST CORP ............................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............751,877 ............. 775,000 ............ 772,257 ............ 819,886 ..........(47,596) ...............155 ................. 0 ...........(47,441) ................ 0 ...........772,445 ................ 0 ......... (20,569) ......... (20,569) ............. 43,764 ..11/02/2032 .
12548M-BF-1 .. CIFC 2015-I ARR - CDO ............................ ....... ..10/23/2023 . Paydown .................... ..................... ............. 53,144 ...............53,144 ............. 52,319 ............. 52,412 ...............316 ...............416 ................. 0 ................732 ................ 0 ............ 53,144 ................ 0 ................. 0 ................. 0 ...............3,125 ..01/22/2031 .
14913R-2S-5 ... CATERPILLAR FINANCIAL SERVICES CORP .......... ....... ..01/20/2023 . Various ................... ..................... ......... 1,324,215 ...........1,375,000 ......... 1,374,780 ..........1,322,309 ...........52,577 ................. 7 ................. 0 ............ 52,584 ................ 0 ........ 1,374,894 ................ 0 ......... (50,678) ......... (50,678) .............. 7,031 ..01/10/2024 .
67066G-AF-1 .. NVIDIA CORP ......................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 45,591 .............. 51,000 ............. 50,811 ............. 44,536 ................. 0 ...............(96) ................. 0 ................(96) ................ 0 ............50,863 ................ 0 ...........(5,272) ...........(5,272) .............. 1,818 ..04/01/2030 .
58013M-FT-6 .. MCDONALD'S CORP .................................... ....... ..08/14/2023 . EMM ......................... ..................... ............471,215 ............. 500,000 ............ 470,320 ............ 470,429 ................. 0 ...............259 ................. 0 ................259 ................ 0 .......... 470,688 ................ 0 ...............527 ...............527 ............. 24,105 ..09/09/2052 .
15135B-AV-3 .. CENTENE CORP ........................................ ....... ..05/09/2023 . Jefferies ................. ..................... ............. 43,629 .............. 50,000 ............. 50,048 ............. 42,269 ............ 7,767 ................(2) ................. 0 ............. 7,765 ................ 0 ............50,034 ................ 0 ...........(6,405) ...........(6,405) .............. 1,247 ..02/15/2030 .
67077M-AT-5 .. NUTRIEN LTD ......................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... .............60,730 .............. 64,000 ............. 63,793 ............. 60,272 ................. 0 ............. (198) ................. 0 .............. (198) ................ 0 ............63,867 ................ 0 ...........(3,137) ...........(3,137) ...............3,356 ..04/01/2029 .
12555X-AA-9 .. CIFC 2019-VI A1 - CDO ............................ C...... ..10/04/2023 . EMM ......................... ..................... ............698,600 ............. 700,000 ............697,900 ............ 691,718 ...........22,716 ............ 1,730 ................. 0 ............ 24,447 ................ 0 .......... 716,165 ................ 0 ......... (17,565) ......... (17,565) ............. 42,919 ..01/18/2033 .
16412X-AG-0 .. CHENIERE CORPUS CHRISTI HOLDINGS LLC ......... ....... ..02/14/2023 . Barclays Bank PLC ...... ..................... ............. 94,419 .............. 95,000 ............. 94,841 ............. 93,981 ...............917 ................. 3 ................. 0 ................920 ................ 0 ............94,901 ................ 0 ............. (482) ............. (482) .............. 3,057 ..06/30/2027 .
674599-DC-6 ... OCCIDENTAL PETROLEUM COR ........................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... .............16,873 .............. 17,000 ............. 18,995 ............. 16,936 ................. 0 ............. (304) ................. 0 .............. (304) ................ 0 ............17,870 ................ 0 ............. (997) ............. (997) .............. 1,248 ..03/15/2026 .
595017-AZ-7 .. MICROCHIP TECHNOLOGY INC ........................ ....... ..09/01/2023 . Maturity @ 100.00 ...... ..................... ............250,000 ............. 250,000 ............ 246,260 ............ 247,733 ................. 0 ............ 2,267 ................. 0 ............. 2,267 ................ 0 ...........250,000 ................ 0 ................. 0 ................. 0 .............. 6,675 ..09/01/2023 .
172967-LS-8 .. CITIGROUP INC ...................................... ....... ..05/22/2023 . Various ................... ..................... ............413,110 ............. 445,000 ............ 452,838 ............ 406,018 ...........40,003 ............. (270) ................. 0 ............ 39,733 ................ 0 ...........445,751 ................ 0 ..........(32,642) ..........(32,642) ...............8,925 ..10/27/2028 .
677415-CT-6 .. OHIO POWER COMPANY ................................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............122,624 ............. 156,000 ............ 155,755 ............ 121,112 ................. 0 ................21 ................. 0 ................. 21 ................ 0 ...........155,807 ................ 0 ......... (33,183) ......... (33,183) ...............2,594 ..01/15/2031 .
12563E-AC-7 .. CIFC 2021-I B - CDO ............................... C...... ..04/19/2023 . Morgan Stanley ........... ..................... ............716,905 ............. 740,000 ............740,000 ............ 715,686 ........... 24,314 ................. 0 ................. 0 ............ 24,314 ................ 0 .......... 740,000 ................ 0 ..........(23,095) ..........(23,095) ............. 22,168 ..04/25/2033 .
172967-NX-5 .. CITIGROUP INC ...................................... ....... ..10/04/2023 . GOLDMAN, SACHS & CO. ... ..................... ............849,818 ............. 860,000 ............860,000 ............ 863,681 ...........(3,681) ................. 0 ................. 0 ............(3,681) ................ 0 .......... 860,000 ................ 0 ......... (10,182) ......... (10,182) ............. 49,184 ..09/29/2026 .
682680-BG-7 .. ONEOK INC ............................................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 83,549 .............. 82,000 ............. 82,448 ............. 82,511 ................. 0 ...............(12) ................. 0 ................(12) ................ 0 ............ 82,434 ................ 0 ............ 1,115 ............ 1,115 .............. 5,580 ..11/15/2032 .
665859-AW-4 .. NORTHERN TRUST CORP ............................... ....... ..08/14/2023 . EMM ......................... ..................... ............478,910 ............. 500,000 ............ 499,190 ............ 499,286 ................. 0 ................ 95 ................. 0 ................. 95 ................ 0 ...........499,380 ................ 0 ......... (20,470) ......... (20,470) ............. 15,333 ..05/10/2027 .
17322A-AC-6 .. CGCMT 2014-GC19 A3 - CMBS ....................... ....... ..10/01/2023 . Various ................... ..................... ............246,753 ............. 246,753 ............ 259,717 ............ 242,457 ............ 7,274 ...........(2,979) ................. 0 ............. 4,295 ................ 0 ...........246,753 ................ 0 ................. 0 ................. 0 .............. 7,086 ..03/12/2047 .
68389X-CH-6 .. ORACLE CORP ......................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 86,639 .............. 83,000 ............. 82,921 ............. 86,352 ................. 0 ................. 9 ................. 0 .................. 9 ................ 0 ............ 82,925 ................ 0 ............ 3,713 ............ 3,713 ...............5,842 ..11/09/2029 .
12570L-AC-2 .. CIFC 221 B - CDO .................................. C...... ..04/19/2023 . EMM ......................... ..................... ............259,840 ............. 270,000 ............270,000 ............ 258,544 ...........11,456 ................. 0 ................. 0 ............11,456 ................ 0 .......... 270,000 ................ 0 ......... (10,160) ......... (10,160) .............. 8,369 ..04/17/2035 .
17322G-AA-7 .. CMLTI 2014-A A - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 9,236 ................9,236 ...............9,573 ...............8,572 ...............945 ............. (280) ................. 0 ................664 ................ 0 ............. 9,236 ................ 0 ................. 0 ................. 0 ................. 212 ..01/25/2035 .

68504W-AA-5 .. ORANGE LAKE TIMESHARE TRUST .................... ....... ..11/08/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 13,369 ...............13,369 ............. 13,263 ............. 12,932 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............13,263 ................ 0 ...............106 ...............106 ................. 339 ..11/08/2030 .
67117V-AB-6 .. OBX 2023-NQM6 A2 - RMBS ......................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 62,759 ...............62,759 ............. 62,759 ....................0 ................. 0 ................. 1 ................. 0 .................. 1 ................ 0 ............62,759 ................ 0 ................. 0 ................. 0 .............. 1,128 ..07/25/2063 .
17326Q-AA-1 .. CMLTI 18RP1 A1 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 29,144 ...............29,144 ............. 29,059 ............. 27,795 ............ 1,310 ................ 39 ................. 0 ............. 1,350 ................ 0 ............ 29,144 ................ 0 ................. 0 ................. 0 ................. 401 ..09/25/2064 .
694308-JG-3 .. PACIFIC GAS + ELECTRIC ........................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 41,855 .............. 53,000 ............. 52,945 ............. 41,414 ................. 0 ................. 4 ................. 0 .................. 4 ................ 0 ............ 52,958 ................ 0 ......... (11,104) ......... (11,104) ...............1,529 ..02/01/2031 .
12592B-AP-9 ... CNH INDUSTRIAL CAPITAL LLC ...................... ....... ..04/06/2023 . JP Morgan ................. ..................... ............. 90,227 .............. 89,000 ............. 88,421 ............. 89,195 ............. (735) ................ 49 ................. 0 .............. (686) ................ 0 ............88,509 ................ 0 ............1,718 ............1,718 ...............2,385 ..10/14/2025 .
17327C-AR-4 .. CITIGROUP INC ...................................... ....... ..08/09/2023 . Various ................... ..................... ............130,947 ............. 130,000 ............130,000 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 130,000 ................ 0 ...............947 ...............947 ...............1,295 ..05/25/2034 .
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718172-CW-7 .. PHILIP MORRIS INTL INC ........................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 65,243 .............. 64,000 ............. 63,945 ............. 65,118 ................. 0 ................. 6 ................. 0 .................. 6 ................ 0 ............63,948 ................ 0 ............ 1,295 ............ 1,295 ...............4,039 ..11/17/2029 .
67117Y-AC-8 .. OBX 22NQM8 A3 - CMO/RMBS ........................ ....... ..12/01/2023 . Paydown .................... ..................... ............111,739 ............. 111,739 ............108,886 ............ 109,044 ................. 0 ............ 2,694 ................. 0 ............. 2,694 ................ 0 ...........111,739 ................ 0 ................. 0 ................. 0 .............. 3,416 ..09/25/2062 .
17328D-AA-8 .. CMLTI 2019-E A1 - CMO/RMBS ..................... ....... ..04/25/2023 . Paydown .................... ..................... .............86,769 .............. 86,769 ............. 80,261 ............. 91,805 ...........(8,674) ............ 3,637 ................. 0 ............(5,037) ................ 0 ............86,769 ................ 0 ................. 0 ................. 0 .............. 1,793 ..11/25/2070 .
71951Q-AC-6 .. PHYSICIANS REALTY LP ............................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 53,339 .............. 67,000 ............. 66,859 ............. 52,476 ................. 0 ................12 ................. 0 ................. 12 ................ 0 ............66,878 ................ 0 ......... (13,538) ......... (13,538) .............. 2,050 ..11/01/2031 .
12656G-AA-4 .. COLT 202R A1 - CMO/RMBS ......................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 11,314 .............. 11,314 ............. 11,314 ............. 10,109 ............ 1,206 ................. 0 ................. 0 ............. 1,206 ................ 0 ............11,314 ................ 0 ................. 0 ................. 0 .................. 67 ..10/26/2065 .

18453H-AA-4 .. CLEAR CHANNEL OUTDOOR HOLDINGS INC ............ ....... ..11/17/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ............109,800 ............. 120,000 ............120,000 ............ 103,980 ...........16,020 ................. 0 ................. 0 ............16,020 ................ 0 .......... 120,000 ................ 0 ......... (10,200) ......... (10,200) .............. 7,790 ..08/15/2027 .

723787-AR-8 .. PIONEER NATURAL RESOURCE ........................ ....... ..10/11/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............465,957 ............. 580,000 ............ 578,504 ............ 461,459 ..........117,309 ...............102 ................. 0 .......... 117,411 ................ 0 .......... 578,870 ................ 0 ........ (112,914) ........ (112,914) ............. 14,770 ..01/15/2031 .
69377T-AB-2 .. PRKCM 2022-AFC2 TRUST - RMBS ................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 23,707 .............. 23,707 ............. 23,707 ............. 23,752 ................. 0 ...............(45) ................. 0 ................(45) ................ 0 ............23,707 ................ 0 ................. 0 ................. 0 ................. 834 ..09/25/2057 .
20259B-AA-9 .. COMMERZBANK AG ..................................... C...... ..09/19/2023 . Maturity @ 100.00 ...... ..................... ............215,000 ............. 215,000 ............ 252,821 ............ 216,683 ............ 2,686 ...........(4,369) ................. 0 ............(1,683) ................ 0 ...........215,000 ................ 0 ................. 0 ................. 0 ............. 17,469 ..09/19/2023 .
72650R-BM-3 .. PLAINS ALL AMER PIPELINE ........................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... .............82,770 .............. 94,000 ............. 93,813 ............. 81,738 ................. 0 ...............(71) ................. 0 ................(71) ................ 0 ............93,871 ................ 0 ......... (11,101) ......... (11,101) ...............3,490 ..12/15/2029 .
12656T-AB-4 .. CSMC 2021-RPL2 A1A - CMO/RMBS .................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 59,635 ...............59,635 ............. 59,635 ............. 47,518 ...........12,110 ................. 7 ................. 0 ............12,117 ................ 0 ............ 59,635 ................ 0 ................. 0 ................. 0 ................. 365 ..01/26/2060 .
20268B-AA-8 .. CBSLT 201 A - ABS ................................. ....... ..12/25/2023 . Paydown .................... ..................... ............. 42,473 ...............42,473 ............. 42,465 ............. 37,389 ............ 5,076 ................. 8 ................. 0 ............. 5,084 ................ 0 ............ 42,473 ................ 0 ................. 0 ................. 0 ................. 343 ..10/25/2051 .
74005P-BT-0 .. LINDE INC/CT ........................................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 64,435 .............. 82,000 ............. 81,822 ............. 63,030 ................. 0 ................16 ................. 0 ................. 16 ................ 0 ............81,868 ................ 0 ......... (17,433) ......... (17,433) .............. 1,019 ..08/10/2030 .
69377T-AC-0 .. PRKCM 2022-AFC2 TRUST - RMBS ................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 23,707 .............. 23,707 ............. 23,557 ............. 23,628 ................. 0 ................79 ................. 0 ................. 79 ................ 0 ............23,707 ................ 0 ................. 0 ................. 0 ................. 855 ..09/25/2057 .
203372-AV-9 .. COMMSCOPE INC ...................................... ....... ..09/29/2023 . GOLDMAN, SACHS & CO. ... ..................... .............86,888 ............. 140,000 ............ 140,297 ............100,108 ...........40,083 ...............(22) ................. 0 ............40,061 ................ 0 ...........140,169 ................ 0 ......... (53,281) ......... (53,281) ............. 11,781 ..07/01/2028 .
747525-BN-2 ... QUALCOMM INC ........................................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 87,447 ............. 103,000 ............. 95,080 ............. 87,309 ................. 0 ...............756 ................. 0 ................756 ................ 0 ............97,385 ................ 0 ...........(9,938) ...........(9,938) ...............1,493 ..05/20/2028 .
12656Y-AA-5 .. COLT 2021-2R A1 - CMO/RMBS ...................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 14,849 ...............14,849 ............. 14,849 ............. 12,537 ............ 2,312 ................. 0 ................. 0 ............. 2,312 ................ 0 ............14,849 ................ 0 ................. 0 ................. 0 .................. 47 ..07/27/2054 .
20338H-AB-9 .. COMMSCOPE TECHNOLOGIES LLC ...................... ....... ..11/02/2023 . GOLDMAN, SACHS & CO. ... ..................... .............18,200 .............. 35,000 ............. 31,850 ............. 24,009 ............ 8,858 ...............361 ................. 0 ............. 9,219 ................ 0 ............ 33,228 ................ 0 ......... (15,028) ......... (15,028) ...............1,922 ..03/15/2027 .
74762E-AF-9 .. QUANTA SERVICES INC ............................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 39,573 .............. 47,000 ............. 46,842 ............. 38,762 ................. 0 ................13 ................. 0 ................. 13 ................ 0 ............46,878 ................ 0 ...........(7,305) ...........(7,305) .............. 1,703 ..10/01/2030 .
709599-AN-4 ... PENSKE TRUCK LEASING CO LP ...................... ....... ..01/17/2023 . Maturity @ 100.00 ...... ..................... ............900,000 ............. 900,000 ............ 892,260 ............ 899,959 ................. 0 ................41 ................. 0 ................. 41 ................ 0 .......... 900,000 ................ 0 ................. 0 ................. 0 ............. 19,125 ..01/17/2023 .
20755A-AB-8 .. CAS 2023-R02 M1 - CMO/RMBS ...................... ....... ..12/26/2023 . Paydown .................... ..................... ............. 29,214 ...............29,214 ............. 29,323 ....................0 ................. 0 ............. (110) ................. 0 .............. (110) ................ 0 ............ 29,214 ................ 0 ................. 0 ................. 0 .............. 1,014 ..01/25/2043 .
759351-AN-9 ... REINSURANCE GRP OF AMER .......................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............101,105 ............. 110,000 ............114,113 ............ 100,893 ................. 0 ...............696 ................. 0 ................696 ................ 0 .......... 112,686 ................ 0 ......... (11,581) ......... (11,581) .............. 4,841 ..05/15/2029 .
14040H-CA-1 .. CAPITAL ONE FINANCIAL CORP ...................... ....... ..12/29/2023 . Call @ 100.00 ............ ..................... ............200,000 ............. 200,000 ............214,788 ............ 197,492 ............ 8,800 ...........(6,292) ................. 0 ............. 2,508 ................ 0 .......... 200,000 ................ 0 ................. 0 ................. 0 ............. 11,050 ..01/29/2024 .
20755C-AA-6 .. CAS 2023-R08 1M1 - CMO/RMBS .................... ....... ..12/26/2023 . Paydown .................... ..................... .............. 4,101 ................4,101 .............. 4,101 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 4,101 ................ 0 ................. 0 ................. 0 .................. 17 ..10/25/2043 .

775109-CB-5 .. ROGERS COMMUNICATIONS IN ........................ ....... ..07/25/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............718,298 ............. 725,000 ............ 724,935 ............ 671,905 ...........53,040 ................. 7 ................. 0 ............53,047 ................ 0 ...........724,951 ................ 0 ...........(6,653) ...........(6,653) ............. 19,390 ..03/15/2027 .
740189-AG-0 .. PRECISION CASTPARTS CORP ........................ ....... ..01/15/2023 . Maturity @ 100.00 ...... ..................... ......... 2,425,000 ...........2,425,000 ......... 2,411,056 ..........2,424,941 ................. 0 ................ 59 ................. 0 ................. 59 ................ 0 ........ 2,425,000 ................ 0 ................. 0 ................. 0 ............. 30,313 ..01/15/2023 .

212015-AT-8 .. CONTINENTAL RESOURCES INC ....................... ....... ..03/09/2023 .
Citigroup Global 

Markets, Inc. ............ ..................... ............. 37,134 .............. 39,000 ............. 45,133 ............. 36,228 ............ 8,128 ............. (122) ................. 0 ............. 8,006 ................ 0 ............ 44,234 ................ 0 ...........(7,099) ...........(7,099) .............. 1,483 ..01/15/2031 .
78081B-AK-9 .. ROYALTY PHARMA PLC ................................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 47,183 .............. 59,000 ............. 57,787 ............. 46,270 ................. 0 ...............114 ................. 0 ................114 ................ 0 ............57,996 ................ 0 ......... (10,814) ......... (10,814) .............. 1,729 ..09/02/2030 .
141781-BZ-6 .. CARGILL INC ......................................... ....... ..08/22/2023 . Various ................... ..................... ............314,427 ............. 320,000 ............ 319,623 ............ 320,563 ..............(934) ................19 ................. 0 .............. (915) ................ 0 ...........319,648 ................ 0 ...........(5,222) ...........(5,222) ............. 14,210 ..10/11/2032 .
21872B-AA-4 .. CAFL 181 A - RMBS ................................. ....... ..01/18/2023 . Paydown .................... ..................... .............. 1,144 ................1,144 ...............1,144 ...............1,141 ................. 1 ................. 2 ................. 0 .................. 3 ................ 0 ............. 1,144 ................ 0 ................. 0 ................. 0 ....................4 ..06/15/2051 .
785592-AU-0 .. SABINE PASS LIQUEFACTION ........................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... .............78,718 .............. 83,000 ............. 80,775 ............. 78,150 ................. 0 ...............167 ................. 0 ................167 ................ 0 ............81,773 ................ 0 ...........(3,055) ...........(3,055) ...............4,513 ..03/15/2028 .
7591EP-AQ-3 .. REGIONS FINANCIAL CORP ........................... ....... ..05/08/2023 . EMM ......................... ..................... ............843,661 ............. 920,000 ............ 917,194 ............ 918,626 ................. 0 ...............197 ................. 0 ................197 ................ 0 ...........918,823 ................ 0 ......... (75,162) ......... (75,162) ...............9,744 ..05/18/2025 .
22003B-AL-0 .. CORPORATE OFFICE PROPERTIES LP ................. ....... ..07/13/2023 . Morgan Stanley ........... ..................... ............. 32,115 .............. 36,000 ............. 35,790 ............. 31,562 ............ 4,312 ................20 ................. 0 ............. 4,333 ................ 0 ............ 35,895 ................ 0 ...........(3,780) ...........(3,780) ................. 680 ..03/15/2026 .
80685X-AC-5 .. SCHLUMBERGER FIN CA ............................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... .............81,911 .............. 89,000 ............. 88,893 ............. 81,589 ................. 0 ................20 ................. 0 ................. 20 ................ 0 ............88,948 ................ 0 ...........(7,036) ...........(7,036) .............. 1,605 ..09/17/2025 .

142339-AL-4 ... CARLISLE COMPANIES INC ........................... ....... ..12/20/2023 .
MERRILL LYNCH PIERCE 

FENNER & SMITH INC. .... ..................... ............. 27,380 .............. 34,000 ............. 33,837 ............. 25,829 ............ 8,025 ................14 ................. 0 ............. 8,039 ................ 0 ............33,868 ................ 0 ...........(6,489) ...........(6,489) ................. 979 ..03/01/2032 .
22003B-AN-6 .. CORPORATE OFFICE PROPERTIES LP ................. ....... ..04/18/2023 . Barclays Bank ............ ..................... ............. 30,872 .............. 40,000 ............. 39,989 ............. 30,676 ............ 9,315 ................. 0 ................. 0 ............. 9,315 ................ 0 ............ 39,991 ................ 0 ...........(9,119) ...........(9,119) ................. 611 ..01/15/2029 .
817826-AC-4 .. 7 ELEVEN INC ....................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 83,482 .............. 94,000 ............. 93,776 ............. 82,399 ................. 0 ................41 ................. 0 ................. 41 ................ 0 ............93,873 ................ 0 ......... (10,391) ......... (10,391) .............. 1,010 ..02/10/2026 .
75951A-AJ-7 .. RELIANCE STANDARD LIFE GLOBAL FUNDING II ... ....... ..09/19/2023 . Maturity @ 100.00 ...... ..................... ............400,000 ............. 400,000 ............ 399,784 ............ 399,967 ................. 0 ................ 33 ................. 0 ................. 33 ................ 0 .......... 400,000 ................ 0 ................. 0 ................. 0 ............. 15,400 ..09/19/2023 .
22535M-AE-9 ... CAALT 2020-2 C - ABS ............................. ....... ..10/16/2023 . Paydown .................... ..................... ............250,000 ............. 250,000 ............ 259,707 ............ 239,912 ...........13,109 ...........(3,021) ................. 0 ............10,088 ................ 0 ...........250,000 ................ 0 ................. 0 ................. 0 .............. 5,688 ..11/15/2029 .
822582-BX-9 .. SHELL INTERNATIONAL FIN ......................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............135,691 ............. 146,000 ............159,670 ............ 135,516 ................. 0 ...........(1,025) ................. 0 ............(1,025) ................ 0 ...........154,193 ................ 0 ......... (18,503) ......... (18,503) .............. 4,756 ..09/12/2026 .
14310G-AN-0 .. CGMS 2013-3 AAR - CDO ............................ C...... ..10/16/2023 . Paydown .................... ..................... ............. 45,982 ...............45,982 ............. 45,186 ............. 45,464 ...............821 ............. (303) ................. 0 ................518 ................ 0 ............ 45,982 ................ 0 ................. 0 ................. 0 .............. 2,169 ..10/15/2030 .
22541Q-L7-5 ... CSFB 2003-27 4A4 - CMO/RMBS .................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,502 ................4,502 ...............4,653 ...............4,746 ............. (163) ...............(81) ................. 0 ...............(243) ................ 0 ............. 4,502 ................ 0 ................. 0 ................. 0 ................. 132 ..11/25/2033 .

826525-AA-5 .. SIERRA RECEIVABLES FUNDING CO .................. ....... ..06/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............228,123 ............. 228,123 ............ 228,079 ............ 214,229 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........228,079 ................ 0 ................ 45 ................ 45 .............. 2,466 ..07/20/2037 .
759950-BP-2 ... RAMC 2003-4 A1 - RMBS ............................ ....... ..12/26/2023 . Paydown .................... ..................... ............. 30,397 ...............30,397 ............. 24,432 ............. 27,117 ................. 0 ............ 3,281 ................. 0 ............. 3,281 ................ 0 ............30,397 ................ 0 ................. 0 ................. 0 ................. 786 ..03/25/2034 .
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22822R-BD-1 ... CROCAS 2015-2 C25 - RMBS ........................ ....... ..11/07/2023 .
ROBERT W. BAIRD & CO, 

INC. ....................... ..................... ......... 2,077,512 ...........2,165,000 ......... 2,165,000 ..........2,090,228 ...........74,773 ................. 0 ................. 0 ............74,773 ................ 0 ........2,165,000 ................ 0 ......... (87,488) ......... (87,488) ............. 71,374 ..05/15/2045 .

82652M-AA-8 .. SIERRA RECEIVABLES FUNDING CO .................. ....... ..06/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 54,152 ...............54,152 ............. 54,138 ............. 52,179 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............54,138 ................ 0 ................15 ................15 .............. 1,138 ..05/20/2036 .

14448C-AQ-7 .. CARRIER GLOBAL CORP ............................... ....... ..07/21/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... .............19,887 .............. 23,000 ............. 22,998 ............. 19,363 ............ 3,635 ................. 0 ................. 0 ............. 3,635 ................ 0 ............ 22,999 ................ 0 ...........(3,111) ...........(3,111) ................. 591 ..02/15/2030 .
22822V-AR-2 ... CROWN CASTLE INC ................................... ....... ..09/14/2023 . RBC DOMINION SEC. INC .. ..................... ............382,660 ............. 445,000 ............ 441,347 ............ 389,282 ........... 52,912 ...............238 ................. 0 ............53,150 ................ 0 ...........442,432 ................ 0 ......... (59,772) ......... (59,772) ............. 17,826 ..07/01/2030 .

82652Q-AA-9 .. SIERRA RECEIVABLES FUNDING CO .................. ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............161,121 ............. 161,121 ............161,076 ............ 149,121 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 161,076 ................ 0 ................ 45 ................ 45 .............. 1,281 ..11/20/2037 .
81743P-DX-1 .. SEMT 2003-8 A1 - CMO/RMBS ....................... ....... ..12/20/2023 . Paydown .................... ..................... ............. 40,079 ...............34,663 ............. 20,698 ............. 39,941 ................. 0 ...............138 ................. 0 ................138 ................ 0 ............40,079 ................ 0 ................. 0 ................. 0 ....................0 ..01/20/2034 .
22822V-AT-8 .. CROWN CASTLE INC ................................... ....... ..09/20/2023 . BNP PARIBAS .............. ..................... ............928,829 .......... 1,175,000 ......... 1,173,003 ............ 942,620 ..........230,831 ...............128 ................. 0 ...........230,959 ................ 0 ........ 1,173,579 ................ 0 ........ (244,750) ........ (244,750) ............. 31,213 ..01/15/2031 .
82653D-AA-7 .. SIERRA RECEIVABLES FUNDING CO .................. ....... ..07/20/2023 . CALLED BONDS FULL ....... ..................... ............. 12,933 ...............12,933 ............. 12,931 ............. 12,620 ...............311 ................. 0 ................. 0 ................311 ................ 0 ............12,931 ................ 0 ................. 2 ................. 2 ................. 237 ..06/20/2035 .
172967-HD-6 .. CITIGROUP INC ...................................... ....... ..10/25/2023 . Various ................... ..................... ............427,051 ............. 428,000 ............ 450,490 ............ 424,302 ............ 9,827 ...........(5,662) ................. 0 ............. 4,166 ................ 0 ...........428,468 ................ 0 ...........(1,417) ...........(1,417) ............. 14,553 ..10/25/2023 .
22822V-AY-7 .. CROWN CASTLE INC ................................... ....... ..09/18/2023 . Various ................... ..................... ............249,805 ............. 315,000 ............ 314,190 ............ 254,710 ........... 59,591 ................ 53 ................. 0 ............ 59,644 ................ 0 ...........314,355 ................ 0 ......... (64,550) ......... (64,550) ...............9,297 ..07/15/2031 .

82653E-AA-5 .. SIERRA RECEIVABLES FUNDING CO .................. ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 25,556 ...............25,556 ............. 25,556 ............. 24,569 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 25,556 ................ 0 ................. 0 ................. 0 ................. 659 ..01/20/2036 .
81748W-AU-0 .. SEMT 2021-4 A19 - CMO/RMBS ..................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 32,599 ...............32,599 ............. 32,956 ............. 32,931 ................. 0 ............. (332) ................. 0 ...............(332) ................ 0 ............ 32,599 ................ 0 ................. 0 ................. 0 ................. 472 ..06/26/2051 .
233046-AF-8 .. DNKN 2017-1 AII - RMBS ........................... ....... ..11/20/2023 . Paydown .................... ..................... .............. 4,750 ................4,750 ...............4,750 ...............4,274 ...............476 ................. 0 ................. 0 ................476 ................ 0 ............. 4,750 ................ 0 ................. 0 ................. 0 ................. 120 ..11/20/2047 .

828807-DM-6 .. SIMON PROPERTY GROUP LP .......................... ....... ..07/24/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............365,962 ............. 452,000 ............ 443,995 ............ 357,221 ...........87,940 ...............316 ................. 0 ............88,256 ................ 0 ...........445,477 ................ 0 ......... (79,515) ......... (79,515) .............. 8,228 ..02/01/2031 .
172967-NX-5 .. CITIGROUP INC ...................................... ....... ..04/19/2023 . Morgan Stanley ........... ..................... ............857,506 ............. 850,000 ............850,000 ............ 853,638 ...........(3,638) ................. 0 ................. 0 ............(3,638) ................ 0 .......... 850,000 ................ 0 ............ 7,506 ............ 7,506 ............. 26,492 ..09/29/2026 .
233046-AL-5 .. DNKN 2019-1 A23 - RMBS ........................... ....... ..11/20/2023 . Various ................... ..................... ............. 57,264 .............. 62,888 ............. 56,534 ............. 57,340 ............. (743) ...............607 ................. 0 .............. (135) ................ 0 ............57,205 ................ 0 ................60 ................60 ...............2,289 ..05/20/2049 .
835495-AN-2 ... SONOCO PRODUCTS CO ................................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 40,390 .............. 45,000 ............. 44,981 ............. 40,070 ................. 0 ................. 3 ................. 0 .................. 3 ................ 0 ............ 44,985 ................ 0 ...........(4,595) ...........(4,595) .............. 1,168 ..02/01/2027 .
817743-AE-7 .. SPRO 2021-1 A2 - RMBS ............................ ....... ..10/25/2023 . Paydown .................... ..................... .............. 5,000 ................5,000 .............. 5,000 ...............5,000 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 5,000 ................ 0 ................. 0 ................. 0 .................. 75 ..04/25/2051 .
23311V-AH-0 .. DCP MIDSTREAM OPERATING LP ...................... ....... ..08/31/2023 . Sumridge Partners ....... ..................... ............. 29,341 .............. 30,000 ............. 33,825 ............. 28,898 ............ 4,389 ............. (334) ................. 0 ............. 4,056 ................ 0 ............ 32,954 ................ 0 ...........(3,613) ...........(3,613) ...............1,239 ..05/15/2029 .
835495-AP-7 ... SONOCO PRODUCTS CO ................................ ....... ..07/20/2023 . BARCLAYS CAPITAL INC. . ..................... ............212,791 ............. 255,000 ............ 255,557 ............ 208,007 ...........47,504 ...............(27) ................. 0 ............47,477 ................ 0 ...........255,484 ................ 0 ..........(42,693) ..........(42,693) .............. 6,890 ..02/01/2032 .
17326F-AC-1 .. CGCMT 2017-C4 A3 - CMBS ......................... ....... ..10/01/2023 . Paydown .................... ..................... ............. 53,714 ...............53,714 ............. 58,028 ............. 49,629 ............ 7,619 ...........(3,534) ................. 0 ............. 4,085 ................ 0 ............53,714 ................ 0 ................. 0 ................. 0 .............. 1,436 ..10/17/2050 .
233283-AA-8 .. DNA ALPHA LTD - ABS .............................. ....... ..05/30/2023 . Maturity @ 100.00 ...... ..................... .............82,678 .............. 82,678 ............. 82,678 ............. 80,541 ............ 2,139 ................(2) ................. 0 ............. 2,137 ................ 0 ............82,678 ................ 0 ................. 0 ................. 0 .............. 2,170 ..05/30/2025 .
871829-BC-0 .. SYSCO CORPORATION ................................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 49,281 .............. 52,000 ............. 50,092 ............. 49,110 ................. 0 ...............185 ................. 0 ................185 ................ 0 ............51,103 ................ 0 ...........(1,822) ...........(1,822) .............. 1,755 ..07/15/2026 .
835407-AA-5 .. SOMPO JAPAN INSURANCE INC ....................... C...... ..03/28/2023 . Call @ 100.00 ............ ..................... ......... 1,185,000 .......... 1,185,000 ......... 1,185,000 ......... 1,185,000 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ........1,185,000 ................ 0 ................. 0 ................. 0 ............. 31,551 ..03/28/2073 .

23338V-AD-8 .. DTE ELECTRIC CO .................................... ....... ..09/20/2023 .
KEYBANC CAPITAL MARKETS 

INC. ....................... ..................... ............. 30,737 .............. 37,000 ............. 39,513 ............. 31,788 ............ 7,381 ...............(49) ................. 0 ............. 7,332 ................ 0 ............39,119 ................ 0 ...........(8,383) ...........(8,383) ...............1,949 ..07/01/2044 .
87264A-BB-0 .. T MOBILE USA INC .................................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 71,321 .............. 74,000 ............. 73,987 ............. 71,212 ................. 0 ............. (192) ................. 0 .............. (192) ................ 0 ............ 73,993 ................ 0 ...........(2,672) ...........(2,672) .............. 3,140 ..04/15/2025 .
17327C-AR-4 .. CITIGROUP INC ...................................... ....... ..07/13/2023 . JP Morgan ................. ..................... ............. 20,151 .............. 20,000 ............. 20,000 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............20,000 ................ 0 ...............151 ...............151 ................. 178 ..05/25/2034 .

23636A-AT-8 .. DANSKE BANK A/S .................................... C...... ..07/06/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ............959,528 ............. 965,000 ............ 963,051 ............ 957,269 ............ 7,283 ...............225 ................. 0 ............. 7,508 ................ 0 ...........964,777 ................ 0 ...........(5,249) ...........(5,249) ............. 51,581 ..01/12/2024 .
87264A-CV-5 .. T MOBILE USA INC .................................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... .............81,173 .............. 82,000 ............. 81,870 ............. 81,596 ................. 0 ................. 9 ................. 0 .................. 9 ................ 0 ............81,875 ................ 0 ............. (702) ............. (702) ...............3,652 ..01/15/2033 .
83546D-AG-3 .. SONIC 2020-1 A21 - RMBS ......................... ....... ..12/20/2023 . Paydown .................... ..................... .............. 2,500 ................2,500 ...............2,229 ...............2,240 ................. 0 ...............260 ................. 0 ................260 ................ 0 ............. 2,500 ................ 0 ................. 0 ................. 0 .................. 52 ..01/20/2050 .
24381W-AA-6 .. DRMT 2021-2 A1 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,722 ................1,722 ...............1,392 ....................0 ................. 0 ...............330 ................. 0 ................330 ................ 0 ............. 1,722 ................ 0 ................. 0 ................. 0 ....................2 ..04/26/2066 .
874054-AF-6 .. TAKE TWO INTERACTIVE SOF ........................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 79,984 .............. 83,000 ............. 82,965 ............. 79,935 ................. 0 ................10 ................. 0 ................. 10 ................ 0 ............82,977 ................ 0 ...........(2,992) ...........(2,992) .............. 3,578 ..04/14/2025 .

17328C-AD-4 .. CGCMT 2019-C7 A4 - CMBS ......................... ....... ..09/21/2023 .
DEUTSCHE BANK ALEX 

BROWN ...................... ..................... ............210,811 ............. 250,000 ............ 258,037 ............ 218,191 ...........37,540 ............. (579) ................. 0 ............36,961 ................ 0 ...........255,152 ................ 0 ..........(44,341) ..........(44,341) .............. 6,247 ..12/16/2072 .
24422E-VX-4 ... JOHN DEERE CAPITAL CORP .......................... ....... ..01/20/2023 . Various ................... ..................... ............318,569 ............. 330,000 ............ 329,947 ............ 317,890 ...........12,083 ................. 2 ................. 0 ............12,085 ................ 0 ...........329,974 ................ 0 ......... (11,406) ......... (11,406) ...............1,599 ..01/10/2024 .

88576X-AA-4 .. 321 HENDERSON RECEIVABLES LLC .................. ....... ..07/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 22,130 ...............22,130 ............. 24,250 ............. 21,416 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 24,250 ................ 0 ...........(2,120) ...........(2,120) .............. 1,103 ..07/15/2059 .
842587-DL-8 .. SOUTHERN CO ......................................... ....... ..08/14/2023 . EMM ......................... ..................... ............252,170 ............. 250,000 ............ 249,730 ............ 249,737 ................. 0 ................15 ................. 0 ................. 15 ................ 0 ...........249,753 ................ 0 ............ 2,417 ............ 2,417 ............. 12,271 ..10/15/2032 .
24422E-VY-2 ... JOHN DEERE CAPITAL CORP .......................... ....... ..01/20/2023 . Merrill Lynch ............ ..................... ............488,586 ............. 520,000 ............ 519,756 ............ 486,287 ........... 33,547 ................. 5 ................. 0 ............ 33,552 ................ 0 ...........519,839 ................ 0 ..........(31,253) ..........(31,253) ...............3,499 ..01/10/2025 .

89173C-AA-5 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 61,556 .............. 61,556 ............. 60,373 ............. 60,523 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............60,373 ................ 0 ............ 1,183 ............ 1,183 .............. 1,044 ..10/25/2056 .
19685W-AA-9 .. COLT 2021-2 A1 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,409 ...............15,409 ............. 15,409 ............. 12,156 ............ 3,251 ................. 1 ................. 0 ............. 3,252 ................ 0 ............15,409 ................ 0 ................. 0 ................. 0 .................. 85 ..08/25/2066 .
24704G-AE-3 .. DEFT 202 C - ABS .................................. ....... ..07/24/2023 . Paydown .................... ..................... ............100,000 ............. 100,000 ............. 99,984 ............. 97,877 ............ 2,120 ................. 3 ................. 0 ............. 2,123 ................ 0 .......... 100,000 ................ 0 ................. 0 ................. 0 ................. 795 ..01/22/2024 .

89173F-AA-8 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 59,031 ...............59,031 ............. 58,155 ............. 58,038 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............58,155 ................ 0 ...............876 ...............876 .............. 1,020 ..10/25/2056 .
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853254-AJ-9 ... STANDARD CHARTERED PLC ........................... C...... ..01/11/2023 . Maturity @ 100.00 ...... ..................... ............800,000 ............. 800,000 ............799,080 ............ 799,997 ................. 0 ................. 3 ................. 0 .................. 3 ................ 0 .......... 800,000 ................ 0 ................. 0 ................. 0 ............. 15,800 ..01/11/2023 .
24704G-AF-0 .. DEFT 202 D - ABS .................................. ....... ..07/24/2023 . Paydown .................... ..................... ............100,000 ............. 100,000 ............. 99,994 ............. 98,205 ............ 1,794 ................. 1 ................. 0 ............. 1,795 ................ 0 .......... 100,000 ................ 0 ................. 0 ................. 0 .............. 1,120 ..03/23/2026 .

89173U-AA-5 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............295,744 ............. 306,881 ............ 301,245 ............ 291,148 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........301,245 ................ 0 ...........(5,502) ...........(5,502) .............. 6,789 ..06/25/2057 .
20030N-CH-2 ... COMCAST CORP ........................................ ....... ..07/26/2023 . EMM ......................... ..................... ............332,640 ............. 350,000 ............403,071 ............ 328,671 ...........59,009 ...........(4,104) ................. 0 ............ 54,905 ................ 0 ...........383,576 ................ 0 ......... (50,936) ......... (50,936) ...............9,215 ..05/01/2028 .

251525-AM-3 ... DEUTSCHE BANK AG .................................. C...... ..04/03/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ............398,000 ............. 400,000 ............375,760 ............ 376,348 ...............891 ............1,086 ................. 0 ............. 1,977 ................ 0 ...........378,325 ................ 0 ...........19,675 ...........19,675 ...............6,253 ..05/24/2028 .

89175J-AA-8 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 41,153 ...............41,153 ............. 40,227 ............. 39,256 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............40,227 ................ 0 ...............926 ...............926 .............. 1,006 ..10/25/2057 .
857477-AL-7 .. STATE STREET CORP ................................. ....... ..05/15/2023 . Maturity @ 100.00 ...... ..................... ......... 1,872,000 .......... 1,872,000 ......... 1,894,539 ......... 1,873,502 ................. 0 ...........(1,502) ................. 0 ............(1,502) ................ 0 ........1,872,000 ................ 0 ................. 0 ................. 0 ............. 29,016 ..05/15/2023 .
251526-CC-1 ... DEUTSCHE BANK AG (NEW YORK BRANCH) ........... ....... ..09/18/2023 . Call @ 100.00 ............ ..................... ............510,000 ............. 510,000 ............510,000 ............ 492,336 ...........17,664 ................. 0 ................. 0 ............17,664 ................ 0 .......... 510,000 ................ 0 ................. 0 ................. 0 ............. 11,332 ..09/18/2024 .
89175M-AA-1 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..08/04/2023 . FRACTIONAL SHARES ....... ..................... ............602,383 ............. 629,536 ............ 645,472 ............ 595,727 ........... 49,745 ................. 0 ................. 0 ............ 49,745 ................ 0 ...........645,472 ................ 0 ......... (43,088) ......... (43,088) ............. 14,321 ..05/25/2058 .
200339-DX-4 ... COMERICA BANK ...................................... ....... ..05/12/2023 . EMM ......................... ..................... ............206,308 ............. 250,000 ............ 246,395 ............ 242,455 ............ 4,479 ...............441 ................. 0 ............. 4,921 ................ 0 ...........247,376 ................ 0 ......... (41,068) ......... (41,068) .............. 8,028 ..07/27/2025 .
25278X-AR-0 .. DIAMONDBACK ENERGY INC ........................... ....... ..10/23/2023 . Various ................... ..................... ............274,106 ............. 330,000 ............ 328,875 ............ 273,488 ........... 55,562 ................80 ................. 0 ............55,641 ................ 0 ...........329,129 ................ 0 ..........(55,023) ..........(55,023) ............. 10,832 ..03/24/2031 .

89175T-AA-6 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 16,379 .............. 16,379 ............. 17,344 ............. 14,953 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............17,344 ................ 0 ............. (965) ............. (965) ................. 468 ..06/25/2058 .
87159Q-BX-5 .. SYMP XIV B1R - CDO ................................ ....... ..04/14/2023 . Paydown .................... ..................... ............500,000 ............. 500,000 ............500,000 ............ 500,000 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 500,000 ................ 0 ................. 0 ................. 0 ............. 12,001 ..07/14/2026 .
25470M-AD-1 .. DISH NETWORK CORP ................................. ....... ..11/20/2023 . Various ................... ..................... ............860,150 ............. 905,000 ............ 907,244 ............ 816,918 ...........88,407 ............. (324) ................. 0 ............88,083 ................ 0 ...........905,001 ................ 0 ......... (44,851) ......... (44,851) ............. 24,497 ..03/15/2024 .

89176V-AK-8 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............118,357 ............. 118,357 ............117,216 ............ 113,862 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 117,216 ................ 0 ............ 1,140 ............ 1,140 ...............3,493 ..07/25/2058 .
200340-AT-4 .. COMERICA INC ........................................ ....... ..03/27/2023 . EMM ......................... ..................... ............196,370 ............. 250,000 ............ 239,675 ............ 234,108 ............ 5,621 ...............356 ................. 0 ............. 5,977 ................ 0 ...........240,085 ................ 0 ......... (43,715) ......... (43,715) .............. 6,611 ..02/01/2029 .
25755T-AH-3 ... DPABS 2017-1 A23 - ABS ........................... ....... ..10/25/2023 . Paydown .................... ..................... .............. 8,400 ................8,400 ...............8,273 ...............7,686 ...............709 ................. 5 ................. 0 ................714 ................ 0 ............. 8,400 ................ 0 ................. 0 ................. 0 ................. 216 ..07/25/2047 .

89177B-AA-3 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............113,821 ............. 113,821 ............116,724 ............ 107,220 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........116,724 ................ 0 ...........(2,903) ...........(2,903) ...............3,982 ..03/25/2058 .
87165B-AP-8 .. SYNCHRONY FINANCIAL ............................... ....... ..04/20/2023 . EMM ......................... ..................... ......... 1,068,998 .......... 1,160,000 ......... 1,157,494 ......... 1,158,297 ................. 0 ................72 ................. 0 ................. 72 ................ 0 ........ 1,158,369 ................ 0 ......... (89,371) ......... (89,371) ............. 35,468 ..03/19/2029 .
25755T-AK-6 .. DPABS 2018-1 A22 - RMBS ......................... ....... ..10/25/2023 . Various ................... ..................... ............. 97,693 ............. 106,100 ............ 104,459 ............. 97,406 ............ 8,573 ................21 ................. 0 ............. 8,593 ................ 0 .......... 106,000 ................ 0 ...........(8,306) ...........(8,306) ...............4,541 ..07/27/2048 .

89178B-AA-2 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............103,665 ............. 103,665 ............ 104,225 ............. 96,340 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........104,225 ................ 0 ............. (560) ............. (560) .............. 2,756 ..10/25/2059 .

205887-CB-6 .. CONAGRA BRANDS INC ................................ ....... ..04/19/2023 .
CITIGROUP GLOBAL 

MARKETS INC. ............. ..................... ............347,652 ............. 350,000 ............408,002 ............ 344,862 ...........37,417 ...........(3,565) ................. 0 ............33,851 ................ 0 ...........378,713 ................ 0 ......... (31,062) ......... (31,062) .............. 7,513 ..11/01/2025 .
25755T-AL-4 .. DPABS 2019-1 A2 - RMBS ........................... ....... ..09/20/2023 . Various ................... ..................... ............. 80,233 ...............92,388 ............. 92,388 ............. 79,760 ...........12,628 ................. 0 ................. 0 ............12,628 ................ 0 ............92,388 ................ 0 ......... (12,154) ......... (12,154) .............. 3,067 ..10/25/2049 .

89179J-AA-4 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............104,194 ............. 104,194 ............106,165 ............. 92,138 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 106,165 ................ 0 ...........(1,971) ...........(1,971) .............. 1,714 ..10/25/2060 .
871829-BL-0 .. SYSCO CORP .......................................... ....... ..07/27/2023 . EMM ......................... ..................... ............519,870 ............. 500,000 ............ 498,960 ............ 499,187 ................. 0 ................ 52 ................. 0 ................. 52 ................ 0 ...........499,239 ................ 0 ...........20,631 ...........20,631 ............. 24,544 ..04/01/2030 .
25755T-AN-0 .. DPABS 2021-1 AI - RMBS ........................... ....... ..11/22/2023 . Various ................... ..................... ............661,726 ............. 778,150 ............778,150 ............ 647,173 ..........130,977 ................. 0 ................. 0 ...........130,977 ................ 0 .......... 778,150 ................ 0 ........ (116,424) ........ (116,424) ............. 19,573 ..04/25/2051 .

89179Y-AR-4 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............132,765 ............. 132,766 ............ 134,959 ............ 118,569 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........134,959 ................ 0 ...........(2,194) ...........(2,194) ...............2,743 ..11/25/2061 .
21H020-61-8 .. G2JUMB-2N-JAN-2023 - RMBS ....................... ....... ..01/13/2023 . EMM ......................... ..................... ......... 8,627,070 ......... 10,000,000 ......... 8,641,484 ..........8,229,131 ..........412,353 ................. 0 ................. 0 ...........412,353 ................ 0 ........ 8,641,484 ................ 0 ......... (14,414) ......... (14,414) ....................0 ..01/20/2053 .
26208M-AG-1 .. DRIVE 2018-5 D - ABS ............................. ....... ..02/15/2023 . Paydown .................... ..................... ............213,672 ............. 213,672 ............ 213,663 ............ 213,303 ...............365 ................. 4 ................. 0 ................368 ................ 0 ...........213,672 ................ 0 ................. 0 ................. 0 .............. 1,458 ..04/15/2026 .

909319-AA-3 .. UNITED AIR 2013 1 A PTT ......................... ....... ..08/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............116,305 ............. 118,958 ............ 121,123 ............ 110,728 ................. 0 ............. (219) ................. 0 .............. (219) ................ 0 ...........119,989 ................ 0 ...........(3,683) ...........(3,683) ...............5,257 ..02/15/2027 .
87342R-AJ-3 ... BELL 2021-1 A23 - RMBS ........................... ....... ..08/25/2023 . Paydown .................... ..................... .............. 3,750 ................3,750 ...............3,750 ...............3,750 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 3,750 ................ 0 ................. 0 ................. 0 .................. 48 ..08/25/2051 .
26208R-AG-0 .. DRIVE 2019-2 D - ABS ............................. ....... ..06/15/2023 . Paydown .................... ..................... ............. 38,555 ...............38,555 ............. 38,544 ............. 38,266 ...............287 ................. 2 ................. 0 ................289 ................ 0 ............ 38,555 ................ 0 ................. 0 ................. 0 ................. 571 ..08/17/2026 .

90932J-AA-0 .. UNITED AIR 2019 2 AA PTT ........................ ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 83,407 ...............93,755 ............. 93,755 ............. 75,815 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 93,755 ................ 0 ......... (10,349) ......... (10,349) ...............2,722 ..11/01/2033 .
21H020-62-6 .. G2JUMB-2N-FEB-2023 - RMBS ....................... ....... ..02/13/2023 . EMM ......................... ..................... ............850,547 .......... 1,000,000 ............848,086 ............ 836,604 ...........11,482 ................. 0 ................. 0 ............11,482 ................ 0 .......... 848,086 ................ 0 ............ 2,461 ............ 2,461 ....................0 ..02/20/2053 .
26253K-AD-6 .. DTAOT 2019-3 D - ABS ............................. ....... ..11/15/2023 . Paydown .................... ..................... ............169,176 ............. 169,176 ............169,128 ............ 166,974 ............ 2,089 ...............113 ................. 0 ............. 2,202 ................ 0 .......... 169,176 ................ 0 ................. 0 ................. 0 .............. 2,816 ..04/15/2025 .
91324P-EQ-1 ... UNITEDHEALTH GROUP INC ........................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 91,139 .............. 89,000 ............. 88,869 ............. 91,923 ................. 0 ................14 ................. 0 ................. 14 ................ 0 ............88,876 ................ 0 ............ 2,262 ............ 2,262 .............. 4,310 ..02/15/2030 .
87612E-AK-2 .. TARGET CORP ......................................... ....... ..08/22/2023 . Various ................... ..................... ......... 2,128,951 ...........1,975,000 ......... 2,192,053 ..........2,092,093 ................. 0 ...........(5,720) ................. 0 ............(5,720) ................ 0 ........ 2,086,372 ................ 0 ...........42,578 ...........42,578 ............. 99,779 ..11/01/2032 .
26441C-AT-2 .. DUKE ENERGY CORP ................................... ....... ..09/20/2023 . Jane Street .............. ..................... ............. 41,515 .............. 58,000 ............. 53,252 ............. 43,034 ...........10,746 ................76 ................. 0 ............10,823 ................ 0 ............53,857 ................ 0 ..........(12,342) ..........(12,342) ...............2,302 ..09/01/2046 .
918204-BA-5 .. VF CORP .............................................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 90,382 .............. 96,000 ............. 95,834 ............. 90,082 ................. 0 ................31 ................. 0 ................. 31 ................ 0 ............ 95,931 ................ 0 ...........(5,549) ...........(5,549) .............. 2,741 ..04/23/2025 .
21H020-66-7 .. G2JUMB-2N-JUN-2021 - RMBS ....................... ....... ..12/31/2023 . Various ................... ..................... ................... 0 .....................0 ............. 99,453 ....................0 ........... 99,453 ................. 0 ................. 0 ............ 99,453 ................ 0 ............ 99,453 ................ 0 ..........(99,453) ..........(99,453) ....................0 ..06/20/2052 .
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26884L-AF-6 .. EQT CORP ............................................. ....... ..05/03/2023 . Millenium Advisors ..... ..................... ............142,349 ............. 150,000 ............ 145,534 ............ 138,516 ............ 7,102 ...............260 ................. 0 ............. 7,362 ................ 0 ...........145,877 ................ 0 ...........(3,529) ...........(3,529) .............. 3,461 ..10/01/2027 .

918286-AA-3 .. VSE VOI MORTGAGE LLC ............................. ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............104,385 ............. 104,385 ............102,050 ............ 101,209 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........102,050 ................ 0 ............ 2,335 ............ 2,335 .............. 2,847 ..02/20/2036 .
87938W-AC-7 .. TELEFONICA EMISIONES SAU ........................ C...... ..11/09/2023 . EMM ......................... ..................... ......... 1,366,119 ...........1,335,000 ......... 1,445,405 ..........1,413,924 ................. 0 ...........(3,319) ................. 0 ............(3,319) ................ 0 ........1,410,604 ................ 0 ..........(44,485) ..........(44,485) ............. 84,384 ..06/20/2036 .
26884L-AH-2 .. EQT CORP ............................................. ....... ..09/28/2023 . Various ................... ..................... ............130,053 ............. 130,000 ............ 129,967 ............ 130,321 ..............(342) ................. 7 ................. 0 ...............(335) ................ 0 ...........129,986 ................ 0 ...............(79) ...............(79) .............. 7,841 ..02/01/2025 .

918288-AA-9 .. VSE VOI MORTGAGE LLC ............................. ....... ..09/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............77,130 .............. 77,130 ............. 74,895 ............. 73,806 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............74,895 ................ 0 ............ 2,236 ............ 2,236 .............. 1,484 ..03/20/2035 .
22003B-AN-6 .. CORPORATE OFFICE PROPERTIES LP ................. ....... ..04/18/2023 . Barclays Bank ............ ..................... .............. 8,490 .............. 11,000 ............. 10,997 ...............8,436 ............ 2,562 ................. 0 ................. 0 ............. 2,562 ................ 0 ............10,998 ................ 0 ...........(2,508) ...........(2,508) ................. 168 ..01/15/2029 .
26884L-AP-4 .. EQT CORP ............................................. ....... ..06/06/2023 . Various ................... ..................... ............169,484 ............. 170,000 ............170,000 ............ 169,508 ...............492 ................. 0 ................. 0 ................492 ................ 0 .......... 170,000 ................ 0 ............. (517) ............. (517) .............. 5,836 ..10/01/2025 .
92277G-AJ-6 .. VENTAS REALTY LP .................................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 59,132 .............. 64,000 ............. 63,405 ............. 59,213 ................. 0 ...............115 ................. 0 ................115 ................ 0 ............ 63,535 ................ 0 ...........(4,403) ...........(4,403) .............. 2,517 ..10/15/2026 .
88315L-AQ-1 .. TMCL 212 A - ABS .................................. C...... ..12/20/2023 . Paydown .................... ..................... .............10,000 .............. 10,000 .............. 8,566 ....................0 ................. 0 ............ 1,434 ................. 0 ............. 1,434 ................ 0 ............10,000 ................ 0 ................. 0 ................. 0 .................. 65 ..04/20/2046 .

26884L-AQ-2 .. EQT CORP ............................................. ....... ..11/03/2023 .
Citigroup Global 

Markets, Inc. ............ ..................... ............. 24,704 .............. 25,000 ............. 24,907 ............. 24,864 ................ 47 ................13 ................. 0 ................. 59 ................ 0 ............ 24,923 ................ 0 ............. (219) ............. (219) .............. 1,837 ..04/01/2028 .
92343V-FX-7 .. VERIZON COMMUNICATIONS ........................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............209,812 ............. 268,000 ............ 269,524 ............ 209,547 ................. 0 ............. (141) ................. 0 .............. (141) ................ 0 ...........269,228 ................ 0 ......... (59,416) ......... (59,416) .............. 5,267 ..10/30/2030 .
225401-AC-2 ... CREDIT SUISSE GROUP AG ........................... C...... ..03/22/2023 . EMM ......................... ..................... ............242,325 ............. 270,000 ............ 301,469 ............ 224,151 ...........69,664 ...........(1,292) ................. 0 ............68,372 ................ 0 ...........292,522 ................ 0 ......... (50,197) ......... (50,197) .............. 8,189 ..01/09/2028 .
26884T-AT-9 .. ERAC USA FINANCE LLC ............................. ....... ..01/03/2023 . Barclays Bank ............ ..................... ............111,574 ............. 114,000 ............111,754 ............ 111,623 ............ 1,983 ................. 5 ................. 0 ............. 1,989 ................ 0 ...........113,612 ................ 0 ...........(2,038) ...........(2,038) ................. 547 ..11/01/2023 .
92556H-AD-9 ... PARAMOUNT GLOBAL .................................. ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 28,447 .............. 34,000 ............. 38,857 ............. 27,926 ................. 0 ............. (349) ................. 0 ...............(349) ................ 0 ............ 37,923 ................ 0 ...........(9,477) ...........(9,477) .............. 1,598 ..05/19/2032 .
89181X-AM-3 .. TPMT 23CES1 A1A - RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............142,306 ............. 142,306 ............ 142,089 ....................0 ................. 0 ...............217 ................. 0 ................217 ................ 0 ...........142,306 ................ 0 ................. 0 ................. 0 .............. 2,105 ..07/25/2063 .
279158-AP-4 .. ECOPETROL SA ........................................ C...... ..01/11/2023 . Various ................... ..................... ............. 54,220 .............. 70,000 ............. 70,000 ............. 53,489 ...........16,511 ................. 0 ................. 0 ............16,511 ................ 0 ............70,000 ................ 0 ......... (15,780) ......... (15,780) ................. 609 ..11/02/2031 .
92556V-AC-0 .. VIATRIS INC ......................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 24,405 .............. 28,000 ............. 27,990 ............. 23,947 ................. 0 ................. 2 ................. 0 .................. 2 ................ 0 ............ 27,992 ................ 0 ...........(3,587) ...........(3,587) ................. 659 ..06/22/2027 .
225401-AG-3 .. CREDIT SUISSE GROUP AG ........................... C...... ..03/15/2023 . Goldman Sachs ............ ..................... ............198,120 ............. 254,000 ............ 264,317 ............ 247,677 ............ 7,540 ............. (563) ................. 0 ............. 6,976 ................ 0 ...........254,653 ................ 0 ..........(56,533) ..........(56,533) .............. 2,820 ..06/12/2024 .
28141P-AA-3 .. EFT 20A A - ABS ................................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 16,225 ...............16,225 ............. 16,222 ............. 14,908 ............ 1,317 ................. 0 ................. 0 ............. 1,317 ................ 0 ............16,225 ................ 0 ................. 0 ................. 0 ................. 225 ..07/25/2041 .
925650-AC-7 .. VICI PROPERTIES LP ................................ ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... .............81,377 .............. 86,000 ............. 85,912 ............. 81,865 ................. 0 ................13 ................. 0 ................. 13 ................ 0 ............85,921 ................ 0 ...........(4,544) ...........(4,544) .............. 4,741 ..02/15/2030 .
89680H-AE-2 .. TCF 211 A - ABS .................................... ....... ..12/20/2023 . Paydown .................... ..................... ............. 15,937 ...............15,938 ............. 13,656 ....................0 ................. 0 ............ 2,281 ................. 0 ............. 2,281 ................ 0 ............15,937 ................ 0 ................. 0 ................. 0 ................. 124 ..03/20/2046 .
28166L-AA-2 .. EDVES 2021-A A - ABS ............................. ....... ..12/25/2023 . Paydown .................... ..................... ............. 16,325 ...............16,325 ............. 16,307 ............. 13,683 ............ 2,626 ................16 ................. 0 ............. 2,642 ................ 0 ............16,325 ................ 0 ................. 0 ................. 0 ................. 156 ..11/27/2045 .
931142-DH-3 ... WALMART INC ......................................... ....... ..04/11/2023 . MATURITY .................. ..................... ............671,825 ............. 672,000 ............ 664,429 ............ 667,802 ............ 3,954 ...............189 ................. 0 ............. 4,143 ................ 0 ...........671,946 ................ 0 ............. (121) ............. (121) .............. 8,377 ..04/11/2023 .
225401-AH-1 .. CREDIT SUISSE GROUP AG ........................... C...... ..06/12/2023 . Call @ 100.00 ............ ..................... ............250,000 ............. 250,000 ............250,000 ............ 236,750 ...........13,250 ................. 0 ................. 0 ............13,250 ................ 0 ...........250,000 ................ 0 ................. 0 ................. 0 .............. 7,816 ..06/12/2024 .
29082H-AA-0 .. EMBRAER NETHERLANDS FINANCE BV ................ C...... ..07/05/2023 . Not Available ............ ..................... ............. 99,000 ............. 100,000 ............. 85,350 ............. 97,051 ...........(4,885) ............ 1,492 ................. 0 ............ (3,393) ................ 0 ............93,658 ................ 0 ............ 5,342 ............ 5,342 .............. 2,806 ..06/15/2025 .
95000U-3A-9 .. WELLS FARGO + COMPANY ............................ ....... ..02/22/2023 . BARCLAYS CAPITAL INC. . ..................... ......... 2,167,896 ...........2,218,000 ..........2,124,995 ..........2,165,794 ................. 0 ............ 2,100 ................. 0 ............. 2,100 ................ 0 ........ 2,128,838 ................ 0 ...........39,057 ...........39,057 ............. 61,782 ..07/25/2028 .
92538H-AC-4 ... VERUS 2021-4 A3 - CMO/RMBS ...................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,139 ...............15,139 ............. 15,139 ............. 15,138 ................. 0 ................. 1 ................. 0 .................. 1 ................ 0 ............15,139 ................ 0 ................. 0 ................. 0 ................. 116 ..07/26/2066 .
29082H-AB-8 .. EMBRAER NETHERLANDS FINANCE BV ................ C...... ..04/05/2023 . Various ................... ..................... ............236,562 ............. 245,000 ............206,008 ............ 234,609 ......... (15,776) ............ 1,284 ................. 0 ...........(14,492) ................ 0 ...........220,117 ................ 0 ...........16,445 ...........16,445 .............. 8,688 ..02/01/2027 .
962166-BY-9 .. WEYERHAEUSER CO .................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 53,394 .............. 58,000 ............. 57,113 ............. 52,958 ................. 0 ...............(48) ................. 0 ................(48) ................ 0 ............ 57,345 ................ 0 ...........(3,951) ...........(3,951) .............. 2,814 ..04/15/2030 .
22945E-AU-5 ... CSAIL 2021-C20 A3 - CMBS ........................ ....... ..09/19/2023 . EMM ......................... ..................... ............161,398 ............. 200,000 ............ 205,998 ............ 166,498 ...........38,470 ............. (441) ................. 0 ............38,029 ................ 0 ...........204,527 ................ 0 ..........(43,129) ..........(43,129) ...............4,519 ..03/17/2054 .
29273R-BB-4 ... ENERGY TRANSFER LP ................................ ....... ..11/13/2023 . Call @ 100.00 ............ ..................... ............279,000 ............. 279,000 ............ 322,543 ............ 283,640 ............ 1,077 ...........(5,717) ................. 0 ............(4,640) ................ 0 ...........279,000 ................ 0 ................. 0 ................. 0 ............. 27,212 ..02/01/2024 .
98138H-AG-6 .. WORKDAY INC ......................................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 72,614 .............. 77,000 ............. 76,955 ............. 72,082 ................. 0 ................. 8 ................. 0 .................. 8 ................ 0 ............76,963 ................ 0 ...........(4,349) ...........(4,349) ...............3,372 ..04/01/2027 .
92539L-AC-4 ... VERUS 2021-3 A3 - CMO/RMBS ...................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 96,157 .............. 96,157 ............. 96,156 ............. 96,156 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............96,157 ................ 0 ................. 0 ................. 0 ................. 698 ..06/25/2066 .

29273V-AP-5 ... ENERGY TRANSFER LP ................................ ....... ..05/04/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ..................... ............. 35,664 .............. 35,000 ............. 34,991 ............. 34,718 ...............274 ................. 3 ................. 0 ................277 ................ 0 ............ 34,995 ................ 0 ...............669 ...............669 ................. 777 ..02/15/2028 .

00287Y-BV-0 .. ABBVIE INC .......................................... ....... ..11/21/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... ............695,408 ............. 740,000 ............817,306 ............ 689,017 ..........101,594 ......... (11,453) ................. 0 ............90,141 ................ 0 ...........779,157 ................ 0 ......... (83,750) ......... (83,750) ............. 22,012 ..11/21/2026 .
233046-AN-1 .. DNKN 211 A2I - RMBS ............................... ....... ..11/20/2023 . Paydown .................... ..................... .............. 3,400 ................3,400 ...............3,400 ...............2,902 ...............498 ................. 0 ................. 0 ................498 ................ 0 ............. 3,400 ................ 0 ................. 0 ................. 0 .................. 43 ..11/20/2051 .
29379V-BQ-5 ... ENTERPRISE PRODUCTS OPERATING LLC ............. ....... ..07/13/2023 . Various ................... ..................... .............67,917 .............. 81,000 ............. 80,891 ............. 64,995 ...........15,905 ................. 1 ................. 0 ............15,906 ................ 0 ............80,902 ................ 0 ......... (12,985) ......... (12,985) ...............2,922 ..02/15/2048 .

010392-FY-9 .. ALABAMA POWER CO .................................. ....... ..11/28/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............689,558 ............. 720,000 ............ 719,395 ............ 690,945 ........... 28,493 ...............102 ................. 0 ............ 28,595 ................ 0 ...........719,540 ................ 0 ..........(29,982) ..........(29,982) ............. 35,100 ..09/01/2027 .
92539T-AB-9 ... VERUS 234 A2 - CMO/RMBS .......................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 57,304 ...............57,304 ............. 57,304 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............57,304 ................ 0 ................. 0 ................. 0 .............. 1,112 ..05/25/2068 .

294429-AQ-8 ... EQUIFAX INC ......................................... ....... ..05/05/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ..................... ............. 34,638 .............. 36,000 ............. 35,920 ............. 34,315 ............ 1,654 ................. 6 ................. 0 ............. 1,659 ................ 0 ............ 35,974 ................ 0 ...........(1,336) ...........(1,336) ................. 411 ..12/01/2024 .
01882Y-AA-4 .. ALLIANT ENERGY FINANCE ........................... ....... ..06/15/2023 . MATURITY .................. ..................... ......... 1,090,000 .......... 1,090,000 ......... 1,090,607 ..........1,082,429 ............ 7,631 ...............(60) ................. 0 ............. 7,571 ................ 0 ........1,090,000 ................ 0 ................. 0 ................. 0 ............. 20,438 ..06/15/2023 .
23371D-AJ-3 ... DAE FUNDING LLC .................................... ....... ..05/25/2023 . EMM ......................... ..................... ............256,905 ............. 270,000 ............ 268,453 ............ 250,914 ...........18,289 ...............205 ................. 0 ............18,493 ................ 0 ...........269,407 ................ 0 ......... (12,502) ......... (12,502) .............. 3,476 ..08/01/2024 .
294429-AV-7 ... EQUIFAX INC ......................................... ....... ..08/09/2023 . Morgan Stanley ........... ..................... ............. 32,774 .............. 33,000 ............. 32,969 ............. 32,574 ...............400 ................. 7 ................. 0 ................407 ................ 0 ............32,981 ................ 0 ............. (207) ............. (207) .............. 1,538 ..12/15/2027 .
02361D-AP-5 .. AMEREN ILLINOIS CO ................................ ....... ..04/27/2023 . CANTOR FITZGERALD + CO ..................... ......... 1,364,841 ...........1,396,000 ......... 1,505,096 ..........1,349,950 ........... 95,739 ...........(7,454) ................. 0 ............88,285 ................ 0 ........ 1,438,235 ................ 0 ..........(73,394) ..........(73,394) ............. 30,247 ..03/01/2025 .
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92922F-J2-5 ... WAMU 2005-AR6 2AA - CMO/RMBS ................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 18,902 .............. 18,902 ............. 13,905 ............. 16,226 ................. 0 ............ 2,676 ................. 0 ............. 2,676 ................ 0 ............18,902 ................ 0 ................. 0 ................. 0 ................. 432 ..04/25/2045 .

29452E-AC-5 ... EQUITABLE HOLDINGS INC ........................... ....... ..05/04/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ..................... ............. 21,945 .............. 22,000 ............. 22,000 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............22,000 ................ 0 ...............(55) ...............(55) ................. 400 ..01/11/2033 .
03066E-AD-6 .. AMERICREDIT AUTOMOBILE RECEIVA ................ ....... ..03/20/2023 . CALLED BONDS FULL ....... ..................... ............478,937 ............. 478,937 ............478,857 ............ 477,332 ............ 1,524 ................. 0 ................. 0 ............. 1,524 ................ 0 ...........478,857 ................ 0 ................81 ................81 ................. 464 ..12/18/2024 .
24380V-AA-9 .. DRMT 211 A1 - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,132 ...............15,132 ............. 15,132 ............. 13,401 ............ 1,731 ................. 0 ................. 0 ............. 1,731 ................ 0 ............15,132 ................ 0 ................. 0 ................. 0 .................. 64 ..05/25/2065 .
30167Y-AG-6 .. EART 2020-2 D - ABS .............................. ....... ..12/15/2023 . Paydown .................... ..................... .............57,760 .............. 57,760 ............. 62,562 ............. 57,178 ............ 2,059 ...........(1,477) ................. 0 ................582 ................ 0 ............57,760 ................ 0 ................. 0 ................. 0 .............. 2,031 ..05/15/2026 .

03066T-AC-5 .. AMERICREDIT AUTOMOBILE RECEIVA ................ ....... ..11/18/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............168,723 ............. 168,723 ............168,694 ............ 163,311 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........168,694 ................ 0 ................ 29 ................ 29 .............. 4,100 ..11/18/2026 .
931142-DH-3 ... WALMART INC ......................................... ....... ..04/11/2023 . Maturity @ 100.00 ...... ..................... ............380,000 ............. 380,000 ............ 375,869 ............ 379,842 ................. 0 ...............158 ................. 0 ................158 ................ 0 .......... 380,000 ................ 0 ................. 0 ................. 0 ...............4,845 ..04/11/2023 .
30212P-AP-0 .. EXPEDIA GROUP INC ................................. ....... ..10/23/2023 . SQF ......................... ..................... ............106,661 ............. 118,000 ............ 113,482 ............ 108,324 ............ 6,858 ...............408 ................. 0 ............. 7,266 ................ 0 ...........115,590 ................ 0 ...........(8,929) ...........(8,929) ...............5,356 ..02/15/2028 .

032095-AG-6 .. AMPHENOL CORP ...................................... ....... ..10/03/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............981,915 .......... 1,000,000 ............962,770 ............ 977,997 ........... 13,459 ............ 2,020 ................. 0 ............15,479 ................ 0 ...........993,476 ................ 0 ......... (11,561) ......... (11,561) ............. 17,578 ..04/01/2024 .
24381V-AA-8 .. DRMT 213 A1 - CMO/RMBS ........................... C...... ..12/01/2023 . Paydown .................... ..................... .............40,670 .............. 40,670 ............. 40,669 ............. 32,965 ............ 7,699 ................. 5 ................. 0 ............. 7,704 ................ 0 ............40,670 ................ 0 ................. 0 ................. 0 ................. 241 ..08/25/2066 .
30227F-AE-0 .. ESA 21ESH B - CMBS ................................ ....... ..12/15/2023 . Paydown .................... ..................... .............. 8,764 ................8,764 ...............8,512 ....................0 ................. 0 ...............252 ................. 0 ................252 ................ 0 ............. 8,764 ................ 0 ................. 0 ................. 0 ................. 268 ..07/15/2038 .

05522R-DC-9 ... BANK OF AMERICA CREDIT CARD TR ................ ....... ..06/30/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ......... 1,259,917 ...........1,290,000 ......... 1,289,702 ..........1,234,254 ........... 55,449 ................. 0 ................. 0 ............ 55,449 ................ 0 ........ 1,289,702 ................ 0 ......... (29,785) ......... (29,785) ...............2,437 ..05/15/2026 .
931427-AU-2 ... WALGREENS BOOTS ALLIANCE INC ................... ....... ..11/17/2023 . Maturity @ 100.00 ...... ..................... ............250,000 ............. 250,000 ............ 241,543 ............ 244,314 ................. 0 ............ 5,686 ................. 0 ............. 5,686 ................ 0 ...........250,000 ................ 0 ................. 0 ................. 0 ...............2,375 ..11/17/2023 .
30227F-AJ-9 .. ESA 21ESH D - CMBS ................................ ....... ..12/15/2023 . Paydown .................... ..................... .............. 5,344 ................5,344 ...............5,344 ...............5,118 ...............226 ................. 0 ................. 0 ................226 ................ 0 ............. 5,344 ................ 0 ................. 0 ................. 0 ................. 278 ..07/15/2038 .

05565E-BW-4 .. BMW US CAPITAL LLC ................................ ....... ..05/31/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............287,290 ............. 320,000 ............ 319,467 ............ 280,135 ...........39,476 ................ 44 ................. 0 ............ 39,520 ................ 0 ...........319,656 ................ 0 ......... (32,366) ......... (32,366) ...............3,222 ..08/12/2026 .
24382J-AA-4 ... DRMT 2022-1 A1 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 53,497 ...............53,497 ............. 53,476 ............. 46,166 ............ 7,306 ................ 25 ................. 0 ............. 7,331 ................ 0 ............ 53,497 ................ 0 ................. 0 ................. 0 ................. 733 ..01/25/2067 .
302635-AG-2 .. FS KKR CAPITAL CORP ............................... ....... ..02/03/2023 . Various ................... ..................... ............. 82,354 .............. 90,000 ............. 89,387 ............. 79,899 ............ 9,705 ................11 ................. 0 ............. 9,716 ................ 0 ............89,615 ................ 0 ...........(7,261) ...........(7,261) .............. 1,680 ..01/15/2026 .

05578A-AV-0 .. BPCE SA .............................................. ....... ..12/11/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............862,236 ............. 900,000 ............ 897,246 ............ 838,178 ........... 59,938 ...............870 ................. 0 ............60,808 ................ 0 ...........898,986 ................ 0 ......... (36,750) ......... (36,750) ............. 20,678 ..01/14/2025 .
94354K-AA-8 .. WAAV 2019-1 A - ABS .............................. ....... ..12/15/2023 . Paydown .................... ..................... ............. 25,467 ...............25,467 ............. 23,812 ............. 24,187 ................. 0 ............ 1,280 ................. 0 ............. 1,280 ................ 0 ............25,467 ................ 0 ................. 0 ................. 0 ................. 457 ..09/15/2044 .
302635-AK-3 .. FS KKR CAPITAL CORP ............................... ....... ..08/03/2023 . Various ................... ..................... ............505,173 ............. 620,000 ............618,028 ............ 501,452 ......... 116,890 ...............128 ................. 0 .......... 117,019 ................ 0 .......... 618,471 ................ 0 ........ (113,298) ........ (113,298) ............. 13,764 ..10/12/2028 .

05592D-AA-2 ... BPR TRUST ............................................ ....... ..12/01/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............585,164 ............. 595,000 ............ 593,523 ............ 580,718 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........593,523 ................ 0 ...........(8,359) ...........(8,359) ............. 40,950 ..04/15/2037 .
24703T-AD-8 .. DELL INTERNATIONAL LLC ........................... ....... ..06/29/2023 . ASSGN ...................... ..................... ............. 14,208 .............. 14,000 ............. 15,599 ............. 14,282 ...............829 ............. (168) ................. 0 ................660 ................ 0 ............ 14,943 ................ 0 ............. (943) ............. (943) ................. 565 ..06/15/2026 .
31620M-BY-1 .. FIDELITY NATIONAL INFORMATION SERVICES I ... ....... ..01/17/2023 . Barclays Bank PLC ...... ..................... ............244,486 ............. 245,000 ............ 244,848 ............ 236,226 ............ 8,628 ................. 1 ................. 0 ............. 8,629 ................ 0 ...........244,855 ................ 0 ............. (370) ............. (370) .............. 6,456 ..07/15/2032 .

05606D-AS-7 .. BX TRUST ............................................. ....... ..10/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............229,232 ............. 229,232 ............227,708 ............ 228,781 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........227,708 ................ 0 ............ 1,524 ............ 1,524 ............. 16,196 ..08/15/2039 .
94974B-FN-5 ... WELLS FARGO & CO .................................. ....... ..08/15/2023 . Maturity @ 100.00 ...... ..................... ......... 3,025,000 ...........3,025,000 ......... 3,019,220 ..........3,024,922 ................. 0 ................78 ................. 0 ................. 78 ................ 0 ........ 3,025,000 ................ 0 ................. 0 ................. 0 ............124,781 ..08/15/2023 .
31620R-AH-8 .. FIDELITY NATIONAL FINANCIAL INC ............... ....... ..02/14/2023 . Millenium Advisors ..... ..................... ............192,770 ............. 200,000 ............ 198,595 ............ 190,027 ............ 9,050 ................18 ................. 0 ............. 9,068 ................ 0 ...........199,095 ................ 0 ...........(6,325) ...........(6,325) ...............4,525 ..08/15/2028 .

05609W-AA-1 .. BX TRUST ............................................. ....... ..12/01/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............766,555 ............. 771,024 ............768,832 ............ 754,604 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........768,832 ................ 0 ...........(2,277) ...........(2,277) ............. 47,989 ..04/15/2037 .
251526-CM-9 ... DEUTSCHE BANK AG (NEW YORK BRANCH) ........... ....... ..11/08/2023 . Maturity @ 100.00 ...... ..................... ............400,000 ............. 400,000 ............ 383,388 ............ 384,831 ............ 4,211 ...........10,958 ................. 0 ............15,169 ................ 0 .......... 400,000 ................ 0 ................. 0 ................. 0 .............. 3,848 ..11/08/2023 .
33767M-AJ-4 .. FKH 2020-SFR1 E - RMBS ........................... ....... ..10/05/2023 . STONEX FINANCIAL INC. . ..................... ............. 91,797 ............. 100,000 ............102,281 ............. 89,144 ...........12,092 ............. (380) ................. 0 ............11,712 ................ 0 .......... 100,856 ................ 0 ...........(9,059) ...........(9,059) ...............2,396 ..08/19/2037 .
06051G-HL-6 .. BANK OF AMERICA CORP ............................. ....... ..07/23/2023 . CALLED BONDS FULL ....... ..................... ............220,000 ............. 220,000 ............ 235,464 ............ 218,008 ............ 7,906 ...........(2,100) ................. 0 ............. 5,806 ................ 0 ...........223,815 ................ 0 ...........(3,815) ...........(3,815) .............. 8,501 ..07/23/2024 .
95003A-AS-3 .. WFMBS 211 A17 - CMO/RMBS ........................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 26,055 ...............26,055 ............. 26,442 ............. 26,418 ................. 0 ............. (363) ................. 0 .............. (363) ................ 0 ............26,055 ................ 0 ................. 0 ................. 0 ................. 354 ..12/26/2050 .
33844N-AG-5 ... FCAT 182 D - ABS .................................. ....... ..07/17/2023 . Paydown .................... ..................... ............296,975 ............. 296,975 ............ 296,937 ............ 295,153 ............ 1,819 ................. 3 ................. 0 ............. 1,822 ................ 0 ...........296,975 ................ 0 ................. 0 ................. 0 .............. 4,838 ..09/16/2024 .
06051G-JH-3 .. BANK OF AMERICA CORP ............................. ....... ..10/24/2023 . CALLED BONDS FULL ....... ..................... ............630,000 ............. 630,000 ............630,000 ............ 604,666 ........... 25,334 ................. 0 ................. 0 ............ 25,334 ................ 0 .......... 630,000 ................ 0 ................. 0 ................. 0 .............. 5,103 ..10/24/2024 .
25755T-AN-0 .. DPABS 2021-1 AI - RMBS ........................... ....... ..10/25/2023 . Paydown .................... ..................... .............. 2,050 ................2,050 ...............2,050 ...............1,705 ...............345 ................. 0 ................. 0 ................345 ................ 0 ............. 2,050 ................ 0 ................. 0 ................. 0 .................. 34 ..04/25/2051 .
33846A-AG-1 .. FCAT 193 D - ABS .................................. ....... ..12/15/2023 . Paydown .................... ..................... ............. 94,932 ...............94,932 ............. 94,911 ............. 91,333 ............ 3,593 ................. 6 ................. 0 ............. 3,599 ................ 0 ............ 94,932 ................ 0 ................. 0 ................. 0 ...............2,372 ..12/15/2025 .

06051G-KM-0 .. BANK OF AMERICA CORP ............................. ....... ..07/10/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............537,589 ............. 560,000 ............560,000 ............ 535,242 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 560,000 ................ 0 ......... (22,411) ......... (22,411) ............. 19,209 ..04/02/2026 .
95058X-AP-3 .. WEN 2022-1 A22 - RMBS ............................ ....... ..12/15/2023 . Paydown .................... ..................... .............. 2,506 ................2,506 ...............2,506 ...............2,506 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 2,506 ................ 0 ................. 0 ................. 0 .................. 71 ..03/15/2052 .
345213-HC-9 ... FASTR 2019-A A3 - ABS ............................ ....... ..06/16/2023 . Paydown .................... ..................... ............235,554 ............. 235,500 ............ 235,766 ............ 230,807 ............ 1,662 ................. 0 ................. 0 ............. 1,662 ..........16,895 ...........249,364 ........ (13,810) ................. 0 ......... (13,810) .............. 3,605 ..09/15/2024 .
06051G-KW-8 .. BANK OF AMERICA CORP ............................. ....... ..06/22/2023 . CITADEL SEC/INTERNAL ... ..................... ............186,470 ............. 190,000 ............190,000 ............ 185,843 ............ 4,157 ................. 0 ................. 0 ............. 4,157 ................ 0 .......... 190,000 ................ 0 ...........(3,530) ...........(3,530) .............. 8,722 ..07/22/2028 .
26245R-AA-8 .. DRSLF 58 A1 - CDO ................................. ....... ..04/19/2023 . EMM ......................... ..................... ............691,320 ............. 700,000 ............689,850 ............ 689,279 ...........17,114 ............ 1,583 ................. 0 ............18,697 ................ 0 .......... 707,976 ................ 0 ......... (16,656) ......... (16,656) ............. 19,531 ..07/17/2031 .
345213-HL-9 ... FASTR 19B A3 - ABS ................................ ....... ..11/15/2023 . Paydown .................... ..................... ............279,202 ............. 279,062 ............ 287,935 ............ 274,513 ............ 3,668 ................. 0 ................. 0 ............. 3,668 ..........20,217 ...........298,398 ........ (19,196) ................. 0 ......... (19,196) .............. 3,715 ..02/18/2025 .
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06051G-LA-5 .. BANK OF AMERICA CORP ............................. ....... ..01/04/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............505,196 ............. 510,000 ............510,000 ............ 503,939 ............ 6,061 ................. 0 ................. 0 ............. 6,061 ................ 0 .......... 510,000 ................ 0 ...........(4,804) ...........(4,804) ............. 11,215 ..07/22/2026 .
963320-AW-6 .. WHIRLPOOL CORP ..................................... ....... ..05/11/2023 . EMM ......................... ..................... ............251,495 ............. 250,000 ............ 248,682 ............ 249,117 ................. 0 ................46 ................. 0 ................. 46 ................ 0 ...........249,163 ................ 0 ............ 2,332 ............ 2,332 ...............8,543 ..02/26/2029 .
34532N-AC-9 ... FORDO 2021-A A3 - ABS ............................ ....... ..01/20/2023 . Various ................... ..................... ......... 1,065,981 ...........1,099,724 ......... 1,099,631 ......... 1,063,528 ...........36,167 ................. 3 ................. 0 ............36,170 ................ 0 ........ 1,099,698 ................ 0 ......... (33,717) ......... (33,717) ................. 352 ..08/15/2025 .

06367W-B8-5 .. BANK OF MONTREAL .................................. ....... ..12/11/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............870,074 ............. 915,000 ............ 914,305 ............ 853,995 ...........60,674 ...............133 ................. 0 ............60,807 ................ 0 ...........914,801 ................ 0 ......... (44,728) ......... (44,728) ............. 18,902 ..05/01/2025 .

26441C-AS-4 ... DUKE ENERGY CORP ................................... ....... ..04/19/2023 .
CITIGROUP GLOBAL 

MARKETS INC. ............. ..................... ............350,276 ............. 375,000 ............ 404,951 ............ 346,354 ...........47,152 ...........(1,576) ................. 0 ............45,576 ................ 0 ...........391,930 ................ 0 ......... (41,653) ......... (41,653) ...............6,294 ..09/01/2026 .
345370-DA-5 ... FORD MOTOR CO ...................................... ....... ..03/14/2023 . Various ................... ..................... ............. 92,731 ............. 120,000 ............122,176 ............. 90,006 ...........31,972 ...............(26) ................. 0 ............31,947 ................ 0 ...........121,953 ................ 0 ..........(29,221) ..........(29,221) .............. 2,017 ..02/12/2032 .

06368D-3S-1 .. BANK OF MONTREAL .................................. ....... ..07/11/2023 .
CALYON SECURITIES (USA) 

INC. ....................... ..................... ............474,222 ............. 490,000 ............489,887 ............ 475,847 ...........14,061 ................19 ................. 0 ............14,080 ................ 0 ...........489,927 ................ 0 ......... (15,705) ......... (15,705) ............. 10,878 ..06/07/2025 .
26442E-AD-2 ... DUKE ENERGY OHIO INC ............................. ....... ..09/01/2023 . Maturity @ 100.00 ...... ..................... .............60,000 .............. 60,000 ............. 62,331 ............. 59,478 ...............644 ............. (122) ................. 0 ................522 ................ 0 ............60,000 ................ 0 ................. 0 ................. 0 .............. 2,280 ..09/01/2023 .
35042R-AA-4 ... FFIN 2023-2 A - ABS .............................. ....... ..12/15/2023 . Paydown .................... ..................... .............. 8,696 ................8,696 ...............8,695 ....................0 ................. 0 ................. 1 ................. 0 .................. 1 ................ 0 ............. 8,696 ................ 0 ................. 0 ................. 0 .................. 94 ..06/15/2049 .
06368F-AJ-8 .. BANK OF MONTREAL .................................. ....... ..01/06/2023 . BARCLAYS CAPITAL INC ... ..................... ............801,749 ............. 870,000 ............868,182 ............ 795,717 ...........72,746 ................. 9 ................. 0 ............72,755 ................ 0 ...........868,472 ................ 0 ......... (66,723) ......... (66,723) .............. 7,813 ..03/08/2027 .
26829G-AA-6 .. ECMC 2018-2 A - ABS .............................. ....... ..09/20/2023 . Various ................... ..................... ............289,874 ............. 297,610 ............ 297,228 ............ 283,272 ...........17,844 ............ 5,583 ................. 0 ............ 23,427 ................ 0 ...........306,699 ................ 0 ......... (16,825) ......... (16,825) ............. 13,210 ..09/25/2068 .
35564K-T5-8 .. STACR 2023-DNA2 M1A - CMO/RMBS ................ ....... ..11/27/2023 . Paydown .................... ..................... .............16,988 .............. 16,988 ............. 17,005 ....................0 ................. 0 ...............(17) ................. 0 ................(17) ................ 0 ............16,988 ................ 0 ................. 0 ................. 0 ................. 377 ..04/27/2043 .

06406R-AH-0 .. BANK OF NY MELLON CORP ........................... ....... ..01/04/2023 .
RBS SECURITIES INC. / 

EQUITY FINANCE .......... ..................... ............628,180 ............. 650,000 ............ 694,649 ............ 624,495 ...........64,581 ...............(94) ................. 0 ............64,487 ................ 0 ...........688,982 ................ 0 ......... (60,802) ......... (60,802) .............. 4,727 ..04/28/2028 .
26969P-AB-4 .. EAGLE MATERIALS INC .............................. ....... ..04/19/2023 . SUMRIDGE PARTNERS LLC .. ..................... ............400,605 ............. 500,000 ............ 478,330 ............ 392,220 ...........88,015 ...............613 ................. 0 ............88,628 ................ 0 ...........480,848 ................ 0 ......... (80,243) ......... (80,243) ............. 10,000 ..07/01/2031 .
35564K-UW-7 .. STACR 2022-DNA3 M1A - CMO/RMBS ................ ....... ..12/26/2023 . Paydown .................... ..................... .............70,761 .............. 70,761 ............. 70,761 ............. 70,043 ...............718 ................. 0 ................. 0 ................718 ................ 0 ............70,761 ................ 0 ................. 0 ................. 0 .............. 2,619 ..04/25/2042 .

06406R-BA-4 .. BANK OF NY MELLON CORP ........................... ....... ..06/16/2023 .
US BANCORP INVESTMENTS 

INC ......................... ..................... ............108,139 ............. 120,000 ............119,898 ............ 107,954 ................. 0 ...............177 ................. 0 ................177 ................ 0 ...........119,926 ................ 0 ......... (11,786) ......... (11,786) ...............3,237 ..01/26/2027 .
29375M-AC-1 .. EFF 2020-2 A3 - ABS .............................. ....... ..04/19/2023 . Southwest Securities ... ..................... ............643,175 ............. 675,000 ............ 673,945 ............ 629,769 ...........44,847 ................83 ................. 0 ............ 44,930 ................ 0 ...........674,699 ................ 0 ..........(31,524) ..........(31,524) .............. 1,450 ..07/20/2026 .
35671D-AZ-8 .. FREEPORT-MCMORAN INC ............................. ....... ..03/15/2023 . Maturity @ 100.00 ...... ..................... ............245,000 ............. 245,000 ............ 256,209 ............ 244,341 ...............659 ................. 0 ................. 0 ................659 ................ 0 ...........245,000 ................ 0 ................. 0 ................. 0 .............. 4,747 ..03/15/2023 .

06418B-AE-8 .. BANK OF NOVA SCOTIA ............................... ....... ..06/12/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............667,886 ............. 720,000 ............720,000 ............ 663,974 ...........56,026 ................. 0 ................. 0 ............56,026 ................ 0 .......... 720,000 ................ 0 ......... (52,114) ......... (52,114) ............. 16,112 ..03/11/2027 .
30227F-AA-8 .. ESA 21ESH A - CMBS ................................ ....... ..03/21/2023 . EMM ......................... ..................... ............142,173 ............. 146,429 ............ 146,429 ............ 142,204 ............ 4,225 ................. 0 ................. 0 ............. 4,225 ................ 0 ...........146,429 ................ 0 ...........(4,256) ...........(4,256) ...............2,212 ..07/15/2038 .
35671D-BJ-3 .. FREEPORT-MCMORAN INC ............................. ....... ..01/12/2023 . Merrill Lynch ............ ..................... ............322,396 ............. 325,000 ............ 404,031 ............ 306,719 ...........87,150 ............. (201) ................. 0 ............86,949 ................ 0 ...........393,667 ................ 0 ......... (71,272) ......... (71,272) .............. 2,987 ..11/14/2034 .
07274N-AE-3 .. BAYER US FINANCE II LLC ......................... ....... ..12/15/2023 . MATURITY .................. ..................... ......... 1,310,000 .......... 1,310,000 ......... 1,305,729 ..........1,290,963 ...........18,226 ...............811 ................. 0 ............19,037 ................ 0 ........1,310,000 ................ 0 ................. 0 ................. 0 ............. 50,763 ..12/15/2023 .
30260G-AA-4 .. FCITL 211 A - ABS ................................. ....... ..12/17/2023 . Paydown .................... ..................... ............. 39,918 ...............39,918 ............. 39,916 ............. 38,985 ...............931 ................. 2 ................. 0 ................933 ................ 0 ............39,918 ................ 0 ................. 0 ................. 0 ................. 198 ..03/31/2033 .

35671D-CF-0 .. FREEPORT-MCMORAN INC ............................. ....... ..01/26/2023 .
Citigroup Global 

Markets, Inc. ............ ..................... ............136,147 ............. 145,000 ............131,127 ............ 131,945 ............ 1,258 ................97 ................. 0 ............. 1,355 ................ 0 ...........133,300 ................ 0 ............ 2,846 ............ 2,846 ...............2,509 ..03/01/2030 .
092113-AH-2 .. BLACK HILLS CORP .................................. ....... ..11/30/2023 . MATURITY .................. ..................... ............734,000 ............. 734,000 ............787,061 ............ 729,826 ...........18,025 ......... (13,851) ................. 0 ............. 4,174 ................ 0 ...........734,000 ................ 0 ................. 0 ................. 0 ............. 31,195 ..11/30/2023 .
31573C-AA-3 .. EFMT 2022-1 A1 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,615 .............. 13,615 ............. 13,614 ............. 11,390 ............ 2,221 ................. 4 ................. 0 ............. 2,225 ................ 0 ............13,615 ................ 0 ................. 0 ................. 0 ................. 172 ..01/25/2067 .
35671D-CG-8 .. FREEPORT-MCMORAN INC ............................. ....... ..01/12/2023 . Merrill Lynch ............ ..................... ............157,288 ............. 165,000 ............165,000 ............ 154,069 ...........10,931 ................. 0 ................. 0 ............10,931 ................ 0 .......... 165,000 ................ 0 ...........(7,712) ...........(7,712) ...............3,329 ..08/01/2028 .
09659W-2J-2 ... BNP PARIBAS ......................................... ....... ..03/22/2023 . BOFA SECURITIES, INC. . ..................... ......... 1,172,104 ...........1,230,000 ......... 1,230,000 ......... 1,165,737 ...........64,263 ................. 0 ................. 0 ............64,263 ................ 0 ........1,230,000 ................ 0 ......... (57,896) ......... (57,896) ............. 12,039 ..11/19/2025 .
31573W-AA-9 .. EFMT 202 A1 - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 11,590 .............. 11,590 ............. 11,590 ............. 10,362 ............ 1,225 ................. 3 ................. 0 ............. 1,229 ................ 0 ............11,590 ................ 0 ................. 0 ................. 0 .................. 47 ..10/25/2065 .
35671D-CH-6 .. FREEPORT-MCMORAN INC ............................. ....... ..06/26/2023 . Various ................... ..................... ............309,677 ............. 320,000 ............ 304,465 ............ 298,065 ............ 7,345 ...............191 ................. 0 ............. 7,536 ................ 0 ...........305,601 ................ 0 ............ 4,076 ............ 4,076 .............. 7,809 ..08/01/2030 .

09661R-AD-3 .. BMW VEHICLE OWNER TRUST ......................... ....... ..08/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............612,694 ............. 612,694 ............612,648 ............ 604,660 ............ 7,988 ................. 0 ................. 0 ............. 7,988 ................ 0 ...........612,648 ................ 0 ................46 ................46 .............. 1,016 ..10/25/2024 .
316773-CP-3 .. FIFTH THIRD BANCORP ............................... ....... ..03/27/2023 . EMM ......................... ..................... ............397,827 ............. 410,000 ............ 427,371 ............ 405,720 ...........11,897 ...........(1,901) ................. 0 ............. 9,996 ................ 0 ...........415,715 ................ 0 ......... (17,888) ......... (17,888) ............. 12,390 ..01/16/2024 .

36166N-AK-9 .. GE CAPITAL FUNDING LLC ........................... ....... ..09/28/2023 .
MORGAN STANLEY&CO. 

LLC/INTERNATIONAL PLC . ..................... ............277,437 ............. 300,000 ............ 353,881 ............ 287,319 ........... 59,229 ...........(3,426) ................. 0 ............55,803 ................ 0 ...........343,122 ................ 0 ......... (65,685) ......... (65,685) ............. 12,020 ..05/15/2032 .
10112R-AV-6 .. BOSTON PROPERTIES LP ............................. ....... ..09/01/2023 . MATURITY .................. ..................... .........1,000,000 .......... 1,000,000 ............971,880 ............ 984,341 ...........11,872 ............ 3,787 ................. 0 ............15,659 ................ 0 ........1,000,000 ................ 0 ................. 0 ................. 0 ............. 31,250 ..09/01/2023 .
316773-CY-4 .. FIFTH THIRD BANCORP ............................... ....... ..03/24/2023 . EMM ......................... ..................... ............. 92,585 ............. 100,000 ............101,603 ............. 94,819 ............ 6,276 ............. (128) ................. 0 ............. 6,149 ................ 0 .......... 100,968 ................ 0 ...........(8,383) ...........(8,383) .............. 1,583 ..01/28/2025 .
36186C-BY-8 .. ALLY FINANCIAL INC ................................ ....... ..03/08/2023 . Various ................... ..................... ............260,583 ............. 239,000 ............ 335,639 ............ 246,732 ...........75,642 ...........(1,229) ................. 0 ............74,412 ................ 0 ...........321,144 ................ 0 ......... (60,561) ......... (60,561) .............. 6,083 ..11/01/2031 .
110122-DT-2 .. BRISTOL MYERS SQUIBB CO ......................... ....... ..11/13/2023 . MATURITY .................. ..................... ............690,000 ............. 690,000 ............690,000 ............ 664,712 ...........25,288 ................. 0 ................. 0 ............25,288 ................ 0 .......... 690,000 ................ 0 ................. 0 ................. 0 .............. 3,705 ..11/13/2023 .
31677A-AB-0 .. FIFTH THIRD BANK NA (OHIO) ..................... ....... ..04/12/2023 . EMM ......................... ..................... ............321,325 ............. 350,000 ............ 397,856 ............ 333,624 ........... 44,894 ...........(2,545) ................. 0 ............ 42,349 ................ 0 ...........375,972 ................ 0 ......... (54,648) ......... (54,648) .............. 7,823 ..03/15/2026 .
361886-CK-8 .. GFORT 2020-1 C - ABS ............................. ....... ..08/15/2023 . Various ................... ..................... ............100,000 ............. 100,000 ............. 99,987 ............. 97,057 ............ 2,940 ................. 3 ................. 0 ............. 2,943 ................ 0 .......... 100,000 ................ 0 ................. 0 ................. 0 ................. 987 ..08/15/2025 .
125523-AF-7 .. CIGNA GROUP/THE .................................... ....... ..07/15/2023 . MATURITY .................. ..................... ............155,000 ............. 155,000 ............ 154,933 ............ 153,973 ............ 1,017 ................10 ................. 0 ............. 1,027 ................ 0 ...........155,000 ................ 0 ................. 0 ................. 0 .............. 5,813 ..07/15/2023 .
337738-BC-1 .. FISERV INC .......................................... ....... ..02/09/2023 . BOFA SECURITIES INC. ... ..................... ............259,650 ............. 300,000 ............ 321,765 ............ 252,192 ...........65,213 ............. (245) ................. 0 ............64,968 ................ 0 .......... 317,160 ................ 0 ......... (57,510) ......... (57,510) .............. 1,502 ..06/01/2030 .
362341-SF-7 .. GSR 2005-AR6 4A5 - CMO/RMBS .................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,263 ................3,263 ...............3,153 ...............3,022 ...............217 ................ 25 ................. 0 ................241 ................ 0 ............. 3,263 ................ 0 ................. 0 ................. 0 .................. 89 ..09/25/2035 .
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12624X-AD-0 .. COMM MORTGAGE TRUST ............................... ....... ..01/12/2023 . CALLED BONDS FULL ....... ..................... ......... 1,354,435 ...........1,354,435 ......... 1,338,986 ......... 1,350,086 ......... (11,100) ................. 0 ................. 0 .......... (11,100) ................ 0 ........ 1,338,986 ................ 0 ...........15,449 ...........15,449 .............. 3,500 ..03/10/2046 .
344928-AB-2 ... FORDO 2023-A A2A - ABS ........................... ....... ..12/15/2023 . Paydown .................... ..................... ............. 30,448 ...............30,448 ............. 30,447 ....................0 ................. 0 ................. 1 ................. 0 .................. 1 ................ 0 ............30,448 ................ 0 ................. 0 ................. 0 ................. 949 ..05/15/2026 .

36252R-BC-2 ... GSMS 2014-GC18 B - CMBS ......................... ....... ..10/26/2023 .
MORGAN STANLEY&CO. 

LLC/INTERNATIONAL PLC . ..................... ............106,375 ............. 115,000 ............110,305 ............108,171 ............ 5,090 ............ 1,284 ................. 0 ............. 6,374 ................ 0 ...........114,544 ................ 0 ...........(8,169) ...........(8,169) ...............5,134 ..01/11/2047 .

14040H-BZ-7 .. CAPITAL ONE FINANCIAL CO ........................ ....... ..10/27/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............386,672 ............. 400,000 ............ 433,004 ............ 392,503 ...........30,865 ...........(8,209) ................. 0 ............22,656 ................ 0 ...........415,159 ................ 0 ......... (28,487) ......... (28,487) ............. 17,000 ..04/30/2025 .

34532P-AA-8 ... FORDR 2019-REV1 A - ABS ......................... ....... ..04/19/2023 .
MITSUBISHI UFJ 

SECURITIES ................ ..................... ............615,332 ............. 625,000 ............681,396 ............ 612,778 ...........30,581 ...........(5,272) ................. 0 ............25,308 ................ 0 .......... 638,086 ................ 0 ..........(22,754) ..........(22,754) .............. 7,578 ..07/15/2030 .
36261L-AC-5 .. GMCAR 2021-1 A3 - ABS ............................ ....... ..01/20/2023 . Various ................... ..................... ............370,168 ............. 381,663 ............381,603 ............ 368,399 ........... 13,245 ................. 2 ................. 0 ............13,247 ................ 0 ...........381,646 ................ 0 ......... (11,478) ......... (11,478) ................. 139 ..10/16/2025 .

141781-BY-9 .. CARGILL INC ......................................... ....... ..04/19/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............653,029 ............. 650,000 ............ 649,428 ............ 647,844 ............ 1,624 ................ 54 ................. 0 ............. 1,678 ................ 0 ...........649,523 ................ 0 ............ 3,506 ............ 3,506 ............. 16,724 ..10/10/2025 .
34533G-AE-9 ... FORDO 2020-B A4 - ABS ............................ ....... ..07/28/2023 . EMM ......................... ..................... ............661,184 ............. 675,000 ............682,488 ............ 648,642 ...........28,798 ...........(1,269) ................. 0 ............27,528 ................ 0 .......... 676,170 ................ 0 ......... (14,987) ......... (14,987) ...............3,348 ..11/15/2025 .
37045V-AF-7 .. GENERAL MOTORS CO ................................. ....... ..12/26/2023 . Various ................... ..................... ............144,441 ............. 144,000 ............ 145,330 ............ 133,132 ...........12,020 ...............(11) ................. 0 ............12,009 ................ 0 ...........145,142 ................ 0 ............. (700) ............. (700) ...............9,693 ..10/02/2043 .

14315F-AD-9 .. CARMAX AUTO OWNER TRUST ......................... ....... ..08/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ......... 1,046,047 ...........1,046,047 ......... 1,045,868 ......... 1,030,154 ...........15,714 ................. 0 ................. 0 ............15,714 ................ 0 ........1,045,868 ................ 0 ...............179 ...............179 ...............2,952 ..03/17/2025 .
36166X-AA-9 .. GCAT 21NQM2 A1 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 21,938 ...............21,938 ............. 21,937 ............. 17,050 ............ 5,669 ............. (781) ................. 0 ............. 4,888 ................ 0 ............21,938 ................ 0 ................. 0 ................. 0 ................. 129 ..05/25/2066 .
37045V-AJ-9 .. GENERAL MOTORS CO ................................. ....... ..01/12/2023 . Various ................... ..................... ............477,730 ............. 565,000 ............ 558,491 ............ 459,215 ......... 100,076 ................. 5 ................. 0 .......... 100,080 ................ 0 ...........559,295 ................ 0 ......... (81,566) ......... (81,566) .............. 8,386 ..04/01/2045 .
14448C-AN-4 ... CARRIER GLOBAL CORP ............................... ....... ..11/30/2023 . BOFA SECURITIES, INC. . ..................... ............792,520 ............. 825,000 ............825,000 ............ 777,772 ...........47,228 ................. 0 ................. 0 ............47,228 ................ 0 ...........825,000 ................ 0 ......... (32,480) ......... (32,480) ............. 24,097 ..02/15/2025 .
36168H-AA-2 .. GCAT 21NQM4 A1 - CMO/RMBS ....................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 42,277 ...............42,277 ............. 42,277 ..............32,429 ............ 9,847 ................. 1 ................. 0 ............. 9,848 ................ 0 ............42,277 ................ 0 ................. 0 ................. 0 ................. 249 ..08/25/2066 .

37045V-AK-6 .. GENERAL MOTORS CO ................................. ....... ..12/27/2023 .
MORGAN STANLEY&CO. 

LLC/INTERNATIONAL PLC . ..................... ............198,215 ............. 185,000 ............ 184,852 ............ 181,189 ............ 3,713 ................. 5 ................. 0 ............. 3,718 ................ 0 ...........184,907 ................ 0 ...........13,307 ...........13,307 ............. 15,195 ..04/01/2036 .

172967-NL-1 .. CITIGROUP INC ...................................... ....... ..07/14/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ......... 1,383,883 ...........1,440,000 ......... 1,440,000 ..........1,371,244 ...........68,756 ................. 0 ................. 0 ............68,756 ................ 0 ........1,440,000 ................ 0 ......... (56,117) ......... (56,117) ............. 39,612 ..03/17/2026 .
362548-AB-5 .. GMALT 2023-2 A2A - ABS ........................... ....... ..12/20/2023 . Paydown .................... ..................... ............173,859 ............. 173,859 ............173,851 ....................0 ................. 0 ................. 8 ................. 0 .................. 8 ................ 0 ...........173,859 ................ 0 ................. 0 ................. 0 ...............4,992 ..10/20/2025 .
37045V-AL-4 .. GENERAL MOTORS CO ................................. ....... ..12/26/2023 . SUSQUEHANNA GROUP ....... ..................... ............. 26,689 .............. 25,000 ............. 30,992 ............. 24,318 ............ 6,388 ............. (137) ................. 0 ............. 6,251 ................ 0 ............30,569 ................ 0 ...........(3,880) ...........(3,880) ...............2,095 ..04/01/2046 .

172967-NX-5 .. CITIGROUP INC ...................................... ....... ..12/29/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............130,875 ............. 130,000 ............130,000 ............ 130,358 ............. (358) ................. 0 ................. 0 .............. (358) ................ 0 .......... 130,000 ................ 0 ...............875 ...............875 .............. 9,197 ..09/29/2026 .

36262G-AD-3 .. GXO LOGISTICS INC ................................. ....... ..02/14/2023 .
WLTN-TFCS - 

TRANSAMERICA FINANCIAL ..................... ............. 60,440 .............. 78,000 ............. 58,103 ............. 57,591 ...............526 ...............222 ................. 0 ................748 ................ 0 ............ 58,339 ................ 0 ............ 2,101 ............ 2,101 .............. 1,211 ..07/15/2031 .

37045V-AQ-3 .. GENERAL MOTORS CO ................................. ....... ..12/28/2023 .
MORGAN STANLEY&CO. 

LLC/INTERNATIONAL PLC . ..................... .............. 4,600 ................5,000 ...............5,577 ...............4,099 ............ 1,452 ...............(12) ................. 0 ............. 1,439 ................ 0 ............. 5,539 ................ 0 ............. (939) ............. (939) ................. 338 ..04/01/2048 .
17321J-AD-6 .. CITIGROUP COMMERCIAL MORTGAGE .................. ....... ..07/12/2023 . CALLED BONDS FULL ....... ..................... ......... 2,900,000 ...........2,900,000 ......... 3,035,371 ......... 2,870,105 ..........165,266 ................. 0 ................. 0 ...........165,266 ................ 0 ........ 3,035,371 ................ 0 ........ (135,371) ........ (135,371) ............. 57,058 ..09/10/2046 .
36264F-AK-7 .. GSK CONSUMER HEALTHCARE CAPITAL US LLC ...... ....... ..01/31/2023 . HSBC SECURITIES ......... ..................... ............236,268 ............. 250,000 ............ 235,070 ............ 232,740 ............ 2,411 ...............287 ................. 0 ............. 2,697 ................ 0 ...........235,437 ................ 0 ...............830 ...............830 .............. 3,000 ..03/24/2027 .
37045V-AT-7 .. GENERAL MOTORS CO ................................. ....... ..12/29/2023 . Various ................... ..................... ............127,429 ............. 130,000 ............156,577 ............ 113,631 ...........41,830 ............. (527) ................. 0 ............41,304 ................ 0 ...........154,935 ................ 0 ......... (27,506) ......... (27,506) ...............9,649 ..04/01/2049 .

17326C-AY-0 .. CITIGROUP COMMERCIAL MORTGAGE .................. ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 40,439 ...............40,439 ............. 38,772 ............. 36,681 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............38,772 ................ 0 ............1,667 ............1,667 .............. 1,283 ..08/15/2050 .
36269C-AA-1 .. GSMS 22SHIP A - CMBS ............................. ....... ..08/15/2023 . Paydown .................... ..................... .............40,000 .............. 40,000 ............. 39,180 ............. 39,440 ................. 5 ...............555 ................. 0 ................560 ................ 0 ............40,000 ................ 0 ................. 0 ................. 0 .............. 1,498 ..08/15/2036 .
375933-AA-6 .. GITSIT MORTGAGE LOAN TRUST 2023-NPL1 - A ... ....... ..10/25/2023 . Paydown .................... ..................... ............160,953 ............. 161,073 ............161,073 ....................0 ................. 0 ............. (120) ................. 0 .............. (120) ................ 0 ...........160,953 ................ 0 ................. 0 ................. 0 .............. 2,821 ..05/27/2053 .
17401Q-AQ-4 .. CITIZENS BANK NA/RI .............................. ....... ..02/27/2023 . CALLED BONDS FULL ....... ..................... .........1,760,000 .......... 1,760,000 ......... 1,785,664 ..........1,755,205 ............ 6,979 ...........(1,431) ................. 0 ............. 5,548 ................ 0 ........1,760,753 ................ 0 ............. (753) ............. (753) ............. 26,772 ..03/29/2023 .
36321J-AE-4 .. GALXY XXVIII A2 - CDO ............................ C...... ..10/16/2023 . Paydown .................... ..................... .............18,805 .............. 18,805 ............. 18,730 ............. 18,537 ...............601 ............. (332) ................. 0 ................269 ................ 0 ............18,805 ................ 0 ................. 0 ................. 0 .............. 1,183 ..07/15/2031 .
375933-AA-6 .. GITST 23NPL1 A1 - CMO/RMBS ..................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 37,511 .............. 37,511 ............. 37,511 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............37,511 ................ 0 ................. 0 ................. 0 .............. 1,486 ..05/27/2053 .

189054-AW-9 .. CLOROX COMPANY ..................................... ....... ..06/16/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............306,762 ............. 320,000 ............340,710 ............ 305,512 ........... 32,551 ...........(1,479) ................. 0 ............31,072 ................ 0 ...........336,584 ................ 0 ..........(29,823) ..........(29,823) .............. 7,488 ..05/15/2028 .
375415-AA-4 .. GILBT 1 A - CDO .................................... C...... ..09/14/2023 . Various ................... ..................... ............419,508 ............. 420,000 ............ 413,490 ............ 414,424 ............ 1,657 ............ 2,670 ................. 0 ............. 4,327 ................ 0 ...........418,751 ................ 0 ...............757 ...............757 ............. 23,555 ..10/15/2030 .
378272-AN-8 .. GLENCORE FUNDING LLC ............................. ....... ..06/06/2023 . Merrill Lynch ............ ..................... ............. 71,415 .............. 75,000 ............. 69,741 ............. 70,748 ............ 1,271 ...............277 ................. 0 ............. 1,548 ................ 0 ............72,296 ................ 0 ............. (881) ............. (881) ...............2,092 ..03/27/2027 .
20030N-CA-7 .. COMCAST CORP ........................................ ....... ..03/30/2023 . GOLDMAN SACHS + CO LLC ..................... ......... 1,762,854 .......... 1,865,000 ......... 1,905,584 ..........1,723,642 ..........176,491 ...........(1,617) ................. 0 ...........174,874 ................ 0 ........1,898,516 ................ 0 ........ (135,662) ........ (135,662) ............. 37,207 ..02/15/2028 .

37959G-AB-3 .. GLOBAL ATLANTIC (FIN) CO ........................ ....... ..06/14/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 51,773 .............. 70,000 ............. 70,004 ............. 51,359 ...........18,645 ................. 0 ................. 0 ............18,644 ................ 0 ............70,003 ................ 0 ......... (18,231) ......... (18,231) .............. 1,100 ..06/15/2031 .
37959G-AB-3 .. GLOBAL ATLANTIC (FIN) CO ........................ ....... ..06/14/2023 . Various ................... ..................... ............273,600 ............. 371,000 ............371,101 ............ 272,203 ...........98,883 ................(4) ................. 0 ............98,879 ................ 0 ...........371,082 ................ 0 ......... (97,481) ......... (97,481) .............. 5,815 ..06/15/2031 .

20030N-DK-4 .. COMCAST CORP ........................................ ....... ..06/22/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............364,764 ............. 385,000 ............ 383,972 ............ 363,341 ...........21,008 ................69 ................. 0 ............21,077 ................ 0 ...........384,419 ................ 0 ......... (19,654) ......... (19,654) ...............9,352 ..04/01/2027 .
38021E-AA-2 .. GOAL 2010-1 NTS - ABS ............................ ....... ..09/20/2023 . Various ................... ..................... ............. 47,838 ...............49,191 ............. 48,384 ............. 48,264 ............ 1,578 ................ 92 ................. 0 ............. 1,669 ................ 0 ............ 49,934 ................ 0 ...........(2,096) ...........(2,096) .............. 2,003 ..08/25/2048 .
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37959G-AD-9 ... GLOBAL ATLANTIC (FIN) CO ........................ ....... ..09/21/2023 . JP Morgan ................. ..................... ............. 47,526 .............. 49,000 ............. 48,500 ....................0 ................. 0 ................. 9 ................. 0 .................. 9 ................ 0 ............48,509 ................ 0 ............. (983) ............. (983) .............. 1,082 ..06/15/2033 .
200340-AS-6 .. COMERICA INC ........................................ ....... ..07/31/2023 . MATURITY .................. ..................... ............850,000 ............. 850,000 ............ 849,924 ............ 843,730 ............ 6,261 ................10 ................. 0 ............. 6,271 ................ 0 .......... 850,000 ................ 0 ................. 0 ................. 0 ............. 31,450 ..07/31/2023 .
39729R-AA-6 .. GRNPK 1 A1 - CDO .................................. ....... ..10/16/2023 . Paydown .................... ..................... ............. 10,832 .............. 10,832 ............. 10,648 ............. 10,648 ................ 90 ................ 94 ................. 0 ................184 ................ 0 ............10,832 ................ 0 ................. 0 ................. 0 ................. 652 ..04/15/2031 .
380149-AC-8 .. GMCAR 212 A3 - ABS ................................ ....... ..01/20/2023 . Various ................... ..................... ......... 1,334,303 ...........1,385,106 ......... 1,384,984 ......... 1,331,271 ...........53,776 ................. 5 ................. 0 ............53,781 ................ 0 ........ 1,385,052 ................ 0 ......... (50,749) ......... (50,749) ................. 737 ..04/16/2026 .

2027A0-KK-4 .. COMMONWEALTH BANK AUST ........................... ....... ..05/16/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............985,632 .......... 1,060,000 ......... 1,060,000 ............ 963,297 ...........96,703 ................. 0 ................. 0 ............96,703 ................ 0 ........1,060,000 ................ 0 ......... (74,368) ......... (74,368) ............. 17,473 ..03/14/2027 .
446150-AX-2 .. HUNTINGTON BANCSHARES INC ....................... ....... ..10/12/2023 . Morgan Stanley ........... ..................... ............122,555 ............. 178,000 ............178,450 ............ 128,009 ...........50,390 ...............(33) ................. 0 ............50,357 ................ 0 .......... 178,366 ................ 0 ......... (55,811) ......... (55,811) .............. 5,177 ..08/15/2036 .
38141G-ZM-9 .. GOLDMAN SACHS GROUP INC .......................... ....... ..08/11/2023 . Various ................... ..................... ............267,457 ............. 323,000 ............ 286,491 ............ 262,270 ...........25,819 ............ 1,460 ................. 0 ............27,279 ................ 0 ...........289,549 ................ 0 ..........(22,092) ..........(22,092) .............. 9,601 ..02/24/2033 .

207597-EM-3 .. CONNECTICUT LIGHT + PWR ......................... ....... ..10/27/2023 .
US BANCORP INVESTMENTS 

INC ......................... ..................... ............490,482 ............. 540,000 ............ 539,789 ............ 483,560 ...........56,317 ................ 35 ................. 0 ............ 56,352 ................ 0 ...........539,911 ................ 0 ..........(49,429) ..........(49,429) .............. 3,713 ..12/01/2025 .
44970E-AA-1 .. IMSVA 2021-1 CTF - CMBS/CMO .................... ....... ..12/20/2023 . Paydown .................... ..................... ............. 55,818 .............. 55,818 ............. 57,911 ............. 51,682 ............ 6,021 ...........(1,885) ................. 0 ............. 4,136 ................ 0 ............55,818 ................ 0 ................. 0 ................. 0 .............. 1,040 ..08/20/2043 .
38141G-ZU-1 .. GOLDMAN SACHS GROUP INC .......................... ....... ..07/06/2023 . GOLDMAN, SACHS & CO. ... ..................... ......... 2,114,528 ...........2,210,000 ......... 2,195,970 ..........2,120,385 ...........76,102 ...............975 ................. 0 ............77,077 ................ 0 ........ 2,197,461 ................ 0 ..........(82,933) ..........(82,933) ............. 87,221 ..08/23/2028 .
20826F-AU-0 .. CONOCOPHILLIPS COMPANY ........................... ....... ..05/22/2023 . TENDER OFFER ............. ..................... ............531,742 ............. 552,000 ............ 551,349 ............ 524,688 ................. 0 ................ 99 ................. 0 ................. 99 ................ 0 ...........551,606 ................ 0 ......... (19,865) ......... (19,865) ............. 10,221 ..03/07/2025 .
452766-AA-6 .. IMPRL 2022-NQM1 A1 - CMO/RMBS .................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 31,484 ...............31,484 ............. 31,483 ............. 27,622 ............ 3,853 ................. 9 ................. 0 ............. 3,862 ................ 0 ............31,484 ................ 0 ................. 0 ................. 0 ................. 439 ..02/25/2067 .
38237G-AA-7 .. GOOD 2021-4 A - ABS ............................... ....... ..12/20/2023 . Paydown .................... ..................... ............. 19,083 .............. 19,083 ............. 19,080 ............. 14,538 ............ 4,541 ................. 3 ................. 0 ............. 4,544 ................ 0 ............19,083 ................ 0 ................. 0 ................. 0 ................. 184 ..07/20/2048 .
225401-AG-3 .. CREDIT SUISSE GROUP AG ........................... ....... ..03/17/2023 . GOLDMAN SACHS + CO LLC ..................... ............489,600 ............. 640,000 ............640,000 ............ 624,069 ...........15,931 ................. 0 ................. 0 ............15,931 ................ 0 .......... 640,000 ................ 0 ........ (150,400) ........ (150,400) .............. 7,404 ..06/12/2024 .
459506-AQ-4 ... INTERNATIONAL FLAVORS & FRAGRANCES INC ...... ....... ..08/09/2023 . Various ................... ..................... ............. 26,152 .............. 34,000 ............. 34,000 ............. 26,975 ............ 7,025 ................. 0 ................. 0 ............. 7,025 ................ 0 ............34,000 ................ 0 ...........(7,849) ...........(7,849) ................. 608 ..11/01/2030 .
38237J-AA-1 .. GOOD 2022-1 A - ABS ............................... ....... ..12/20/2023 . Paydown .................... ..................... .............11,069 .............. 11,069 ............. 11,066 ...............8,481 ............ 2,588 ................. 0 ................. 0 ............. 2,588 ................ 0 ............11,069 ................ 0 ................. 0 ................. 0 ................. 159 ..01/20/2049 .
225433-AC-5 ... CREDIT SUISSE GROUP AG ........................... ....... ..06/12/2023 . MERGER ..................... ..................... ............521,186 ............. 500,000 ............ 554,375 ............ 450,338 ...........76,031 ...........(5,184) ................. 0 ............70,847 ................ 0 ...........521,186 ................ 0 ................. 0 ................. 0 ............. 13,333 ..03/26/2025 .
46647P-AU-0 .. JPMORGAN CHASE & CO ............................... ....... ..07/23/2023 . Call @ 100.00 ............ ..................... ............263,000 ............. 263,000 ............ 275,247 ............ 260,386 ............ 5,974 ...........(3,407) ................. 0 ............. 2,567 ................ 0 ...........262,952 ................ 0 ................48 ................48 .............. 9,986 ..07/23/2024 .
404119-BQ-1 .. HCA INC .............................................. ....... ..09/20/2023 . CITIBANK .................. ..................... ............. 27,669 .............. 28,000 ............. 29,611 ............. 27,837 ...............795 ............. (201) ................. 0 ................594 ................ 0 ............28,431 ................ 0 ............. (762) ............. (762) .............. 1,376 ..04/15/2025 .

233262-AC-8 ... DLLAD LLC ........................................... ....... ..11/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 92,933 ...............92,933 ............. 88,141 ............. 86,526 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............88,141 ................ 0 ............ 4,792 ............ 4,792 ................. 567 ..09/21/2026 .
46647P-DH-6 .. JPMORGAN CHASE & CO ............................... ....... ..05/24/2023 . JP Morgan ................. ..................... ............200,790 ............. 207,000 ............ 191,489 ............ 197,091 ...........(5,416) ...............447 ................. 0 ............(4,969) ................ 0 ...........192,122 ................ 0 ............8,668 ............8,668 .............. 8,501 ..07/25/2033 .
404119-BU-2 .. HCA INC .............................................. ....... ..10/04/2023 . Millenium Advisors ..... ..................... ......... 1,551,729 ...........1,635,000 ......... 1,648,069 ......... 1,571,644 ...........69,368 ...........(1,191) ................. 0 ............68,177 ................ 0 ........ 1,639,821 ................ 0 ......... (88,092) ......... (88,092) ............. 83,998 ..02/15/2027 .
23338V-AC-0 .. DTE ELECTRIC CO .................................... ....... ..03/06/2023 . BOFA SECURITIES, INC. . ..................... ............362,029 ............. 375,000 ............407,460 ............ 363,862 ...........26,005 ...........(1,230) ................. 0 ............24,775 ................ 0 ...........388,637 ................ 0 ......... (26,608) ......... (26,608) .............. 6,574 ..03/01/2025 .
46647P-DK-9 .. JPMORGAN CHASE & CO ............................... ....... ..12/13/2023 . Various ................... ..................... ............102,334 ............. 102,000 ............. 99,094 ............. 99,557 ..............(435) ...............139 ................. 0 .............. (296) ................ 0 ............99,261 ................ 0 ............ 3,073 ............ 3,073 .............. 4,614 ..09/14/2033 .
404119-BV-0 .. HCA INC .............................................. ....... ..10/26/2023 . Various ................... ..................... ............116,767 ............. 140,000 ............173,796 ............ 124,337 ...........48,700 ............. (663) ................. 0 ............48,036 ................ 0 ...........172,373 ................ 0 ......... (55,606) ......... (55,606) .............. 6,412 ..06/15/2047 .

23345F-AC-6 ... DLLMT LLC ........................................... ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............414,615 ............. 414,615 ............ 414,597 ............ 393,580 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........414,597 ................ 0 ................18 ................18 .............. 3,774 ..07/21/2025 .
46648K-AU-0 .. JPMDB 2017-C7 A5 - CMBS ......................... ....... ..09/19/2023 . EMM ......................... ..................... ............180,906 ............. 200,000 ............198,828 ............ 183,735 ...........15,474 ................77 ................. 0 ............15,550 ................ 0 ...........199,286 ................ 0 ......... (18,379) ......... (18,379) ...............5,493 ..10/17/2050 .
404119-BX-6 .. HCA INC .............................................. ....... ..08/09/2023 . Various ................... ..................... ............169,455 ............. 179,000 ............196,560 ............ 163,785 ...........27,774 ............. (624) ................. 0 ............27,150 ................ 0 ...........190,935 ................ 0 ......... (21,480) ......... (21,480) .............. 2,988 ..06/15/2029 .
233851-DD-3 ... MERCEDES BENZ FIN NA ............................. ....... ..02/22/2023 . MATURITY .................. ..................... ......... 1,340,000 ...........1,340,000 ......... 1,318,681 ..........1,335,028 ............ 4,294 ...............677 ................. 0 ............. 4,971 ................ 0 ........1,340,000 ................ 0 ................. 0 ................. 0 ............. 22,445 ..02/22/2023 .
46653P-AC-1 .. JPMMT 216 A3 - CMO/RMBS ......................... ....... ..09/20/2023 . Various ................... ..................... ............102,467 ............. 129,881 ............ 132,093 ............ 104,255 ...........29,057 ............. (229) ................. 0 ............28,828 ................ 0 ...........133,083 ................ 0 ......... (30,616) ......... (30,616) ...............2,574 ..10/25/2051 .
40438P-AE-2 .. HPEFS 2020-2 C - ABS ............................. ....... ..04/20/2023 . Paydown .................... ..................... ............103,338 ............. 103,338 ............ 103,334 ............ 102,851 ...............487 ................. 0 ................. 0 ................487 ................ 0 ...........103,338 ................ 0 ................. 0 ................. 0 ................. 370 ..07/22/2030 .
233851-DY-7 .. MERCEDES BENZ FIN NA ............................. ....... ..03/10/2023 . MATURITY .................. ..................... ............750,000 ............. 750,000 ............748,605 ............ 745,859 ............ 4,051 ................89 ................. 0 ............. 4,140 ................ 0 .......... 750,000 ................ 0 ................. 0 ................. 0 .............. 6,563 ..03/10/2023 .
46817M-AJ-6 .. JACKSON FINANCIAL INC ............................ ....... ..11/22/2023 . Maturity @ 100.00 ...... ..................... .............31,000 .............. 31,000 ............. 30,981 ............. 29,848 ............ 1,143 ................. 8 ................. 0 ............. 1,152 ................ 0 ............31,000 ................ 0 ................. 0 ................. 0 ................. 349 ..11/22/2023 .
40440Y-AF-6 .. HPEFS 211 D - ABS ................................. ....... ..09/20/2023 . Various ................... ..................... ............243,760 ............. 250,000 ............ 249,929 ............ 236,656 ...........13,309 ................ 25 ................. 0 ............ 13,334 ................ 0 ...........249,990 ................ 0 ...........(6,230) ...........(6,230) .............. 1,946 ..03/20/2031 .
233853-AD-2 ... DAIMLER TRUCK FINAN NA ........................... ....... ..11/30/2023 . PERSHING LLC ............. ..................... ......... 1,948,658 ...........2,030,000 ......... 2,029,472 ......... 1,884,906 ..........144,748 ...............163 ................. 0 ...........144,911 ................ 0 ........ 2,029,817 ................ 0 ......... (81,159) ......... (81,159) ............. 32,163 ..12/13/2024 .
47837R-AE-0 .. JOHNSON CONTROLS INTERNATIONAL PLC ............ C...... ..04/19/2023 . EMM ......................... ..................... ............444,017 ............. 440,000 ............ 433,440 ............ 434,305 ............. (748) ...............150 ................. 0 .............. (598) ................ 0 ...........433,706 ................ 0 ...........10,311 ...........10,311 .............. 8,265 ..12/01/2032 .
411707-AD-4 .. HNGRY 2018-1 A2 - RMBS ........................... ....... ..12/20/2023 . Paydown .................... ..................... .............. 1,650 ................1,650 .............. 1,570 ............. (3,053) ............ 3,146 ...............(14) ................. 0 ............. 3,133 ................ 0 ............. 1,650 ................ 0 ................. 0 ................. 0 .................. 51 ..06/22/2048 .

26442C-AX-2 ... DUKE ENERGY CAROLINAS ............................ ....... ..12/29/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............807,724 ............. 821,000 ............ 833,391 ............ 789,274 ................. 0 ...........(1,511) ................. 0 ............(1,511) ................ 0 ...........830,844 ................ 0 ......... (23,120) ......... (23,120) ............. 36,753 ..11/15/2028 .
48254L-AC-9 ... KKR 35 B - CDO ..................................... C...... ..04/19/2023 . Morgan Stanley ........... ..................... ............673,628 ............. 705,000 ............705,000 ............ 670,094 ...........34,906 ................. 0 ................. 0 ............34,906 ................ 0 .......... 705,000 ................ 0 ......... (31,373) ......... (31,373) ............. 22,049 ..10/20/2034 .
411707-AK-8 .. HNGRY 2021-1 A2 - RMBS ........................... ....... ..12/20/2023 . Paydown .................... ..................... .............. 2,000 ................2,000 .............. 2,018 ...............1,595 ...............421 ...............(15) ................. 0 ................406 ................ 0 ............. 2,000 ................ 0 ................. 0 ................. 0 .................. 36 ..06/20/2051 .

26884A-BD-4 .. ERP OPERATING LP .................................. ....... ..07/13/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............348,390 ............. 360,000 ............ 352,300 ............ 346,084 ............ 7,373 ............ 1,410 ................. 0 ............. 8,783 ................ 0 ...........354,866 ................ 0 ...........(6,476) ...........(6,476) .............. 7,628 ..06/01/2025 .
49326E-EH-2 ... KEYCORP .............................................. ....... ..03/27/2023 . EMM ......................... ..................... ............419,643 ............. 450,000 ............511,377 ............ 438,669 ...........47,792 ...........(3,038) ................. 0 ............ 44,753 ................ 0 ...........483,422 ................ 0 ......... (63,779) ......... (63,779) .............. 7,781 ..10/29/2025 .
42809H-AG-2 .. HESS CORP ............................................ ....... ..06/06/2023 . Merrill Lynch ............ ..................... ............674,814 ............. 700,000 ............ 641,569 ............ 668,535 ...........(1,545) ............ 3,025 ................. 0 ............. 1,480 ................ 0 .......... 670,015 ................ 0 ............ 4,799 ............ 4,799 ............. 20,652 ..04/01/2027 .
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291011-BL-7 .. EMERSON ELECTRIC CO ............................... ....... ..01/20/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............897,250 .......... 1,000,000 ............ 999,100 ............ 874,176 ..........125,233 ................. 7 ................. 0 ...........125,240 ................ 0 ...........999,416 ................ 0 ........ (102,166) ........ (102,166) ...............4,950 ..10/15/2027 .
49327M-3C-6 ... KEYBANK NA .......................................... ....... ..05/12/2023 . EMM ......................... ..................... ............473,750 ............. 500,000 ............ 485,113 ............ 486,890 ............ 3,339 ............ 3,490 ................. 0 ............. 6,829 ................ 0 ...........493,719 ................ 0 ......... (19,969) ......... (19,969) ................. 767 ..06/14/2024 .
437300-AJ-5 .. HPA 211 E - CMBS .................................. ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,203 ................2,203 ...............2,203 ...............1,685 ...............517 ................. 1 ................. 0 ................518 ................ 0 ............. 2,203 ................ 0 ................. 0 ................. 0 .................. 36 ..09/19/2041 .
291011-BQ-6 .. EMERSON ELECTRIC CO ............................... ....... ..06/22/2023 . BARCLAYS CAPITAL INC ... ..................... ............476,658 ............. 550,000 ............ 548,785 ............ 468,274 ...........80,679 ................80 ................. 0 ............80,759 ................ 0 ...........549,033 ................ 0 ......... (72,375) ......... (72,375) ...............5,653 ..12/21/2028 .
49446R-AU-3 ... KIMCO REALTY OP LLC .............................. ....... ..09/13/2023 . EMM ......................... ..................... ............356,329 ............. 370,000 ............402,616 ............ 354,538 ...........31,052 ...........(5,707) ................. 0 ............ 25,346 ................ 0 ...........379,883 ................ 0 ..........(23,555) ..........(23,555) ............. 13,702 ..02/01/2025 .
43731Q-AG-3 .. HPA 191 D - CMBS .................................. ....... ..10/05/2023 . Various ................... ..................... ............142,356 ............. 161,893 ............163,560 ............ 138,921 ...........24,371 ............. (239) ................. 0 ............ 24,132 ................ 0 ...........163,053 ................ 0 ......... (20,697) ......... (20,697) ...............4,428 ..09/17/2039 .

29157T-AC-0 .. EMORY UNIVERSITY .................................. ....... ..07/31/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............357,881 ............. 385,000 ............385,000 ............ 352,896 ...........32,104 ................. 0 ................. 0 ............32,104 ................ 0 ...........385,000 ................ 0 ......... (27,119) ......... (27,119) ...............5,543 ..09/01/2025 .
49925J-AE-7 ... KWFSL 2010 BND - ABS ............................. ....... ..05/25/2023 . Paydown .................... ..................... .............60,620 .............. 60,620 ............. 60,247 ..............59,959 ...............611 ................51 ................. 0 ................661 ................ 0 ............60,620 ................ 0 ................. 0 ................. 0 .............. 1,530 ..02/25/2042 .
43732T-AG-6 .. HPA 2019-2 D - CMBS ............................... ....... ..10/17/2023 . Paydown .................... ..................... .................265 .................. 265 ................. 265 ................. 221 ................ 44 ................. 0 ................. 0 ................. 44 ................ 0 ................265 ................ 0 ................. 0 ................. 0 ....................4 ..10/19/2039 .

29364D-AU-4 ... ENTERGY ARKANSAS LLC ............................. ....... ..04/12/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............941,702 ............. 960,000 ......... 1,061,338 ............ 922,387 ...........94,747 ...........(4,852) ................. 0 ............89,895 ................ 0 ........ 1,012,282 ................ 0 ......... (70,580) ......... (70,580) ............. 18,013 ..04/01/2026 .
50587K-AA-9 .. HOLCIM FINANCE US LLC ............................ ....... ..01/24/2023 . Barclays Bank ............ ..................... ............188,384 ............. 200,000 ............ 206,142 ............ 186,662 ...........16,762 ...............(65) ................. 0 ............16,697 ................ 0 ...........203,359 ................ 0 ......... (14,975) ......... (14,975) .............. 2,411 ..09/22/2026 .
43813G-AC-5 .. HAROT 2021-1 A3 - ABS ............................ ....... ..01/20/2023 . Various ................... ..................... ............583,198 ............. 599,562 ............ 599,551 ............ 580,502 ...........19,057 ................. 0 ................. 0 ............19,057 ................ 0 ...........599,559 ................ 0 ......... (16,361) ......... (16,361) ................. 147 ..04/21/2025 .
29364N-AR-9 ... ENTERGY MISSISSIPPI LLC ......................... ....... ..06/30/2023 . CALLED BONDS FULL ....... ..................... .........1,100,000 .......... 1,100,000 ......... 1,069,299 ......... 1,088,310 ............ 8,389 ............ 3,282 ................. 0 ............11,671 ................ 0 ........ 1,099,982 ................ 0 ................18 ................18 ............. 34,005 ..07/01/2023 .
53218D-AA-6 .. LIFE 2022-BMR2 A1 - CMBS ........................ ....... ..10/25/2023 . EMM ......................... ..................... ............308,700 ............. 315,000 ............ 313,425 ............ 307,108 ............ 9,156 ................89 ................. 0 ............. 9,246 ................ 0 ...........316,354 ................ 0 ...........(7,654) ...........(7,654) ............. 17,223 ..05/15/2039 .
45174H-BD-8 .. IHEARTCOMMUNICATIONS INC ........................ ....... ..05/31/2023 . Various ................... ..................... ............. 46,163 .............. 80,000 ............. 73,550 ............. 68,010 ............ 6,132 ...............431 ................. 0 ............. 6,563 ................ 0 ............74,573 ................ 0 ......... (28,410) ......... (28,410) .............. 3,748 ..05/01/2027 .

29374F-AB-9 .. ENTERPRISE FLEET FINANCING LLC ................ ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............732,053 ............. 732,053 ............ 731,954 ............ 715,952 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........731,954 ................ 0 ................ 99 ................ 99 ............. 30,269 ..07/20/2029 .
539439-AW-9 ... LLOYDS BANKING GROUP PLC ........................ C...... ..03/17/2023 . BNP PARIBAS .............. ..................... ............213,640 ............. 200,000 ............ 215,190 ............ 212,450 ............ 2,714 ............. (231) ................. 0 ............. 2,482 ................ 0 ...........214,932 ................ 0 ...........(1,292) ...........(1,292) ...............5,523 ..11/15/2033 .
459506-AQ-4 ... INTERNATIONAL FLAVORS & FRAGRANCES INC ...... ....... ..08/09/2023 . Various ................... ..................... ............173,231 ............. 223,000 ............ 222,999 ............ 176,922 ...........46,079 ................. 0 ................. 0 ............46,079 ................ 0 ...........223,000 ................ 0 ......... (49,769) ......... (49,769) .............. 3,763 ..11/01/2030 .

29374J-AB-1 .. ENTERPRISE FLEET FINANCING LLC ................ ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............685,087 ............. 685,087 ............685,014 ............ 675,623 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........685,014 ................ 0 ................73 ................73 ............. 27,602 ..05/21/2029 .
55066W-AC-8 .. LUXE 2021-TRIP B - CMBS ......................... ....... ..10/25/2023 . Various ................... ..................... ............372,144 ............. 375,000 ............375,000 ............ 354,309 ...........20,691 ................. 0 ................. 0 ............20,691 ................ 0 ...........375,000 ................ 0 ...........(2,856) ...........(2,856) ............. 16,275 ..10/15/2038 .
46115H-BV-8 .. INTESA SANPAOLO SPA ............................... C...... ..09/27/2023 . Jane Street .............. ..................... ............203,296 ............. 200,000 ............200,000 ............ 203,593 ........... (3,593) ................. 0 ................. 0 ............ (3,593) ................ 0 .......... 200,000 ................ 0 ............ 3,296 ............ 3,296 ............. 14,113 ..11/21/2033 .

29375J-AB-0 .. ENTERPRISE FLEET FINANCING LLC ................ ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ......... 1,573,565 ...........1,573,565 ......... 1,573,318 ......... 1,531,608 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ........ 1,573,318 ................ 0 ...............247 ...............247 ............. 36,513 ..01/20/2028 .
552757-AA-4 .. MFRA 2020-NQM3 A1 - RMBS ........................ ....... ..12/01/2023 . Paydown .................... ..................... .............. 6,289 ................6,289 ...............6,289 ...............5,746 ...............542 ................. 1 ................. 0 ................543 ................ 0 ............. 6,289 ................ 0 ................. 0 ................. 0 .................. 34 ..01/26/2065 .
462222-AD-2 ... IONIS PHARMACEUTICALS INC ....................... ....... ..06/14/2023 . Various ................... ..................... ............. 90,898 .............. 95,000 ............. 95,000 ............. 87,697 ............ 7,303 ................. 0 ................. 0 ............. 7,303 ................ 0 ............95,000 ................ 0 ...........(4,102) ...........(4,102) ....................0 ..04/01/2026 .

29379V-BE-2 .. ENTERPRISE PRODUCTS OPER ........................ ....... ..02/06/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............686,623 ............. 700,000 ............760,207 ............681,077 ...........56,462 ...........(1,801) ................. 0 ............54,661 ................ 0 ...........735,739 ................ 0 ......... (49,116) ......... (49,116) ............. 12,615 ..02/15/2025 .
55293D-AC-5 ... MHP 2022-MHIL B - CMBS ........................... ....... ..10/25/2023 . Various ................... ..................... ............255,041 ............. 262,348 ............ 261,245 ............ 248,542 ...........16,654 ...........(1,917) ................. 0 ............14,737 ................ 0 ...........263,279 ................ 0 ...........(8,238) ...........(8,238) ............. 13,892 ..01/18/2039 .
46590X-AF-3 .. JBS USA LUX SA ..................................... ....... ..07/18/2023 . Barclays Bank ............ ..................... ............. 88,436 ............. 103,000 ............101,317 ............. 85,248 ...........16,268 ...............122 ................. 0 ............16,390 ................ 0 .......... 101,638 ................ 0 ......... (13,202) ......... (13,202) ...............2,982 ..02/02/2029 .
29379V-BL-6 .. ENTERPRISE PRODUCTS OPER ........................ ....... ..11/30/2023 . PERSHING LLC ............. ..................... ............494,797 ............. 510,000 ............ 535,536 ............ 489,953 ...........41,509 ...........(4,596) ................. 0 ............36,913 ................ 0 ...........526,866 ................ 0 ......... (32,069) ......... (32,069) ............. 26,244 ..02/15/2027 .
599191-AA-1 .. MILEAGE PLUS HOLDINGS LLC ....................... ....... ..12/20/2023 . Paydown .................... ..................... ............146,042 ............. 146,000 ............ 157,326 ............ 145,153 ............ 7,616 ...........(6,769) ................. 0 ................847 ................ 0 .......... 146,000 ................ 0 ................ 42 ................ 42 ...............5,931 ..06/20/2027 .
46591H-BT-6 .. CACLN 2021-1 D - ABS ............................. ....... ..12/25/2023 . Paydown .................... ..................... ............. 62,595 ...............62,595 ............. 62,595 ............. 59,705 ............ 2,890 ................. 0 ................. 0 ............. 2,890 ................ 0 ............ 62,595 ................ 0 ................. 0 ................. 0 ................. 378 ..09/25/2028 .
294429-AN-5 ... EQUIFAX INC ......................................... ....... ..06/15/2023 . MATURITY .................. ..................... ......... 1,030,000 .......... 1,030,000 ......... 1,022,336 ......... 1,024,116 ............ 5,130 ...............754 ................. 0 ............. 5,884 ................ 0 ........1,030,000 ................ 0 ................. 0 ................. 0 ............. 20,343 ..06/15/2023 .
59982H-AC-4 ... MCMLT 21NMR1 A1 - CMO/RMBS ..................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 30,214 ...............30,214 ............. 30,440 ............. 27,900 ............ 2,418 ............. (104) ................. 0 ............. 2,314 ................ 0 ............30,214 ................ 0 ................. 0 ................. 0 ................. 186 ..11/25/2060 .
46616Y-AA-2 .. HENDR 2012-2 A - RMBS ............................ ....... ..12/15/2023 . Paydown .................... ..................... ............. 13,404 ...............13,404 ............. 13,399 ............. 11,894 ............ 1,506 ................. 4 ................. 0 ............. 1,510 ................ 0 ............13,404 ................ 0 ................. 0 ................. 0 ................. 271 ..10/15/2059 .

29446M-AJ-1 .. EQUINOR ASA ......................................... ....... ..06/22/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 55,379 .............. 60,000 ............. 59,759 ............. 54,895 ............ 4,972 ................21 ................. 0 ............. 4,993 ................ 0 ............59,888 ................ 0 ...........(4,508) ...........(4,508) ................. 974 ..01/22/2026 .
606822-CE-2 .. MITSUBISHI UFJ FINANCIAL GROUP INC ........... C...... ..01/17/2023 . EMM ......................... ..................... ............201,249 ............. 210,000 ............210,000 ............ 198,255 ...........11,745 ................. 0 ................. 0 ............11,745 ................ 0 .......... 210,000 ................ 0 ...........(8,751) ...........(8,751) ...............2,142 ..04/19/2028 .
466247-K7-7 .. JPMMT 2006-A2 5A1 - CMO/RMBS ................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 1,753 ................1,753 ...............1,744 ...............1,668 ................ 99 ...............(15) ................. 0 ................. 84 ................ 0 ............. 1,753 ................ 0 ................. 0 ................. 0 .................. 45 ..11/25/2033 .

30161N-BB-6 .. EXELON CORP ......................................... ....... ..02/16/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............184,404 ............. 200,000 ............199,778 ............ 183,643 ...........16,136 ................. 7 ................. 0 ............16,143 ................ 0 ...........199,785 ................ 0 ......... (15,381) ......... (15,381) ...............2,383 ..03/15/2027 .
606822-CL-6 .. MITSUBISHI UFJ FINANCIAL GROUP INC ........... C...... ..01/17/2023 . EMM ......................... ..................... ............447,030 ............. 450,000 ............ 437,225 ............ 439,912 ...........(2,426) ...............105 ................. 0 ............(2,321) ................ 0 ...........437,590 ................ 0 ............ 9,440 ............ 9,440 ............. 11,226 ..07/20/2028 .
46625H-RY-8 .. JPMORGAN CHASE & CO ............................... ....... ..08/23/2023 . Bank of America ......... ..................... ............. 90,285 .............. 96,000 ............100,340 ............. 89,693 ............ 9,922 ............. (548) ................. 0 ............. 9,374 ................ 0 ............99,067 ................ 0 ...........(8,782) ...........(8,782) .............. 3,873 ..02/01/2028 .
313747-AT-4 .. FEDERAL REALTY INVS TRST ........................ ....... ..06/01/2023 . MATURITY .................. ..................... .........1,000,000 .......... 1,000,000 ............ 956,300 ............ 988,841 ............ 7,281 ............ 3,877 ................. 0 ............11,158 ................ 0 ........1,000,000 ................ 0 ................. 0 ................. 0 ............. 13,750 ..06/01/2023 .
61747Y-EY-7 .. MORGAN STANLEY ..................................... ....... ..04/19/2023 . Morgan Stanley ........... ..................... ............. 30,263 .............. 28,000 ............. 30,043 ..............29,339 ...............700 ...............(46) ................. 0 ................654 ................ 0 ............ 29,992 ................ 0 ...............270 ...............270 ................. 903 ..10/18/2033 .

466313-AK-9 .. JABIL INC ........................................... ....... ..06/26/2023 .
JANE STREET EXECUTION 

SERVICES LLC ............. ..................... ............173,971 ............. 205,000 ............ 203,520 ............ 170,391 ........... 33,436 ................64 ................. 0 ............33,500 ................ 0 ...........203,890 ................ 0 ..........(29,919) ..........(29,919) .............. 5,860 ..01/15/2031 .
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31430W-ET-7 .. FED CAISSES DESJARDINS ........................... ....... ..10/07/2023 . MATURITY .................. ..................... ......... 1,830,000 .......... 1,830,000 ......... 1,827,767 ......... 1,766,271 ...........63,157 ...............571 ................. 0 ............63,728 ................ 0 ........1,830,000 ................ 0 ................. 0 ................. 0 ...............8,235 ..10/07/2023 .
64830W-AD-3 .. NRZT 2019-4 A1B - CMO/RMBS ..................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 22,580 ...............22,580 ............. 23,907 ............. 20,342 ............ 3,437 ...........(1,199) ................. 0 ............. 2,238 ................ 0 ............22,580 ................ 0 ................. 0 ................. 0 ................. 411 ..12/26/2058 .

466313-AL-7 .. JABIL INC ........................................... ....... ..10/04/2023 .
MORGAN STANLEY&CO. 

LLC/INTERNATIONAL PLC . ..................... ............313,961 ............. 350,000 ............ 349,934 ............ 309,733 ........... 40,223 ................10 ................. 0 ............ 40,233 ................ 0 ...........349,966 ................ 0 ......... (36,005) ......... (36,005) .............. 5,801 ..04/15/2026 .
316773-CZ-1 .. FIFTH THIRD BANCORP ............................... ....... ..05/05/2023 . MATURITY .................. ..................... ............360,000 ............. 360,000 ............ 359,770 ............ 356,019 ............ 3,955 ................27 ................. 0 ............. 3,982 ................ 0 .......... 360,000 ................ 0 ................. 0 ................. 0 ...............2,925 ..05/05/2023 .

65480C-AD-7 .. NISSAN MOTOR ACCEPTANCE COMPANY LLC .......... ....... ..03/08/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ..................... ............. 70,135 .............. 89,000 ............. 89,103 ............. 69,158 ...........19,926 ................(3) ................. 0 ............ 19,923 ................ 0 ............89,082 ................ 0 ......... (18,947) ......... (18,947) .............. 1,060 ..09/15/2028 .
46639E-AL-5 .. JPMCC 2012-LC9 C - CMBS .......................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 42,219 ...............42,219 ............. 43,270 ............. 39,628 ............ 2,591 ................. 0 ................. 0 ............. 2,591 ................ 0 ............ 42,219 ................ 0 ................. 0 ................. 0 .............. 1,462 ..12/17/2047 .
337738-AS-7 .. FISERV INC .......................................... ....... ..01/04/2023 . BOFA SECURITIES, INC. . ..................... ............909,309 ............. 940,000 ............ 938,421 ............ 905,374 ...........34,131 ................. 5 ................. 0 ............34,136 ................ 0 ...........939,509 ................ 0 ......... (30,200) ......... (30,200) ............. 13,284 ..07/01/2024 .
67109K-BE-3 .. OZLM 9RRR 2R3 - CDO ............................... ....... ..10/11/2023 . EMM ......................... ..................... ............686,875 ............. 700,000 ............700,000 ............ 661,315 ...........38,685 ................. 0 ................. 0 ............38,685 ................ 0 .......... 700,000 ................ 0 ......... (13,125) ......... (13,125) ............. 46,363 ..10/20/2031 .
46640J-AW-7 .. JPMCC 2013-C13 B - CMBS ......................... ....... ..06/16/2023 . Paydown .................... ..................... ............250,000 ............. 250,000 ............ 264,375 ............ 245,530 ............ 6,163 ...........(1,692) ................. 0 ............. 4,470 ................ 0 ...........250,000 ................ 0 ................. 0 ................. 0 .............. 5,207 ..01/18/2046 .

34528G-AK-2 .. FORD CREDIT AUTO OWNER TRUST ................... ....... ..07/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............576,890 ............. 576,890 ............576,788 ............ 571,588 ............ 5,199 ................. 0 ................. 0 ............. 5,199 ................ 0 .......... 576,788 ................ 0 ...............102 ...............102 .............. 1,917 ..08/15/2024 .

681919-BD-7 .. OMNICOM GROUP INC ................................. ....... ..04/19/2023 .
ACADEMY SECURITIES, 

INC. ....................... ..................... ............362,929 ............. 430,000 ............ 429,239 ............ 351,839 ...........77,502 ................20 ................. 0 ............77,523 ................ 0 ...........429,362 ................ 0 ......... (66,433) ......... (66,433) .............. 8,012 ..08/01/2031 .
46643G-AB-6 .. JPMBB 2014-C24 A2 - CMBS ........................ ....... ..04/17/2023 . Paydown .................... ..................... ............. 11,832 .............. 11,832 ............. 11,813 ............. 11,445 ...............372 ................15 ................. 0 ................387 ................ 0 ............11,832 ................ 0 ................. 0 ................. 0 ................. 189 ..11/18/2047 .

34528H-AA-2 ... FORD CREDIT AUTO OWNER TRUST/F ................. ....... ..02/08/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ......... 2,164,076 .......... 2,180,000 ......... 2,179,922 ..........2,150,357 ........... 29,565 ................. 0 ................. 0 ............ 29,565 ................ 0 ........ 2,179,922 ................ 0 ......... (15,846) ......... (15,846) ............. 11,557 ..01/15/2030 .
68389X-CE-3 .. ORACLE CORP ......................................... ....... ..05/17/2023 . EMM ......................... ..................... ............288,429 ............. 340,000 ............ 289,649 ............ 281,904 ...........10,425 ............ 1,796 ................. 0 ............ 12,222 ................ 0 ...........294,126 ................ 0 ...........(5,697) ...........(5,697) ...............6,354 ..03/25/2031 .
46647P-DK-9 .. JPMORGAN CHASE & CO ............................... ....... ..12/13/2023 . Various ................... ..................... ............409,541 ............. 407,000 ............ 405,759 ............ 397,252 ............ 8,514 ................ 23 ................. 0 ............. 8,537 ................ 0 ...........405,790 ................ 0 ............ 3,751 ............ 3,751 ............. 20,402 ..09/14/2033 .

34532R-AA-4 ... FORD CREDIT AUTO OWNER TRUST/F ................. ....... ..02/02/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............709,098 ............. 730,000 ............736,730 ............ 697,694 ........... 39,035 ................. 0 ................. 0 ............ 39,035 ................ 0 ...........736,730 ................ 0 ......... (27,632) ......... (27,632) ...............3,299 ..07/15/2031 .
69343F-AA-5 .. PHEAA 2016-1 A - ABS ............................. ....... ..12/26/2023 . Paydown .................... ..................... ............110,514 ............. 110,514 ............110,514 ............ 109,307 ............ 2,775 ...........(1,568) ................. 0 ............. 1,207 ................ 0 ...........110,514 ................ 0 ................. 0 ................. 0 .............. 3,198 ..09/25/2065 .
47233J-BH-0 ... JEFFERIES FINANCIAL GROUP INC .................. ....... ..01/30/2023 . Various ................... ..................... ......... 1,427,274 ...........1,525,000 ......... 1,509,232 ..........1,364,213 ..........150,564 ................82 ................. 0 ...........150,646 ................ 0 ........ 1,514,859 ................ 0 ......... (87,585) ......... (87,585) ............. 32,032 ..01/23/2030 .

36198F-AE-2 .. GS MORTGAGE SECURITIES TRUST ................... ....... ..06/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ......... 2,360,000 ...........2,360,000 ......... 2,451,819 ......... 2,336,616 ..........115,203 ................. 0 ................. 0 ...........115,203 ................ 0 ........ 2,451,819 ................ 0 ......... (91,819) ......... (91,819) ............. 54,295 ..08/10/2046 .
693475-AW-5 .. PNC FINANCIAL SERVICES GROUP INC .............. ....... ..04/11/2023 . EMM ......................... ..................... ............567,147 ............. 615,000 ............ 650,744 ............ 562,153 ...........76,342 ...........(1,130) ................. 0 ............75,212 ................ 0 ...........637,365 ................ 0 ......... (70,218) ......... (70,218) ............. 10,019 ..04/23/2029 .

477143-AP-6 .. JETBLUE AIRWAYS CORP ............................. ....... ..08/31/2023 .
JP MORGAN CHASE 

SECURITIES ................ ..................... ............. 55,125 .............. 70,000 ............. 70,000 ............. 51,035 ...........18,965 ................. 0 ................. 0 ............18,965 ................ 0 ............70,000 ................ 0 ......... (14,875) ......... (14,875) ................. 325 ..04/01/2026 .

36252H-AC-5 ... GS MORTGAGE SECURITIES TRUST ................... ....... ..05/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 5,173 ................5,173 ...............5,021 ...............4,783 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 5,021 ................ 0 ...............151 ...............151 ................. 176 ..03/10/2050 .
6944PL-2B-4 ... PACIFIC LIFE GLOBAL FUNDING II ................ ....... ..01/03/2023 . EMM ......................... ..................... ............363,768 ............. 400,000 ............ 404,656 ............ 362,616 ...........39,887 ...............(11) ................. 0 ............39,876 ................ 0 ...........402,492 ................ 0 ......... (38,724) ......... (38,724) ................. 147 ..06/24/2025 .
477164-AA-5 .. JETBLUE AIRWAYS CORPORATION 2020-1 PASS ..... ....... ..11/15/2023 . Various ................... ..................... ............163,817 ............. 177,004 ............177,004 ............ 157,470 ...........19,540 ................(1) ................. 0 ............19,540 ................ 0 .......... 177,010 ................ 0 ......... (13,193) ......... (13,193) .............. 5,609 ..05/15/2034 .
36258N-AC-6 .. GM FINANCIAL SECURITIZED TERM .................. ....... ..06/16/2023 . CALLED BONDS FULL ....... ..................... ............173,427 ............. 173,427 ............173,386 ............ 172,360 ............ 1,025 ................. 0 ................. 0 ............. 1,025 ................ 0 ...........173,386 ................ 0 ................41 ................41 ................. 812 ..09/16/2024 .
718546-AV-6 .. PHILLIPS 66 ......................................... ....... ..09/20/2023 . EMM ......................... ..................... ............437,211 ............. 450,000 ............ 474,732 ............ 438,939 ...........28,469 ...........(5,668) ................. 0 ............22,801 ................ 0 ...........461,740 ................ 0 ..........(24,529) ..........(24,529) ............. 16,507 ..04/09/2025 .
482480-AJ-9 .. KLA CORP ............................................. ....... ..05/04/2023 . JP Morgan ................. ..................... ............. 13,412 .............. 18,000 ............. 17,993 ............. 13,035 ............ 4,959 ................. 0 ................. 0 ............. 4,959 ................ 0 ............17,994 ................ 0 ...........(4,581) ...........(4,581) ................. 408 ..03/01/2050 .

362590-AC-5 ... GM FINANCIAL SECURITIZED TERM .................. ....... ..12/16/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ......... 2,178,421 ...........2,178,421 ......... 2,177,923 ..........2,134,243 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ........ 2,177,923 ................ 0 ...............498 ...............498 ...............5,503 ..04/16/2025 .

723787-AR-8 .. PIONEER NATURAL RESOURCES CO ................... ....... ..10/11/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 34,502 .............. 43,000 ............. 42,889 ............. 33,987 ............ 8,921 ................. 8 ................. 0 ............. 8,930 ................ 0 ............42,917 ................ 0 ...........(8,414) ...........(8,414) .............. 1,150 ..01/15/2031 .
49338L-AE-3 .. KEYSIGHT TECHNOLOGIES INC ....................... ....... ..05/04/2023 . Goldman Sachs ............ ..................... ............. 76,227 .............. 76,000 ............. 85,147 ............. 73,742 ............ 7,550 ............. (436) ................. 0 ............. 7,113 ................ 0 ............80,855 ................ 0 ...........(4,628) ...........(4,628) ...............2,059 ..04/06/2027 .

36267V-AE-3 .. GE HEALTHCARE TECH INC ........................... ....... ..06/07/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............797,103 ............. 800,000 ............ 796,792 ............ 810,893 ..........(14,038) ...............249 ................. 0 ...........(13,789) ................ 0 ...........797,103 ................ 0 ................. 0 ................. 0 ............. 24,734 ..11/15/2027 .
74456Q-CJ-3 ... PUBLIC SERVICE ELECTRIC AND GAS CO ........... ....... ..09/12/2023 . EMM ......................... ..................... ............245,072 ............. 285,000 ............ 285,376 ............ 249,127 ........... 36,223 ...............(24) ................. 0 ............36,199 ................ 0 ...........285,326 ................ 0 ..........(40,254) ..........(40,254) .............. 8,810 ..03/15/2032 .
494550-BS-4 ... KINDER MORGAN ENERGY PARTNERS LP .............. ....... ..09/20/2023 . TRADEWEB .................. ..................... ............. 13,891 .............. 14,000 ............. 13,889 ....................0 ................. 0 ................71 ................. 0 ................. 71 ................ 0 ............13,960 ................ 0 ...............(68) ...............(68) ................. 663 ..02/01/2024 .
375558-BW-2 .. GILEAD SCIENCES INC ............................... ....... ..09/29/2023 . MATURITY .................. ..................... ............383,000 ............. 383,000 ............382,866 ............ 371,035 ...........11,932 ................ 33 ................. 0 ............11,965 ................ 0 ...........383,000 ................ 0 ................. 0 ................. 0 .............. 2,873 ..09/29/2023 .
747525-AU-7 .. QUALCOMM INC ........................................ ....... ..02/23/2023 . JP Morgan ................. ..................... ............. 92,195 .............. 98,000 ............. 93,562 ............. 93,193 ............ 2,440 ................78 ................. 0 ............. 2,518 ................ 0 ............95,711 ................ 0 ...........(3,516) ...........(3,516) ................. 858 ..05/20/2027 .
505742-AM-8 .. LADDER CAPITAL FINANCE HOLDINGS LLLP ......... ....... ..03/22/2023 . Various ................... ..................... ............130,275 ............. 160,000 ............ 121,544 ............ 134,446 ............. (414) ............ 1,185 ................. 0 ................772 ................ 0 ...........135,217 ................ 0 ...........(4,942) ...........(4,942) .............. 4,381 ..02/01/2027 .
377373-AL-9 .. GLAXOSMITHKLINE CAPITAL ......................... ....... ..10/01/2023 . MATURITY .................. ..................... ............240,000 ............. 240,000 ............240,000 ............ 232,217 ............ 7,783 ................. 0 ................. 0 ............. 7,783 ................ 0 ...........240,000 ................ 0 ................. 0 ................. 0 .............. 1,282 ..10/01/2023 .
756109-AX-2 .. REALTY INCOME CORP ................................ ....... ..04/05/2023 . Jefferies ................. ..................... ............. 14,292 .............. 16,000 ............. 15,838 ............. 13,875 ............ 1,998 ................. 4 ................. 0 ............. 2,002 ................ 0 ............15,876 ................ 0 ...........(1,584) ...........(1,584) ................. 383 ..01/15/2031 .
51889C-AB-8 .. LRK 2020-A A2F - ABS ............................. ....... ..12/25/2023 . Paydown .................... ..................... ............. 75,174 .............. 75,174 ............. 75,147 ............. 67,025 ............ 8,149 ................. 0 ................. 0 ............. 8,149 ................ 0 ............75,174 ................ 0 ................. 0 ................. 0 ................. 543 ..11/25/2050 .

380130-AD-6 .. GM FINANCIAL AUTOMOBILE LEASIN ................ ....... ..10/04/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ......... 4,463,323 ...........4,520,000 ......... 4,519,583 ..........4,442,562 ...........77,021 ................. 0 ................. 0 ............77,021 ................ 0 ........ 4,519,583 ................ 0 ..........(56,259) ..........(56,259) ............ 143,995 ..09/22/2025 .
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756109-AZ-7 .. REALTY INCOME CORP ................................ ....... ..04/05/2023 . JP Morgan ................. ..................... ............. 66,956 .............. 75,000 ............. 74,742 ............. 65,187 ............ 9,654 ................13 ................. 0 ............. 9,667 ................ 0 ............74,854 ................ 0 ...........(7,898) ...........(7,898) ................. 320 ..03/15/2026 .
52474M-AA-7 .. LMAT 2019-GS7 A1 - RMBS ......................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 23,066 .............. 23,066 ............. 22,763 ............. 22,716 ...............798 ............. (448) ................. 0 ................350 ................ 0 ............23,066 ................ 0 ................. 0 ................. 0 ................. 769 ..11/25/2059 .
38141G-ZR-8 .. GOLDMAN SACHS GROUP INC .......................... ....... ..06/16/2023 . GOLDMAN SACHS + CO LLC ..................... ......... 2,165,948 ...........2,310,000 ......... 2,310,000 ..........2,149,738 ..........160,262 ................. 0 ................. 0 ...........160,262 ................ 0 ........2,310,000 ................ 0 ........ (144,052) ........ (144,052) ............. 64,022 ..03/15/2028 .
756109-BH-6 .. REALTY INCOME CORP ................................ ....... ..05/18/2023 . EMM ......................... ..................... ............396,393 ............. 425,000 ............ 445,097 ............ 391,349 ...........50,156 ...........(1,247) ................. 0 ............48,909 ................ 0 ...........440,257 ................ 0 ......... (43,864) ......... (43,864) ............. 12,323 ..01/15/2028 .
52474P-AA-0 .. LMAT 20GS1 A1 - CMO/RMBS ........................ ....... ..10/05/2023 . Various ................... ..................... ............338,792 ............. 340,426 ............ 340,421 ............ 347,337 ...........(6,910) ................. 0 ................. 0 ............(6,910) ................ 0 ...........340,426 ................ 0 ...........(1,635) ...........(1,635) ............. 14,329 ..10/27/2059 .
40434L-AF-2 .. HP INC ............................................... ....... ..07/10/2023 . TENDER OFFER ............. ..................... ............441,029 ............. 490,000 ............489,170 ............ 430,293 ........... 59,049 ...............106 ................. 0 ............ 59,155 ................ 0 ...........489,448 ................ 0 ......... (48,419) ......... (48,419) ...............4,342 ..06/17/2026 .
775109-CB-5 .. ROGERS COMMUNICATIONS INC ....................... ....... ..07/25/2023 . Various ................... ..................... ................... 0 .....................0 ....................0 ............. (8,287) ............ 8,287 ................. 0 ................. 0 ............. 8,287 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..03/15/2027 .
52475J-AA-3 ... LMAT 2020-GS5 A1 - RMBS ......................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 16,122 .............. 16,123 ............. 16,225 ............. 15,950 ...............248 ...............(76) ................. 0 ................172 ................ 0 ............16,123 ................ 0 ................. 0 ................. 0 ................. 284 ..08/25/2060 .
423012-AF-0 .. HEINEKEN NV ......................................... ....... ..05/03/2023 . BARCLAYS CAPITAL INC ... ..................... ............468,163 ............. 480,000 ............ 497,981 ............ 454,841 ...........40,646 ............. (975) ................. 0 ............39,671 ................ 0 ...........494,513 ................ 0 ......... (26,350) ......... (26,350) ............. 12,880 ..01/29/2028 .
78409V-BK-9 .. S&P GLOBAL INC ..................................... ....... ..07/18/2023 . EMM ......................... ..................... ............393,003 ............. 450,000 ............ 442,540 ............ 443,156 ........... 59,222 ...............362 ................. 0 ............ 59,583 ................ 0 ...........443,411 ................ 0 ......... (50,408) ......... (50,408) ............. 11,564 ..03/01/2032 .
52475W-AA-4 .. LMAT 21GS4 A1 - RMBS ............................. ....... ..12/25/2023 . Paydown .................... ..................... .............10,791 .............. 10,792 ............. 10,794 ...............9,493 ............ 1,308 ................(9) ................. 0 ............. 1,299 ................ 0 ............10,791 ................ 0 ................. 0 ................. 0 ................. 101 ..11/25/2060 .
42824C-BE-8 .. HP ENTERPRISE CO ................................... ....... ..04/01/2023 . MATURITY .................. ..................... ............380,000 ............. 380,000 ............ 379,920 ............ 377,165 ............ 2,829 ................. 6 ................. 0 ............. 2,835 ................ 0 .......... 380,000 ................ 0 ................. 0 ................. 0 ...............4,275 ..04/01/2023 .
78474L-AA-4 .. STAR 21SFR2 A - CMBS/RMBS ....................... ....... ..04/14/2023 . Paydown .................... ..................... .............. 1,434 ................1,434 ...............1,434 ...............1,407 ................ 26 ................. 0 ................. 0 ................. 26 ................ 0 ............. 1,434 ................ 0 ................. 0 ................. 0 .................. 19 ..01/17/2024 .
54303P-AY-1 .. LONGF 1 AR3 - CDO ................................. ....... ..04/17/2023 . Paydown .................... ..................... ............173,753 ............. 173,753 ............ 173,753 ............ 172,943 ...............811 ................. 0 ................. 0 ................811 ................ 0 ...........173,753 ................ 0 ................. 0 ................. 0 .............. 3,588 ..04/16/2029 .
42824C-BG-3 ... HP ENTERPRISE CO ................................... ....... ..10/02/2023 . MATURITY .................. ..................... ............610,000 ............. 610,000 ............ 609,732 ............ 606,355 ............ 3,584 ................61 ................. 0 ............. 3,645 ................ 0 .......... 610,000 ................ 0 ................. 0 ................. 0 ............. 27,145 ..10/02/2023 .
78474L-AA-4 .. STAR 21SFR2 A - CMBS ............................. ....... ..11/14/2023 . Paydown .................... ..................... .............. 2,174 ................2,174 ...............2,174 ...............2,134 ................ 40 ................. 0 ................. 0 ................. 40 ................ 0 ............. 2,174 ................ 0 ................. 0 ................. 0 ................. 108 ..01/17/2024 .
55292R-AA-9 ... MAPSL 211 A - ABS ................................. ....... ..12/15/2023 . Paydown .................... ..................... .............85,006 .............. 85,006 ............. 73,743 ....................0 ................. 0 ...........11,263 ................. 0 ............11,263 ................ 0 ............85,006 ................ 0 ................. 0 ................. 0 .............. 1,306 ..06/15/2046 .

438127-AA-0 .. HONDA MOTOR CO LTD ................................ ....... ..05/12/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............787,963 ............. 820,000 ............820,000 ............ 776,505 ........... 43,495 ................. 0 ................. 0 ............ 43,495 ................ 0 .......... 820,000 ................ 0 ......... (32,037) ......... (32,037) ............. 12,725 ..03/10/2025 .
808513-AX-3 .. CHARLES SCHWAB CORP ............................... ....... ..01/05/2023 . Jane Street .............. ..................... ............. 62,458 .............. 64,000 ............. 63,957 ............. 62,485 ............ 1,499 ................. 0 ................. 0 ............. 1,499 ................ 0 ............63,984 ................ 0 ...........(1,526) ...........(1,526) ................. 329 ..05/21/2025 .
55336V-BN-9 ... MPLX LP .............................................. ....... ..05/24/2023 . Various ................... ..................... ............798,259 ............. 825,000 ............817,538 ............ 779,559 ...........40,303 ...............368 ................. 0 ............40,671 ................ 0 ...........820,230 ................ 0 ......... (21,971) ......... (21,971) ............. 16,197 ..12/01/2027 .
438127-AB-8 .. HONDA MOTOR CO LTD ................................ ....... ..01/06/2023 . PERSHING LLC ............. ..................... ............786,148 ............. 850,000 ............850,000 ............ 777,845 ...........72,155 ................. 0 ................. 0 ............72,155 ................ 0 .......... 850,000 ................ 0 ......... (63,852) ......... (63,852) .............. 7,180 ..03/10/2027 .

828807-DM-6 .. SIMON PROPERTY GROUP LP .......................... ....... ..07/24/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 85,035 ............. 105,000 ............103,140 ............. 82,714 ...........20,699 ................ 59 ................. 0 ............20,758 ................ 0 ...........103,472 ................ 0 ......... (18,437) ......... (18,437) .............. 1,730 ..02/01/2031 .
55389P-AC-3 ... MVWOT 2019-1 C - RMBS ............................ ....... ..12/20/2023 . Paydown .................... ..................... .............. 7,878 ................7,878 .............. 8,006 ...............7,537 ...............455 ............. (114) ................. 0 ................341 ................ 0 ............. 7,878 ................ 0 ................. 0 ................. 0 ................. 133 ..11/20/2036 .
44644A-AE-7 .. HUNTINGTON NATIONAL BANK ........................ ....... ..01/03/2023 . GOLDMAN SACHS + CO LLC ..................... ............771,841 ............. 780,000 ............778,284 ............ 771,693 ............ 8,032 ................. 4 ................. 0 ............. 8,036 ................ 0 ...........779,729 ................ 0 ...........(7,888) ...........(7,888) .............. 6,846 ..10/06/2023 .
830867-AA-5 .. SKYMILES IP LTD .................................... ....... ..10/20/2023 . Call @ 100.00 ............ ..................... ............150,000 ............. 150,000 ............ 157,421 ............ 146,337 ............ 9,287 ............. (831) ................. 0 ............. 8,456 ................ 0 ...........154,793 ................ 0 ...........(4,793) ...........(4,793) ...............4,230 ..10/20/2025 .
55389T-AA-9 .. MVWOT 211W A - RMBS .............................. ....... ..12/20/2023 . Paydown .................... ..................... .............28,888 .............. 28,888 ............. 28,881 ............. 26,379 ............ 2,506 ................. 4 ................. 0 ............. 2,510 ................ 0 ............28,888 ................ 0 ................. 0 ................. 0 ................. 160 ..01/22/2041 .
456873-AB-4 .. TRANE TECH FIN LTD ................................ ....... ..01/04/2023 . BOFA SECURITIES, INC. . ..................... ............682,920 ............. 700,000 ............757,617 ............ 682,407 ...........50,198 ............. (244) ................. 0 ............ 49,954 ................ 0 ...........732,361 ................ 0 ..........(49,441) ..........(49,441) .............. 4,487 ..11/01/2024 .
83368R-BH-4 .. SOCIETE GENERALE SA .............................. C...... ..04/19/2023 . Morgan Stanley ........... ..................... ............372,649 ............. 420,000 ............420,000 ............ 368,033 ...........51,967 ................. 0 ................. 0 ............51,967 ................ 0 ...........420,000 ................ 0 ......... (47,351) ......... (47,351) .............. 8,811 ..01/19/2028 .
55400E-AC-3 .. MVWOT 201 C - RMBS ................................ ....... ..12/20/2023 . Paydown .................... ..................... ............. 11,350 .............. 11,350 ............. 11,927 ............. 10,511 ............ 1,378 ............. (540) ................. 0 ................839 ................ 0 ............11,350 ................ 0 ................. 0 ................. 0 ................. 236 ..10/20/2037 .
456873-AE-8 .. TRANE TECH FIN LTD ................................ ....... ..11/30/2023 . PERSHING LLC ............. ..................... ............329,493 ............. 342,000 ............ 374,658 ............ 322,985 ........... 42,589 ...........(6,651) ................. 0 ............ 35,938 ................ 0 ...........358,924 ................ 0 ..........(29,431) ..........(29,431) ............. 14,397 ..03/21/2026 .
83546D-AN-8 .. SONIC 2021-1 A21 - ABS ........................... ....... ..12/20/2023 . Paydown .................... ..................... .............. 1,200 ................1,200 .............. 1,200 ................. 955 ...............245 ................. 0 ................. 0 ................245 ................ 0 ............. 1,200 ................ 0 ................. 0 ................. 0 .................. 14 ..08/21/2051 .
55400W-AA-7 .. MVWOT 232 A - RMBS ................................ ....... ..12/20/2023 . Paydown .................... ..................... .............. 4,655 ................4,655 ...............4,654 ....................0 ................. 0 ................. 1 ................. 0 .................. 1 ................ 0 ............. 4,655 ................ 0 ................. 0 ................. 0 .................. 27 ..11/20/2040 .
459200-KM-2 .. IBM CORP ............................................. ....... ..12/01/2023 . PERSHING LLC ............. ..................... ............440,280 ............. 480,000 ............ 479,854 ............ 431,926 ........... 47,952 ................26 ................. 0 ............47,978 ................ 0 ...........479,905 ................ 0 ..........(39,625) ..........(39,625) ............. 13,963 ..02/09/2027 .
835495-AP-7 ... SONOCO PRODUCTS CO ................................ ....... ..07/20/2023 . Barclays Bank ............ ..................... ............. 32,550 .............. 39,000 ............. 39,085 ............. 31,702 ............ 7,377 ................(4) ................. 0 ............. 7,372 ................ 0 ............39,074 ................ 0 ...........(6,524) ...........(6,524) .............. 1,090 ..02/01/2032 .
56564R-AA-8 .. MAPSL 2018-1 A - ABS ............................. C...... ..12/15/2023 . Paydown .................... ..................... ............130,652 ............. 130,652 ............131,615 ............ 113,438 ...........17,867 ............. (653) ................. 0 ............17,214 ................ 0 ...........130,652 ................ 0 ................. 0 ................. 0 .............. 3,087 ..05/15/2043 .

459200-KS-9 ... IBM CORP ............................................. ....... ..01/31/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............898,752 ............. 910,000 ............910,000 ............ 894,549 ...........15,451 ................. 0 ................. 0 ............15,451 ................ 0 .......... 910,000 ................ 0 ......... (11,248) ......... (11,248) ............. 18,706 ..07/27/2025 .
85573P-AA-0 .. STAR 2021-4 A1 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 58,473 ...............58,473 ............. 58,473 ............. 46,958 ...........11,472 ................ 43 ................. 0 ............11,515 ................ 0 ............58,473 ................ 0 ................. 0 ................. 0 ................. 314 ..08/25/2056 .

571903-BE-2 .. MARRIOTT INTERNATIONAL INC ...................... ....... ..06/06/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ............. 71,652 .............. 75,000 ............. 74,534 ............. 70,180 ............ 4,456 ................18 ................. 0 ............. 4,474 ................ 0 ............74,653 ................ 0 ...........(3,001) ...........(3,001) .............. 1,657 ..06/15/2030 .

466317-AA-2 .. JP MORGAN CHASE COMMERCIAL MOR ................. ....... ..08/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 33,212 ...............33,212 ............. 31,950 ............. 30,715 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............31,950 ................ 0 ............ 1,262 ............ 1,262 .............. 1,864 ..04/15/2037 .
85573T-AA-2 .. STAR 2022-1 A1 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 52,936 ...............52,936 ............. 52,940 ............. 44,314 ............ 8,623 ................(1) ................. 0 ............. 8,622 ................ 0 ............ 52,936 ................ 0 ................. 0 ................. 0 ................. 681 ..12/25/2066 .
571903-BG-7 .. MARRIOTT INTERNATIONAL INC ...................... ....... ..06/26/2023 . TD Securities LLC ...... ..................... ............. 75,803 .............. 90,000 ............. 89,825 ............. 72,853 ...........17,001 ................. 8 ................. 0 ............17,009 ................ 0 ............89,862 ................ 0 ......... (14,059) ......... (14,059) .............. 1,803 ..04/15/2031 .
46647P-AP-1 .. JPMORGAN CHASE + CO ............................... ....... ..04/23/2023 . CALLED BONDS FULL ....... ..................... .........1,000,000 .......... 1,000,000 ............ 993,460 ............ 993,497 ............ 4,948 ...............358 ................. 0 ............. 5,306 ................ 0 ...........998,803 ................ 0 ............ 1,197 ............ 1,197 ............. 17,795 ..04/23/2024 .
857477-AL-7 .. STATE STREET CORP ................................. ....... ..05/15/2023 . Maturity @ 100.00 ...... ..................... .............83,000 .............. 83,000 ............. 83,999 ............. 82,446 ...............621 ...............(67) ................. 0 ................554 ................ 0 ............83,000 ................ 0 ................. 0 ................. 0 .............. 1,287 ..05/15/2023 .
573874-AF-1 .. MARVELL TECHNOLOGY INC ........................... ....... ..05/03/2023 . GOLDMAN SACHS & CO ..... ..................... ............110,140 ............. 125,000 ............ 124,978 ............ 105,995 ...........18,987 ................. 1 ................. 0 ............18,988 ................ 0 ...........124,983 ................ 0 ......... (14,843) ......... (14,843) .............. 1,684 ..04/15/2028 .
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46647P-AU-0 .. JPMORGAN CHASE + CO ............................... ....... ..02/08/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............298,065 ............. 300,000 ............300,000 ............ 297,005 ............ 2,995 ................. 0 ................. 0 ............. 2,995 ................ 0 .......... 300,000 ................ 0 ...........(1,935) ...........(1,935) ...............6,233 ..07/23/2024 .

858119-BJ-8 .. STEEL DYNAMICS INC ................................ ....... ..04/19/2023 .
BARCLAYS CAPITAL INC 

FIXED INC ................. ..................... ............358,369 ............. 375,000 ............400,481 ............ 356,209 ...........30,799 ...........(1,890) ................. 0 ............28,909 ................ 0 ...........385,117 ................ 0 ......... (26,749) ......... (26,749) .............. 3,617 ..12/15/2024 .
573874-AJ-3 .. MARVELL TECHNOLOGY INC ........................... ....... ..06/26/2023 . Market Axess ............. ..................... ............. 88,029 ............. 105,000 ............104,810 ............. 84,707 ...........20,125 ................. 9 ................. 0 ............20,134 ................ 0 ...........104,841 ................ 0 ......... (16,812) ......... (16,812) .............. 2,177 ..04/15/2031 .

46647P-BF-2 .. JPMORGAN CHASE + CO ............................... ....... ..01/13/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............413,106 ............. 435,000 ............ 435,000 ............ 410,375 ........... 24,625 ................. 0 ................. 0 ............ 24,625 ................ 0 ...........435,000 ................ 0 ......... (21,894) ......... (21,894) .............. 2,586 ..10/15/2025 .
87342R-AG-9 .. BELL 2021-1 A21 - RMBS .......................... ....... ..08/25/2023 . Paydown .................... ..................... .............. 2,100 ................2,100 .............. 2,100 ...............1,775 ...............325 ................. 0 ................. 0 ................325 ................ 0 ............. 2,100 ................ 0 ................. 0 ................. 0 .................. 20 ..08/25/2051 .
576434-KX-1 .. MALT 2003-9 4A1 - CMO/RMBS ..................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 4,513 ................4,513 ...............4,623 ...............4,374 ...............239 ............. (100) ................. 0 ................139 ................ 0 ............. 4,513 ................ 0 ................. 0 ................. 0 ................. 131 ..11/25/2033 .
46647P-CZ-7 .. JPMORGAN CHASE + CO ............................... ....... ..01/04/2023 . BOFA SECURITIES, INC. . ..................... ............944,673 ............. 970,000 ............970,000 ............ 943,574 ...........26,426 ................. 0 ................. 0 ............26,426 ................ 0 .......... 970,000 ................ 0 ..........(25,327) ..........(25,327) .............. 7,695 ..04/26/2026 .
89175J-AA-8 .. TPMT 176 A1 - CMO/RMBS .......................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 30,024 ...............30,024 ............. 30,887 ............. 28,632 ............ 1,859 ............. (467) ................. 0 ............. 1,392 ................ 0 ............30,024 ................ 0 ................. 0 ................. 0 ................. 416 ..10/25/2057 .
576434-RF-3 ... MALT 2004-5 1A1 - CMO/RMBS ..................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,700 ................8,700 .............. 8,907 ...............8,681 ...............177 ............. (159) ................. 0 ................. 19 ................ 0 ............. 8,700 ................ 0 ................. 0 ................. 0 ................. 260 ..06/25/2034 .
485134-BP-4 ... EVERGY METRO ....................................... ....... ..11/01/2023 . CANTOR FITZGERALD + CO ..................... ............232,267 ............. 240,000 ............ 264,859 ............ 233,311 ................. 0 ...........(5,146) ................. 0 ............(5,146) ................ 0 ...........248,636 ................ 0 ......... (16,369) ......... (16,369) ............. 10,658 ..08/15/2025 .
89175V-AA-1 .. TPMT 182 A1 - RMBS ................................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 41,250 ...............41,250 ............. 43,310 ............. 39,477 ............ 2,982 ...........(1,210) ................. 0 ............. 1,772 ................ 0 ............41,250 ................ 0 ................. 0 ................. 0 ................. 715 ..03/25/2058 .
576434-RG-1 .. MALT 2004-5 2A1 - CMO/RMBS ..................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 7,786 ................7,786 .............. 8,097 ...............7,944 ................. 3 ............. (161) ................. 0 .............. (159) ................ 0 ............. 7,786 ................ 0 ................. 0 ................. 0 ................. 220 ..06/25/2034 .

487836-BP-2 .. KELLANOVA ........................................... ....... ..07/07/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............360,962 ............. 380,000 ............ 423,160 ............ 361,674 ...........44,051 ...........(4,083) ................. 0 ............39,968 ................ 0 ...........401,643 ................ 0 ......... (40,681) ......... (40,681) .............. 9,606 ..04/01/2026 .
89178B-AA-2 .. TPMT 2019-4 A1 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 25,082 ...............25,082 ............. 26,430 ............. 23,290 ............ 2,805 ...........(1,013) ................. 0 ............. 1,792 ................ 0 ............25,082 ................ 0 ................. 0 ................. 0 ................. 401 ..10/27/2059 .
58403Y-AK-2 .. MED 2021-MDLN B - CMBS ........................... ....... ..05/15/2023 . Paydown .................... ..................... .................478 .................. 478 ................. 454 ................. 455 ................. 0 ................ 22 ................. 0 ................. 23 ................ 0 ................478 ................ 0 ................. 0 ................. 0 ....................6 ..11/15/2038 .
49327M-2U-7 ... KEY BANK NA ......................................... ....... ..03/07/2023 . MATURITY .................. ..................... .........1,000,000 .......... 1,000,000 ............ 992,780 ............ 997,792 ............ 1,911 ...............298 ................. 0 ............. 2,209 ................ 0 ........1,000,000 ................ 0 ................. 0 ................. 0 ............. 16,875 ..03/07/2023 .
89179T-AA-2 .. TPMT 211R1 A1 - RMBS ............................. ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,719 .............. 19,719 ............. 20,100 ............. 15,734 ............ 4,316 ............. (331) ................. 0 ............. 3,985 ................ 0 ............19,719 ................ 0 ................. 0 ................. 0 ................. 269 ..11/27/2060 .
58403Y-AN-6 .. MED 2021-MDLN C - CMBS ........................... ....... ..05/15/2023 . Paydown .................... ..................... ................. 454 .................. 454 ................. 444 ....................0 ................. 0 ................. 9 ................. 0 .................. 9 ................ 0 ................454 ................ 0 ................. 0 ................. 0 ....................9 ..11/15/2038 .
546676-AW-7 .. LOUISVILLE GAS + ELEC ............................ ....... ..05/31/2023 . BOFA SECURITIES, INC. . ..................... ............607,811 ............. 630,000 ............ 685,320 ............ 602,403 ........... 56,334 ...........(4,278) ................. 0 ............52,056 ................ 0 ...........654,458 ................ 0 ......... (46,647) ......... (46,647) ............. 13,918 ..10/01/2025 .
89239M-AB-3 .. TLOT 2023-A A2 - ABS ............................. ....... ..12/20/2023 . Paydown .................... ..................... ............177,052 ............. 177,052 ............177,045 ....................0 ................. 0 ................. 7 ................. 0 .................. 7 ................ 0 ...........177,052 ................ 0 ................. 0 ................. 0 .............. 5,189 ..08/20/2025 .
58403Y-AR-7 .. MED 2021-MDLN D - CMBS ........................... ....... ..05/15/2023 . Paydown .................... ..................... .................502 .................. 502 ................. 471 ................. 474 ................. 1 ................26 ................. 0 ................. 28 ................ 0 ................502 ................ 0 ................. 0 ................. 0 ....................7 ..11/15/2038 .
548661-EG-8 .. LOWE S COS INC ..................................... ....... ..11/28/2023 . GOLDMAN SACHS + CO LLC ..................... ......... 1,602,019 .......... 1,690,000 ......... 1,695,482 ......... 1,588,506 ..........106,192 ............. (954) ................. 0 ...........105,238 ................ 0 ........ 1,693,744 ................ 0 ......... (91,725) ......... (91,725) ............. 65,894 ..04/01/2027 .
89613J-AA-8 .. TAH 2020-SFR2 A - RMBS ........................... ....... ..10/01/2023 . Paydown .................... ..................... ............. 20,182 .............. 20,182 ............. 20,181 ............. 16,699 ............ 3,482 ................. 1 ................. 0 ............. 3,483 ................ 0 ............20,182 ................ 0 ................. 0 ................. 0 ................. 149 ..11/18/2039 .

58933Y-BM-6 .. MERCK & CO INC ..................................... ....... ..09/20/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 21,925 .............. 23,000 ............. 22,908 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............22,908 ................ 0 ............. (984) ............. (984) ................. 399 ..05/17/2053 .

55903V-AG-8 .. WARNERMEDIA HOLDINGS INC ........................ ....... ..05/01/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ......... 2,070,000 .......... 2,070,000 ......... 2,070,000 ......... 1,868,823 ......... 201,177 ................. 0 ................. 0 .......... 201,177 ................ 0 ........2,070,000 ................ 0 ................. 0 ................. 0 ............. 49,228 ..03/15/2027 .
89613J-AA-8 .. TAH 2020-SFR2 A - CMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,661 ................2,661 .............. 2,661 ...............2,498 ...............163 ................. 0 ................. 0 ................163 ................ 0 ............. 2,661 ................ 0 ................. 0 ................. 0 .................. 38 ..11/18/2039 .
58940B-AA-4 .. MFCC 2021-1 A - ABS .............................. ....... ..02/08/2023 . Paydown .................... ..................... ............455,000 ............. 455,000 ............ 454,963 ............ 433,634 ...........21,347 ................19 ................. 0 ............21,366 ................ 0 ...........455,000 ................ 0 ................. 0 ................. 0 ................. 934 ..03/20/2026 .

571748-BF-8 .. MARSH + MCLENNAN COS INC ........................ ....... ..01/19/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............356,566 ............. 360,000 ............ 359,802 ............ 355,120 ............ 4,830 ................. 2 ................. 0 ............. 4,832 ................ 0 ...........359,953 ................ 0 ...........(3,387) ...........(3,387) .............. 4,960 ..03/15/2024 .
89788M-AC-6 .. TRUIST FINANCIAL CORP ............................ ....... ..04/06/2023 . EMM ......................... ..................... ............335,592 ............. 400,000 ............ 397,744 ............ 337,196 ...........61,255 ................90 ................. 0 ............61,345 ................ 0 ...........398,541 ................ 0 ..........(62,949) ..........(62,949) .............. 3,100 ..08/03/2027 .
59010R-AA-2 .. MRLN 2016-1 A - ABS .............................. D...... ..12/15/2023 . Paydown .................... ..................... ............. 53,929 ...............53,929 ............. 52,513 ............. 41,499 ...........11,637 ...............792 ................. 0 ............ 12,429 ................ 0 ............ 53,929 ................ 0 ................. 0 ................. 0 .............. 1,611 ..12/15/2032 .
573284-AY-2 .. MARTIN MARIETTA MATERIAL ........................ ....... ..07/15/2023 . MATURITY .................. ..................... ............810,000 ............. 810,000 ............ 809,903 ............ 789,092 ...........20,882 ................26 ................. 0 ............20,908 ................ 0 .......... 810,000 ................ 0 ................. 0 ................. 0 ...............5,265 ..07/15/2023 .
89788M-AM-4 .. TRUIST FINANCIAL CORP ............................ ....... ..09/26/2023 . ROYAL BANK OF CANADA ... ..................... ............. 20,749 .............. 23,000 ............. 23,000 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............23,000 ................ 0 ...........(2,251) ...........(2,251) ................. 792 ..01/26/2034 .
595112-BV-4 .. MICRON TECHNOLOGY INC ............................ ....... ..11/03/2023 . TD SECURITIES ............ ..................... ............117,496 ............. 115,000 ............ 114,854 ............ 117,215 ...........(2,365) ................. 3 ................. 0 ............(2,362) ................ 0 ...........114,853 ................ 0 ............ 2,643 ............ 2,643 .............. 7,913 ..11/01/2029 .

57629W-DG-2 .. MASSMUTUAL GLOBAL FUNDIN ........................ ....... ..02/15/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... ......... 1,328,506 ...........1,390,000 ......... 1,389,444 ......... 1,327,301 ...........62,284 ................ 24 ................. 0 ............62,308 ................ 0 ........1,389,608 ................ 0 ......... (61,102) ......... (61,102) ............. 15,784 ..03/21/2025 .
898324-AC-2 ... FIDEICOMISO FIBRA UNO ............................ C...... ..07/06/2023 . EMM ......................... ..................... ............384,533 ............. 395,000 ............ 433,307 ............ 381,175 ...........38,090 ...........(4,267) ................. 0 ............ 33,823 ................ 0 ...........414,998 ................ 0 ......... (30,465) ......... (30,465) ............. 19,413 ..01/30/2026 .
59980X-AC-1 .. MCMLT 2018-3 A1 - CMO/RMBS ..................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 40,380 .............. 40,380 ............. 39,950 ............. 38,827 ............ 1,278 ...............275 ................. 0 ............. 1,553 ................ 0 ............40,380 ................ 0 ................. 0 ................. 0 ................. 694 ..08/26/2058 .

57629W-DK-3 .. MASSMUTUAL GLOBAL FUNDIN ........................ ....... ..09/18/2023 .
MIZUHO SECURITIES USA 

INC. ....................... ..................... ............272,518 ............. 280,000 ............ 279,712 ............ 274,130 ............ 5,613 ................67 ................. 0 ............. 5,680 ................ 0 ...........279,810 ................ 0 ...........(7,292) ...........(7,292) ............. 12,395 ..08/26/2025 .
90276V-AC-3 .. UBSCM 2018-C8 ASB - CMBS ........................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 50,612 .............. 50,612 ............. 55,811 ............. 48,635 ............ 5,287 ...........(3,310) ................. 0 ............. 1,977 ................ 0 ............50,612 ................ 0 ................. 0 ................. 0 .............. 1,226 ..02/17/2051 .
59981B-AC-8 .. MCMLT 19GS1 A1 - CMO/RMBS ....................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 59,335 ...............59,335 ............. 59,617 ............. 55,174 ............ 5,500 ...........(1,339) ................. 0 ............. 4,161 ................ 0 ............ 59,335 ................ 0 ................. 0 ................. 0 ................. 892 ..07/25/2059 .

579780-AM-9 .. MCCORMICK + CO ..................................... ....... ..09/05/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............868,329 ............. 890,000 ............ 938,190 ............ 861,984 ...........46,190 ...........(7,607) ................. 0 ............38,583 ................ 0 ...........900,567 ................ 0 ..........(32,239) ..........(32,239) ............. 29,748 ..08/15/2024 .
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907818-EH-7 .. UNION PACIFIC CORP ................................ ....... ..05/10/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ..................... ............. 45,173 .............. 47,000 ............. 46,557 ..............44,444 ............ 2,403 ................17 ................. 0 ............. 2,419 ................ 0 ............46,863 ................ 0 ...........(1,690) ...........(1,690) ................. 901 ..03/01/2026 .
60510M-AB-4 .. MLANE 2021-A B - ABS ............................. ....... ..08/24/2023 . Paydown .................... ..................... ............100,000 ............. 100,000 ............. 99,995 ............. 96,831 ............ 3,166 ................. 2 ................. 0 ............. 3,169 ................ 0 .......... 100,000 ................ 0 ................. 0 ................. 0 .............. 1,126 ..09/15/2026 .

58769J-AB-3 .. MERCEDES BENZ FIN NA ............................. ....... ..11/02/2023 .
MIZUHO SECURITIES USA 

INC. ....................... ..................... ............169,356 ............. 170,000 ............169,578 ............171,086 ...........(1,495) ...............113 ................. 0 ............(1,382) ................ 0 ...........169,704 ................ 0 ............. (348) ............. (348) .............. 8,579 ..11/26/2025 .
90932J-AA-0 .. UNITED AIRLINES 2019-2 PASS THROUGH TRUS .... ....... ..11/01/2023 . Paydown .................... ..................... .............. 3,982 ................3,982 ...............3,982 ...............3,213 ...............769 ................. 0 ................. 0 ................769 ................ 0 ............. 3,982 ................ 0 ................. 0 ................. 0 .................. 81 ..11/01/2033 .
617446-7X-1 .. MORGAN STANLEY ..................................... ....... ..01/04/2023 . Various ................... ..................... ............. 95,870 .............. 96,000 ............ 105,247 ............. 95,711 ............ 3,588 ...............(15) ................. 0 ............. 3,573 ................ 0 ............ 99,284 ................ 0 ...........(3,414) ...........(3,414) ................. 558 ..11/24/2025 .

59166E-AB-1 .. METLIFE SECURITIZATION TRUST ................... ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 70,503 .............. 70,503 ............. 71,783 ............. 68,298 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............71,783 ................ 0 ...........(1,280) ...........(1,280) .............. 2,368 ..04/25/2058 .
91159H-HM-5 ... US BANCORP .......................................... ....... ..04/14/2023 . EMM ......................... ..................... ............586,831 ............. 625,000 ............660,691 ............ 590,325 ........... 54,054 ...........(1,779) ................. 0 ............ 52,275 ................ 0 ...........642,600 ................ 0 ......... (55,769) ......... (55,769) ...............9,203 ..04/27/2026 .

617446-7Y-9 .. MORGAN STANLEY ..................................... ....... ..12/18/2023 .
JP MORGAN (SEC) 

CLEARING CORP ............ ..................... ............547,971 ............. 560,000 ............ 543,553 ............ 543,334 ............ 8,032 ............ 2,120 ................. 0 ............10,152 ................ 0 ...........553,487 ................ 0 ...........(5,516) ...........(5,516) ............. 31,262 ..09/08/2026 .

595620-AQ-8 .. MIDAMERICAN ENERGY CO ............................ ....... ..05/03/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............458,665 ............. 475,000 ............490,666 ............ 444,622 ................. 0 ...............589 ................. 0 ................589 ................ 0 ...........487,173 ................ 0 ......... (28,508) ......... (28,508) .............. 7,526 ..05/01/2027 .
91324P-EH-1 ... UNITEDHEALTH GROUP INC ........................... ....... ..05/02/2023 . EMM ......................... ..................... ............429,779 ............. 440,000 ............ 438,412 ............ 420,200 ...........18,332 ................68 ................. 0 ............18,401 ................ 0 ...........438,601 ................ 0 ...........(8,822) ...........(8,822) .............. 8,213 ..05/15/2029 .
617446-8V-4 .. MORGAN STANLEY ..................................... ....... ..06/06/2023 . Various ................... ..................... .............71,148 .............. 80,000 ............. 75,530 ............. 70,098 ............ 6,195 ...............217 ................. 0 ............. 6,412 ................ 0 ............76,510 ................ 0 ...........(5,362) ...........(5,362) ................. 245 ..12/10/2026 .

60700M-AC-2 .. MMAF EQUIPMENT FINANCE LLC ..................... ....... ..11/09/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............302,872 ............. 302,872 ............302,860 ............ 281,061 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........302,860 ................ 0 ................12 ................12 ...............2,859 ..04/09/2027 .
91324P-EJ-7 ... UNITEDHEALTH GROUP INC ........................... ....... ..01/05/2023 . Various ................... ..................... .............51,018 .............. 53,000 ............. 52,863 ............. 50,311 ............ 2,559 ................. 0 ................. 0 ............. 2,559 ................ 0 ............52,870 ................ 0 ...........(1,852) ...........(1,852) ................. 329 ..05/15/2032 .
61747Y-EU-5 .. MORGAN STANLEY ..................................... ....... ..04/19/2023 . Morgan Stanley ........... ..................... ............192,801 ............. 198,000 ............ 185,825 ............ 186,025 ................ 16 ...............270 ................. 0 ................286 ................ 0 .......... 186,311 ................ 0 ............ 6,490 ............ 6,490 .............. 7,287 ..07/20/2033 .
609207-BA-2 .. MONDELEZ INTERNATIONAL ........................... ....... ..06/29/2023 . ING BARINGS CORP ........ ..................... ............314,000 ............. 340,000 ............ 339,318 ............ 308,841 ...........30,579 ................65 ................. 0 ............30,644 ................ 0 ...........339,485 ................ 0 ..........(25,484) ..........(25,484) .............. 7,039 ..03/17/2027 .

91324P-EQ-1 ... UNITEDHEALTH GROUP INC ........................... ....... ..04/19/2023 .
FBS INVESTMENT 

SERVICES, INC ............ ..................... ............188,239 ............. 180,000 ............ 179,735 ............ 185,479 ...........(5,747) ................. 3 ................. 0 ............(5,744) ................ 0 ...........179,736 ................ 0 ............ 8,503 ............ 8,503 ...............4,532 ..02/15/2030 .
61761J-ZN-2 .. MORGAN STANLEY ..................................... ....... ..08/10/2023 . Various ................... ..................... ............250,550 ............. 262,000 ............ 247,421 ............ 247,742 ............ 5,981 ...............680 ................. 0 ............. 6,661 ................ 0 ...........254,404 ................ 0 ...........(3,854) ...........(3,854) ...............9,133 ..04/23/2027 .

617446-8Q-5 .. MORGAN STANLEY ..................................... ....... ..12/01/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............242,755 ............. 255,000 ............ 255,000 ............ 237,142 ...........17,858 ................. 0 ................. 0 ............17,858 ................ 0 ...........255,000 ................ 0 ..........(12,245) ..........(12,245) .............. 6,153 ..04/28/2026 .
918204-BA-5 .. VF CORP .............................................. ....... ..11/09/2023 . EMM ......................... ..................... ............187,952 ............. 200,000 ............ 213,278 ............ 187,740 ...........19,027 ...........(2,616) ................. 0 ............16,411 ................ 0 ...........204,151 ................ 0 ......... (16,199) ......... (16,199) .............. 5,067 ..04/23/2025 .
61762T-AE-6 .. MSBAM 2013-C11 A4 - CMBS ........................ ....... ..10/17/2023 . Paydown .................... ..................... ............375,000 ............. 375,000 ............ 392,881 ............ 369,314 ...........10,129 ...........(4,442) ................. 0 ............. 5,686 ................ 0 ...........375,000 ................ 0 ................. 0 ................. 0 ............. 10,241 ..08/17/2046 .
61746B-EF-9 .. MORGAN STANLEY ..................................... ....... ..06/14/2023 . BARCLAYS CAPITAL INC ... ..................... ............903,156 ............. 950,000 ......... 1,047,271 ............ 896,972 ..........113,448 ...........(6,618) ................. 0 .......... 106,830 ................ 0 ........1,003,801 ................ 0 ........ (100,646) ........ (100,646) ............. 31,185 ..01/20/2027 .
92330W-BJ-5 ... VENTR XXIV ARR - CDO ............................. ....... ..10/04/2023 . Various ................... ..................... ............617,919 ............. 620,702 ............620,702 ............ 612,055 ............ 8,647 ................. 0 ................. 0 ............. 8,647 ................ 0 ...........620,702 ................ 0 ...........(2,783) ...........(2,783) ............. 29,403 ..10/20/2028 .
61911B-AA-3 .. MECA 2010-1 A - RMBS ............................. ....... ..12/01/2023 . Paydown .................... ..................... ............115,224 ............. 115,224 ............113,189 ............ 103,114 ...........11,560 ...............550 ................. 0 ............12,110 ................ 0 ...........115,224 ................ 0 ................. 0 ................. 0 ...............2,934 ..07/26/2060 .
61762D-AW-1 .. MORGAN STANLEY BAML TRUST ....................... ....... ..04/17/2023 . CALLED BONDS FULL ....... ..................... ......... 2,500,000 ...........2,500,000 ......... 2,462,891 ..........2,481,054 ......... (18,163) ................. 0 ................. 0 .......... (18,163) ................ 0 ........ 2,462,891 ................ 0 ...........37,109 ...........37,109 ............. 22,411 ..05/15/2046 .
92538B-AA-1 .. VERUS 2021-R1 A1 - CMO/RMBS .................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 14,464 ...............14,464 ............. 14,463 ............. 12,911 ............ 1,551 ................. 1 ................. 0 ............. 1,552 ................ 0 ............14,464 ................ 0 ................. 0 ................. 0 .................. 59 ..10/25/2063 .
62848P-AA-8 .. MVWOT 2023-1 A - RMBS ............................ ....... ..12/20/2023 . Paydown .................... ..................... .............17,882 .............. 17,882 ............. 17,881 ....................0 ................. 0 ................. 1 ................. 0 .................. 1 ................ 0 ............17,882 ................ 0 ................. 0 ................. 0 ................. 366 ..10/22/2040 .

62954W-AJ-4 ... NTT FINANCE CORP ................................... ....... ..11/08/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............234,847 ............. 240,000 ............240,000 ............ 235,854 ............ 4,146 ................. 0 ................. 0 ............. 4,146 ................ 0 ...........240,000 ................ 0 ...........(5,153) ...........(5,153) ............. 13,084 ..07/25/2025 .
92538H-AA-8 .. VERUS 2021-4 A1 - CMO/RMBS ...................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 15,683 .............. 15,683 ............. 15,683 ............. 12,066 ............ 3,616 ................. 1 ................. 0 ............. 3,617 ................ 0 ............15,683 ................ 0 ................. 0 ................. 0 .................. 84 ..07/26/2066 .
62886H-BD-2 .. NCL CORPORATION LTD ............................... ....... ..02/02/2023 . Various ................... ..................... ............. 50,125 .............. 65,000 ............. 64,971 ............. 44,421 ...........20,556 ................. 1 ................. 0 ............20,557 ................ 0 ............64,978 ................ 0 ......... (14,853) ......... (14,853) ................. 318 ..02/15/2027 .

6325C0-EB-3 .. NATIONAL AUSTRALIA BANK ......................... ....... ..06/01/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............535,567 ............. 590,000 ............590,000 ............ 524,720 ...........65,280 ................. 0 ................. 0 ............65,280 ................ 0 ...........590,000 ................ 0 ..........(54,433) ..........(54,433) ...............9,989 ..01/12/2027 .
92556H-AA-5 ... PARAMOUNT GLOBAL .................................. ....... ..11/15/2023 . Various ................... ..................... ............. 43,431 .............. 44,000 ............. 47,686 ............. 43,317 ............ 3,313 ............. (986) ................. 0 ............. 2,328 ................ 0 ............ 45,645 ................ 0 ...........(2,214) ...........(2,214) .............. 2,090 ..05/15/2025 .

62912X-AF-1 .. NGPL PIPECO LLC .................................... ....... ..07/06/2023 .
MORGAN STANLEY&CO. 

LLC/INTERNATIONAL PLC . ..................... ............212,443 ............. 225,000 ............ 225,000 ............ 214,017 ...........10,983 ................. 0 ................. 0 ............10,983 ................ 0 ...........225,000 ................ 0 ......... (12,557) ......... (12,557) ...............9,902 ..08/15/2027 .

63942K-AA-2 .. NAVIENT STUDENT LOAN TRUST ...................... ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............251,956 ............. 251,956 ............ 251,576 ............ 213,665 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........251,576 ................ 0 ...............380 ...............380 .............. 3,728 ..04/15/2070 .
92917K-AA-2 .. VOYA 2018-3 A1A - CDO ............................ C...... ..10/05/2023 . EMM ......................... ..................... ............248,750 ............. 250,000 ............ 247,173 ............ 246,163 ............ 6,400 ............ 1,270 ................. 0 ............. 7,670 ................ 0 ...........253,833 ................ 0 ...........(5,083) ...........(5,083) ............. 15,072 ..10/15/2031 .
62942Q-CR-2 ... NRART 2020-T1 AT1 - RMBS ........................ ....... ..08/15/2023 . Various ................... ..................... ............450,000 ............. 450,000 ............ 449,922 ............ 434,263 ...........15,707 ................30 ................. 0 ............15,737 ................ 0 ...........450,000 ................ 0 ................. 0 ................. 0 ...............4,259 ..08/15/2053 .

63942M-AA-8 .. NAVIENT STUDENT LOAN TRUST ...................... ....... ..10/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............172,191 ............. 172,191 ............172,188 ............ 149,650 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 172,188 ................ 0 ................. 3 ................. 3 .............. 3,612 ..07/15/2070 .
92917N-AJ-7 .. VOYA 2019-1 AR - CDO ............................. C...... ..09/25/2023 . Various ................... ..................... ............748,625 ............. 750,000 ............ 737,250 ............ 738,160 ............ 5,379 ............ 4,585 ................. 0 ............. 9,964 ................ 0 ...........748,124 ................ 0 ...............501 ...............501 ............. 41,920 ..04/15/2031 .
62942Q-CW-1 ... NRART 2020-T2 AT2 - CMBS ........................ ....... ..09/14/2023 . Paydown .................... ..................... ............619,000 ............. 619,000 ............ 618,999 ............ 596,162 ...........22,838 ................. 0 ................. 0 ............22,838 ................ 0 .......... 619,000 ................ 0 ................. 0 ................. 0 .............. 6,824 ..09/15/2053 .
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64034Y-AB-7 .. NELNET STUDENT LOAN TRUST ....................... ....... ..07/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............454,299 ............. 454,299 ............ 454,265 ............ 409,759 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........454,265 ................ 0 ................ 34 ................ 34 .............. 6,657 ..04/20/2062 .
931142-DH-3 ... WALMART INC ......................................... ....... ..04/11/2023 . Maturity @ 100.00 ...... ..................... ............110,000 ............. 110,000 ............108,804 ............ 109,314 ...............641 ................46 ................. 0 ................686 ................ 0 .......... 110,000 ................ 0 ................. 0 ................. 0 .............. 1,403 ..04/11/2023 .
62954H-BE-7 .. NXP BV ............................................... C...... ..09/15/2023 . BNP PARIBAS .............. ..................... ............100,115 ............. 105,000 ............104,838 ............ 101,156 ............ 3,702 ................21 ................. 0 ............. 3,724 ................ 0 .......... 104,880 ................ 0 ...........(4,764) ...........(4,764) .............. 3,696 ..06/01/2027 .

64035D-AB-2 .. NELNET STUDENT LOAN TRUST ....................... ....... ..09/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............309,434 ............. 309,434 ............ 309,380 ............ 274,066 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........309,380 ................ 0 ................ 53 ................ 53 .............. 3,785 ..04/20/2062 .
949831-AA-9 .. WFMBS 2019-3 A1 - CMO/RMBS ..................... ....... ..09/20/2023 . Various ................... ..................... .............. 6,630 ................7,580 .............. 7,712 ...............6,888 ...............806 ...............(10) ................. 0 ................796 ................ 0 ............. 7,684 ................ 0 ...........(1,054) ...........(1,054) ................. 210 ..07/26/2049 .
63883K-AB-1 .. NATURA COSMETICOS SA ............................. C...... ..09/25/2023 . CORPORATE ACTION ........ ..................... ............498,806 ............. 555,000 ............ 555,000 ............ 452,483 ..........102,517 ................. 0 ................. 0 ...........102,517 ................ 0 ...........555,000 ................ 0 ......... (56,194) ......... (56,194) ............. 16,089 ..05/03/2028 .

64035G-AA-7 .. NELNET STUDENT LOAN TRUST ....................... ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............244,643 ............. 244,643 ............ 244,643 ............ 237,281 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........244,643 ................ 0 ................. 0 ................. 0 ............. 12,678 ..04/20/2062 .
95000U-2D-4 ... WELLS FARGO & CO .................................. ....... ..02/13/2023 . EMM ......................... ..................... ............453,065 ............. 475,000 ............ 492,566 ............ 446,467 ...........38,148 ............. (234) ................. 0 ............37,914 ................ 0 ...........484,381 ................ 0 ......... (31,316) ......... (31,316) ............. 11,006 ..01/24/2029 .
63935B-AA-1 .. NAVSL 2020-H A - ABS ............................. ....... ..12/15/2023 . Paydown .................... ..................... ............. 23,795 ...............23,795 ............. 24,081 ............. 21,222 ............ 2,870 ............. (297) ................. 0 ............. 2,573 ................ 0 ............ 23,795 ................ 0 ................. 0 ................. 0 ................. 152 ..01/15/2069 .

64952W-DL-4 ... NEW YORK LIFE GLOBAL FDG ........................ ....... ..02/28/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............838,985 ............. 890,000 ............886,805 ............ 837,643 ...........51,002 ...............107 ................. 0 ............51,109 ................ 0 ...........888,752 ................ 0 ......... (49,767) ......... (49,767) ............. 10,878 ..01/22/2025 .
95000U-3A-9 .. WELLS FARGO & CO .................................. ....... ..02/22/2023 . Barclays Bank ............ ..................... ............225,694 ............. 231,000 ............ 220,388 ............ 225,618 ...........(4,964) ...............296 ................. 0 ............(4,668) ................ 0 ...........220,949 ................ 0 ............ 4,745 ............ 4,745 .............. 6,448 ..07/25/2028 .
63942B-AA-2 .. NAVSL 2021-A A - ABS ............................. ....... ..10/15/2023 . Various ................... ..................... ............156,217 ............. 175,518 ............ 175,950 ............ 151,495 ...........24,467 ...............(92) ................. 0 ............ 24,374 ................ 0 .......... 175,870 ................ 0 ......... (19,652) ......... (19,652) .............. 1,141 ..05/15/2069 .
64952W-EK-5 .. NEW YORK LIFE GLOBAL FDG ........................ ....... ..01/04/2023 . PERSHING LLC ............. ..................... ............429,562 ............. 460,000 ............ 459,503 ............ 428,811 ...........30,849 ................. 2 ................. 0 ............30,851 ................ 0 ...........459,663 ................ 0 ......... (30,101) ......... (30,101) .............. 3,187 ..01/14/2025 .
95003D-BJ-6 .. WFCM 2021-C60 A4 - CMBS ......................... ....... ..03/09/2023 . EMM ......................... ..................... ............799,063 .......... 1,000,000 ......... 1,029,990 ............ 799,563 ..........226,332 ............. (584) ................. 0 ...........225,748 ................ 0 ........ 1,025,311 ................ 0 ........ (226,249) ........ (226,249) .............. 6,636 ..08/17/2054 .
64110L-AS-5 .. NETFLIX INC ......................................... ....... ..06/06/2023 . Merrill Lynch ............ ..................... ............202,891 ............. 205,000 ............ 225,988 ............ 197,866 ........... 23,094 ...........(1,229) ................. 0 ............21,865 ................ 0 ...........219,731 ................ 0 ......... (16,840) ......... (16,840) .............. 6,468 ..04/15/2028 .

64952W-EU-3 ... NEW YORK LIFE GLOBAL FDG ........................ ....... ..09/14/2023 .
MITSUBISHI UFJ 

SECURITIES (USA), INC . ..................... ............744,806 ............. 770,000 ............769,784 ............ 742,775 ...........27,037 ................50 ................. 0 ............27,087 ................ 0 ...........769,862 ................ 0 ......... (25,057) ......... (25,057) ............. 31,031 ..08/05/2025 .
960386-AQ-3 .. WESTINGHOUSE AIR BRAKE TECHNOLOGIES CORP .... ....... ..04/19/2023 . Morgan Stanley ........... ..................... ............356,543 ............. 375,000 ............ 399,799 ............ 353,044 ...........35,112 ...........(1,620) ................. 0 ............ 33,492 ................ 0 ...........386,536 ................ 0 ..........(29,993) ..........(29,993) ...............4,133 ..06/15/2025 .
64828M-AA-5 .. NRZT 2017-3 A1 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 26,977 .............. 26,977 ............. 28,097 ............. 25,458 ............ 2,550 ...........(1,031) ................. 0 ............. 1,519 ................ 0 ............26,977 ................ 0 ................. 0 ................. 0 ................. 569 ..04/25/2057 .
65339K-BU-3 ... NEXTERA ENERGY CAPITAL ........................... ....... ..03/01/2023 . MATURITY .................. ..................... ............820,000 ............. 820,000 ............819,918 ............ 814,385 ............ 5,608 ................. 7 ................. 0 ............. 5,615 ................ 0 .......... 820,000 ................ 0 ................. 0 ................. 0 .............. 2,665 ..03/01/2023 .
98389B-AV-2 .. XCEL ENERGY INC .................................... ....... ..04/19/2023 . EMM ......................... ..................... ............125,782 ............. 130,000 ............ 152,699 ............ 124,426 ...........21,578 ............. (928) ................. 0 ............20,650 ................ 0 ...........145,076 ................ 0 ..........(19,294) ..........(19,294) .............. 1,791 ..06/15/2028 .
64829D-AG-1 .. NRZT 2014-3 AFX3 - CMO/RMBS .................... ....... ..12/01/2023 . Paydown .................... ..................... .............11,607 .............. 11,607 ............. 11,922 ............. 10,682 ............ 1,237 ............. (312) ................. 0 ................925 ................ 0 ............11,607 ................ 0 ................. 0 ................. 0 ................. 209 ..11/25/2054 .
65339K-BY-5 .. NEXTERA ENERGY CAPITAL ........................... ....... ..07/24/2023 . CANTOR FITZGERALD + CO ..................... ............857,132 ............. 960,000 ............ 959,338 ............ 850,856 ................. 0 ................90 ................. 0 ................. 90 ................ 0 ...........959,538 ................ 0 ........ (102,406) ........ (102,406) ............. 19,874 ..01/15/2027 .
98389B-AW-0 .. XCEL ENERGY INC .................................... ....... ..02/09/2023 . EMM ......................... ..................... ............287,324 ............. 330,000 ............ 290,720 ............ 281,744 ...........11,208 ...............544 ................. 0 ............11,752 ................ 0 ...........293,496 ................ 0 ...........(6,172) ...........(6,172) .............. 1,716 ..12/01/2029 .
64829E-AA-2 .. NRZT 152 A1 - CMO/RMBS ........................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 30,649 ...............30,649 ............. 31,364 ............. 28,477 ............ 2,804 ............. (632) ................. 0 ............. 2,172 ................ 0 ............30,649 ................ 0 ................. 0 ................. 0 ................. 694 ..08/25/2055 .

65339K-CH-1 ... NEXTERA ENERGY CAPITAL ........................... ....... ..07/05/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............341,191 ............. 350,000 ............ 349,864 ............ 344,685 ............ 5,192 ................13 ................. 0 ............. 5,205 ................ 0 ...........349,889 ................ 0 ...........(8,699) ...........(8,699) ............. 16,817 ..07/15/2027 .
 ................. REPO TERM LENDING ................................. ....... ..01/02/2023 . Various ................... ..................... ...... 463,008,768 ........463,008,768 .......463,008,768 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ..... 463,008,768 ................ 0 ................. 0 ................. 0 ............104,920 ..12/31/2023 .
64829J-AA-1 .. NRZT 2017-1 A - CMO/RMBS ........................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,035 ...............12,035 ............. 12,389 ............. 11,312 ............ 1,050 ............. (327) ................. 0 ................724 ................ 0 ............12,035 ................ 0 ................. 0 ................. 0 ................. 261 ..02/26/2057 .
665772-CK-3 .. NORTHERN STATES PWR MINN ........................ ....... ..05/15/2023 . MATURITY .................. ..................... .........1,660,000 .......... 1,660,000 ......... 1,599,476 ..........1,645,248 ............ 9,919 ............ 4,833 ................. 0 ............14,752 ................ 0 ........1,660,000 ................ 0 ................. 0 ................. 0 ............. 21,580 ..05/15/2023 .
64829K-BV-1 .. NRZT 2017-2 A3 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... .............14,807 .............. 14,807 ............. 15,399 ............. 13,873 ............ 1,526 ............. (591) ................. 0 ................934 ................ 0 ............14,807 ................ 0 ................. 0 ................. 0 ................. 306 ..03/26/2057 .
666807-BM-3 .. NORTHROP GRUMMAN CORP ............................ ....... ..05/31/2023 . BARCLAYS CAPITAL INC ... ..................... ......... 1,353,098 .......... 1,400,000 ..........1,492,442 ..........1,343,619 ..........108,439 ......... (10,463) ................. 0 ............97,976 ................ 0 ........ 1,441,596 ................ 0 ......... (88,498) ......... (88,498) ............. 35,858 ..01/15/2025 .
64829N-AA-2 .. NRZT 2017-4 A1 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 13,694 ...............13,694 ............. 14,303 ............. 12,726 ............ 1,556 ............. (588) ................. 0 ................968 ................ 0 ............13,694 ................ 0 ................. 0 ................. 0 ................. 297 ..05/25/2057 .

66815L-2B-4 .. NORTHWESTERN MUTUAL GLBL ........................ ....... ..01/23/2023 .
MIZUHO SECURITIES USA 

INC. ....................... ..................... ............543,563 ............. 570,000 ............ 569,983 ............ 540,234 ........... 29,759 ................. 0 ................. 0 ............ 29,759 ................ 0 ...........569,993 ................ 0 ......... (26,430) ......... (26,430) .............. 1,140 ..03/25/2024 .
64829V-AA-4 .. NRZT 18RPL1 A1 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,038 ................5,038 ...............5,381 ...............4,748 ...............624 ............. (333) ................. 0 ................290 ................ 0 ............. 5,038 ................ 0 ................. 0 ................. 0 .................. 95 ..12/26/2057 .

66815L-2J-7 .. NORTHWESTERN MUTUAL GLBL ........................ ....... ..11/08/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ......... 1,053,622 .......... 1,080,000 ......... 1,079,633 ..........1,059,596 ...........20,095 ...............103 ................. 0 ............20,198 ................ 0 ........ 1,079,794 ................ 0 ......... (26,172) ......... (26,172) ............. 58,579 ..07/01/2025 .
64830M-AG-8 .. NRZT 195 A1B - CMO/RMBS ......................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 26,251 ...............26,251 ............. 26,958 ............. 24,266 ............ 2,505 ............. (520) ................. 0 ............. 1,985 ................ 0 ............26,251 ................ 0 ................. 0 ................. 0 ................. 500 ..08/25/2059 .
670346-AX-3 .. NUCOR CORP .......................................... ....... ..11/30/2023 . PERSHING LLC ............. ..................... ............293,454 ............. 300,000 ............ 299,808 ............ 293,738 ............ 6,108 ................58 ................. 0 ............. 6,166 ................ 0 ...........299,903 ................ 0 ...........(6,449) ...........(6,449) ............. 12,212 ..05/23/2025 .
64830W-AD-3 .. NRZT 2019-4 A1B - CMO/RMBS ..................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 43,779 ...............43,779 ............. 45,065 ..............39,439 ............ 5,441 ...........(1,102) ................. 0 ............. 4,340 ................ 0 ............43,779 ................ 0 ................. 0 ................. 0 ................. 797 ..12/26/2058 .
67077M-AV-0 .. NUTRIEN LTD ......................................... ....... ..05/13/2023 . MATURITY .................. ..................... ............510,000 ............. 510,000 ............ 509,541 ............ 504,167 ............ 5,776 ................57 ................. 0 ............. 5,833 ................ 0 .......... 510,000 ................ 0 ................. 0 ................. 0 ...............4,845 ..05/13/2023 .
65480C-AD-7 .. NISSAN MOTOR ACCEPTANCE COMPANY LLC .......... ....... ..04/06/2023 . Goldman Sachs ............ ..................... ............173,771 ............. 215,000 ............ 215,295 ............167,068 ...........48,175 ...............(11) ................. 0 ............48,164 ................ 0 ...........215,232 ................ 0 ......... (41,460) ......... (41,460) ...............2,940 ..09/15/2028 .

68233J-BM-5 .. ONCOR ELECTRIC DELIVERY ......................... ....... ..01/04/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ... ..................... ......... 2,065,951 ...........2,130,000 ......... 2,164,553 ......... 2,061,517 ...........80,612 ............. (117) ................. 0 ............80,495 ................ 0 ........ 2,142,012 ................ 0 ......... (76,061) ......... (76,061) ...............5,695 ..06/01/2024 .
665859-AX-2 .. NORTHERN TRUST CORP ............................... ....... ..10/25/2023 . ROYAL BANK OF CANADA ... ..................... ............250,936 ............. 262,000 ............261,073 ............ 276,263 ..........(15,179) ................57 ................. 0 ...........(15,122) ................ 0 ...........261,141 ................ 0 ......... (10,205) ......... (10,205) ............. 15,825 ..11/02/2032 .

68389X-AU-9 .. ORACLE CORP ......................................... ....... ..01/04/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............732,398 ............. 750,000 ............ 731,153 ............ 731,306 ...........11,652 ................61 ................. 0 ............11,713 ................ 0 ...........743,018 ................ 0 ......... (10,621) ......... (10,621) ............. 12,608 ..07/08/2024 .
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67097V-AC-8 .. OBX 2018-EXP1 1A3 - CMO/RMBS ................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,712 ................5,712 ...............5,699 ...............5,445 ...............268 ................. 0 ................. 0 ................268 ................ 0 ............. 5,712 ................ 0 ................. 0 ................. 0 ................. 151 ..04/27/2048 .

68389X-BS-3 .. ORACLE CORP ......................................... ....... ..02/02/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............581,628 ............. 600,000 ............ 576,930 ............ 578,168 ...........14,517 ...............378 ................. 0 ............14,895 ................ 0 ...........593,063 ................ 0 ......... (11,435) ......... (11,435) ...............3,983 ..11/15/2024 .
67114J-AA-8 .. OBX 21NQM3 A1 - CMO/RMBS ........................ ....... ..12/25/2023 . Paydown .................... ..................... ............. 12,381 .............. 12,381 ...............9,452 ....................0 ................. 0 ............ 2,929 ................. 0 ............. 2,929 ................ 0 ............12,381 ................ 0 ................. 0 ................. 0 .................. 39 ..07/25/2061 .

68389X-BT-1 .. ORACLE CORP ......................................... ....... ..02/02/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............716,888 ............. 750,000 ............ 749,723 ............ 706,824 ...........43,047 ................. 6 ................. 0 ............ 43,053 ................ 0 ...........749,877 ................ 0 ..........(32,989) ..........(32,989) .............. 6,510 ..04/01/2025 .
67401P-AC-2 .. OAKTREE SPECIALTY LENDING CORP ................ ....... ..12/20/2023 . Various ................... ..................... ............247,320 ............. 285,000 ............ 284,202 ............ 245,394 ........... 39,032 ................97 ................. 0 ............ 39,129 ................ 0 ...........284,523 ................ 0 ......... (37,203) ......... (37,203) .............. 9,046 ..01/15/2027 .

68389X-CF-0 .. ORACLE CORP ......................................... ....... ..02/15/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............173,147 ............. 170,000 ............169,777 ............ 173,882 ...........(4,095) ................. 9 ................. 0 ............(4,086) ................ 0 ...........169,796 ................ 0 ............ 3,350 ............ 3,350 .............. 2,684 ..11/10/2025 .
67448G-AA-1 .. OBX 2023-NQM4 A1 - CMO/RMBS .................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 12,417 .............. 12,417 ............. 12,417 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............12,417 ................ 0 ................. 0 ................. 0 ................. 230 ..03/26/2063 .

68902V-AH-0 .. OTIS WORLDWIDE CORP ............................... ....... ..11/28/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............678,206 ............. 710,000 ............ 709,993 ............ 664,792 ...........45,201 ................. 0 ................. 0 ............45,201 ................ 0 ...........709,993 ................ 0 ......... (31,787) ......... (31,787) ............. 16,828 ..04/05/2025 .
674599-DC-6 ... OCCIDENTAL PETROLEUM CORP ....................... ....... ..09/20/2023 . TRADEWEB .................. ..................... ............118,691 ............. 120,000 ............ 125,175 ............ 119,550 ............ 3,062 ............. (608) ................. 0 ............. 2,454 ................ 0 ...........122,004 ................ 0 ...........(3,313) ...........(3,313) .............. 6,790 ..03/15/2026 .

693475-BH-7 .. PNC FINANCIAL SERVICES ........................... ....... ..01/13/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............587,663 ............. 580,000 ............580,000 ............ 586,451 ...........(6,451) ................. 0 ................. 0 ............(6,451) ................ 0 .......... 580,000 ................ 0 ............ 7,663 ............ 7,663 .............. 6,723 ..10/28/2025 .
675711-AA-3 .. OCT33 33 A1 - CDO ................................. C...... ..10/20/2023 . Paydown .................... ..................... ............. 45,715 ...............45,715 ............. 45,715 ............. 45,283 ...............432 ................. 0 ................. 0 ................432 ................ 0 ............45,715 ................ 0 ................. 0 ................. 0 .............. 2,636 ..01/21/2031 .

693475-BK-0 .. PNC FINANCIAL SERVICES ........................... ....... ..03/24/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............577,644 ............. 570,000 ............570,000 ............ 575,427 ...........(5,427) ................. 0 ................. 0 ............(5,427) ................ 0 .......... 570,000 ................ 0 ............ 7,644 ............ 7,644 ...............9,834 ..12/02/2028 .
67623C-AF-6 .. OFFICE PROPERTIES INCOME TRUST ................. ....... ..09/11/2023 . Various ................... ..................... ............. 81,283 ............. 147,000 ............146,713 ............. 98,178 ...........48,568 ................12 ................. 0 ............48,580 ................ 0 ...........146,759 ................ 0 ......... (65,476) ......... (65,476) .............. 3,881 ..10/15/2031 .

69363P-AA-8 .. PUBLIC SERVICE NEW HAMPSHIRE F ................ ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............274,755 ............. 274,755 ............ 274,749 ............ 272,046 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........274,749 ................ 0 ................. 6 ................. 6 .............. 6,798 ..02/01/2026 .

67740Q-AG-1 .. CONSTELLATION INSURANCE INC .................... ....... ..04/10/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ............. 97,583 ............. 104,000 ............118,627 ............ 100,336 ...........17,211 ............. (373) ................. 0 ............16,838 ................ 0 .......... 117,174 ................ 0 ......... (19,591) ......... (19,591) .............. 3,081 ..05/01/2031 .
695114-CQ-9 ... PACIFICORP .......................................... ....... ..06/01/2023 . MATURITY .................. ..................... ......... 1,370,000 .......... 1,370,000 ......... 1,345,915 ......... 1,357,826 ............ 9,970 ............ 2,205 ................. 0 ............12,175 ................ 0 ........1,370,000 ................ 0 ................. 0 ................. 0 ............. 20,208 ..06/01/2023 .

68245H-AA-2 .. OMPT 2017-1MKT A - CMBS ......................... ....... ..06/14/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............409,929 ............. 443,926 ............ 457,243 ............ 427,064 ...........18,839 ............. (947) ................. 0 ............17,892 ................ 0 ...........444,956 ................ 0 ......... (35,027) ......... (35,027) ...............8,493 ..02/10/2032 .

701094-AM-6 .. PARKER HANNIFIN CORP ............................. ....... ..12/11/2023 .
MITSUBISHI UFJ 

SECURITIES (USA), INC . ..................... ............147,642 ............. 150,000 ............ 149,931 ............ 144,501 ............ 5,479 ................14 ................. 0 ............. 5,493 ................ 0 ...........149,993 ................ 0 ...........(2,351) ...........(2,351) ...............4,039 ..06/14/2024 .
682696-AA-7 .. OMFIT 2020-2 A - ABS ............................. ....... ..09/07/2023 . Various ................... ..................... ............327,632 ............. 365,000 ............ 369,399 ............ 318,266 ...........51,769 ...........(2,856) ................. 0 ............48,913 ................ 0 ...........367,179 ................ 0 ..........(39,547) ..........(39,547) ...............4,595 ..09/14/2035 .
70450Y-AK-9 .. PAYPAL HOLDINGS INC ............................... ....... ..03/28/2023 . CANTOR FITZGERALD + CO ..................... ............351,666 ............. 360,000 ............ 359,543 ............ 347,298 ...........12,296 ................21 ................. 0 ............12,317 ................ 0 ...........359,614 ................ 0 ...........(7,948) ...........(7,948) .............. 4,641 ..06/01/2027 .
68269C-AA-4 .. OMFIT 2018-2 A - ABS ............................. ....... ..12/14/2023 . Paydown .................... ..................... .............60,810 .............. 60,810 ............. 63,779 ..............59,535 ............ 2,302 ...........(1,027) ................. 0 ............. 1,275 ................ 0 ............60,810 ................ 0 ................. 0 ................. 0 .............. 1,430 ..03/14/2033 .

71427Q-AA-6 .. PERNOD RIC INTL FIN LLC ......................... ....... ..10/17/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............381,685 ............. 460,000 ............ 458,132 ............ 380,372 ...........78,302 ...............195 ................. 0 ............78,497 ................ 0 ...........458,870 ................ 0 ......... (77,185) ......... (77,185) .............. 6,038 ..04/01/2028 .
68269L-AB-2 .. OMFIT 2020-1 B - ABS ............................. ....... ..11/14/2023 . Paydown .................... ..................... ............240,000 ............. 240,000 ............ 239,970 ............ 235,427 ............ 4,563 ................10 ................. 0 ............. 4,573 ................ 0 ...........240,000 ................ 0 ................. 0 ................. 0 ............. 10,626 ..05/14/2032 .
723787-AU-1 .. PIONEER NATURAL RESOURCE ........................ ....... ..05/15/2023 . MATURITY .................. ..................... ............170,000 ............. 170,000 ............ 169,990 ............ 167,199 ............ 2,800 ................. 2 ................. 0 ............. 2,802 ................ 0 .......... 170,000 ................ 0 ................. 0 ................. 0 ................. 468 ..05/15/2023 .
683715-AF-3 .. OPEN TEXT CORP ..................................... ....... ..11/09/2023 . Merrill Lynch ............ ..................... ............. 50,250 .............. 50,000 ............. 50,000 ............. 50,000 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............50,000 ................ 0 ...............250 ...............250 .............. 3,266 ..12/01/2027 .

74153W-CR-8 .. PRICOA GLOBAL FUNDING 1 ......................... ....... ..11/06/2023 .
MIZUHO SECURITIES USA 

INC. ....................... ..................... ............195,404 ............. 200,000 ............199,878 ............ 196,148 ............ 3,743 ................ 34 ................. 0 ............. 3,777 ................ 0 ...........199,925 ................ 0 ...........(4,521) ...........(4,521) ...............9,963 ..08/28/2025 .
683720-AA-4 .. OPEN TEXT HOLDINGS INC ........................... ....... ..04/06/2023 . Various ................... ..................... ............. 47,156 .............. 55,000 ............. 48,950 ............. 44,256 ............ 6,071 ...............141 ................. 0 ............. 6,212 ................ 0 ............50,468 ................ 0 ...........(3,311) ...........(3,311) .............. 1,458 ..02/15/2030 .

74256L-ET-2 .. PRINCIPAL LFE GLB FND II ........................ ....... ..12/11/2023 .
CALYON SECURITIES (USA) 

INC. ....................... ..................... ............601,896 ............. 630,000 ............ 627,959 ............ 583,143 ........... 45,469 ...............645 ................. 0 ............46,114 ................ 0 ...........629,257 ................ 0 ......... (27,361) ......... (27,361) ............. 12,344 ..01/10/2025 .
68389X-CA-1 .. ORACLE CORP ......................................... ....... ..10/12/2023 . GOLDMAN, SACHS & CO. ... ..................... ............144,897 ............. 215,000 ............217,701 ............ 154,151 ...........63,500 ...............(46) ................. 0 ............ 63,454 ................ 0 ...........217,605 ................ 0 ......... (72,708) ......... (72,708) .............. 8,988 ..03/25/2051 .

743315-AY-9 .. PROGRESSIVE CORP ................................... ....... ..08/31/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............266,699 ............. 290,000 ............ 289,890 ............ 266,327 ...........23,580 ................14 ................. 0 ............ 23,594 ................ 0 ...........289,921 ................ 0 ..........(23,223) ..........(23,223) .............. 7,049 ..03/15/2027 .
68389X-CH-6 .. ORACLE CORP ......................................... ....... ..10/13/2023 . Various ................... ..................... ............332,446 ............. 330,000 ............ 329,687 ............ 342,530 ..........(12,838) ................28 ................. 0 .......... (12,810) ................ 0 ...........329,720 ................ 0 ............ 2,726 ............ 2,726 ............. 18,576 ..11/09/2029 .

74340X-BU-4 .. PROLOGIS LP ......................................... ....... ..07/11/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ... ..................... ............493,059 ............. 520,000 ............ 530,842 ............ 494,000 ...........36,185 ...........(1,491) ................. 0 ............ 34,694 ................ 0 ...........528,693 ................ 0 ..........(35,635) ..........(35,635) .............. 9,060 ..06/30/2026 .
68389X-CK-9 .. ORACLE CORP ......................................... ....... ..08/09/2023 . Various ................... ..................... ............. 44,704 .............. 41,000 ............. 40,974 ............. 43,863 ...........(2,889) ................. 0 ................. 0 ............(2,889) ................ 0 ............40,974 ................ 0 ............ 3,730 ............ 3,730 .............. 1,852 ..11/09/2052 .
75625Q-AD-1 .. RECKITT BENCKISER TSY ............................ ....... ..11/30/2023 . PERSHING LLC ............. ..................... ............913,930 ............. 930,000 ............897,065 ............ 898,952 ...........22,013 ............ 5,569 ................. 0 ............27,582 ................ 0 ...........926,534 ................ 0 ......... (12,605) ......... (12,605) ............. 24,012 ..06/26/2024 .
68504L-AA-9 .. ONGLT 2016-A A - RMBS ............................ ....... ..12/08/2023 . Paydown .................... ..................... ............. 29,542 ...............29,542 ............. 29,037 ............. 28,324 ............. (815) ............ 2,033 ................. 0 ............. 1,218 ................ 0 ............ 29,542 ................ 0 ................. 0 ................. 0 ................. 397 ..03/08/2029 .

771196-BW-1 .. ROCHE HOLDINGS INC ................................ ....... ..01/04/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ......... 1,547,703 ...........1,795,000 ......... 1,795,000 ......... 1,536,607 ..........258,393 ................. 0 ................. 0 ...........258,393 ................ 0 ........1,795,000 ................ 0 ........ (247,297) ........ (247,297) ...............2,213 ..12/13/2028 .
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68560E-AB-4 .. ORBIA ADVANCE CORPORATION SAB DE CV .......... C...... ..08/09/2023 . Merrill Lynch ............ ..................... ............159,000 ............. 200,000 ............ 197,632 ............ 157,526 ...........40,448 ...............131 ................. 0 ............40,579 ................ 0 ...........198,105 ................ 0 ......... (39,105) ......... (39,105) ...............4,313 ..05/11/2031 .

775109-CB-5 .. ROGERS COMMUNICATIONS IN ........................ ....... ..07/25/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............659,956 ............. 660,000 ............ 659,941 ............ 611,665 ...........48,284 ................. 6 ................. 0 ............48,290 ................ 0 ...........659,956 ................ 0 ................. 0 ................. 0 ............. 18,363 ..03/15/2027 .
690742-AB-7 .. OWENS CORNING ...................................... ....... ..04/27/2023 . Various ................... ..................... ............311,991 ............. 277,000 ............ 394,808 ............ 293,146 ...........94,798 ...........(1,784) ................. 0 ............93,014 ................ 0 .......... 386,160 ................ 0 ......... (74,169) ......... (74,169) .............. 7,171 ..12/01/2036 .
78013X-W6-1 .. ROYAL BANK OF CANADA ............................. ....... ..10/05/2023 . MATURITY .................. ..................... ............280,000 ............. 280,000 ............280,000 ............ 279,994 ................. 6 ................. 0 ................. 0 .................. 6 ................ 0 .......... 280,000 ................ 0 ................. 0 ................. 0 ............. 15,556 ..10/05/2023 .
693577-AA-6 .. PRPM 211 A1 - RMBS ................................ ....... ..12/25/2023 . Paydown .................... ..................... ............. 91,053 ...............91,053 ............. 91,052 ............. 86,116 ............ 4,936 ................. 1 ................. 0 ............. 4,936 ................ 0 ............91,053 ................ 0 ................. 0 ................. 0 .............. 1,036 ..07/25/2051 .

78355H-KS-7 .. RYDER SYSTEM INC .................................. ....... ..11/02/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............386,239 ............. 430,000 ............ 429,467 ............ 378,370 ........... 51,222 ................ 92 ................. 0 ............51,314 ................ 0 ...........429,683 ................ 0 ..........(43,444) ..........(43,444) .............. 8,884 ..09/01/2026 .
69359X-AA-7 .. PRPM 2020-4 A1 - RMBS ............................ ....... ..12/25/2023 . Paydown .................... ..................... ............. 44,495 ...............44,495 ............. 44,494 ..............42,993 ............ 1,502 ................. 0 ................. 0 ............. 1,502 ................ 0 ............ 44,495 ................ 0 ................. 0 ................. 0 ................. 647 ..10/27/2025 .

80287U-AC-3 .. SANTANDER RETAIL AUTO LEASE TR ................ ....... ..12/12/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... ......... 1,837,972 .......... 1,865,000 ......... 1,864,938 ......... 1,813,538 ...........51,400 ................. 0 ................. 0 ............51,400 ................ 0 ........ 1,864,938 ................ 0 ......... (26,966) ......... (26,966) ............. 60,152 ..11/20/2025 .
69360M-AA-8 .. PRPM 218 A1 - RMBS ................................ ....... ..12/25/2023 . Paydown .................... ..................... ............. 39,955 ...............39,955 ............. 39,954 ............. 36,447 ............ 3,508 ................. 0 ................. 0 ............. 3,508 ................ 0 ............ 39,955 ................ 0 ................. 0 ................. 0 ................. 392 ..09/25/2026 .

822582-CA-8 .. SHELL INTERNATIONAL FIN ......................... ....... ..02/28/2023 .
MIZUHO SECURITIES USA 

INC. ....................... ..................... ......... 1,091,981 .......... 1,090,000 ......... 1,090,000 ......... 1,091,214 ...........(1,214) ................. 0 ................. 0 ............(1,214) ................ 0 ........1,090,000 ................ 0 ............ 1,981 ............ 1,981 ............. 16,627 ..11/13/2023 .
69377V-AA-9 .. PRPM 225 A1 - RMBS ................................ ....... ..12/25/2023 . Paydown .................... ..................... .............58,071 .............. 58,071 ............. 58,071 ............. 57,670 ...............401 ................. 0 ................. 0 ................401 ................ 0 ............58,071 ................ 0 ................. 0 ................. 0 .............. 2,370 ..09/27/2027 .
828807-DD-6 .. SIMON PROPERTY GROUP LP .......................... ....... ..06/01/2023 . MATURITY .................. ..................... .........1,000,000 .......... 1,000,000 ............961,850 ............ 990,037 ............ 6,601 ............ 3,362 ................. 0 ............. 9,963 ................ 0 ........1,000,000 ................ 0 ................. 0 ................. 0 ............. 13,750 ..06/01/2023 .
694308-HL-4 .. PACIFIC GAS AND ELECTRIC CO .................... ....... ..02/01/2023 . Barclays Bank PLC ...... ..................... ............. 89,310 ............. 115,000 ............112,677 ............. 82,373 ........... 30,432 ................. 5 ................. 0 ............30,437 ................ 0 .......... 112,810 ................ 0 ......... (23,500) ......... (23,500) .............. 1,896 ..03/15/2045 .
828807-DP-9 .. SIMON PROPERTY GROUP LP .......................... ....... ..01/19/2023 . BARCLAYS CAPITAL INC ... ..................... ............563,598 ............. 630,000 ............629,187 ............ 550,630 ...........78,757 ................. 9 ................. 0 ............78,766 ................ 0 ...........629,396 ................ 0 ......... (65,798) ......... (65,798) ...............4,524 ..01/15/2027 .
694308-JG-3 .. PACIFIC GAS AND ELECTRIC CO .................... ....... ..05/04/2023 . Jefferies ................. ..................... ............. 16,996 .............. 21,000 ............. 20,978 ............. 16,294 ............ 4,690 ................. 1 ................. 0 ............. 4,690 ................ 0 ............20,984 ................ 0 ...........(3,988) ...........(3,988) ................. 404 ..02/01/2031 .
845743-BP-7 .. SOUTHWESTERN PUBLIC SERV ........................ ....... ..01/04/2023 . BOFA SECURITIES, INC. . ..................... ............623,432 ............. 637,000 ............ 649,931 ............ 622,846 ...........22,501 ...............(78) ................. 0 ............ 22,423 ................ 0 ...........645,269 ................ 0 ......... (21,837) ......... (21,837) .............. 1,226 ..06/15/2024 .
694308-KF-3 .. PACIFIC GAS AND ELECTRIC CO .................... ....... ..07/06/2023 . Millenium Advisors ..... ..................... ............. 19,297 .............. 20,000 ............. 19,965 ............. 19,751 ...............218 ................. 3 ................. 0 ................221 ................ 0 ............19,972 ................ 0 ............. (675) ............. (675) ................. 621 ..06/15/2027 .
85440K-AC-8 .. STANFORD UNIVERSITY ............................... ....... ..02/15/2023 . RAYMOND JAMES/FI ........ ..................... ............322,364 ............. 365,000 ............365,000 ............ 317,364 ...........47,636 ................. 0 ................. 0 ............47,636 ................ 0 ...........365,000 ................ 0 ......... (42,636) ......... (42,636) ................. 993 ..06/01/2027 .
695114-CR-7 .. PACIFICORP .......................................... ....... ..05/04/2023 . Merrill Algo ............. ..................... ............. 56,211 .............. 57,000 ............. 56,939 ............. 47,157 ...............856 ................ 24 ................. 0 ................880 ................ 0 ............ 56,922 ................ 0 ............. (711) ............. (711) .............. 1,237 ..04/01/2024 .

857477-BS-1 .. STATE STREET CORP ................................. ....... ..03/01/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ......... 1,471,474 .......... 1,640,000 ......... 1,640,000 ......... 1,474,773 ..........165,227 ................. 0 ................. 0 ...........165,227 ................ 0 ........1,640,000 ................ 0 ........ (168,526) ........ (168,526) ............. 20,674 ..02/07/2028 .
69689C-AW-6 .. PLMRS 2015-2 A1R - CDO ........................... C...... ..10/20/2023 . Paydown .................... ..................... ............207,845 ............. 207,845 ............ 207,845 ............ 204,873 ............ 2,972 ................. 0 ................. 0 ............. 2,972 ................ 0 ...........207,845 ................ 0 ................. 0 ................. 0 .............. 8,712 ..07/22/2030 .

872882-AE-5 .. TSMC GLOBAL LTD .................................... ....... ..11/28/2023 .
MIZUHO SECURITIES USA 

INC. ....................... ..................... ............322,084 ............. 350,000 ............ 349,675 ............ 316,214 ................. 0 ...............151 ................. 0 ................151 ................ 0 ...........349,880 ................ 0 ......... (27,796) ......... (27,796) .............. 3,077 ..09/28/2025 .
70614W-AB-6 .. PELOTON INTERACTIVE INC ......................... ....... ..09/26/2023 . JEFFERIES LLC ............ ..................... ............. 50,988 .............. 70,000 ............. 67,315 ............. 49,264 ...........18,989 ...............390 ................. 0 ............19,380 ................ 0 ............68,643 ................ 0 ......... (17,656) ......... (17,656) ....................0 ..02/15/2026 .

872882-AH-8 .. TSMC GLOBAL LTD .................................... ....... ..09/18/2023 .
MIZUHO SECURITIES USA 

INC. ....................... ..................... ............477,159 ............. 530,000 ............ 528,723 ............ 475,413 ........... 53,733 ...............182 ................. 0 ............ 53,915 ................ 0 ...........529,328 ................ 0 ......... (52,169) ......... (52,169) .............. 6,018 ..04/23/2026 .
707569-AU-3 .. PENN ENTERTAINMENT INC ........................... ....... ..08/31/2023 . Merrill Lynch ............ ..................... ............. 49,380 .............. 40,000 ............120,857 ............. 58,960 ........... 35,540 ......... (10,944) ................. 0 ............ 24,596 ................ 0 ............83,556 ................ 0 ......... (34,176) ......... (34,176) ................. 886 ..05/15/2026 .

872882-AM-7 .. TSMC GLOBAL LTD .................................... ....... ..03/22/2023 .
MIZUHO SECURITIES USA 

INC. ....................... ..................... ............198,830 ............. 200,000 ............ 199,902 ............ 196,313 ............ 3,597 ................. 4 ................. 0 ............. 3,601 ................ 0 ...........199,914 ................ 0 ...........(1,084) ...........(1,084) .............. 5,882 ..07/22/2027 .

718172-CW-7 .. PHILIP MORRIS INTERNATIONAL INC ............... ....... ..07/13/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... .............18,587 .............. 18,000 ............. 17,985 ............. 18,261 ............. (276) ................. 1 ................. 0 .............. (275) ................ 0 ............17,986 ................ 0 ...............601 ...............601 ................. 675 ..11/17/2029 .

872898-AF-8 .. TSMC ARIZONA CORP ................................. ....... ..02/02/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ......... 1,058,112 .......... 1,070,000 ......... 1,068,170 ......... 1,030,060 ........... 38,345 ................ 34 ................. 0 ............38,379 ................ 0 ........1,068,438 ................ 0 ......... (10,326) ......... (10,326) ............. 11,978 ..04/22/2027 .
72147K-AH-1 .. PILGRIMS PRIDE CORP ............................... ....... ..07/13/2023 . Various ................... ..................... ............197,401 ............. 245,000 ............ 247,002 ............ 246,826 ...........55,131 ...............(71) ................. 0 ............55,060 ................ 0 ...........246,772 ................ 0 ..........(49,372) ..........(49,372) .............. 6,665 ..03/01/2032 .

89114T-ZN-5 .. TORONTO DOMINION BANK ............................ ....... ..01/30/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............163,451 ............. 180,000 ............179,804 ............160,610 ...........19,230 ................. 3 ................. 0 ............ 19,233 ................ 0 ...........179,844 ................ 0 ......... (16,393) ......... (16,393) .............. 1,940 ..01/12/2027 .
723787-AR-8 .. PIONEER NATURAL RESOURCES CO ................... ....... ..10/11/2023 . Various ................... ..................... ............204,659 ............. 255,000 ............ 254,342 ............ 201,552 ...........52,906 ................48 ................. 0 ............ 52,953 ................ 0 ...........254,505 ................ 0 ......... (49,847) ......... (49,847) .............. 6,737 ..01/15/2031 .

89115A-2C-5 .. TORONTO DOMINION BANK ............................ ....... ..02/09/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ......... 1,465,515 .......... 1,500,000 ......... 1,500,000 ..........1,449,227 ...........50,773 ................. 0 ................. 0 ............50,773 ................ 0 ........1,500,000 ................ 0 ..........(34,485) ..........(34,485) ............. 11,126 ..06/08/2027 .
72650R-BC-5 .. PLAINS ALL AMERICAN PIPELINE LP ............... ....... ..07/27/2023 . Various ................... ..................... ............173,755 ............. 220,000 ............ 205,889 ............ 160,258 ...........46,426 ................68 ................. 0 ............ 46,494 ................ 0 ...........206,752 ................ 0 ..........(32,997) ..........(32,997) ...............5,485 ..01/31/2043 .

89115A-2J-0 .. TORONTO DOMINION BANK ............................ ....... ..01/04/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ....................... ..................... ............445,176 ............. 450,000 ............450,000 ............ 444,926 ............ 5,074 ................. 0 ................. 0 ............. 5,074 ................ 0 ...........450,000 ................ 0 ...........(4,824) ...........(4,824) ...............5,945 ..09/13/2024 .
72650R-BN-1 .. PLAINS ALL AMERICAN PIPELINE LP ............... ....... ..08/31/2023 . Market Axess ............. ..................... .............66,377 .............. 75,000 ............. 75,131 ............. 65,363 ............ 9,750 ................(9) ................. 0 ............. 9,741 ................ 0 ............75,104 ................ 0 ...........(8,726) ...........(8,726) .............. 2,771 ..09/15/2030 .

89170V-AA-6 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............187,629 ............. 187,629 ............ 179,692 ............ 172,095 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........179,692 ................ 0 ............ 7,937 ............ 7,937 .............. 6,694 ..07/25/2062 .
72703P-AB-9 .. PLNT 2018-1 A22 - ABS ............................ ....... ..10/19/2023 . Various ................... ..................... ............183,202 ............. 191,500 ............193,871 ............ 177,899 ........... 15,433 ............. (536) ................. 0 ............14,897 ................ 0 ...........192,797 ................ 0 ...........(9,594) ...........(9,594) .............. 7,866 ..09/08/2048 .

89175M-AA-1 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............112,940 ............. 112,940 ............112,981 ............ 106,875 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........112,981 ................ 0 ...............(41) ...............(41) .............. 3,876 ..05/25/2058 .
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72703P-AC-7 .. PLNT 191 A2 - ABS ................................. ....... ..12/05/2023 . Paydown .................... ..................... .............. 1,050 ................1,050 ...............1,032 ................. 867 ...............168 ................15 ................. 0 ................183 ................ 0 ............. 1,050 ................ 0 ................. 0 ................. 0 .................. 25 ..12/05/2049 .

89175V-AA-1 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............260,133 ............. 260,133 ............258,707 ............ 249,031 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........258,707 ................ 0 ............ 1,425 ............ 1,425 .............. 7,400 ..03/25/2058 .
72703P-AD-5 .. PLNT 221 A2I - ABS ................................ ....... ..12/05/2023 . Paydown .................... ..................... .............. 3,413 ................3,413 .............. 3,101 ....................0 ................. 0 ...............312 ................. 0 ................312 ................ 0 ............. 3,413 ................ 0 ................. 0 ................. 0 .................. 46 ..12/05/2051 .

89176L-AA-2 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............151,966 ............. 151,966 ............ 151,333 ............ 147,518 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........151,333 ................ 0 ...............633 ...............633 ...............4,936 ..03/25/2058 .
74333A-AJ-9 ... PROG 2020-SFR3 E - RMBS ......................... ....... ..10/05/2023 . STONEX FINANCIAL INC. . ..................... ............131,157 ............. 145,000 ............ 144,995 ............ 126,675 ...........18,286 ...............(28) ................. 0 ............18,258 ................ 0 ...........144,933 ................ 0 ......... (13,776) ......... (13,776) .............. 2,858 ..10/19/2037 .

89178B-AA-2 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............179,205 ............. 179,205 ............ 180,999 ............ 166,541 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........180,999 ................ 0 ...........(1,794) ...........(1,794) .............. 4,860 ..10/25/2059 .
74456Q-BL-9 .. PUBLIC SERVICE ELECTRIC AND GAS CO ........... ....... ..07/13/2023 . Morgan Stanley ........... ..................... ............. 53,148 .............. 55,000 ............. 57,612 ............. 52,649 ............ 3,417 ............. (268) ................. 0 ............. 3,149 ................ 0 ............ 55,799 ................ 0 ...........(2,651) ...........(2,651) .............. 1,109 ..05/15/2025 .

89179Y-AR-4 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..07/21/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............268,868 ............. 268,868 ............ 273,310 ............ 240,116 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........273,310 ................ 0 ...........(4,442) ...........(4,442) ...............5,554 ..11/25/2061 .
747525-AU-7 .. QUALCOMM INC ........................................ ....... ..02/23/2023 . JP Morgan ................. ..................... ............139,234 ............. 148,000 ............ 144,884 ............ 140,741 ............ 5,553 ................56 ................. 0 ............. 5,609 ................ 0 ...........146,350 ................ 0 ...........(7,116) ...........(7,116) .............. 1,296 ..05/20/2027 .

89180Y-AA-8 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............193,056 ............. 193,056 ............183,005 ............180,718 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........183,005 ................ 0 ...........10,051 ...........10,051 .............. 6,822 ..09/25/2062 .

747525-BJ-1 .. QUALCOMM INC ........................................ ....... ..05/04/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ............. 13,545 .............. 18,000 ............. 17,856 ............. 13,028 ............ 4,836 ................. 1 ................. 0 ............. 4,837 ................ 0 ............17,865 ................ 0 ...........(4,320) ...........(4,320) ................. 273 ..05/20/2050 .

89231X-AA-9 .. TOYOTA AUTO LOAN EXTENDED NOTE ................ ....... ..10/27/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ......... 2,382,729 ...........2,430,000 ......... 2,508,099 ..........2,342,302 ..........165,798 ................. 0 ................. 0 ...........165,798 ................ 0 ........ 2,508,099 ................ 0 ........ (125,370) ........ (125,370) ............. 52,877 ..11/25/2031 .
756109-BP-8 .. REALTY INCOME CORP ................................ ....... ..04/05/2023 . US BANCORP ................ ..................... ............. 88,456 .............. 85,000 ............. 84,897 ............. 86,329 ...........(1,430) ................. 2 ................. 0 ............(1,428) ................ 0 ............84,901 ................ 0 ............ 3,555 ............ 3,555 ...............2,351 ..10/13/2032 .
89236T-JV-8 .. TOYOTA MOTOR CREDIT CORP ........................ ....... ..06/30/2023 . BARCLAYS CAPITAL INC ... ..................... ............524,175 ............. 580,000 ............ 579,397 ............ 518,252 ...........61,257 ................60 ................. 0 ............61,317 ................ 0 ...........579,569 ................ 0 ..........(55,394) ..........(55,394) ............. 10,775 ..01/13/2027 .
75806C-AA-9 .. REDWOOD FUNDING TRUST 2023-1 - ABS ........... ....... ..12/27/2023 . Paydown .................... ..................... .............. 1,934 ................1,934 ...............1,899 ....................0 ................. 0 ................ 34 ................. 0 ................. 34 ................ 0 ............. 1,934 ................ 0 ................. 0 ................. 0 ....................0 ..07/25/2059 .
89236T-JZ-9 .. TOYOTA MOTOR CREDIT CORP ........................ ....... ..01/06/2023 . PERSHING LLC ............. ..................... ............783,404 ............. 830,000 ............ 829,925 ............ 775,194 ........... 54,742 ................. 0 ................. 0 ............ 54,742 ................ 0 ...........829,937 ................ 0 ..........(46,533) ..........(46,533) ...............7,595 ..03/22/2027 .

759509-AG-7 .. RELIANCE STEEL & ALUMINUM CO ................... ....... ..04/27/2023 .
MORGAN STANLEY&CO. 

LLC/INTERNATIONAL PLC . ..................... ............. 33,495 .............. 40,000 ............. 39,889 ............. 31,607 ............ 8,306 ................. 3 ................. 0 ............. 8,310 ................ 0 ............39,917 ................ 0 ...........(6,422) ...........(6,422) ................. 612 ..08/15/2030 .

89236T-KC-8 .. TOYOTA MOTOR CREDIT CORP ........................ ....... ..02/24/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............707,586 ............. 725,000 ............ 724,311 ............ 710,338 ...........14,083 ................ 34 ................. 0 ............14,117 ................ 0 ...........724,455 ................ 0 ......... (16,869) ......... (16,869) .............. 4,400 ..06/30/2025 .
76132F-AA-5 .. RETAIL OPPORTUNITY INVESTMENTS PARTNERSH .... ....... ..09/28/2023 . IMPERIAL CAPITAL LLC ... ..................... ............668,325 ............. 670,000 ............658,811 ............ 662,355 ............ 6,316 ............ 1,032 ................. 0 ............. 7,348 ................ 0 ...........669,703 ................ 0 ...........(1,378) ...........(1,378) ............. 26,428 ..12/15/2023 .

902133-AU-1 .. TYCO ELECTRONICS GROUP S ........................ ....... ..10/11/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............398,171 ............. 430,000 ............ 412,447 ............ 396,878 ................. 0 ............ 2,829 ................. 0 ............. 2,829 ................ 0 ...........416,363 ................ 0 ......... (18,191) ......... (18,191) ............. 15,602 ..08/15/2027 .
76132F-AB-3 .. RETAIL OPPORTUNITY INVESTMENTS PARTNERSH .... ....... ..05/24/2023 . Barclays Bank PLC ...... ..................... ............861,464 ............. 895,000 ............ 871,325 ............ 856,218 ........... 32,835 ............1,171 ................. 0 ............34,006 ................ 0 ...........890,224 ................ 0 ......... (28,760) ......... (28,760) ............. 16,011 ..12/15/2024 .

902674-YK-0 .. UBS AG LONDON ...................................... ....... ..02/08/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............618,453 ............. 660,000 ............ 660,422 ............ 615,270 ........... 44,957 ...............(15) ................. 0 ............ 44,942 ................ 0 ...........660,212 ................ 0 ......... (41,759) ......... (41,759) ...............2,323 ..08/09/2024 .
76680R-AH-0 .. RINGCENTRAL INC .................................... ....... ..03/28/2023 . Merrill Lynch ............ ..................... .............68,738 .............. 85,000 ............. 64,305 ............. 66,725 ............. (373) ............ 1,137 ................. 0 ................764 ................ 0 ............67,489 ................ 0 ............ 1,248 ............ 1,248 ....................0 ..03/15/2026 .

90327Q-D8-9 ... USAA CAPITAL CORP ................................. ....... ..05/16/2023 .
SANTANDER US CAPITAL 

MARKETS LLC .............. ..................... ............928,587 ............. 950,000 ............ 946,894 ............ 917,048 ...........30,458 ...............390 ................. 0 ............30,848 ................ 0 ...........947,896 ................ 0 ......... (19,309) ......... (19,309) ............. 17,545 ..05/01/2025 .
78403D-AP-5 .. SBATOW 2020-1 2C - RMBS ......................... ....... ..09/26/2023 . OPPENHEIMER & CO. INC. ..................... ............102,713 ............. 114,000 ............114,000 ............ 100,261 ...........13,739 ................. 0 ................. 0 ............13,739 ................ 0 .......... 114,000 ................ 0 ......... (11,287) ......... (11,287) .............. 1,676 ..07/15/2050 .

907818-EY-0 .. UNION PACIFIC CORP ................................ ....... ..01/10/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ................... ..................... ............273,938 ............. 280,000 ............ 302,123 ............ 268,849 ...........30,504 ...............(96) ................. 0 ............30,408 ................ 0 ...........299,257 ................ 0 ..........(25,319) ..........(25,319) .............. 3,748 ..09/10/2028 .
784309-AA-4 .. SJETS 2017-1 A - ABS ............................. ....... ..01/17/2023 . Paydown .................... ..................... ......... 1,372,246 ...........1,372,246 ......... 1,372,571 ......... 1,063,577 ..........308,669 ................. 1 ................. 0 ...........308,669 ................ 0 ........ 1,372,246 ................ 0 ................. 0 ................. 0 ...............4,536 ..08/15/2042 .

91159H-JH-4 ... US BANCORP .......................................... ....... ..10/19/2023 .
US BANCORP INVESTMENTS 

INC ......................... ..................... ............945,254 ............. 960,000 ............960,000 ............ 978,196 ......... (18,196) ................. 0 ................. 0 .......... (18,196) ................ 0 .......... 960,000 ................ 0 ......... (14,746) ......... (14,746) ............. 55,285 ..10/21/2026 .
78443C-AN-4 ... SLMA 2003-B A3 - ABS ............................. ....... ..09/18/2023 . Call @ 100.00 ............ ..................... ............200,000 ............. 200,000 ............ 199,750 ............ 200,087 ...............(93) ................. 4 ................. 0 ................(89) ................ 0 ...........199,998 ................ 0 ................. 2 ................. 2 .............. 6,617 ..03/15/2033 .
91324P-DK-5 ... UNITEDHEALTH GROUP INC ........................... ....... ..06/22/2023 . GOLDMAN SACHS + CO LLC ..................... ............317,708 ............. 330,000 ............ 351,404 ............ 316,581 ........... 32,145 ...........(1,550) ................. 0 ............ 30,595 ................ 0 ...........347,176 ................ 0 ......... (29,468) ......... (29,468) .............. 6,741 ..06/15/2028 .
78448R-AE-6 .. SMB 2015-C B - ABS ................................ ....... ..12/15/2023 . Paydown .................... ..................... .............26,166 .............. 26,166 ............. 27,062 ............. 24,619 ............ 2,024 ............. (477) ................. 0 ............. 1,547 ................ 0 ............26,166 ................ 0 ................. 0 ................. 0 ................. 804 ..09/15/2043 .
92290B-AA-9 .. VERIZON OWNER TRUST ............................... ....... ..10/20/2023 . CALLED BONDS FULL ....... ..................... ......... 1,870,515 ...........1,870,515 ......... 1,870,122 ..........1,842,339 ...........27,784 ................. 0 ................. 0 ............27,784 ................ 0 ........1,870,122 ................ 0 ...............393 ...............393 ...............3,250 ..02/20/2025 .
78448Y-AK-7 .. SMB 2021-A 2A2 - ABS ............................. ....... ..12/15/2023 . Paydown .................... ..................... ............. 90,128 .............. 90,128 ............. 90,128 ............. 87,390 ............ 2,738 ................. 0 ................. 0 ............. 2,738 ................ 0 ............90,128 ................ 0 ................. 0 ................. 0 ...............2,351 ..01/15/2053 .
92343V-DD-3 ... VERIZON COMMUNICATIONS ........................... ....... ..11/10/2023 . BOFA SECURITIES, INC. . ..................... ............647,885 ............. 700,000 ............ 741,979 ............ 646,816 ...........78,042 ...........(5,838) ................. 0 ............72,204 ................ 0 ...........719,020 ................ 0 ......... (71,135) ......... (71,135) ............. 22,918 ........  ........
78449Q-AB-3 .. SMB 2018-C A2A - ABS ............................. ....... ..12/15/2023 . Paydown .................... ..................... ............. 72,355 ...............72,355 ............. 72,325 ............. 67,633 ............ 4,693 ................ 29 ................. 0 ............. 4,722 ................ 0 ............ 72,355 ................ 0 ................. 0 ................. 0 .............. 1,467 ..11/15/2035 .
92343V-DY-7 ... VERIZON COMMUNICATIONS ........................... ....... ..04/10/2023 . GOLDMAN SACHS + CO LLC ..................... ............637,776 ............. 642,000 ............668,572 ............ 626,166 ................. 0 ...........(3,300) ................. 0 ............(3,300) ................ 0 ...........663,388 ................ 0 ......... (25,612) ......... (25,612) ............. 21,856 ..03/16/2027 .
785592-AU-0 .. SABINE PASS LIQUEFACTION LLC ................... ....... ..05/04/2023 . Jefferies ................. ..................... ............. 23,305 .............. 24,000 ............. 23,764 ..............22,559 ............ 1,305 ................. 8 ................. 0 ............. 1,313 ................ 0 ............23,873 ................ 0 ............. (567) ............. (567) ................. 652 ..03/15/2028 .

92348A-AA-3 .. VERIZON OWNER TRUST ............................... ....... ..02/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............107,347 ............. 107,347 ............107,338 ............ 107,159 ...............180 ................. 0 ................. 0 ................180 ................ 0 ...........107,338 ................ 0 ................. 8 ................. 8 ................. 176 ..04/22/2024 .
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80282K-AZ-9 .. SANTANDER HOLDINGS USA INC ...................... ....... ..02/14/2023 . TD Securities LLC ...... ..................... ............312,183 ............. 335,000 ............ 349,605 ............ 311,303 ...........32,062 ............. (281) ................. 0 ............31,780 ................ 0 ...........343,084 ................ 0 ......... (30,901) ......... (30,901) ...............3,955 ..10/05/2026 .

92348K-AA-1 .. VERIZON MASTER TRUST ............................. ....... ..07/07/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ......... 3,022,822 ...........3,165,000 ......... 3,164,768 ..........2,973,486 ..........191,282 ................. 0 ................. 0 ...........191,282 ................ 0 ........3,164,768 ................ 0 ........ (141,945) ........ (141,945) .............. 8,836 ..05/20/2027 .
80286H-AG-4 .. SDART 2019-3 D - ABS ............................. ....... ..08/15/2023 . Paydown .................... ..................... ............266,480 ............. 266,480 ............266,471 ............ 263,966 ............ 2,360 ...............153 ................. 0 ............. 2,514 ................ 0 ...........266,480 ................ 0 ................. 0 ................. 0 ...............2,398 ..10/15/2025 .

92348K-AD-5 ... VERIZON MASTER TRUST ............................. ....... ..10/04/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ......... 3,088,261 ...........3,250,000 ..........3,249,531 ......... 3,030,756 ..........218,775 ................. 0 ................. 0 ...........218,775 ................ 0 ........ 3,249,531 ................ 0 ........ (161,271) ........ (161,271) ............. 25,561 ..04/20/2028 .
80286N-AG-1 .. SDART 2021-1 D - ABS ............................. ....... ..08/24/2023 . STONEX FINANCIAL INC. . ..................... ............393,744 ............. 410,000 ............ 409,940 ............ 388,057 ...........21,914 ................12 ................. 0 ............21,927 ................ 0 ...........409,984 ................ 0 ......... (16,240) ......... (16,240) ...............3,256 ..11/16/2026 .

92348K-AH-6 .. VERIZON MASTER TRUST ............................. ....... ..11/30/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ......... 1,950,273 ...........2,040,000 ......... 2,039,520 ......... 1,907,780 ..........131,741 ................. 0 ................. 0 ...........131,741 ................ 0 ........ 2,039,520 ................ 0 ......... (89,248) ......... (89,248) ............. 29,825 ..07/20/2028 .
80286W-AG-1 .. SDART 2020-4 D - ABS ............................. ....... ..12/15/2023 . Paydown .................... ..................... ............. 23,573 ...............23,573 ............. 23,569 ..............22,529 ............ 1,042 ................. 2 ................. 0 ............. 1,044 ................ 0 ............ 23,573 ................ 0 ................. 0 ................. 0 ................. 304 ..01/15/2027 .

927804-GH-1 .. VIRGINIA ELEC + POWER CO ........................ ....... ..11/28/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............392,809 ............. 410,000 ............408,721 ............ 391,459 ...........17,402 ...............222 ................. 0 ............17,624 ................ 0 ...........409,083 ................ 0 ......... (16,274) ......... (16,274) ............. 16,016 ..05/15/2027 .
80287A-AF-0 .. SDART 2020-1 C - ABS ............................. ....... ..12/15/2023 . Paydown .................... ..................... ............. 97,545 ...............97,545 ............104,007 ............. 96,990 ............ 2,200 ...........(1,645) ................. 0 ................554 ................ 0 ............ 97,545 ................ 0 ................. 0 ................. 0 .............. 2,005 ..12/15/2025 .

92857W-BJ-8 .. VODAFONE GROUP PLC ................................ ....... ..07/12/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............812,412 ............. 830,000 ............876,029 ............ 817,417 ........... 35,453 ...........(4,982) ................. 0 ............30,471 ................ 0 .......... 847,888 ................ 0 ..........(35,475) ..........(35,475) ............. 21,303 ..05/30/2025 .

80287A-AG-8 .. SDART 2020-1 D - ABS ............................. ....... ..08/24/2023 .
JP MORGAN SECURITIES 

INC. ....................... ..................... ............283,438 ............. 285,000 ............ 315,749 ............ 283,825 ...........15,470 ...........(5,236) ................. 0 ............10,234 ................ 0 ...........294,059 ................ 0 ......... (10,621) ......... (10,621) ............. 10,716 ..03/15/2028 .
92868J-AD-8 .. VOLKSWAGEN AUTO LOAN ENHANCED .................. ....... ..10/20/2023 . CALLED BONDS FULL ....... ..................... ............835,832 ............. 835,832 ............ 835,775 ............ 824,469 ...........11,306 ................. 0 ................. 0 ............11,306 ................ 0 ...........835,775 ................ 0 ................57 ................57 .............. 3,478 ..11/20/2024 .

80287E-AF-2 .. SDART 2021-3 D - ABS ............................. ....... ..10/18/2023 .
Santander US Capital 

Markets ................... ..................... ............568,446 ............. 605,000 ............ 604,953 ............ 564,967 ...........40,005 ................11 ................. 0 ............40,016 ................ 0 ...........604,982 ................ 0 ......... (36,536) ......... (36,536) .............. 6,577 ..09/15/2027 .

92938G-AD-0 .. WF RBS COMMERCIAL MORTGAGE TRU ................ ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ......... 2,525,000 ...........2,525,000 ......... 2,590,887 ..........2,481,539 ..........109,348 ................. 0 ................. 0 ...........109,348 ................ 0 ........ 2,590,887 ................ 0 ......... (65,887) ......... (65,887) ............. 65,832 ..12/15/2046 .
81746J-AA-5 .. SEMT 2017-CH2 A1 - CMO/RMBS .................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 2,705 ................2,705 ...............2,697 ...............2,594 ...............111 ................. 0 ................. 0 ................111 ................ 0 ............. 2,705 ................ 0 ................. 0 ................. 0 .................. 62 ..12/26/2047 .
95709T-AP-5 .. EVERGY KANSAS CENTRAL ............................ ....... ..01/12/2023 . CANTOR FITZGERALD + CO ..................... ......... 1,336,874 .......... 1,400,000 ......... 1,520,624 ......... 1,299,877 ..........190,198 ............. (902) ................. 0 ...........189,296 ................ 0 ........ 1,489,172 ................ 0 ........ (152,298) ........ (152,298) ............. 12,779 ..04/01/2027 .
81747C-AA-9 .. SEMT 2019-CH2 A1 - CMO/RMBS .................... ....... ..02/10/2023 . Various ................... ..................... .............16,198 .............. 13,882 ............. 14,285 ............. 13,552 ...............463 ................10 ................. 0 ................472 ................ 0 ............14,024 ................ 0 ............ 2,174 ............ 2,174 ................. 122 ..08/25/2049 .

976843-BP-6 .. WISCONSIN PUBLIC SERVICE ........................ ....... ..09/19/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............489,348 ............. 490,000 ............ 489,892 ............ 495,841 ........... (5,944) ................ 25 ................. 0 ............(5,919) ................ 0 ...........489,922 ................ 0 ............. (573) ............. (573) ............. 22,445 ..11/10/2025 .
81747L-AB-7 .. SEMT 18CH4 A2 - CMO/RMBS ........................ ....... ..08/25/2023 . Paydown .................... ..................... .............. 4,268 ................4,268 ...............4,273 ...............4,224 ................ 40 ................. 3 ................. 0 ................. 44 ................ 0 ............. 4,268 ................ 0 ................. 0 ................. 0 .................. 79 ..10/26/2048 .

98163C-AD-2 .. WORLD OMNI AUTO RECEIVABLES TR ................ ....... ..04/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ......... 2,288,185 ...........2,300,466 ......... 2,299,873 ..........2,240,148 ........... 59,725 ................. 0 ................. 0 ............ 59,725 ................ 0 ........ 2,299,873 ................ 0 ......... (11,688) ......... (11,688) .............. 6,816 ..11/17/2025 .
817826-AE-0 .. 7-ELEVEN INC ....................................... ....... ..08/09/2023 . Morgan Stanley ........... ..................... ............. 27,552 .............. 35,000 ............. 34,981 ............. 26,729 ............ 8,255 ................. 1 ................. 0 ............. 8,256 ................ 0 ............ 34,985 ................ 0 ...........(7,433) ...........(7,433) ................. 317 ..02/10/2031 .
00084D-AW-0 .. ABN AMRO BANK NV .................................. ....... ..02/17/2023 . GOLDMAN SACHS + CO LLC ..................... ............168,222 ............. 200,000 ............200,000 ............ 162,061 ........... 37,939 ................. 0 ................. 0 ............ 37,939 ................ 0 .......... 200,000 ................ 0 ......... (31,778) ......... (31,778) ................. 947 ..12/13/2029 .

822582-BX-9 .. SHELL INTERNATIONAL FINANCE BV ................ C...... ..05/04/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ..................... ............. 19,984 .............. 21,000 ............. 19,228 ............. 19,492 ...............616 ................79 ................. 0 ................695 ................ 0 ............20,187 ................ 0 ............. (203) ............. (203) ................. 344 ..09/12/2026 .
00135T-AC-8 .. AIB GROUP PLC ...................................... ....... ..03/21/2023 . GOLDMAN SACHS + CO LLC ..................... ............214,620 ............. 210,000 ............210,000 ............ 214,004 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 210,000 ................ 0 ............ 4,620 ............ 4,620 ............. 17,091 ..10/14/2026 .
82321U-AA-1 .. SHNTN 2015-1 A - ABS ............................. C...... ..12/15/2023 . Paydown .................... ..................... .............. 8,698 ................8,698 ...............6,469 ...............6,654 ............. (154) ............ 2,198 ................. 0 ............. 2,044 ................ 0 ............. 8,698 ................ 0 ................. 0 ................. 0 ................. 217 ..10/15/2042 .
00914A-AT-9 .. AIR LEASE CORP ..................................... ....... ..03/06/2023 . GOLDMAN SACHS + CO LLC ..................... ............406,326 ............. 405,000 ............400,800 ............ 404,817 ...........(3,963) ................97 ................. 0 ............(3,866) ................ 0 ...........400,951 ................ 0 ............ 5,374 ............ 5,374 .............. 4,961 ..12/15/2027 .
82650B-AC-0 .. SRFC 232 C - RMBS ................................. ....... ..12/20/2023 . Paydown .................... ..................... ............. 20,873 .............. 20,873 ............. 20,868 ....................0 ................. 0 ................. 5 ................. 0 .................. 5 ................ 0 ............20,873 ................ 0 ................. 0 ................. 0 ................. 357 ..04/20/2040 .
01882Y-AB-2 .. ALLIANT ENERGY FINANCE ........................... ....... ..05/22/2023 . BARCLAYS CAPITAL INC ... ..................... ............191,781 ............. 200,000 ............ 199,612 ............ 185,245 ........... 14,523 ................15 ................. 0 ............14,538 ................ 0 ...........199,783 ................ 0 ...........(8,002) ...........(8,002) ...............3,753 ..06/15/2028 .
826525-AA-5 .. SRFC 202 A - RMBS ................................. ....... ..12/20/2023 . Paydown .................... ..................... ............. 27,375 ...............27,375 ............. 27,369 ............. 25,701 ............ 1,674 ................. 0 ................. 0 ............. 1,674 ................ 0 ............27,375 ................ 0 ................. 0 ................. 0 ................. 178 ..07/20/2037 .
02005N-BQ-2 .. ALLY FINANCIAL INC ................................ ....... ..01/24/2023 . SUMRIDGE PARTNERS LLC .. ..................... ............418,415 ............. 435,000 ............ 430,524 ............ 408,313 ...........22,662 ................77 ................. 0 ............ 22,739 ................ 0 ...........431,052 ................ 0 ......... (12,637) ......... (12,637) .............. 3,200 ..06/09/2027 .
82652Q-AC-5 ... SRFC 211 C - RMBS ................................. ....... ..12/20/2023 . Paydown .................... ..................... ............. 15,380 .............. 15,380 ............. 15,378 ............. 14,034 ............ 1,346 ................. 0 ................. 0 ............. 1,346 ................ 0 ............15,380 ................ 0 ................. 0 ................. 0 ................. 134 ..11/20/2037 .
02005N-BR-0 .. ALLY FINANCIAL INC ................................ ....... ..12/19/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 97,347 .............. 95,000 ............. 94,048 ............. 96,829 ................. 0 ...............157 ................. 0 ................157 ................ 0 ............94,197 ................ 0 ............ 3,150 ............ 3,150 .............. 7,364 ..11/15/2027 .
82653E-AA-5 .. SRFC 2019-1 A - RMBS ............................. ....... ..12/20/2023 . Paydown .................... ..................... .............. 9,584 ................9,584 ...............9,583 ...............9,212 ...............371 ................. 0 ................. 0 ................371 ................ 0 ............. 9,584 ................ 0 ................. 0 ................. 0 ................. 152 ..01/22/2036 .

02209S-BL-6 .. ALTRIA GROUP INC .................................. ....... ..11/10/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............206,885 ............. 275,000 ............274,711 ............ 208,189 ...........66,566 ................21 ................. 0 ............66,587 ................ 0 ...........274,777 ................ 0 ......... (67,892) ......... (67,892) .............. 8,609 ..02/04/2032 .
82653G-AA-0 .. SRFC 183 A - RMBS ................................. ....... ..10/20/2023 . Paydown .................... ..................... ............. 34,414 ...............34,414 ............. 34,405 ............. 33,885 ...............529 ................. 0 ................. 0 ................529 ................ 0 ............ 34,414 ................ 0 ................. 0 ................. 0 ................. 884 ..09/20/2035 .

023135-CQ-7 ... AMAZON.COM INC ..................................... ....... ..03/27/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............574,695 ............. 565,000 ............ 564,599 ............ 561,528 ............ 3,075 ................12 ................. 0 ............. 3,087 ................ 0 ...........564,615 ................ 0 ...........10,081 ...........10,081 .............. 8,612 ..12/01/2029 .
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826943-AA-0 .. SRFC 2023-1 A - RMBS ............................. ....... ..12/20/2023 . Paydown .................... ..................... ............. 67,593 ...............67,593 ............. 67,589 ....................0 ................. 0 ................. 4 ................. 0 .................. 4 ................ 0 ............67,593 ................ 0 ................. 0 ................. 0 .............. 1,213 ..01/20/2040 .

023608-AK-8 .. AMEREN CORP ......................................... ....... ..05/19/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............206,378 ............. 240,000 ............ 239,779 ............ 203,045 ...........36,789 ................12 ................. 0 ............36,801 ................ 0 ...........239,846 ................ 0 ......... (33,467) ......... (33,467) ...............2,893 ..03/15/2028 .
826943-AC-6 .. SRFC 2023-1 C - RMBS ............................. ....... ..12/20/2023 . Paydown .................... ..................... ............. 33,797 ...............33,797 ............. 33,791 ....................0 ................. 0 ................. 5 ................. 0 .................. 5 ................ 0 ............33,797 ................ 0 ................. 0 ................. 0 ................. 816 ..01/20/2040 .

025537-AK-7 .. AMERICAN ELECTRIC POWER ......................... ....... ..06/06/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............237,523 ............. 245,000 ............ 247,193 ............ 236,302 ............ 9,911 ............. (434) ................. 0 ............. 9,477 ................ 0 ...........245,779 ................ 0 ...........(8,256) ...........(8,256) ...............3,635 ..03/15/2024 .
826944-AC-4 ... SRFC 233 C - RMBS ................................. ....... ..12/20/2023 . Paydown .................... ..................... ............. 12,455 ...............12,455 ............. 12,454 ....................0 ................. 0 ................. 1 ................. 0 .................. 1 ................ 0 ............ 12,455 ................ 0 ................. 0 ................. 0 ................. 101 ..09/20/2040 .

025816-DA-4 .. AMERICAN EXPRESS CO ............................... ....... ..01/18/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............395,415 ............. 405,000 ............405,000 ............ 383,904 ...........21,096 ................. 0 ................. 0 ............21,096 ................ 0 ...........405,000 ................ 0 ...........(9,585) ...........(9,585) .............. 8,273 ..08/03/2033 .

828807-DM-6 .. SIMON PROPERTY GROUP LP .......................... ....... ..07/24/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 92,322 ............. 114,000 ............111,981 ............. 89,804 ........... 22,473 ................ 93 ................. 0 ............22,566 ................ 0 ...........112,370 ................ 0 ......... (20,047) ......... (20,047) ...............2,248 ..02/01/2031 .
025816-DB-2 .. AMERICAN EXPRESS CO ............................... ....... ..01/10/2023 . GOLDMAN SACHS + CO LLC ..................... ............314,722 ............. 300,000 ............ 299,784 ............ 311,995 ..........(12,205) ................. 1 ................. 0 ...........(12,204) ................ 0 ...........299,791 ................ 0 ...........14,931 ...........14,931 .............. 3,164 ..11/05/2027 .
83304A-AF-3 .. SNAP INC ............................................. ....... ..08/31/2023 . Merrill Lynch ............ ..................... .............74,600 ............. 100,000 ............. 71,370 ............. 69,850 ............ 4,026 ............ 3,147 ................. 0 ............. 7,173 ................ 0 ............77,023 ................ 0 ...........(2,423) ...........(2,423) ....................0 ..05/01/2027 .

02665W-EB-3 .. AMERICAN HONDA FINANCE ........................... ....... ..01/13/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............114,183 ............. 130,000 ............129,708 ............ 111,900 ...........17,845 ................. 2 ................. 0 ............17,847 ................ 0 ...........129,747 ................ 0 ......... (15,564) ......... (15,564) .............. 1,511 ..01/12/2029 .

83367T-BJ-7 .. SOCIETE GENERALE SA .............................. C...... ..10/13/2023 .
Santander US Capital 

Markets ................... ..................... ............191,988 ............. 200,000 ............192,818 ............ 192,254 ............ 5,795 ...............652 ................. 0 ............. 6,447 ................ 0 .......... 198,701 ................ 0 ...........(6,713) ...........(6,713) .............. 8,571 ..04/14/2025 .
03066E-AD-6 .. AMERICREDIT AUTOMOBILE RECEIVA ................ ....... ..03/20/2023 . CALLED BONDS FULL ....... ..................... ............. 11,035 .............. 11,035 ............. 11,034 ............. 10,998 ................ 35 ................. 0 ................. 0 ................. 35 ................ 0 ............11,034 ................ 0 ................. 2 ................. 2 .................. 11 ..12/18/2024 .
83404L-AD-3 .. SOFI 2016-D B - ABS .............................. ....... ..04/25/2023 . Paydown .................... ..................... ............410,000 ............. 410,000 ............ 409,990 ............ 377,801 ........... 32,192 ................. 8 ................. 0 ............ 32,199 ................ 0 .......... 410,000 ................ 0 ................. 0 ................. 0 ...............4,414 ..01/25/2039 .
03938L-BE-3 .. ARCELORMITTAL SA .................................. ....... ..03/03/2023 . SUMRIDGE PARTNERS LLC .. ..................... ............484,660 ............. 475,000 ............ 474,563 ............ 477,344 ...........(2,774) ................13 ................. 0 ............(2,761) ................ 0 ...........474,583 ................ 0 ...........10,076 ...........10,076 .............. 8,448 ..11/29/2027 .

835495-AN-2 ... SONOCO PRODUCTS CO ................................ ....... ..08/09/2023 .
SumRidge Partners 

Holdings LLC ............. ..................... ............. 39,402 .............. 44,000 ............. 43,981 ............. 39,124 ............ 4,860 ................. 2 ................. 0 ............. 4,862 ................ 0 ............43,987 ................ 0 ...........(4,584) ...........(4,584) .............. 1,018 ..02/01/2027 .
04010L-BB-8 .. ARES CAPITAL CORP ................................. ....... ..11/27/2023 . HSBC SECURITIES INC. ... ..................... ............177,922 ............. 210,000 ............ 215,662 ............168,660 ........... 45,925 ............. (714) ................. 0 ............45,211 ................ 0 ...........213,871 ................ 0 ..........(35,949) ..........(35,949) .............. 5,704 ..06/15/2028 .

848637-AF-1 .. SPLUNK INC .......................................... ....... ..11/21/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... .............81,813 .............. 85,000 ............. 82,115 ............. 71,723 ...........11,085 ...............428 ................. 0 ............11,512 ................ 0 ............ 83,235 ................ 0 ...........(1,423) ...........(1,423) ................. 900 ..06/15/2027 .

04342J-AA-5 ... ASB BANK LIMITED .................................. ....... ..09/29/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC .... ..................... ............272,306 ............. 285,000 ............285,000 ............ 268,952 ...........16,048 ................. 0 ................. 0 ............16,048 ................ 0 ...........285,000 ................ 0 ......... (12,694) ......... (12,694) ............. 11,964 ..06/17/2032 .
85207U-AF-2 .. SPRINT LLC .......................................... ....... ..09/15/2023 . Maturity @ 100.00 ...... ..................... ............112,000 ............. 112,000 ............ 123,639 ............ 113,567 ...............570 ...........(2,137) ................. 0 ............(1,567) ................ 0 .......... 112,000 ................ 0 ................. 0 ................. 0 ...............8,932 ..09/15/2023 .

04685A-2V-2 .. ATHENE GLOBAL FUNDING ............................ ....... ..03/02/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............281,374 ............. 325,000 ............ 324,087 ............ 271,881 ................. 0 ................81 ................. 0 ................. 81 ................ 0 ...........324,366 ................ 0 ..........(42,993) ..........(42,993) .............. 7,464 ..03/24/2028 .
853254-AL-4 ... STANDARD CHARTERED PLC ........................... C...... ..02/14/2023 . GOLDMAN, SACHS & CO. ... ..................... ............229,379 ............. 230,000 ............ 242,047 ............ 227,676 ............ 4,267 ............. (225) ................. 0 ............. 4,043 ................ 0 ...........231,719 ................ 0 ...........(2,340) ...........(2,340) .............. 6,644 ..01/26/2024 .

04686J-AF-8 .. ATHENE HOLDING LTD ................................ ....... ..05/22/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............279,091 ............. 275,000 ............ 274,233 ............ 273,142 ............ 1,097 ................14 ................. 0 ............. 1,111 ................ 0 ...........274,252 ................ 0 ............ 4,839 ............ 4,839 .............. 6,676 ..02/01/2033 .
853254-BS-8 ... STANDARD CHARTERED PLC ........................... C...... ..11/30/2023 . SOCIETE GENERALE ........ ..................... ............484,207 ............. 530,000 ............530,000 ............ 478,360 ...........51,640 ................. 0 ................. 0 ............51,640 ................ 0 ...........530,000 ................ 0 ..........(45,794) ..........(45,794) ............. 28,585 ..04/01/2031 .
05369A-AC-5 .. AVIATION CAPITAL GROUP ........................... ....... ..05/01/2023 . MATURITY .................. ..................... ............700,000 ............. 700,000 ............ 697,263 ............ 694,299 ............ 5,503 ...............198 ................. 0 ............. 5,701 ................ 0 .......... 700,000 ................ 0 ................. 0 ................. 0 ............. 13,563 ..05/01/2023 .
85571X-AA-5 .. SRPT 2014-STAR A - CMBS ......................... ....... ..08/15/2023 . Paydown .................... ..................... .............36,078 .............. 36,078 ............. 36,055 ............. 23,458 ...........12,620 ................. 0 ................. 0 ............12,620 ................ 0 ............36,078 ................ 0 ................. 0 ................. 0 .............. 1,817 ..11/15/2027 .

053807-AV-5 .. AVNET INC ........................................... ....... ..10/18/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 64,498 .............. 70,000 ............. 69,994 ............. 64,848 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 69,994 ................ 0 ...........(5,496) ...........(5,496) ...............4,352 ..06/01/2032 .
85855C-AE-0 .. STELLANTIS FINANCE US INC ....................... ....... ..07/13/2023 . CITIBANK .................. ..................... ............205,678 ............. 200,000 ............ 199,824 ............ 197,436 ............ 2,392 ................. 7 ................. 0 ............. 2,399 ................ 0 ...........199,835 ................ 0 ............ 5,843 ............ 5,843 ............. 10,802 ..09/12/2032 .

05526D-BP-9 ... BAT CAPITAL CORP .................................. ....... ..06/23/2023 .
SMBC NIKKO SECURITIES 

AMERICA, INC. ............ ..................... ............392,321 ............. 405,000 ............ 452,888 ............ 388,764 ...........48,735 ...........(3,559) ................. 0 ............45,176 ................ 0 ...........433,940 ................ 0 ......... (41,619) ......... (41,619) ............. 13,648 ..04/02/2027 .
86744W-AA-7 .. SNVA 22C A - ABS .................................. ....... ..12/20/2023 . Paydown .................... ..................... .............16,566 .............. 16,566 ............. 15,674 ............. 15,925 ..............(549) ............ 1,190 ................. 0 ................641 ................ 0 ............16,566 ................ 0 ................. 0 ................. 0 ................. 500 ..11/22/2049 .
05964H-AS-4 ... BANCO SANTANDER SA ................................ ....... ..01/23/2023 . GOLDMAN SACHS + CO LLC ..................... ............199,502 ............. 200,000 ............200,000 ............ 195,652 ............ 4,348 ................. 0 ................. 0 ............. 4,348 ................ 0 .......... 200,000 ................ 0 ............. (498) ............. (498) .............. 4,618 ..08/18/2027 .
86744W-AC-3 .. SNVA 22C C - ABS .................................. ....... ..12/20/2023 . Paydown .................... ..................... .............. 3,191 ................3,191 ...............2,709 ....................0 ................. 0 ...............481 ................. 0 ................481 ................ 0 ............. 3,191 ................ 0 ................. 0 ................. 0 .................. 70 ..11/22/2049 .

06051G-KW-8 .. BANK OF AMERICA CORP ............................. ....... ..03/09/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............282,767 ............. 290,000 ............290,000 ............ 283,655 ............ 6,345 ................. 0 ................. 0 ............. 6,345 ................ 0 ...........290,000 ................ 0 ...........(7,233) ...........(7,233) .............. 9,207 ..07/22/2028 .
86745Y-AB-0 .. SNVA 23B B - ABS .................................. ....... ..12/20/2023 . Paydown .................... ..................... .............. 2,380 ................2,380 ...............2,221 ....................0 ................. 0 ...............159 ................. 0 ................159 ................ 0 ............. 2,380 ................ 0 ................. 0 ................. 0 .................. 16 ..08/22/2050 .

06051G-LC-1 .. BANK OF AMERICA CORP ............................. ....... ..01/06/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............568,728 ............. 550,000 ............550,000 ............ 567,080 ......... (17,080) ................. 0 ................. 0 .......... (17,080) ................ 0 ...........550,000 ................ 0 ...........18,728 ...........18,728 .............. 5,687 ..11/10/2028 .
86746A-AB-1 .. SNVA 23A B - ABS .................................. ....... ..12/20/2023 . Paydown .................... ..................... .............. 6,586 ................6,586 ...............6,236 ....................0 ................. 0 ...............350 ................. 0 ................350 ................ 0 ............. 6,586 ................ 0 ................. 0 ................. 0 ................. 107 ..05/20/2050 .

06406R-AW-7 .. BANK OF NY MELLON CORP ........................... ....... ..08/01/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............117,833 ............. 150,000 ............150,000 ............ 116,329 ...........33,671 ................. 0 ................. 0 ............33,671 ................ 0 .......... 150,000 ................ 0 ......... (32,168) ......... (32,168) .............. 2,738 ..07/28/2031 .
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86765B-AU-3 .. ENERGY TRANSFER LP ................................ ....... ..04/27/2023 . GOLDMAN, SACHS & CO. ... ..................... ............229,651 ............. 240,000 ............ 224,203 ............ 224,347 ............ 6,408 ...............574 ................. 0 ............. 6,981 ................ 0 ...........231,328 ................ 0 ...........(1,677) ...........(1,677) .............. 5,600 ..10/01/2027 .

06417X-AE-1 .. BANK OF NOVA SCOTIA ............................... ....... ..02/07/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC .... ..................... ............233,066 ............. 280,000 ............ 279,353 ............ 226,006 ........... 53,403 ................. 6 ................. 0 ............ 53,409 ................ 0 ...........279,415 ................ 0 ..........(46,349) ..........(46,349) ...............3,563 ..02/02/2032 .
87162W-AF-7 .. TD SYNNEX CORP ..................................... ....... ..11/07/2023 . Various ................... ..................... ............184,725 ............. 210,000 ............ 209,301 ............178,718 ...........30,772 ...............118 ................. 0 ............30,890 ................ 0 ...........209,608 ................ 0 ......... (24,883) ......... (24,883) ...............4,593 ..08/09/2026 .
06738E-BY-0 .. BARCLAYS PLC ........................................ ....... ..01/18/2023 . BARCLAYS CAPITAL INC ... ..................... ............210,880 ............. 210,000 ............210,000 ............ 203,710 ............ 6,290 ................. 0 ................. 0 ............. 6,290 ................ 0 .......... 210,000 ................ 0 ...............880 ...............880 .............. 5,166 ..08/09/2028 .
87165B-AN-3 .. SYNCHRONY FINANCIAL ............................... ....... ..12/18/2023 . TRADEWEB DIRECT LLC .... ..................... ............258,531 ............. 260,000 ............ 259,366 ............ 255,449 ............ 4,384 ...............132 ................. 0 ............. 4,516 ................ 0 ...........259,965 ................ 0 ...........(1,434) ...........(1,434) ............. 14,250 ..03/19/2024 .
06738E-CE-3 .. BARCLAYS PLC ........................................ ....... ..04/11/2023 . BARCLAYS CAPITAL INC ... ..................... ............620,204 ............. 560,000 ............560,000 ............ 588,634 ..........(28,634) ................. 0 ................. 0 ...........(28,634) ................ 0 .......... 560,000 ................ 0 ...........60,204 ...........60,204 ............. 15,651 ..11/02/2033 .

871829-BC-0 .. SYSCO CORP .......................................... ....... ..05/04/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ............. 57,130 .............. 59,000 ............. 56,835 ............. 55,654 ............ 2,241 ...............103 ................. 0 ............. 2,344 ................ 0 ............57,997 ................ 0 ............. (867) ............. (867) .............. 1,585 ..07/15/2026 .

08860D-AA-1 .. BANKERS HEALTHCARE GROUP SECUR ................. ....... ..12/17/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............47,106 .............. 47,106 ............. 47,104 ............. 46,717 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............47,104 ................ 0 ................. 1 ................. 1 .............. 1,911 ..10/17/2035 .
87264A-BF-1 .. T-MOBILE USA INC .................................. ....... ..09/20/2023 . Various ................... ..................... ............481,982 ............. 516,000 ............512,608 ............ 468,526 ...........44,626 ...............124 ................. 0 ............44,751 ................ 0 ...........513,277 ................ 0 ..........(31,295) ..........(31,295) ............. 11,621 ..04/15/2030 .
09261B-AJ-9 .. BLACKSTONE HOLDINGS FINA ........................ ....... ..02/24/2023 . GOLDMAN SACHS + CO LLC ..................... ............329,179 ............. 320,000 ............ 319,344 ............ 321,934 ...........(2,571) ................13 ................. 0 ............(2,558) ................ 0 ...........319,375 ................ 0 ............ 9,804 ............ 9,804 ...............5,133 ..11/03/2027 .
87264A-BW-4 .. T-MOBILE USA INC .................................. ....... ..09/20/2023 . CITIBANK .................. ..................... ............. 17,227 .............. 20,000 ............. 18,024 ....................0 ................. 0 ...............133 ................. 0 ................133 ................ 0 ............18,157 ................ 0 ............. (930) ............. (930) ................. 655 ..04/15/2031 .
09261H-AD-9 .. BLACKSTONE PRIVATE CRE ........................... ....... ..12/21/2023 . BARCLAYS CAPITAL INC ... ..................... ............357,562 ............. 415,000 ............411,156 ............ 343,968 ................. 0 ...............718 ................. 0 ................718 ................ 0 ...........412,101 ................ 0 ..........(54,539) ..........(54,539) .............. 9,727 ..12/15/2026 .
87264A-CS-2 .. T-MOBILE USA INC .................................. ....... ..02/14/2023 . BNP PARIBAS .............. ..................... ............. 25,678 .............. 30,000 ............. 29,980 ............. 25,338 ............ 4,647 ................. 0 ................. 0 ............. 4,647 ................ 0 ............29,986 ................ 0 ...........(4,308) ...........(4,308) ................. 302 ..03/15/2029 .

09261X-AG-7 .. BLACKSTONE SECURED LEND .......................... ....... ..04/06/2023 .
SMBC NIKKO SECURITIES 

AMERICA, INC. ............ ..................... ............. 45,030 .............. 55,000 ............. 54,570 ............. 42,784 ................. 0 ................ 55 ................. 0 ................. 55 ................ 0 ............54,620 ................ 0 ...........(9,590) ...........(9,590) .............. 1,456 ..09/30/2028 .

874054-AF-6 .. TAKE-TWO INTERACTIVE SOFTWARE INC ............ ....... ..08/09/2023 .
DEUTSCHE BANK 

SECURITIES, INC. ........ ..................... ............. 55,149 .............. 57,000 ............. 56,976 ............. 54,855 ............ 2,127 ................. 5 ................. 0 ............. 2,132 ................ 0 ............56,986 ................ 0 ...........(1,838) ...........(1,838) .............. 1,669 ..04/14/2025 .

09581J-AG-1 .. BLUE OWL FINANCE LLC ............................. ....... ..12/08/2023 .
SUNTRUST CAPITAL 

MARKETS, INC. ............ ..................... ............164,136 ............. 205,000 ............ 202,468 ............ 164,365 ................. 0 ...............182 ................. 0 ................182 ................ 0 ...........202,814 ................ 0 ......... (38,678) ......... (38,678) ............. 10,380 ..02/15/2032 .
87612K-AA-0 .. TARGA RESOURCES CORP .............................. ....... ..10/04/2023 . Various ................... ..................... ............. 34,214 .............. 35,000 ............. 35,242 ............. 34,374 ...............855 ...............(27) ................. 0 ................828 ................ 0 ............35,201 ................ 0 ............. (987) ............. (987) .............. 1,938 ..07/01/2027 .

10112R-BG-8 .. BOSTON PROPERTIES LP ............................. ....... ..01/06/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... .............98,867 .............. 95,000 ............. 94,944 ............. 98,114 ...........(3,169) ................. 0 ................. 0 ............(3,169) ................ 0 ............ 94,945 ................ 0 ............ 3,922 ............ 3,922 ................. 907 ..12/01/2027 .
88033G-DK-3 .. TENET HEALTHCARE CORP ............................ ....... ..02/22/2023 . Merrill Lynch ............ ..................... ............. 13,838 .............. 15,000 ............. 14,850 ............. 14,887 ............ 1,456 ................. 3 ................. 0 ............. 1,459 ................ 0 ............14,889 ................ 0 ...........(1,052) ...........(1,052) ................. 365 ..10/01/2028 .

117043-AU-3 .. BRUNSWICK CORP ..................................... ....... ..10/02/2023 .
JANE STREET EXECUTION 

SERVICES, LLC ............ ..................... ............168,882 ............. 200,000 ............ 199,704 ............ 169,410 ...........30,311 ................10 ................. 0 ............30,321 ................ 0 ...........199,731 ................ 0 ......... (30,849) ......... (30,849) .............. 6,250 ..09/15/2032 .
88033G-DS-6 .. TENET HEALTHCARE CORP ............................ ....... ..02/28/2023 . Merrill Lynch ............ ..................... ............. 14,625 .............. 15,000 ............. 14,063 ............. 14,162 ............. (176) ................ 29 ................. 0 .............. (147) ................ 0 ............14,177 ................ 0 ...............448 ...............448 ................. 549 ..02/01/2027 .

12513G-BH-1 .. CDW LLC/CDW FINANCE ............................... ....... ..11/03/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... ............138,596 ............. 160,000 ............160,000 ............ 136,986 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 160,000 ................ 0 ......... (21,404) ......... (21,404) .............. 6,470 ..12/01/2028 .

88167A-AE-1 .. TEVA PHARMACEUTICAL FINANCE NETHERLANDS ..... C...... ..03/30/2023 .
JP MORGAN (SEC) 

CLEARING CORP ............ ..................... ............301,919 ............. 335,000 ............ 305,229 ............ 290,194 ...........31,820 ...............809 ................. 0 ............ 32,629 ................ 0 ...........322,823 ................ 0 ......... (20,904) ......... (20,904) ...............5,335 ..10/01/2026 .
125523-AF-7 .. CIGNA GROUP/THE .................................... ....... ..07/15/2023 . MATURITY .................. ..................... ............130,000 ............. 130,000 ............ 129,944 ............ 129,138 ...............853 ................. 8 ................. 0 ................861 ................ 0 .......... 130,000 ................ 0 ................. 0 ................. 0 .............. 4,875 ..07/15/2023 .
88732J-BB-3 .. TIME WARNER CABLE LLC ............................ ....... ..06/26/2023 . Market Axess ............. ..................... ............300,568 ............. 360,000 ............302,887 ............ 299,809 ...........11,628 ...............627 ................. 0 ............ 12,255 ................ 0 ...........312,065 ................ 0 ......... (11,497) ......... (11,497) ............. 16,335 ..09/01/2041 .

126650-CX-6 .. CVS HEALTH CORP .................................... ....... ..01/05/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............. 47,525 .............. 49,000 ............. 54,783 ............. 47,475 ............ 5,410 ...............(15) ................. 0 ............. 5,395 ................ 0 ............52,870 ................ 0 ...........(5,345) ...........(5,345) ................. 609 ..03/25/2028 .
89053B-AA-2 .. TRK 211 A1 - CMO/RMBS ............................ ....... ..12/26/2023 . Paydown .................... ..................... ............174,999 ............. 215,020 ............ 215,020 ............ 203,343 ...........11,677 ......... (40,020) ................. 0 ...........(28,343) ................ 0 ...........174,999 ................ 0 ................. 0 ................. 0 ............. 14,804 ..06/25/2024 .

127055-AL-5 .. CABOT CORP .......................................... ....... ..01/06/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... .............. 8,998 .............. 10,000 ...............9,970 ...............8,968 ................. 0 ................. 3 ................. 0 .................. 3 ................ 0 ............. 9,980 ................ 0 ............. (982) ............. (982) ................. 400 ..07/01/2029 .
89169D-AA-9 .. TPMT 173 A1 - RMBS ................................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,431 ...............20,426 ............. 20,545 ............. 19,901 ...............514 ................17 ................. 0 ................530 ................ 0 ............20,431 ................ 0 ................. 0 ................. 0 ................. 294 ..07/25/2057 .

127055-AM-3 .. CABOT CORP .......................................... ....... ..06/09/2023 .
ROBERT W.BAIRD 

CO.INCORPORATED ......... ..................... ............104,103 ............. 110,000 ............ 109,263 ............ 102,050 ............ 7,243 ................ 25 ................. 0 ............. 7,268 ................ 0 ...........109,318 ................ 0 ...........(5,215) ...........(5,215) ...............5,264 ..06/30/2032 .
89173H-AA-4 .. TPMT 2017-2 A1 - RMBS ............................ ....... ..12/26/2023 . Various ................... ..................... ............. 52,035 .............. 51,040 ............. 50,406 ............. 50,381 ...............483 ...............176 ................. 0 ................659 ................ 0 ............51,040 ................ 0 ...............995 ...............995 ................. 778 ..04/25/2057 .

134429-BJ-7 ... CAMPBELL SOUP CO ................................... ....... ..12/19/2023 .
ML PROFESSIONAL 

CLEARING CORP ............ ..................... ............646,373 ............. 750,000 ............ 749,933 ............ 623,080 ......... 126,868 ................. 6 ................. 0 ...........126,874 ................ 0 ...........749,955 ................ 0 ........ (103,582) ........ (103,582) ............. 20,633 ..04/24/2030 .
89173U-AA-5 .. TPMT 2017-4 A1 - RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 20,095 ...............20,095 ............. 20,868 ............. 19,059 ............ 1,520 ............. (484) ................. 0 ............. 1,036 ................ 0 ............20,095 ................ 0 ................. 0 ................. 0 ................. 299 ..06/25/2057 .
14040H-CG-8 .. CAPITAL ONE FINANCIAL CO ........................ ....... ..02/24/2023 . GOLDMAN SACHS + CO LLC ..................... .............88,208 ............. 120,000 ............120,000 ............. 86,603 ........... 33,397 ................. 0 ................. 0 ............ 33,397 ................ 0 .......... 120,000 ................ 0 ......... (31,792) ......... (31,792) .............. 1,621 ..07/29/2032 .
89175J-AA-8 .. TPMT 176 A1 - CMO/RMBS .......................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 57,360 .............. 57,360 ............. 57,915 ............. 54,701 ............ 2,896 ............. (237) ................. 0 ............. 2,659 ................ 0 ............57,360 ................ 0 ................. 0 ................. 0 ................. 794 ..10/25/2057 .

14040H-CJ-2 ... CAPITAL ONE FINANCIAL CO ........................ ....... ..05/17/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... .............61,040 .............. 80,000 ............. 80,000 ............. 61,532 ...........18,468 ................. 0 ................. 0 ............18,468 ................ 0 ............80,000 ................ 0 ......... (18,960) ......... (18,960) .............. 1,145 ..11/02/2032 .
89175M-AA-1 .. TPMT 2018-3 A1 - RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 37,127 .............. 37,127 ............. 37,141 ............. 35,100 ............ 1,992 ................36 ................. 0 ............. 2,028 ................ 0 ............37,127 ................ 0 ................. 0 ................. 0 ................. 769 ..05/28/2058 .
14043M-AC-5 .. CAPITAL ONE PRIME AUTO RECEIVA ................ ....... ..09/06/2023 . FRACTIONAL SHARES ....... ..................... ............109,450 ............. 109,450 ............ 109,427 ............ 108,404 ............ 1,023 ................. 0 ................. 0 ............. 1,023 ................ 0 ...........109,427 ................ 0 ................ 23 ................ 23 ................. 607 ..11/15/2024 .
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89175T-AA-6 .. TPMT 2018-4 A1 - RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... .............11,808 .............. 11,808 ............. 12,506 ............. 10,767 ............ 1,578 ............. (537) ................. 0 ............. 1,041 ................ 0 ............11,808 ................ 0 ................. 0 ................. 0 ................. 189 ..06/25/2058 .

14315F-AD-9 .. CARMAX AUTO OWNER TRUST ......................... ....... ..11/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............131,969 ............. 131,969 ............ 131,946 ............ 129,964 ............ 1,982 ................. 0 ................. 0 ............. 1,982 ................ 0 ...........131,946 ................ 0 ................ 23 ................ 23 ................. 372 ..03/17/2025 .
89176E-AA-8 .. TPMT 2018-1 A1 - RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 31,280 .............. 31,280 ............. 31,260 ............. 30,161 ............ 1,090 ................30 ................. 0 ............. 1,119 ................ 0 ............31,280 ................ 0 ................. 0 ................. 0 ................. 526 ..01/25/2058 .

14315V-AD-4 .. CARMAX AUTO OWNER TRUST ......................... ....... ..02/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............129,942 ............. 129,942 ............ 129,928 ............ 129,048 ...............879 ................. 0 ................. 0 ................879 ................ 0 ...........129,928 ................ 0 ................14 ................14 ................. 594 ..11/15/2024 .

89176V-AC-6 .. TPMT 2018-5 M1 - RMBS ............................ ....... ..10/05/2023 .
Citigroup Global 

Markets, Inc. ............ ..................... ............128,276 ............. 175,000 ............181,891 ............ 133,279 ........... 46,924 ...........(1,303) ................. 0 ............45,621 ................ 0 .......... 178,900 ................ 0 ......... (50,624) ......... (50,624) .............. 4,882 ..07/25/2058 .

14686K-AB-3 .. CARVANA AUTO RECEIVABLES TRUST ................ ....... ..12/10/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 40,829 ...............40,829 ............. 40,825 ............. 37,182 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............40,825 ................ 0 ................. 4 ................. 4 ................. 390 ..03/10/2028 .
89176V-AK-8 .. TPMT 2018-5 A1A - RMBS .......................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 5,991 ................5,991 ...............5,912 ...............5,763 ...............196 ................ 33 ................. 0 ................228 ................ 0 ............. 5,991 ................ 0 ................. 0 ................. 0 ................. 112 ..07/25/2058 .

14686M-AC-7 .. CARVANA AUTO RECEIVABLES TRUST ................ ....... ..05/02/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 53,949 .............. 55,000 ............. 54,992 ............. 53,630 ............ 1,361 ................. 0 ................. 0 ............. 1,361 ................ 0 ............ 54,992 ................ 0 ...........(1,042) ...........(1,042) .............. 1,014 ..11/10/2027 .
89177B-AA-3 .. TPMT 2019-1 A1 - RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... .............. 8,672 ................8,672 ...............9,393 ...............8,160 ............ 1,093 ............. (581) ................. 0 ................512 ................ 0 ............. 8,672 ................ 0 ................. 0 ................. 0 ................. 160 ..03/25/2058 .

14687G-AA-3 .. CARVANA AUTO RECEIVABLES TRUST ................ ....... ..12/10/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 43,449 ...............43,449 ............. 43,446 ............. 42,165 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 43,446 ................ 0 ................. 4 ................. 4 .................. 88 ..06/12/2028 .
89179J-AA-4 .. TPMT 2020-4 A1 - RMBS ............................ ....... ..12/01/2023 . Paydown .................... ..................... ............. 36,598 ...............36,598 ............. 37,291 ..............32,329 ............ 4,812 ............. (543) ................. 0 ............. 4,269 ................ 0 ............36,598 ................ 0 ................. 0 ................. 0 ................. 351 ..10/25/2060 .

14687H-AB-9 .. CARVANA AUTO RECEIVABLES TRUST ................ ....... ..05/19/2023 .
WELLS FARGO SECURITIES, 

LLC ......................... ..................... ............284,679 ............. 310,000 ............ 309,977 ............ 282,107 ...........27,870 ................. 0 ................. 0 ............27,870 ................ 0 ...........309,977 ................ 0 ..........(25,298) ..........(25,298) ...............2,527 ..09/11/2028 .
89179Y-AR-4 .. TPMT 211 A1 - CMO/RMBS ........................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 46,702 .............. 46,702 ............. 47,473 ............. 41,666 ............ 5,605 ............. (569) ................. 0 ............. 5,036 ................ 0 ............46,702 ................ 0 ................. 0 ................. 0 ................. 546 ..11/25/2061 .

14687K-AC-0 .. CARVANA AUTO RECEIVABLES TRUST ................ ....... ..10/10/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............347,924 ............. 366,435 ............ 366,404 ............ 347,852 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........366,404 ................ 0 ......... (18,480) ......... (18,480) .............. 2,067 ..01/11/2027 .
89181J-AA-0 .. TPMT 231 A1 - CMO/RMBS ........................... ....... ..12/25/2023 . Paydown .................... ..................... ............. 24,729 ...............24,729 ............. 23,575 ....................0 ................. 0 ............ 1,154 ................. 0 ............. 1,154 ................ 0 ............ 24,729 ................ 0 ................. 0 ................. 0 ................. 472 ..01/25/2063 .

14913R-3A-3 ... CATERPILLAR FINL SERVICE ........................ ....... ..01/18/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC .... ..................... ............281,921 ............. 290,000 ............289,870 ............ 277,145 ...........12,734 ................. 1 ................. 0 ............12,735 ................ 0 ...........289,880 ................ 0 ...........(7,958) ...........(7,958) ...............4,456 ..08/12/2027 .
894164-AA-0 .. TRAVEL + LEISURE CO .............................. ....... ..05/10/2023 . Various ................... ..................... ............. 82,038 .............. 95,000 ............. 95,000 ............. 77,409 ...........17,591 ................. 0 ................. 0 ............17,591 ................ 0 ............95,000 ................ 0 ......... (12,963) ......... (12,963) .............. 1,814 ..12/01/2029 .
15089Q-AN-4 .. CELANESE US HOLDINGS LLC ........................ ....... ..01/18/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 86,385 .............. 85,000 ............. 85,000 ............. 82,760 ............ 2,240 ................. 0 ................. 0 ............. 2,240 ................ 0 ............85,000 ................ 0 ............ 1,385 ............ 1,385 .............. 2,780 ..07/15/2029 .
89788M-AM-4 .. TRUIST FINANCIAL CORP ............................ ....... ..09/26/2023 . ROYAL BANK OF CANADA ... ..................... ............. 93,819 ............. 104,000 ............104,000 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 104,000 ................ 0 ......... (10,181) ......... (10,181) .............. 3,581 ..01/26/2034 .

165183-CJ-1 .. CHESAPEAKE FUNDING II LLC ....................... ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 65,217 .............. 65,217 ............. 65,214 ............. 64,310 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............65,214 ................ 0 ................. 3 ................. 3 ................. 386 ..08/15/2032 .
90269C-AR-1 .. UBSBB 2012-C2 D - CMBS ........................... ....... ..08/11/2023 . Paydown .................... ..................... ................... 0 ...........1,230,000 ......... 1,251,681 ............ 159,500 .......1,071,189 ............. (689) ................. 0 ........1,070,500 ................ 0 ........1,230,000 ................ 0 ..... (1,230,000) ..... (1,230,000) ............. 48,821 ..05/11/2063 .

174610-BE-4 .. CITIZENS FINANCIAL GROUP ........................ ....... ..10/17/2023 .
SEAPORT GROUP 

SECURITIES, LLC ......... ..................... ............. 83,425 ............. 100,000 ............100,000 ............. 93,247 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 100,000 ................ 0 ......... (16,575) ......... (16,575) .............. 6,078 ..05/21/2037 .
90269C-AT-7 .. UBSBB 2012-C2 E - CMBS ........................... ....... ..08/11/2023 . Paydown .................... ..................... ................... 0 ............. 905,000 ............892,181 ............. 45,250 ..........852,536 ............ 7,214 ................. 0 ...........859,750 ................ 0 ...........905,000 ................ 0 ........ (905,000) ........ (905,000) ............109,661 ..05/11/2063 .

19123M-AE-3 .. COCA COLA EUROPACIFIC ............................ ....... ..06/07/2023 .
J P MORGAN CHASE/J P 

MORGAN INTL .............. ..................... ............525,685 ............. 550,000 ............ 549,775 ............ 516,747 ........... 33,152 ................ 33 ................. 0 ............33,185 ................ 0 ...........549,932 ................ 0 ..........(24,247) ..........(24,247) .............. 2,640 ..05/03/2024 .
90931G-AA-7 .. UNITED AIRLINES PASS THROUGH TRUST 2020- .... ....... ..10/15/2023 . Paydown .................... ..................... .............38,718 .............. 38,718 ............. 39,072 ............. 37,992 ............ 1,048 ............. (322) ................. 0 ................726 ................ 0 ............38,718 ................ 0 ................. 0 ................. 0 ...............1,422 ..04/15/2029 .
20030N-EA-5 .. COMCAST CORP ........................................ ....... ..05/19/2023 . BARCLAYS CAPITAL INC ... ..................... ............169,906 ............. 165,000 ............ 164,926 ............ 168,759 ...........(3,832) ................. 5 ................. 0 ............(3,827) ................ 0 ...........164,933 ................ 0 ............ 4,973 ............ 4,973 .............. 4,806 ..11/15/2027 .
90931V-AA-4 .. UNITED AIRLINES 2018-1A PASS THROUGH TRU .... ....... ..09/01/2023 . Paydown .................... ..................... ............. 12,391 ...............12,391 ............. 12,004 ............. 10,312 ............ 1,793 ...............287 ................. 0 ............. 2,079 ................ 0 ............12,391 ................ 0 ................. 0 ................. 0 ................. 344 ..09/01/2031 .

21036P-BF-4 .. CONSTELLATION BRANDS INC ........................ ....... ..12/14/2023 .
MILLENNIUM ADVISORS LLC 

.............................. ..................... ............236,619 ............. 265,000 ............ 264,473 ............ 226,065 ........... 38,534 ................48 ................. 0 ............38,582 ................ 0 ...........264,647 ................ 0 ......... (28,029) ......... (28,029) .............. 8,613 ..05/01/2030 .
91159H-JN-1 ... US BANCORP .......................................... ....... ..12/11/2023 . ROYAL BANK OF CANADA ... ..................... ............103,097 ............. 104,000 ............104,000 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 104,000 ................ 0 ............. (903) ............. (903) .................. 17 ..06/12/2034 .

22535M-AA-7 .. CREDIT ACCEPTANCE AUTO LOAN TR ................ ....... ..06/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............118,616 ............. 118,616 ............118,590 ............ 117,432 ............ 1,158 ................. 0 ................. 0 ............. 1,158 ................ 0 ...........118,590 ................ 0 ................27 ................27 ................. 411 ..07/16/2029 .
91324P-EJ-7 ... UNITEDHEALTH GROUP INC ........................... ....... ..01/05/2023 . Various ................... ..................... ............267,602 ............. 278,000 ............ 277,283 ............ 263,897 ...........13,420 ................. 1 ................. 0 ............ 13,422 ................ 0 ...........277,319 ................ 0 ...........(9,717) ...........(9,717) .............. 1,728 ..05/15/2032 .
22535W-AG-2 ... CREDIT AGRICOLE LONDON ........................... ....... ..07/19/2023 . BARCLAYS CAPITAL INC ... ..................... ............435,446 ............. 470,000 ............470,000 ............ 428,754 ...........41,246 ................. 0 ................. 0 ............41,246 ................ 0 .......... 470,000 ................ 0 ..........(34,554) ..........(34,554) ...............5,353 ..06/16/2026 .
91324P-ET-5 ... UNITEDHEALTH GROUP INC ........................... ....... ..02/27/2023 . Morgan Stanley ........... ..................... ............171,336 ............. 157,000 ............ 155,147 ............ 170,367 ..........(15,227) ................(6) ................. 0 ...........(15,233) ................ 0 ...........155,134 ................ 0 ...........16,202 ...........16,202 ...............3,245 ..02/15/2063 .

22536B-AA-0 .. CREDIT ACCEPTANCE AUTO LOAN TR ................ ....... ..10/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............900,574 ............. 900,574 ............ 900,419 ............ 881,981 ...........18,437 ................. 0 ................. 0 ............18,437 ................ 0 ...........900,419 ................ 0 ...............155 ...............155 .............. 4,818 ..10/15/2029 .
91790C-AA-4 .. VCAT 2021-NPL1 A1 - CMO/RMBS ................... ....... ..12/25/2023 . Various ................... ..................... .............80,063 .............. 81,069 ............. 81,194 ............. 77,870 ............ 3,258 ...............(44) ................. 0 ............. 3,214 ................ 0 ............81,084 ................ 0 ...........(1,021) ...........(1,021) .............. 1,152 ..12/26/2050 .
225401-AV-0 .. UBS GROUP AG ........................................ ....... ..03/16/2023 . GOLDMAN SACHS + CO LLC ..................... ............386,125 ............. 600,000 ............600,000 ............ 547,203 ...........52,797 ................. 0 ................. 0 ............52,797 ................ 0 .......... 600,000 ................ 0 ........ (213,875) ........ (213,875) ............. 23,272 ..08/11/2028 .
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91824A-AA-8 .. VCAT 21NPL5 A1 - CMO/RMBS ....................... ....... ..12/25/2023 . Paydown .................... ..................... .............77,888 .............. 77,887 ............. 77,887 ............. 72,335 ............ 5,553 ................. 0 ................. 0 ............. 5,553 ................ 0 ............77,887 ................ 0 ................. 0 ................. 0 ................. 759 ..08/25/2051 .

22550L-2K-6 .. CREDIT SUISSE NEW YORK ........................... ....... ..03/09/2023 .
CREDIT SUISSE 

SECURITIES (USA) LLC ... ..................... ............538,047 ............. 580,000 ............578,301 ............ 529,243 ...........49,169 ................48 ................. 0 ............49,217 ................ 0 ...........578,459 ................ 0 ......... (40,412) ......... (40,412) ............. 14,722 ..07/09/2027 .
91824W-AA-0 .. VCAT 21NPL6 A1 - CMO/RMBS ....................... ....... ..12/01/2023 . Paydown .................... ..................... ............103,863 ............. 103,863 ............103,863 ..............95,425 ............ 8,438 ................. 0 ................. 0 ............. 8,438 ................ 0 ...........103,863 ................ 0 ................. 0 ................. 0 .............. 1,006 ..09/25/2051 .

23341C-AC-7 ... DNB BANK ASA ........................................ ....... ..07/24/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC .... ..................... ............811,969 ............. 810,000 ............810,000 ............ 810,772 ............. (772) ................. 0 ................. 0 .............. (772) ................ 0 .......... 810,000 ................ 0 ............ 1,969 ............ 1,969 ............. 33,181 ..10/09/2026 .
91835E-AA-7 .. VOLT 2021-NPL6 A1 - CMO/RMBS ................... ....... ..12/25/2023 . Paydown .................... ..................... ............179,403 ............. 179,404 ............ 179,404 ............ 166,471 ........... 12,932 ................. 0 ................. 0 ............ 12,932 ................ 0 ...........179,403 ................ 0 ................. 0 ................. 0 ...............2,236 ..04/25/2051 .

23345R-AA-4 ... DT AUTO OWNER TRUST ............................... ....... ..11/03/2023 .
WELLS FARGO SECURITIES, 

LLC ......................... ..................... ............568,421 ............. 568,587 ............568,560 ............ 569,892 ...........(1,332) ................. 0 ................. 0 ............(1,332) ................ 0 ...........568,560 ................ 0 ............. (140) ............. (140) ............. 22,281 ..10/15/2026 .
91835M-AA-9 .. VOLT 2021-NPL1 A1 - RMBS ........................ ....... ..12/25/2023 . Paydown .................... ..................... ............. 82,393 ...............82,393 ............. 82,393 ............. 75,596 ............ 6,797 ................. 0 ................. 0 ............. 6,797 ................ 0 ............ 82,393 ................ 0 ................. 0 ................. 0 ................. 923 ..02/27/2051 .
23636A-AP-6 .. DANSKE BANK A/S .................................... ....... ..09/12/2023 . MATURITY .................. ..................... ............285,000 ............. 285,000 ............ 283,968 ............ 281,423 ............ 3,429 ...............148 ................. 0 ............. 3,577 ................ 0 ...........285,000 ................ 0 ................. 0 ................. 0 ............. 11,044 ..09/12/2023 .
91914J-AB-8 .. VALERO ENERGY PARTNERS LP ....................... ....... ..06/06/2023 . Merrill Lynch ............ ..................... ......... 1,121,932 ...........1,155,000 ......... 1,151,073 ..........1,122,032 ...........30,689 ...............170 ................. 0 ............30,859 ................ 0 ........ 1,152,890 ................ 0 ......... (30,958) ......... (30,958) ............. 37,971 ..03/15/2028 .

25160P-AJ-6 .. DEUTSCHE BANK NY .................................. ....... ..03/01/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............259,327 ............. 260,000 ............260,000 ............ 258,727 ............ 1,273 ................. 0 ................. 0 ............. 1,273 ................ 0 .......... 260,000 ................ 0 ............. (673) ............. (673) ............. 10,120 ..07/14/2026 .
92277G-AJ-6 .. VENTAS REALTY LP .................................. ....... ..05/04/2023 . Jane Street .............. ..................... ............. 19,714 .............. 21,000 ............. 20,805 ............. 19,397 ............ 1,439 ................14 ................. 0 ............. 1,453 ................ 0 ............20,850 ................ 0 ...........(1,136) ...........(1,136) ................. 385 ..10/15/2026 .

25160P-AM-9 .. DEUTSCHE BANK NY .................................. ....... ..06/08/2023 .
BNP PARIBAS SECURITIES 

BOND ....................... ..................... ............409,265 ............. 415,000 ............415,000 ............ 416,560 ...........(1,560) ................. 0 ................. 0 ............(1,560) ................ 0 ...........415,000 ................ 0 ...........(5,735) ...........(5,735) ............. 16,903 ..09/09/2027 .
92343V-FX-7 .. VERIZON COMMUNICATIONS INC ...................... ....... ..08/09/2023 . CITIBANK .................. ..................... ............. 31,226 .............. 40,000 ............. 40,096 ............. 31,179 ............ 8,901 ................(6) ................. 0 ............. 8,895 ................ 0 ............40,074 ................ 0 ...........(8,848) ...........(8,848) ................. 525 ..10/30/2030 .
25389J-AV-8 .. DIGITAL REALTY TRUST LP ......................... ....... ..02/07/2023 . BARCLAYS CAPITAL INC ... ..................... ............408,037 ............. 400,000 ............ 398,323 ............ 403,287 ...........(4,938) ................ 29 ................. 0 ............(4,909) ................ 0 ...........398,378 ................ 0 ............ 9,659 ............ 9,659 .............. 7,462 ..01/15/2028 .
92345Y-AF-3 ... VERISK ANALYTICS INC ............................. ....... ..09/28/2023 . Barclays Bank PLC ...... ..................... ............567,715 ............. 610,000 ............606,724 ............ 571,768 ...........36,053 ...............234 ................. 0 ............36,287 ................ 0 ...........608,055 ................ 0 ......... (40,340) ......... (40,340) ............. 26,351 ..03/15/2029 .
25746U-DB-2 ... DOMINION ENERGY INC ............................... ....... ..01/12/2023 . JEFFERIESLLC ............. ..................... ............121,200 ............. 125,000 ............ 125,031 ............ 120,499 ............ 4,510 ................. 0 ................. 0 ............. 4,510 ................ 0 ...........125,010 ................ 0 ...........(3,810) ...........(3,810) .............. 1,621 ..08/15/2024 .
92347B-AB-0 .. VCU 2023-1 A2 - ABS ............................... ....... ..12/15/2023 . Paydown .................... ..................... ............. 31,446 ...............31,446 ............. 31,443 ....................0 ................. 0 ................. 3 ................. 0 .................. 3 ................ 0 ............31,446 ................ 0 ................. 0 ................. 0 ................. 905 ..08/17/2026 .

25746U-DR-7 ... DOMINION ENERGY INC ............................... ....... ..01/18/2023 .
WELLS FARGO SECURITIES, 

LLC ......................... ..................... ............575,139 ............. 565,000 ............ 562,113 ............ 561,725 ...............414 ................. 7 ................. 0 ................421 ................ 0 ...........562,147 ................ 0 ...........12,992 ...........12,992 ...............4,597 ..11/15/2032 .
92538Q-AA-8 .. VERUS 2021-7 A1 - CMO/RMBS ..................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 31,694 ...............31,694 ............. 27,163 ....................0 ................. 0 ............ 4,531 ................. 0 ............. 4,531 ................ 0 ............31,694 ................ 0 ................. 0 ................. 0 ................. 243 ..10/25/2066 .

257812-AD-9 .. DONLEN FLEET LEASE FUNDING ..................... ....... ..12/10/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............166,038 ............. 166,038 ............166,017 ............ 160,448 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 166,017 ................ 0 ................20 ................20 ................. 625 ..12/11/2034 .
92539L-AA-8 .. VERUS 2021-3 A1 - CMO/RMBS ...................... ....... ..12/01/2023 . Paydown .................... ..................... .............. 3,572 ................3,572 ...............2,849 ....................0 ................. 0 ...............723 ................. 0 ................723 ................ 0 ............. 3,572 ................ 0 ................. 0 ................. 0 ....................5 ..06/25/2066 .
26253W-AA-6 .. DT AUTO OWNER TRUST ............................... ....... ..09/15/2023 . CALLED BONDS FULL ....... ..................... ............180,989 ............. 180,989 ............180,988 ............ 178,096 ............ 2,893 ................. 0 ................. 0 ............. 2,893 ................ 0 .......... 180,988 ................ 0 ................. 0 ................. 0 ................. 394 ..09/15/2025 .
92556H-AD-9 ... PARAMOUNT GLOBAL .................................. ....... ..05/11/2023 . BNP PARIBAS .............. ..................... ............. 44,277 .............. 53,000 ............. 60,572 ............. 43,379 ...........15,877 ............. (224) ................. 0 ............15,652 ................ 0 ............59,031 ................ 0 ......... (14,754) ......... (14,754) .............. 1,088 ..05/19/2032 .

278642-BA-0 .. EBAY INC ............................................. ....... ..01/17/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC .... ..................... ............288,080 ............. 275,000 ............ 274,623 ............ 282,821 ...........(8,190) ................. 3 ................. 0 ............(8,187) ................ 0 ...........274,633 ................ 0 ...........13,447 ...........13,447 .............. 2,406 ..11/22/2027 .
92564R-AF-2 ... VICI PROPERTIES LP ................................ ....... ..07/06/2023 . Various ................... ..................... ............297,605 ............. 300,000 ............ 302,875 ............ 297,193 ............ 4,659 ............. (721) ................. 0 ............. 3,937 ................ 0 ...........301,130 ................ 0 ...........(3,525) ...........(3,525) ............. 10,097 ..05/01/2024 .
278865-BP-4 .. ECOLAB INC .......................................... ....... ..01/25/2023 . JEFFERIESLLC ............. ..................... ............233,399 ............. 225,000 ............ 223,655 ............ 229,612 ...........(5,930) ................14 ................. 0 ............(5,916) ................ 0 ...........223,696 ................ 0 ............ 9,703 ............ 9,703 ...............2,143 ..01/15/2028 .
92564R-AG-0 .. VICI PROPERTIES LP ................................ ....... ..10/13/2023 . RBC DOMINION SEC. INC .. ..................... ............. 91,743 .............. 95,000 ............. 92,313 ............. 91,081 ............ 1,724 ...............677 ................. 0 ............. 2,400 ................ 0 ............ 93,482 ................ 0 ...........(1,738) ...........(1,738) .............. 3,686 ..06/15/2025 .

281020-AW-7 .. EDISON INTERNATIONAL ............................. ....... ..01/11/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............182,507 ............. 170,000 ............168,451 ............ 177,885 ...........(9,409) ................. 6 ................. 0 ............(9,403) ................ 0 ...........168,482 ................ 0 ...........14,025 ...........14,025 .............. 2,068 ..11/15/2029 .

92564R-AH-8 ... VICI PROPERTIES LP ................................ ....... ..11/21/2023 .
JP MORGAN (SEC) 

CLEARING CORP ............ ..................... .............80,467 .............. 85,000 ............. 80,675 ............. 80,063 ............ 1,183 ...............844 ................. 0 ............. 2,028 ................ 0 ............82,091 ................ 0 ...........(1,624) ...........(1,624) .............. 4,707 ..09/01/2026 .

286181-AD-4 .. ELEMENT FLEET MANAGEMENT ........................ ....... ..12/12/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............168,938 ............. 175,000 ............ 174,974 ............ 165,798 ................. 0 ................. 5 ................. 0 .................. 5 ................ 0 ...........174,992 ................ 0 ...........(6,054) ...........(6,054) .............. 8,155 ..06/15/2025 .

92840V-AG-7 .. VISTRA OPERATIONS COMPANY LLC .................. ....... ..08/31/2023 .
MORGAN STANLEY&CO. 

LLC/INTERNATIONAL PLC . ..................... ............138,008 ............. 150,000 ............ 145,340 ............ 136,925 ...........10,080 ...............448 ................. 0 ............10,528 ................ 0 ...........147,453 ................ 0 ...........(9,446) ...........(9,446) .............. 6,090 ..01/30/2027 .
29278G-AX-6 .. ENEL FINANCE INTL NV ............................. ....... ..03/31/2023 . GOLDMAN SACHS + CO LLC ..................... ............355,775 ............. 380,000 ............ 375,064 ............ 341,712 ...........33,561 ...............100 ................. 0 ............33,661 ................ 0 ...........375,374 ................ 0 ..........(19,599) ..........(19,599) ...............5,753 ..06/15/2032 .

928668-BE-1 .. VOLKSWAGEN GROUP OF AMERICA FINANCE LLC ..... ....... ..01/20/2023 .
CREDIT AGRICOLE 

SECURITIES (USA), INC. ..................... ............211,765 ............. 220,000 ............ 219,769 ............ 210,573 ............ 9,313 ................. 3 ................. 0 ............. 9,316 ................ 0 ...........219,889 ................ 0 ...........(8,124) ...........(8,124) ...............1,454 ..05/13/2025 .

29374F-AB-9 .. ENTERPRISE FLEET FINANCING LLC ................ ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 22,219 ...............22,219 ............. 22,216 ............. 21,730 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............22,216 ................ 0 ................. 3 ................. 3 ................. 919 ..07/20/2029 .
92873A-AA-6 .. VOLT 2021-NPL3 A1 - RMBS ........................ ....... ..12/25/2023 . Paydown .................... ..................... ............148,358 ............. 148,358 ............ 146,957 ............ 120,900 ............ 8,130 ............ 1,401 ................. 0 ............. 9,531 ................ 0 ...........148,358 ................ 0 ................. 0 ................. 0 .............. 1,915 ..02/27/2051 .

29449W-AF-4 ... EQUITABLE FINANCIAL LIFE ........................ ....... ..09/19/2023 .
WELLS FARGO SECURITIES, 

LLC ......................... ..................... ............143,468 ............. 170,000 ............ 169,544 ............ 141,948 ...........27,709 ................ 45 ................. 0 ............27,754 ................ 0 ...........169,703 ................ 0 ..........(26,234) ..........(26,234) .............. 3,165 ..03/08/2028 .
92873C-AA-2 .. VOLT 21NPL2 A1 - CMO/RMBS ....................... ....... ..12/25/2023 . Paydown .................... ..................... ............144,868 ............. 144,868 ............144,868 ............ 130,684 ...........14,184 ................. 0 ................. 0 ............14,184 ................ 0 ...........144,868 ................ 0 ................. 0 ................. 0 ...............1,595 ..03/27/2051 .
30166A-AC-8 .. EXETER AUTOMOBILE RECEIVABLES ................. ....... ..02/23/2023 . FRACTIONAL SHARES ....... ..................... ................... 0 .....................0 ....................0 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ..02/18/2025 .
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92873F-AA-5 .. VOLT 21NPL5 A1 - CMO/RMBS ....................... ....... ..12/25/2023 . Various ................... ..................... ............244,585 ............. 253,617 ............ 253,617 ............ 240,808 ...........12,809 ................. 0 ................. 0 ............12,809 ................ 0 ...........253,617 ................ 0 ...........(9,032) ...........(9,032) .............. 3,671 ..03/27/2051 .

30166Y-AC-6 .. EXETER AUTOMOBILE RECEIVABLES ................. ....... ..11/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............707,219 ............. 707,219 ............ 705,457 ............ 702,496 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........705,457 ................ 0 ............ 1,762 ............ 1,762 ............. 22,380 ..01/15/2026 .
92890N-AX-7 .. WFRBS 2012-C10 B - CMBS ......................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 19,132 ...............19,132 ............. 18,968 ............. 17,953 ............ 1,179 ................. 0 ................. 0 ............. 1,179 ................ 0 ............19,132 ................ 0 ................. 0 ................. 0 ................. 556 ..12/15/2045 .

30167F-AC-6 .. EXETER AUTOMOBILE RECEIVABLES ................. ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............249,069 ............. 249,069 ............ 248,467 ............ 248,134 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........248,467 ................ 0 ...............602 ...............602 ............. 13,025 ..04/15/2026 .

929160-AZ-2 .. VULCAN MATERIALS CO ............................... ....... ..05/03/2023 .
JP MORGAN (SEC) 

CLEARING CORP ............ ..................... ............. 73,410 .............. 80,000 ............. 79,778 ............. 70,779 ............ 9,051 ................. 7 ................. 0 ............. 9,058 ................ 0 ............79,837 ................ 0 ...........(6,427) ...........(6,427) .............. 1,190 ..06/01/2030 .

30168A-AC-6 .. EXETER AUTOMOBILE RECEIVABLES ................. ....... ..07/20/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............119,695 ............. 120,000 ............119,987 ............ 120,237 ............. (250) ................. 0 ................. 0 .............. (250) ................ 0 ...........119,987 ................ 0 ............. (292) ............. (292) ...............4,275 ..08/17/2026 .
92936T-AE-2 .. WFRBS 2012-C7 C - CMBS ........................... ....... ..02/17/2023 . Paydown .................... ..................... ............. 62,022 ...............62,022 ............. 45,431 ............. 44,035 ...........17,987 ................. 0 ................. 0 ............17,987 ................ 0 ............62,022 ................ 0 ................. 0 ................. 0 ................. 986 ..06/16/2045 .

30212P-AS-4 ... EXPEDIA GROUP INC ................................. ....... ..09/05/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............132,539 ............. 132,000 ............132,000 ............ 133,203 ...........(1,203) ................. 0 ................. 0 ............(1,203) ................ 0 ...........132,000 ................ 0 ...............539 ...............539 .............. 7,013 ..05/01/2025 .
92936T-AK-8 .. WFRBS 2012-C7 E - CMBS ........................... ....... ..02/01/2023 . Paydown .................... ..................... ................... 0 ............. 728,671 ............690,576 ..............92,399 ..........636,272 ................. 0 ................. 0 ...........636,272 ................ 0 .......... 728,671 ................ 0 ........ (728,671) ........ (728,671) ....................0 ..06/16/2045 .

30225V-AH-0 .. EXTRA SPACE STORAGE LP ........................... ....... ..01/24/2023 .
WELLS FARGO SECURITIES, 

LLC ......................... ..................... ............102,046 ............. 110,000 ............109,874 ............. 98,783 ...........11,103 ................. 1 ................. 0 ............11,104 ................ 0 .......... 109,887 ................ 0 ...........(7,841) ...........(7,841) .............. 1,366 ..04/01/2029 .
92939K-AK-4 ... WFRBS 2014-C24 C - CMBS ......................... ....... ..09/15/2023 . Bay Crest Partners LLC ..................... ............. 23,550 .............. 30,000 ............. 23,700 ............. 24,290 ............ 2,343 ............ 1,191 ................. 0 ............. 3,534 ................ 0 ............27,824 ................ 0 ...........(4,274) ...........(4,274) .............. 1,030 ..11/18/2047 .
302635-AK-3 .. FS KKR CAPITAL CORP ............................... ....... ..01/12/2023 . GOLDMAN SACHS + CO LLC ..................... .............87,184 ............. 105,000 ............104,666 ............. 84,808 ................. 0 ................31 ................. 0 ................. 31 ................ 0 ...........104,721 ................ 0 ......... (17,538) ......... (17,538) ...............3,053 ..10/12/2028 .
94353W-AA-3 ... WAAV 171 A - ABS .................................. ....... ..12/15/2023 . Paydown .................... ..................... ............. 64,420 ...............64,420 ............. 64,420 ............. 49,456 ...........14,965 ................. 0 ................. 0 ............14,965 ................ 0 ............64,420 ................ 0 ................. 0 ................. 0 .............. 1,655 ..11/15/2042 .
303901-BK-7 .. FAIRFAX FINL HLDGS LTD ........................... ....... ..01/18/2023 . GOLDMAN SACHS + CO LLC ..................... ............121,510 ............. 125,000 ............ 124,820 ............ 117,720 ............ 7,105 ................. 1 ................. 0 ............. 7,106 ................ 0 ...........124,826 ................ 0 ...........(3,316) ...........(3,316) .............. 3,016 ..08/16/2032 .
94945P-AA-3 ... WLKRG 2017-A A - RMBS ............................ ....... ..04/17/2023 . Paydown .................... ..................... .............87,307 .............. 87,307 ............. 87,298 ............. 86,759 ...............548 ................. 0 ................. 0 ................548 ................ 0 ............87,307 ................ 0 ................. 0 ................. 0 ................. 959 ..06/15/2033 .

314890-AD-6 .. FERGUSON FINANCE PLC ............................. ....... ..07/27/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............212,245 ............. 225,000 ............ 223,828 ............ 205,449 ...........18,445 ................56 ................. 0 ............18,501 ................ 0 ...........223,949 ................ 0 ......... (11,704) ......... (11,704) .............. 8,138 ..04/20/2032 .
94988Q-AQ-4 ... WFCM 2013-LC12 B - CMBS ......................... ....... ..12/01/2023 . Paydown .................... ..................... ............. 54,971 ...............54,971 ............. 55,228 ............. 52,734 ............ 2,246 ................(9) ................. 0 ............. 2,237 ................ 0 ............54,971 ................ 0 ................. 0 ................. 0 .............. 1,617 ..07/17/2046 .

31620M-BW-5 .. FIDELITY NATL INFO SERV ......................... ....... ..01/17/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............311,870 ............. 315,000 ............ 314,499 ............ 307,774 ............ 6,768 ................. 3 ................. 0 ............. 6,771 ................ 0 ...........314,544 ................ 0 ...........(2,674) ...........(2,674) ...............7,449 ..07/15/2027 .
95000U-3A-9 .. WELLS FARGO & CO .................................. ....... ..02/22/2023 . Barclays Bank ............ ..................... ............282,362 ............. 289,000 ............ 281,447 ............ 282,266 ............. (690) ...............211 ................. 0 .............. (479) ................ 0 .......... 281,787 ................ 0 ...............574 ...............574 .............. 8,067 ..07/25/2028 .
316773-DJ-6 .. FIFTH THIRD BANCORP ............................... ....... ..11/16/2023 . GOLDMAN SACHS + CO LLC ..................... ............641,167 ............. 640,000 ............640,000 ............ 659,503 ..........(19,503) ................. 0 ................. 0 ...........(19,503) ................ 0 .......... 640,000 ................ 0 ............1,167 ............1,167 ............. 34,702 ..10/27/2028 .

95000U-3F-8 .. WELLS FARGO & CO .................................. ....... ..08/09/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 33,830 .............. 34,000 ............. 34,000 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............34,000 ................ 0 ............. (170) ............. (170) .................. 84 ..07/25/2034 .
33844W-AA-8 .. FLAGSHIP CREDIT AUTO TRUST ...................... ....... ..11/15/2023 . CALLED BONDS FULL ....... ..................... ............113,451 ............. 113,451 ............ 113,450 ............ 111,795 ............ 1,655 ................. 0 ................. 0 ............. 1,655 ................ 0 ...........113,450 ................ 0 ................. 1 ................. 1 ................. 187 ..12/15/2026 .
95058X-AE-8 .. WEN 2018-1 A22 - RMBS ............................ ....... ..12/15/2023 . Various ................... ..................... ............103,099 ............. 114,652 ............ 122,552 ............ 103,032 ...........18,356 ...........(1,041) ................. 0 ............17,315 ................ 0 ...........120,347 ................ 0 ......... (17,248) ......... (17,248) ...............3,792 ..03/16/2048 .

33845X-AA-5 .. FLAGSHIP CREDIT AUTO TRUST ...................... ....... ..01/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 4,135 ................4,135 ...............4,135 ...............4,129 ................. 6 ................. 0 ................. 0 .................. 6 ................ 0 ............. 4,135 ................ 0 ................. 0 ................. 0 ....................2 ..04/15/2025 .
95058X-AK-4 .. WEN 211 A2 - RMBS ................................. ....... ..09/28/2023 . Various ................... ..................... ............264,131 ............. 320,125 ............ 320,125 ............ 257,589 ...........62,536 ................. 0 ................. 0 ............62,536 ................ 0 ...........320,125 ................ 0 ..........(55,994) ..........(55,994) .............. 5,662 ..06/15/2051 .

33938X-AA-3 .. FLEX LTD ............................................. ....... ..01/05/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............. 52,273 .............. 55,000 ............. 54,784 ............. 51,886 ............ 2,963 ................. 0 ................. 0 ............. 2,963 ................ 0 ............54,850 ................ 0 ...........(2,577) ...........(2,577) ................. 179 ..06/15/2029 .
958102-AQ-8 .. WESTERN DIGITAL CORP ............................. ....... ..04/06/2023 . Various ................... ..................... ............. 92,310 ............. 113,000 ............ 112,943 ............. 87,425 ........... 25,524 ................. 1 ................. 0 ............ 25,526 ................ 0 ...........112,950 ................ 0 ......... (20,641) ......... (20,641) ...............1,925 ..02/01/2029 .

34528G-AK-2 .. FORD CREDIT AUTO OWNER TRUST ................... ....... ..02/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 49,923 ...............49,923 ............. 49,914 ............. 49,464 ...............450 ................. 0 ................. 0 ................450 ................ 0 ............ 49,914 ................ 0 ................. 9 ................. 9 ................. 166 ..08/15/2024 .
958667-AC-1 .. WESTERN MIDSTREAM OPERATING LP ................ ....... ..08/31/2023 . JEFFERIES LLC ............ ..................... ............. 26,753 .............. 30,000 ............. 33,563 ............. 25,951 ............ 7,097 ............. (279) ................. 0 ............. 6,818 ................ 0 ............32,768 ................ 0 ...........(6,016) ...........(6,016) .............. 1,405 ..02/01/2030 .
34533G-AD-1 ... FORD CREDIT AUTO OWNER TRUST ................... ....... ..09/06/2023 . FRACTIONAL SHARES ....... ..................... ............139,423 ............. 139,423 ............ 139,404 ............ 137,904 ............ 1,499 ................. 0 ................. 0 ............. 1,499 ................ 0 ...........139,404 ................ 0 ................19 ................19 ................. 262 ..10/15/2024 .

96043F-AF-0 .. WLAKE 211 D - ABS ................................. ....... ..08/24/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............251,274 ............. 265,000 ............ 264,943 ............ 245,860 ..........(42,591) ...........61,713 ................. 0 ............19,122 ................ 0 ...........264,982 ................ 0 ......... (13,708) ......... (13,708) ...............2,291 ..04/15/2026 .
34964C-AF-3 ... FORTUNE BRANDS INNOVATIO ........................ ....... ..01/12/2023 . GOLDMAN SACHS + CO LLC ..................... ............166,794 ............. 185,000 ............184,819 ............160,877 ........... 23,954 ................. 1 ................. 0 ............ 23,955 ................ 0 ...........184,831 ................ 0 ......... (18,037) ......... (18,037) ...............2,302 ..03/25/2032 .
962166-BY-9 .. WEYERHAEUSER CO .................................... ....... ..08/09/2023 . Various ................... ..................... ............. 29,979 .............. 32,000 ............. 31,510 ............. 29,137 ............ 2,489 ................18 ................. 0 ............. 2,507 ................ 0 ............31,643 ................ 0 ...........(1,664) ...........(1,664) ................. 784 ..04/15/2030 .
361886-CH-5 .. GENERAL MOTORS ..................................... ....... ..08/15/2023 . CALLED BONDS FULL ....... ..................... ............115,000 ............. 115,000 ............ 114,973 ............ 111,663 ............ 3,310 ................. 0 ................. 0 ............. 3,310 ................ 0 ...........114,973 ................ 0 ................27 ................27 ................. 521 ..08/15/2025 .
97064Y-AA-2 .. WESTF 2023-A A - ABS ............................. ....... ..12/15/2023 . Paydown .................... ..................... .............. 3,674 ................3,674 ...............3,627 ....................0 ................. 0 ................47 ................. 0 ................. 47 ................ 0 ............. 3,674 ................ 0 ................. 0 ................. 0 .................. 37 ..10/15/2048 .

36263D-AA-5 .. GLS AUTO RECEIVABLES TRUST ..................... ....... ..09/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............286,209 ............. 286,209 ............ 286,203 ............ 282,313 ............ 3,890 ................. 0 ................. 0 ............. 3,890 ................ 0 ...........286,203 ................ 0 ................. 6 ................. 6 ................. 957 ..07/15/2025 .
98138H-AG-6 .. WORKDAY INC ......................................... ....... ..07/13/2023 . CITIBANK .................. ..................... ............. 57,260 .............. 60,000 ............. 59,965 ............. 56,074 ............ 3,895 ................. 4 ................. 0 ............. 3,899 ................ 0 ............ 59,973 ................ 0 ...........(2,713) ...........(2,713) .............. 1,668 ..04/01/2027 .

36263L-AA-7 .. GLS AUTO RECEIVABLES TRUST ..................... ....... ..03/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 95,304 ...............95,304 ............. 95,299 ............. 94,810 ...............488 ................. 0 ................. 0 ................488 ................ 0 ............ 95,299 ................ 0 ................. 6 ................. 6 .................. 75 ..01/15/2025 .
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98310W-AQ-1 .. TRAVEL + LEISURE CO .............................. ....... ..05/04/2023 . Various ................... ..................... ............. 25,775 .............. 30,000 ............. 31,325 ............. 24,777 ............ 6,302 ...............(44) ................. 0 ............. 6,257 ................ 0 ............31,034 ................ 0 ...........(5,259) ...........(5,259) ................. 920 ..03/01/2030 .

36267V-AA-1 .. GE HEALTHCARE TECH INC ........................... ....... ..06/07/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............404,593 ............. 405,000 ............ 404,445 ............ 406,658 ...........(2,183) ...............118 ................. 0 ............(2,065) ................ 0 ...........404,593 ................ 0 ................. 0 ................. 0 ............. 12,300 ..11/15/2024 .
98310W-AS-7 .. TRAVEL + LEISURE CO .............................. ....... ..01/18/2023 . JEFFERIES LLC ............ ..................... ............. 19,856 .............. 20,000 ............. 20,000 ............. 19,565 ...............435 ................. 0 ................. 0 ................435 ................ 0 ............20,000 ................ 0 ............. (144) ............. (144) ................. 618 ..07/31/2026 .
38141G-YM-0 .. GOLDMAN SACHS GROUP INC .......................... ....... ..03/31/2023 . GOLDMAN SACHS + CO LLC ..................... ............402,534 ............. 450,000 ............ 448,348 ............ 393,997 ...........54,638 ................66 ................. 0 ............54,704 ................ 0 ...........448,701 ................ 0 ......... (46,167) ......... (46,167) .............. 3,864 ..10/21/2027 .
984245-AQ-3 ... YPF SA ............................................... C...... ..01/09/2023 . Various ................... ..................... ............149,603 ............. 210,000 ............210,000 ............ 148,768 ...........61,232 ................. 0 ................. 0 ............61,232 ................ 0 .......... 210,000 ................ 0 ......... (60,397) ......... (60,397) .............. 6,806 ..07/21/2027 .

38173M-AB-8 .. GOLUB CAPITAL BDC ................................. ....... ..07/27/2023 .
SMBC NIKKO SECURITIES 

AMERICA, INC. ............ ..................... .............78,863 .............. 90,000 ............. 89,317 ............. 76,505 ................. 0 ...............124 ................. 0 ................124 ................ 0 ............ 89,559 ................ 0 ......... (10,696) ......... (10,696) ...............2,965 ..08/24/2026 .
U15149-AC-8 .. CVSPAS 10B CTF - CMBS ............................ ....... ..12/10/2023 . Paydown .................... ..................... .............. 7,376 ................7,376 ...............8,445 ...............7,233 ...............853 ............. (710) ................. 0 ................144 ................ 0 ............. 7,376 ................ 0 ................. 0 ................. 0 ................. 898 ..01/10/2033 .
39154T-BC-1 .. GREAT AMERICA LEASING RECEIVAB ................ ....... ..02/15/2023 . CALLED BONDS FULL ....... ..................... .............18,769 .............. 18,769 ............. 18,764 ............. 18,721 ................ 43 ................. 0 ................. 0 ................. 43 ................ 0 ............18,764 ................ 0 ................. 4 ................. 4 .................. 41 ..08/15/2023 .

404280-DA-4 .. HSBC HOLDINGS PLC ................................. ....... ..08/28/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC .... ..................... ............409,351 ............. 430,000 ............430,000 ............ 404,433 ...........25,567 ................. 0 ................. 0 ............25,567 ................ 0 ...........430,000 ................ 0 ......... (20,649) ......... (20,649) ............. 12,537 ..03/10/2026 .

404280-DG-1 .. HSBC HOLDINGS PLC ................................. ....... ..01/12/2023 .
CREDIT SUISSE 

SECURITIES (USA) LLC ... ..................... ............374,653 ............. 380,000 ............380,000 ............ 367,155 ...........12,845 ................. 0 ................. 0 ............12,845 ................ 0 .......... 380,000 ................ 0 ...........(5,347) ...........(5,347) .............. 8,579 ..08/11/2028 .
404280-DS-5 ... HSBC HOLDINGS PLC ................................. ....... ..03/14/2023 . HSBC SECURITIES INC. ... ..................... ............624,056 ............. 560,000 ............560,000 ............ 594,360 ..........(34,360) ................. 0 ................. 0 ...........(34,360) ................ 0 .......... 560,000 ................ 0 ...........64,056 ...........64,056 ............. 12,198 ..11/03/2033 .

41283L-AY-1 .. HARLEY DAVIDSON FINL SER ........................ ....... ..08/09/2023 .
WELLS FARGO SECURITIES, 

LLC ......................... ..................... ............161,305 ............. 170,000 ............169,767 ............ 158,568 ................. 0 ................31 ................. 0 ................. 31 ................ 0 ...........169,909 ................ 0 ...........(8,604) ...........(8,604) .............. 4,186 ..06/08/2025 .
41284U-AD-6 .. HARLEY DAVIDSON MOTORCYCLE TRU ................. ....... ..03/15/2023 . CALLED BONDS FULL ....... ..................... ............. 11,327 .............. 11,327 ............. 11,325 ............. 11,302 ................ 23 ................. 0 ................. 0 ................. 23 ................ 0 ............11,325 ................ 0 ................. 2 ................. 2 .................. 33 ..10/15/2024 .

427096-AJ-1 .. HERCULES CAPITAL INC ............................. ....... ..05/31/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............76,883 .............. 90,000 ............. 89,354 ............. 77,266 ................. 0 ...............104 ................. 0 ................104 ................ 0 ............89,512 ................ 0 ......... (12,629) ......... (12,629) .............. 3,571 ..01/20/2027 .

43283G-AA-0 .. HILTON GRAND VACATIONS TRUST ................... ....... ..12/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 31,588 .............. 31,588 ............. 31,582 ............. 30,332 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............31,582 ................ 0 ................. 6 ................. 6 .............. 1,226 ..01/25/2037 .
43813D-AC-2 ... HONDA AUTO RECEIVABLES OWNER T ................ ....... ..09/15/2023 . CALLED BONDS FULL ....... ..................... ............. 89,703 .............. 89,703 ............. 89,696 ............. 88,384 ............ 1,311 ................. 0 ................. 0 ............. 1,311 ................ 0 ............89,696 ................ 0 ................. 7 ................. 7 ................. 287 ..07/15/2024 .

438516-CK-0 .. HONEYWELL INTERNATIONAL ......................... ....... ..01/04/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............201,026 ............. 195,000 ............ 193,085 ............ 198,313 ...........(5,204) ................. 2 ................. 0 ............(5,202) ................ 0 ...........193,110 ................ 0 ............ 7,915 ............ 7,915 .............. 1,733 ..02/15/2033 .

44409M-AD-8 .. HUDSON PACIFIC PROPERTIE ........................ ....... ..09/13/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... ............182,545 ............. 220,000 ............ 219,151 ............ 205,707 ................. 0 ...............104 ................. 0 ................104 ................ 0 ...........219,263 ................ 0 ......... (36,718) ......... (36,718) ............. 13,136 ..02/15/2028 .
44644M-AJ-0 .. HUNTINGTON NATIONAL BANK ........................ ....... ..01/05/2023 . GOLDMAN SACHS + CO LLC ..................... ............252,910 ............. 250,000 ............ 249,413 ............ 251,386 ................. 0 ................ 39 ................. 0 ................. 39 ................ 0 ...........249,422 ................ 0 ............ 3,488 ............ 3,488 .............. 7,076 ..01/10/2030 .
44891A-BE-6 .. HYUNDAI CAPITAL AMERICA ......................... ....... ..02/10/2023 . MATURITY .................. ..................... ............265,000 ............. 265,000 ............264,886 ............ 264,403 ...............593 ................. 4 ................. 0 ................597 ................ 0 ...........265,000 ................ 0 ................. 0 ................. 0 .............. 3,147 ..02/10/2023 .

44891A-CA-3 .. HYUNDAI CAPITAL AMERICA ......................... ....... ..12/22/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............. 52,330 .............. 60,000 ............. 59,934 ............. 49,206 ................. 0 ................. 9 ................. 0 .................. 9 ................ 0 ............ 59,954 ................ 0 ...........(7,625) ...........(7,625) .............. 1,617 ..09/15/2028 .
44891L-AC-7 .. HYUNDAI AUTO RECEIVABLES TRUST ................ ....... ..10/16/2023 . CALLED BONDS FULL ....... ..................... ............. 42,640 ...............42,640 ............. 42,630 ............. 42,050 ...............580 ................. 0 ................. 0 ................580 ................ 0 ............42,630 ................ 0 ................10 ................10 ................. 258 ..11/15/2024 .

452327-AP-4 ... ILLUMINA INC ........................................ ....... ..01/24/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............216,451 ............. 210,000 ............ 209,712 ............ 212,169 ........... (2,454) ................. 3 ................. 0 ............(2,451) ................ 0 ...........209,718 ................ 0 ............ 6,733 ............ 6,733 ...............1,342 ..12/13/2027 .

456837-BB-8 .. ING GROEP NV ........................................ ....... ..06/15/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............263,777 ............. 280,000 ............280,000 ............ 261,533 ...........18,467 ................. 0 ................. 0 ............18,467 ................ 0 .......... 280,000 ................ 0 ......... (16,223) ......... (16,223) .............. 8,186 ..03/28/2028 .

46590X-AH-9 .. JBS USA/FOOD/FINANCE ............................. ....... ..01/31/2023 .
BNP PARIBAS SECURITIES 

BOND ....................... ..................... ............349,313 ............. 355,000 ............ 348,679 ............ 338,592 ...........10,221 ................36 ................. 0 ............10,257 ................ 0 ...........348,849 ................ 0 ...............464 ...............464 ............. 12,423 ..04/01/2033 .

46642E-AX-4 .. JPMBB COMMERCIAL MORTGAGE SECU ................ ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 98,728 .............. 98,728 ............. 98,369 ............. 95,921 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............98,369 ................ 0 ...............359 ...............359 .............. 3,367 ..08/15/2047 .

46647P-DM-5 .. JPMORGAN CHASE + CO ............................... ....... ..01/04/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............820,426 ............. 820,000 ............820,000 ............ 819,085 ...............915 ................. 0 ................. 0 ................915 ................ 0 .......... 820,000 ................ 0 ...............426 ...............426 ...............2,653 ..12/15/2025 .

48255G-AA-3 .. KKR GROUP FINAN CO XII ........................... ....... ..01/05/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............188,982 ............. 200,000 ............ 199,294 ............ 187,353 ...........11,976 ................. 1 ................. 0 ............11,977 ................ 0 ...........199,330 ................ 0 ......... (10,348) ......... (10,348) .............. 1,401 ..05/17/2032 .
489170-AE-0 .. KENNAMETAL INC ..................................... ....... ..06/21/2023 . MESIROW FINANCIAL INC . ..................... ............115,020 ............. 120,000 ............ 119,125 ............ 112,770 ............ 6,704 ................ 39 ................. 0 ............. 6,743 ................ 0 ...........119,513 ................ 0 ...........(4,492) ...........(4,492) .............. 2,783 ..06/15/2028 .
49327M-3F-9 ... KEY BANK NA ......................................... ....... ..01/04/2023 . GOLDMAN SACHS + CO LLC ..................... ............736,107 ............. 710,000 ............708,814 ............ 730,499 ..........(21,658) ................. 3 ................. 0 ...........(21,655) ................ 0 ...........708,844 ................ 0 ...........27,263 ...........27,263 .............. 5,884 ..11/15/2027 .

49374J-AC-7 ... KIA CORP ............................................. ....... ..09/27/2023 .
WELLS FARGO SECURITIES, 

LLC ......................... ..................... ............414,124 ............. 435,000 ............ 433,860 ............ 403,844 ........... 30,343 ...............281 ................. 0 ............30,624 ................ 0 ...........434,467 ................ 0 ..........(20,343) ..........(20,343) ............. 11,623 ..02/14/2025 .

50048W-AA-6 .. KOMATSU FINANCE AMERICA ......................... ....... ..01/13/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............250,406 ............. 240,000 ............240,000 ............ 244,577 ...........(4,577) ................. 0 ................. 0 ............(4,577) ................ 0 ...........240,000 ................ 0 ...........10,406 ...........10,406 ...............3,739 ..10/06/2027 .

501044-DP-3 ... KROGER CO ............................................ ....... ..12/20/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............382,122 ............. 450,000 ............ 449,037 ............ 366,241 ...........83,033 ................90 ................. 0 ............83,123 ................ 0 ...........449,364 ................ 0 ......... (67,242) ......... (67,242) ............. 11,303 ..05/01/2030 .
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50116Y-AC-5 .. KUBOTA CREDIT OWNER TRUST ....................... ....... ..11/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............182,266 ............. 182,266 ............ 182,234 ............178,060 ............ 4,175 ................. 0 ................. 0 ............. 4,175 ................ 0 ...........182,234 ................ 0 ................31 ................31 ................. 547 ..10/15/2024 .

53227J-AD-6 ... LIFE STORAGE LP .................................... ....... ..03/07/2023 .
WELLS FARGO SECURITIES, 

LLC ......................... ..................... ............106,912 ............. 135,000 ............ 133,762 ............ 104,215 ...........29,684 ................21 ................. 0 ............29,705 ................ 0 ...........133,919 ................ 0 ......... (27,007) ......... (27,007) .............. 1,296 ..10/15/2031 .

534187-BQ-1 .. LINCOLN NATIONAL CORP ............................ ....... ..11/07/2023 .
WELLS FARGO SECURITIES, 

LLC ......................... ..................... ............140,122 ............. 175,000 ............174,676 ............ 142,105 ........... 32,594 ................17 ................. 0 ............32,611 ................ 0 .......... 174,717 ................ 0 ..........(34,595) ..........(34,595) ...............5,652 ..03/01/2032 .
55608J-BG-2 .. MACQUARIE GROUP LTD ............................... ....... ..01/11/2023 . GOLDMAN SACHS + CO LLC ..................... ............189,473 ............. 195,000 ............195,000 ............ 184,340 ...........10,660 ................. 0 ................. 0 ............10,660 ................ 0 ...........195,000 ................ 0 ...........(5,527) ...........(5,527) .............. 1,904 ..11/09/2033 .

56035L-AE-4 .. MAIN STREET CAPITAL CORP ........................ ....... ..11/28/2023 .
JANE STREET EXECUTION 

SERVICES, LLC ............ ..................... ............168,923 ............. 190,000 ............ 193,308 ............ 164,059 ................. 0 ............. (538) ................. 0 .............. (538) ................ 0 ...........192,064 ................ 0 ......... (23,141) ......... (23,141) .............. 6,585 ..07/14/2026 .
571903-BA-0 .. MARRIOTT INTERNATIONAL ........................... ....... ..12/01/2023 . MATURITY .................. ..................... ............240,000 ............. 240,000 ............ 239,606 ............ 237,424 ............ 2,499 ................78 ................. 0 ............. 2,577 ................ 0 ...........240,000 ................ 0 ................. 0 ................. 0 .............. 9,960 ..12/01/2023 .
573874-AL-8 .. MARVELL TECHNOLOGY INC ........................... ....... ..06/22/2023 . MATURITY .................. ..................... ............245,000 ............. 245,000 ............ 255,812 ............ 243,577 ............ 4,820 ...........(3,396) ................. 0 ............. 1,424 ................ 0 ...........245,000 ................ 0 ................. 0 ................. 0 ...............5,145 ..06/22/2023 .

57629W-DL-1 .. MASSMUTUAL GLOBAL FUNDIN ........................ ....... ..01/03/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............513,223 ............. 510,000 ............509,776 ............ 513,279 ...........(3,501) ................. 0 ................. 0 ............(3,501) ................ 0 ...........509,779 ................ 0 ............ 3,444 ............ 3,444 .............. 2,003 ..12/07/2027 .

58769V-AC-4 .. MERCEDES BENZ AUTO RECEIVABLES ................ ....... ..09/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 61,373 .............. 61,373 ............. 61,368 ............. 60,388 ...............981 ................. 0 ................. 0 ................981 ................ 0 ............61,368 ................ 0 ................. 5 ................. 5 ................. 158 ..02/18/2025 .
595017-AZ-7 .. MICROCHIP TECHNOLOGY INC ........................ ....... ..09/01/2023 . MATURITY .................. ..................... ............290,000 ............. 290,000 ............290,000 ............ 284,583 ............ 5,417 ................. 0 ................. 0 ............. 5,417 ................ 0 ...........290,000 ................ 0 ................. 0 ................. 0 .............. 7,743 ..09/01/2023 .
595112-BV-4 .. MICRON TECHNOLOGY INC ............................ ....... ..10/25/2023 . JEFFERIESLLC ............. ..................... ............482,270 ............. 475,000 ............ 476,934 ............ 484,148 ................. 0 ............. (782) ................. 0 .............. (782) ................ 0 ...........476,750 ................ 0 ............ 5,520 ............ 5,520 ............. 26,144 ..11/01/2029 .
606822-CN-2 .. MITSUBISHI UFJ FIN GRP ........................... ....... ..01/05/2023 . GOLDMAN SACHS + CO LLC ..................... ............198,638 ............. 200,000 ............200,000 ............ 198,295 ............ 1,705 ................. 0 ................. 0 ............. 1,705 ................ 0 .......... 200,000 ................ 0 ...........(1,362) ...........(1,362) ...............3,450 ..09/13/2028 .
61762T-AD-8 .. MORGAN STANLEY BAML TRUST ....................... ....... ..07/17/2023 . CALLED BONDS FULL ....... ..................... ............312,428 ............. 312,428 ............ 318,945 ............ 309,903 ............ 9,043 ................. 0 ................. 0 ............. 9,043 ................ 0 ...........318,945 ................ 0 ...........(6,517) ...........(6,517) ...............4,347 ..08/15/2046 .

61774A-AD-5 .. MORGAN STANLEY DIRECT ............................ ....... ..07/19/2023 .
JANE STREET EXECUTION 

SERVICES, LLC ............ ..................... ............. 42,447 .............. 45,000 ............. 44,896 ............. 41,613 ................. 0 ................19 ................. 0 ................. 19 ................ 0 ............44,917 ................ 0 ...........(2,470) ...........(2,470) .............. 2,697 ..02/11/2027 .
63743H-FC-1 .. NATIONAL RURAL UTIL COOP ........................ ....... ..06/29/2023 . JEFFERIESLLC ............. ..................... ............254,885 ............. 270,000 ............ 269,992 ............ 253,360 ...........16,635 ................. 1 ................. 0 ............16,636 ................ 0 ...........269,996 ................ 0 ......... (15,110) ......... (15,110) ...............4,584 ..02/07/2025 .

637639-AH-8 .. NATIONAL SECS CLEARING ........................... ....... ..01/03/2023 .
KEYBANC CAPITAL MARKETS 

INC ......................... ..................... ............559,373 ............. 555,000 ............ 554,828 ............ 559,101 ...........(4,270) ................. 0 ................. 0 ............(4,270) ................ 0 ...........554,832 ................ 0 ............ 4,542 ............ 4,542 .............. 3,460 ..11/21/2027 .
63861V-AH-0 .. NATIONWIDE BLDG SOCIETY ......................... ....... ..05/19/2023 . BARCLAYS CAPITAL INC ... ..................... ............319,332 ............. 325,000 ............ 324,701 ............ 317,202 ............ 7,522 ................21 ................. 0 ............. 7,543 ................ 0 ...........324,745 ................ 0 ...........(5,413) ...........(5,413) ............. 12,960 ..07/27/2027 .

63935B-AA-1 .. NAVIENT STUDENT LOAN TRUST ...................... ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 26,968 .............. 26,968 ............. 26,966 ............. 24,220 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............26,966 ................ 0 ................. 2 ................. 2 ................. 303 ..01/15/2069 .

63941U-AA-1 .. NAVIENT STUDENT LOAN TRUST ...................... ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 8,206 ................8,206 ................(536) ...............7,284 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 8,204 ................ 0 ................. 2 ................. 2 .................. 87 ..09/16/2069 .
65339K-BL-3 .. NEXTERA ENERGY CAPITAL ........................... ....... ..02/10/2023 . JEFFERIESLLC ............. ..................... ............463,648 ............. 470,000 ............. 21,267 ............ 464,345 ............ 6,620 ...............(68) ................. 0 ............. 6,552 ................ 0 ...........470,897 ................ 0 ...........(7,249) ...........(7,249) ...............9,055 ..09/01/2024 .
65479M-AC-0 .. NISSAN AUTO RECEIVABLES OWNER .................. ....... ..11/15/2023 . CALLED BONDS FULL ....... ..................... ............128,970 ............. 128,970 ............ 128,958 ............ 127,218 ............ 1,741 ................. 0 ................. 0 ............. 1,741 ................ 0 ...........128,958 ................ 0 ................12 ................12 ................. 833 ..12/16/2024 .
670346-AX-3 .. NUCOR CORP .......................................... ....... ..01/18/2023 . GOLDMAN SACHS + CO LLC ..................... ............196,769 ............. 200,000 ............ 199,872 ............ 195,825 ............ 4,072 ................. 2 ................. 0 ............. 4,074 ................ 0 ...........199,899 ................ 0 ...........(3,130) ...........(3,130) ...............1,249 ..05/23/2025 .
67623C-AE-9 .. OFFICE PPTY INCOME TRST ......................... ....... ..04/28/2023 . SUMRIDGE PARTNERS LLC .. ..................... .............57,760 .............. 90,000 ............. 89,895 ............. 65,985 ........... 23,936 ................. 6 ................. 0 ............ 23,942 ................ 0 ............89,926 ................ 0 ......... (32,166) ......... (32,166) .............. 1,623 ..02/01/2027 .

67623C-AF-6 .. OFFICE PPTY INCOME TRST ......................... ....... ..05/12/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 96,090 ............. 210,000 ............ 209,591 ............ 140,703 ...........68,932 ................13 ................. 0 ............68,945 ................ 0 ...........209,648 ................ 0 ........ (113,557) ........ (113,557) .............. 4,210 ..10/15/2031 .

68233J-BU-7 .. ONCOR ELECTRIC DELIVERY ......................... ....... ..07/07/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............344,708 ............. 395,000 ............ 412,587 ............ 345,027 ...........66,260 ...........(1,017) ................. 0 ............ 65,243 ................ 0 ...........410,270 ................ 0 ......... (65,562) ......... (65,562) .............. 6,796 ..05/15/2030 .

683715-AF-3 .. OPEN TEXT CORP ..................................... ....... ..02/16/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............184,100 ............. 180,000 ............180,000 ............180,000 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 180,000 ................ 0 ............ 4,100 ............ 4,100 .............. 2,664 ..12/01/2027 .
691205-AC-2 .. BLUE OWL TECHNOLOGY FINA ........................ ....... ..10/27/2023 . GOLDMAN SACHS + CO LLC ..................... ............179,674 ............. 195,000 ............ 207,993 ............ 176,730 ................. 0 ...........(2,766) ................. 0 ............(2,766) ................ 0 ...........202,440 ................ 0 ......... (22,766) ......... (22,766) .............. 9,621 ..12/15/2025 .

69120V-AL-5 .. BLUE OWL CREDIT INCOME ........................... ....... ..08/28/2023 .
US BANCORP INVESTMENTS 

INC ......................... ..................... ............213,908 ............. 220,000 ............ 219,940 ............ 213,418 ............ 6,530 ................. 6 ................. 0 ............. 6,536 ................ 0 ...........219,954 ................ 0 ...........(6,047) ...........(6,047) .............. 6,773 ..03/21/2025 .

69120V-AN-1 .. BLUE OWL CREDIT INCOME ........................... ....... ..08/23/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............. 79,916 .............. 80,000 ............. 79,788 ............. 79,856 ...............(58) ................ 23 ................. 0 ................(35) ................ 0 ............79,821 ................ 0 ................ 95 ................ 95 .............. 5,713 ..09/16/2027 .

693475-BJ-3 ... PNC FINANCIAL SERVICES ........................... ....... ..03/03/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ................... ..................... ............191,460 ............. 185,000 ............185,000 ............ 193,252 ...........(8,252) ................. 0 ................. 0 ............(8,252) ................ 0 .......... 185,000 ................ 0 ............ 6,460 ............ 6,460 .............. 4,002 ..10/28/2033 .

693475-BK-0 .. PNC FINANCIAL SERVICES ........................... ....... ..02/27/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............390,958 ............. 385,000 ............385,000 ............ 388,666 ...........(3,666) ................. 0 ................. 0 ............(3,666) ................ 0 ...........385,000 ................ 0 ............ 5,958 ............ 5,958 .............. 3,718 ..12/02/2028 .
709599-BC-7 .. PENSKE TRUCK LEASING/PTL ........................ ....... ..08/01/2023 . MATURITY .................. ..................... ............345,000 ............. 345,000 ............ 344,969 ............ 343,060 ............ 1,936 ................. 4 ................. 0 ............. 1,940 ................ 0 ...........345,000 ................ 0 ................. 0 ................. 0 ............. 14,231 ..08/01/2023 .

709599-BE-3 .. PENSKE TRUCK LEASING/PTL ........................ ....... ..05/23/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC .... ..................... ............. 72,614 .............. 75,000 ............. 74,799 ............. 72,256 ............ 2,648 ................12 ................. 0 ............. 2,660 ................ 0 ............74,916 ................ 0 ...........(2,302) ...........(2,302) ...............2,744 ..01/29/2026 .

71427Q-AA-6 .. PERNOD RIC INTL FIN LLC ......................... ....... ..09/05/2023 .
CALYON SECURITIES (USA) 

INC. ....................... ..................... ............391,316 ............. 465,000 ............ 463,112 ............ 384,507 ...........79,153 ...............169 ................. 0 ............ 79,322 ................ 0 ...........463,829 ................ 0 ......... (72,513) ......... (72,513) ...............5,425 ..04/01/2028 .

718172-CW-7 .. PHILIP MORRIS INTL INC ........................... ....... ..01/12/2023 .
SMBC NIKKO SECURITIES 

AMERICA, INC. ............ ..................... ............229,021 ............. 220,000 ............219,811 ............ 223,844 ...........(4,030) ................. 1 ................. 0 ............(4,029) ................ 0 ...........219,814 ................ 0 ............ 9,207 ............ 9,207 .............. 1,977 ..11/17/2029 .
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723787-AU-1 .. PIONEER NATURAL RESOURCE ........................ ....... ..05/15/2023 . MATURITY .................. ..................... ............275,000 ............. 275,000 ............ 274,984 ............ 270,468 ............ 4,529 ................. 3 ................. 0 ............. 4,532 ................ 0 ...........275,000 ................ 0 ................. 0 ................. 0 ................. 756 ..05/15/2023 .

74113X-AC-0 .. PRESTIGE AUTO RECEIVABLES TRUS ................ ....... ..10/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............325,000 ............. 325,000 ............ 324,966 ............ 319,163 ............ 5,803 ................. 0 ................. 0 ............. 5,803 ................ 0 ...........324,966 ................ 0 ................ 34 ................ 34 .............. 1,476 ..07/15/2025 .
744573-AN-6 .. PUBLIC SERVICE ENTERPRIS ........................ ....... ..09/18/2023 . GOLDMAN SACHS + CO LLC ..................... ............127,011 ............. 130,000 ............ 129,939 ............ 125,594 ............ 4,387 ................. 9 ................. 0 ............. 4,396 ................ 0 ...........129,990 ................ 0 ...........(2,979) ...........(2,979) ...............2,855 ..06/15/2024 .

744573-AV-8 .. PUBLIC SERVICE ENTERPRIS ........................ ....... ..01/17/2023 .
SMBC NIKKO SECURITIES 

AMERICA, INC. ............ ..................... ............210,165 ............. 200,000 ............ 199,790 ............ 206,127 ...........(6,331) ................. 1 ................. 0 ............(6,330) ................ 0 ...........199,797 ................ 0 ...........10,368 ...........10,368 .............. 2,197 ..11/15/2027 .

745310-AN-2 .. PUGET ENERGY INC .................................. ....... ..06/02/2023 .
WELLS FARGO SECURITIES, 

LLC ......................... ..................... ............127,770 ............. 140,000 ............140,000 ............ 124,661 ........... 15,339 ................. 0 ................. 0 ............ 15,339 ................ 0 .......... 140,000 ................ 0 ......... (12,230) ......... (12,230) .............. 4,109 ..03/15/2032 .

747525-BS-1 .. QUALCOMM INC ........................................ ....... ..01/11/2023 .
BNP PARIBAS SECURITIES 

BOND ....................... ..................... ............587,224 ............. 555,000 ............ 554,678 ............ 578,176 ..........(23,495) ................. 1 ................. 0 ...........(23,494) ................ 0 ...........554,682 ................ 0 ...........32,542 ...........32,542 ...............5,123 ..05/20/2033 .

74977R-DL-5 .. COOPERATIEVE RABOBANK UA ........................ ....... ..01/20/2023 .
CALYON SECURITIES (USA) 

INC. ....................... ..................... ............336,479 ............. 380,000 ............380,000 ............ 330,843 ...........49,157 ................. 0 ................. 0 ............49,157 ................ 0 .......... 380,000 ................ 0 ..........(43,521) ..........(43,521) ................. 815 ..12/15/2027 .

76209P-AB-9 .. RGA GLOBAL FUNDING ................................ ....... ..05/12/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ................... ..................... ............. 70,442 .............. 80,000 ............. 79,919 ............. 67,900 ................. 0 ................. 9 ................. 0 .................. 9 ................ 0 ............ 79,933 ................ 0 ...........(9,491) ...........(9,491) .............. 2,614 ..01/18/2029 .

78016F-ZU-1 .. ROYAL BANK OF CANADA ............................. ....... ..06/21/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............546,482 ............. 530,000 ............ 528,951 ............ 551,840 ..........(22,856) ................ 55 ................. 0 ...........(22,801) ................ 0 ...........529,040 ................ 0 ...........17,442 ...........17,442 ............. 15,523 ..11/01/2027 .
78355H-KQ-1 .. RYDER SYSTEM INC .................................. ....... ..03/09/2023 . JEFFERIESLLC ............. ..................... ............214,685 ............. 220,000 ............ 219,958 ............ 216,095 ............ 3,883 ................. 2 ................. 0 ............. 3,885 ................ 0 ...........219,980 ................ 0 ...........(5,295) ...........(5,295) .............. 2,883 ..06/01/2025 .

784033-AS-1 .. SCF EQUIPMENT TRUST LLC ......................... ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 3,545 ................3,545 ...............3,544 ...............3,338 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 3,544 ................ 0 ................. 1 ................. 1 ................. 104 ..07/20/2029 .

78449X-AA-0 .. SMB PRIVATE EDUCATION LOAN TRU ................ ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............81,301 .............. 81,301 ............. 81,285 ............. 71,780 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............81,285 ................ 0 ................16 ................16 ................. 936 ..07/15/2053 .
80281L-AS-4 .. SANTANDER UK GROUP HLDGS ........................ ....... ..08/08/2023 . GOLDMAN SACHS + CO LLC ..................... ............580,549 ............. 565,000 ............565,000 ............ 571,600 ...........(6,600) ................. 0 ................. 0 ............(6,600) ................ 0 ...........565,000 ................ 0 ...........15,549 ...........15,549 ............. 17,647 ..11/21/2026 .
80282K-BB-1 .. SANTANDER HOLDINGS USA ........................... ....... ..08/22/2023 . GOLDMAN SACHS + CO LLC ..................... ............473,406 ............. 500,000 ............ 499,020 ............ 477,098 ...........22,407 ................ 99 ................. 0 ............22,506 ................ 0 ...........499,604 ................ 0 ......... (26,198) ......... (26,198) ............. 10,072 ..06/02/2025 .
80282K-BE-5 .. SANTANDER HOLDINGS USA ........................... ....... ..01/27/2023 . GOLDMAN SACHS + CO LLC ..................... ............196,262 ............. 195,000 ............195,000 ............ 193,691 ............ 1,309 ................. 0 ................. 0 ............. 1,309 ................ 0 ...........195,000 ................ 0 ............ 1,262 ............ 1,262 .............. 4,467 ..09/09/2026 .
80285V-AC-3 .. SANTANDER DRIVE AUTO RECEIVABL ................ ....... ..04/17/2023 . CALLED BONDS FULL ....... ..................... .............79,171 .............. 79,171 ............. 79,164 ............. 78,814 ...............349 ................. 0 ................. 0 ................349 ................ 0 ............79,164 ................ 0 ................. 7 ................. 7 .................. 66 ........  ........

80286E-AC-0 .. SANTANDER DRIVE AUTO RECEIVABL ................ ....... ..09/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............775,000 ............. 775,000 ............ 774,892 ............ 763,419 ...........11,473 ................. 0 ................. 0 ............11,473 ................ 0 ...........774,892 ................ 0 ...............108 ...............108 .............. 8,076 ..11/17/2025 .

80287F-AC-6 .. SANTANDER DRIVE AUTO RECEIVABL ................ ....... ..06/29/2023 .
BNP PARIBAS SECURITIES 

BOND ....................... ..................... ............. 84,847 .............. 85,000 ............. 84,993 ............. 85,507 ............. (514) ................. 0 ................. 0 .............. (514) ................ 0 ............ 84,993 ................ 0 ............. (146) ............. (146) .............. 2,688 ........  ........

81412D-AA-1 .. SECURITY BENEFIT GL FUND ........................ ....... ..12/21/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... ............391,814 ............. 400,000 ............ 399,848 ............ 375,409 ........... 24,521 ................50 ................. 0 ............24,571 ................ 0 ...........399,979 ................ 0 ...........(8,165) ...........(8,165) ...............5,503 ..05/17/2024 .
81618T-AC-4 .. OFFICE PPTY INCOME TRST ......................... ....... ..04/11/2023 . CANTOR FITZGERALD + CO ..................... ............122,675 ............. 140,000 ............141,980 ............ 126,944 ...........14,047 ............. (129) ................. 0 ............13,918 ................ 0 ...........140,863 ................ 0 ......... (18,188) ......... (18,188) .............. 4,410 ..02/01/2025 .

816851-BP-3 .. SEMPRA ............................................... ....... ..07/19/2023 .
WELLS FARGO SECURITIES, 

LLC ......................... ..................... ............138,960 ............. 150,000 ............ 149,439 ............ 137,355 ...........12,139 ................40 ................. 0 ............12,179 ................ 0 ...........149,534 ................ 0 ......... (10,574) ......... (10,574) ...............4,454 ..04/01/2029 .

83368R-BM-3 .. SOCIETE GENERALE .................................. ....... ..01/18/2023 .
CREDIT SUISSE 

SECURITIES (USA) LLC ... ..................... ............245,066 ............. 245,000 ............ 245,000 ............ 238,566 ............ 6,434 ................. 0 ................. 0 ............. 6,434 ................ 0 ...........245,000 ................ 0 ................66 ................66 .............. 1,114 ..06/15/2027 .
853254-CL-2 ... STANDARD CHARTERED PLC ........................... ....... ..02/09/2023 . GOLDMAN SACHS + CO LLC ..................... ............244,997 ............. 235,000 ............ 235,000 ............ 242,143 ...........(7,143) ................. 0 ................. 0 ............(7,143) ................ 0 ...........235,000 ................ 0 ............ 9,997 ............ 9,997 .............. 4,416 ..11/16/2025 .

857477-BY-8 .. STATE STREET CORP ................................. ....... ..01/10/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............146,370 ............. 140,000 ............140,000 ............ 144,800 ...........(4,800) ................. 0 ................. 0 ............(4,800) ................ 0 .......... 140,000 ................ 0 ............ 6,370 ............ 6,370 ...............1,539 ..11/04/2028 .

85855C-AE-0 .. STELLANTIS FIN US INC ............................ ....... ..01/11/2023 .
SMBC NIKKO SECURITIES 

AMERICA, INC. ............ ..................... ............382,421 ............. 375,000 ............374,670 ............ 371,456 ............ 3,221 ................. 1 ................. 0 ............. 3,222 ................ 0 ...........374,678 ................ 0 ............ 7,743 ............ 7,743 .............. 8,035 ..09/12/2032 .
86562M-CG-3 .. SUMITOMO MITSUI FINL GRP ........................ ....... ..07/26/2023 . GOLDMAN SACHS + CO LLC ..................... ............377,961 ............. 450,000 ............450,000 ............ 371,562 ...........78,438 ................. 0 ................. 0 ............78,438 ................ 0 ...........450,000 ................ 0 ......... (72,039) ......... (72,039) .............. 5,746 ..09/17/2028 .
87020P-AT-4 .. SWEDBANK AB ......................................... ....... ..02/03/2023 . RBS SECURITIES INC. .... ..................... ............502,587 ............. 495,000 ............ 495,000 ............ 491,664 ............ 3,336 ................. 0 ................. 0 ............. 3,336 ................ 0 ...........495,000 ................ 0 ............ 7,587 ............ 7,587 ............. 10,024 ..09/20/2027 .
87165B-AS-2 .. SYNCHRONY FINANCIAL ............................... ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC ..................... ............346,974 ............. 359,000 ............ 358,742 ............ 350,241 ................. 0 ................38 ................. 0 ................. 38 ................ 0 ...........358,812 ................ 0 ......... (11,838) ......... (11,838) ...............9,023 ..06/13/2025 .

876030-AA-5 .. TAPESTRY INC ........................................ ....... ..01/12/2023 .
BNP PARIBAS SECURITIES 

BOND ....................... ..................... ............. 74,052 .............. 90,000 ............. 89,735 ............. 70,264 ........... 19,495 ................. 1 ................. 0 ............19,496 ................ 0 ............89,760 ................ 0 ......... (15,708) ......... (15,708) ................. 930 ..03/15/2032 .
87612K-AA-0 .. TARGA RESOURCES CORP .............................. ....... ..01/27/2023 . GOLDMAN SACHS + CO LLC ..................... ............200,860 ............. 200,000 ............ 199,698 ............ 196,314 ............ 3,410 ................. 5 ................. 0 ............. 3,415 ................ 0 ...........199,729 ................ 0 ............ 1,131 ............ 1,131 ...............5,893 ..07/01/2027 .

882508-BH-6 .. TEXAS INSTRUMENTS INC ............................ ....... ..04/10/2023 .
US BANCORP INVESTMENTS 

INC ......................... ..................... ............160,835 ............. 170,000 ............169,747 ............ 158,842 ...........11,045 ................14 ................. 0 ............11,059 ................ 0 ...........169,901 ................ 0 ...........(9,066) ...........(9,066) .............. 1,364 ..03/12/2025 .

89232H-AC-9 ... TOYOTA AUTO RECEIVABLES OWNER .................. ....... ..03/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 95,819 ...............95,819 ............. 95,812 ..............95,333 ...............479 ................. 0 ................. 0 ................479 ................ 0 ............95,812 ................ 0 ................. 7 ................. 7 ................. 395 ..05/15/2024 .

89236T-KL-8 .. TOYOTA MOTOR CREDIT CORP ........................ ....... ..01/20/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............577,562 ............. 555,000 ............ 554,306 ............ 568,405 ......... (14,081) ................. 7 ................. 0 ...........(14,074) ................ 0 ...........554,331 ................ 0 ...........23,232 ...........23,232 .............. 5,977 ..11/10/2027 .

89237V-AB-5 .. TOYOTA AUTO RECEIVABLES OWNER .................. ....... ..05/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............123,653 ............. 123,653 ............ 123,643 ............ 121,674 ............ 1,970 ................. 0 ................. 0 ............. 1,970 ................ 0 ...........123,643 ................ 0 ................10 ................10 ................. 227 ..10/15/2024 .
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89239R-AC-0 ... TOYOTA AUTO RECEIVABLES OWNER .................. ....... ..09/15/2023 . CALLED BONDS FULL ....... ..................... .............38,187 .............. 38,187 ............. 38,180 ............. 37,782 ...............398 ................. 0 ................. 0 ................398 ................ 0 ............38,180 ................ 0 ................. 8 ................. 8 ................. 190 ..08/15/2024 .

89788M-AE-2 .. TRUIST FINANCIAL CORP ............................ ....... ..01/05/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ................... ..................... ............113,793 ............. 135,000 ............135,000 ............ 113,211 ...........21,789 ................. 0 ................. 0 ............21,789 ................ 0 ...........135,000 ................ 0 ......... (21,207) ......... (21,207) ................. 226 ..06/07/2029 .

89788N-AA-8 .. TRUIST FINANCIAL CORP ............................ ....... ..02/23/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ................... ..................... ............199,439 ............. 205,000 ............205,000 ............ 192,942 ...........12,058 ................. 0 ................. 0 ............12,058 ................ 0 ...........205,000 ................ 0 ...........(5,561) ...........(5,561) ...............5,479 ..07/28/2033 .
902613-AS-7 .. UBS GROUP AG ........................................ ....... ..02/22/2023 . UBS SECURITIES LLC ..... ..................... ............567,644 ............. 580,000 ............580,000 ............ 561,241 ...........18,759 ................. 0 ................. 0 ............18,759 ................ 0 .......... 580,000 ................ 0 ......... (12,356) ......... (12,356) ............. 13,968 ..08/05/2027 .
91159H-JG-6 .. US BANCORP .......................................... ....... ..01/23/2023 . GOLDMAN SACHS + CO LLC ..................... ............182,377 ............. 185,000 ............185,000 ............ 176,120 ............ 8,880 ................. 0 ................. 0 ............. 8,880 ................ 0 .......... 185,000 ................ 0 ...........(2,623) ...........(2,623) .............. 4,657 ..07/22/2033 .

91159H-JJ-0 ... US BANCORP .......................................... ....... ..01/05/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............171,522 ............. 165,000 ............165,000 ............ 171,874 ...........(6,874) ................. 0 ................. 0 ............(6,874) ................ 0 .......... 165,000 ................ 0 ............ 6,522 ............ 6,522 .............. 2,091 ..10/21/2033 .

92290B-AA-9 .. VERIZON OWNER TRUST ............................... ....... ..08/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............553,291 ............. 553,291 ............ 553,174 ............ 544,956 ............ 8,218 ................. 0 ................. 0 ............. 8,218 ................ 0 ...........553,174 ................ 0 ...............116 ...............116 ................. 961 ..02/20/2025 .
92343V-EP-5 ... VERIZON COMMUNICATIONS ........................... ....... ..08/07/2023 . TENDER OFFER ............. ..................... ............528,840 ............. 520,000 ............520,000 ............ 524,124 ...........(4,124) ................. 0 ................. 0 ............(4,124) ................ 0 ...........520,000 ................ 0 ............ 8,840 ............ 8,840 ............. 23,225 ..05/15/2025 .

92852L-AA-7 .. VITERRA FINANCE BV ................................ ....... ..09/26/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............207,094 ............. 230,000 ............ 229,347 ............ 199,670 ...........29,891 ................96 ................. 0 ............29,987 ................ 0 ...........229,657 ................ 0 ..........(22,563) ..........(22,563) .............. 4,306 ..04/21/2026 .

928668-BE-1 .. VOLKSWAGEN GROUP AMERICA ........................ ....... ..08/07/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............202,209 ............. 210,000 ............209,780 ............ 200,695 ............ 9,196 ................27 ................. 0 ............. 9,223 ................ 0 ...........209,918 ................ 0 ...........(7,709) ...........(7,709) .............. 5,198 ..05/13/2025 .

928668-BS-0 .. VOLKSWAGEN GROUP AMERICA ........................ ....... ..01/13/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............292,050 ............. 300,000 ............ 299,787 ............ 287,984 ...........11,825 ................. 2 ................. 0 ............11,827 ................ 0 ...........299,811 ................ 0 ...........(7,761) ...........(7,761) .............. 1,450 ..06/08/2027 .

92938V-AQ-8 .. WF RBS COMMERCIAL MORTGAGE TRU ................ ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............133,973 ............. 133,973 ............ 137,940 ............ 130,989 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........137,940 ................ 0 ...........(3,967) ...........(3,967) ...............5,494 ..03/15/2047 .

931427-AU-2 ... WALGREENS BOOTS ALLIANCE ........................ ....... ..02/23/2023 .
HILLTOP SECURITIES INC. 

.............................. ..................... ............566,058 ............. 585,000 ............ 584,906 ............ 563,084 ...........21,875 ................. 7 ................. 0 ............21,882 ................ 0 ...........584,966 ................ 0 ......... (18,908) ......... (18,908) ...............1,544 ..11/17/2023 .

95000U-2V-4 .. WELLS FARGO + COMPANY ............................ ....... ..03/10/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............143,790 ............. 155,000 ............155,000 ............ 143,720 ...........11,280 ................. 0 ................. 0 ............11,280 ................ 0 ...........155,000 ................ 0 ......... (11,210) ......... (11,210) .............. 2,581 ..03/24/2028 .

958102-AQ-8 .. WESTERN DIGITAL CORP ............................. ....... ..02/01/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 65,674 .............. 80,000 ............. 79,853 ............. 61,894 ...........17,979 ................. 2 ................. 0 ............17,981 ................ 0 ............79,875 ................ 0 ......... (14,200) ......... (14,200) .............. 1,153 ..02/01/2029 .
959802-AX-7 .. WESTERN UNION CO/THE ............................. ....... ..06/09/2023 . MATURITY .................. ..................... ............170,000 ............. 170,000 ............169,864 ............ 169,163 ...............824 ................13 ................. 0 ................837 ................ 0 .......... 170,000 ................ 0 ................. 0 ................. 0 .............. 3,613 ..06/09/2023 .

96042R-AB-4 .. WESTLAKE AUTOMOBILE RECEIVABLE ................ ....... ..07/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............112,731 ............. 112,731 ............112,721 ............ 111,548 ............ 1,173 ................. 0 ................. 0 ............. 1,173 ................ 0 ...........112,721 ................ 0 ................11 ................11 ................. 109 ..04/15/2025 .
96042W-AB-3 .. WESTLAKE AUTOMOBILE RECEIVABLE ................ ....... ..09/15/2023 . CALLED BONDS FULL ....... ..................... ............338,582 ............. 338,582 ............ 338,566 ............ 334,955 ............ 3,611 ................. 0 ................. 0 ............. 3,611 ................ 0 ...........338,566 ................ 0 ................15 ................15 ...............2,559 ..12/16/2024 .
961214-FK-4 .. WESTPAC BANKING CORP ............................. ....... ..04/05/2023 . GOLDMAN SACHS + CO LLC ..................... ............820,351 ............. 795,000 ............795,000 ............ 813,179 ......... (18,179) ................. 0 ................. 0 .......... (18,179) ................ 0 ...........795,000 ................ 0 ...........25,351 ...........25,351 ............. 14,710 ..11/18/2027 .

970648-AL-5 .. WILLIS NORTH AMERICA INC ........................ ....... ..02/15/2023 .
KEYBANC CAPITAL MARKETS 

INC ......................... ..................... ............161,709 ............. 165,000 ............ 164,926 ............ 159,561 ............ 5,373 ................. 2 ................. 0 ............. 5,375 ................ 0 ...........164,936 ................ 0 ...........(3,227) ...........(3,227) .............. 1,240 ..06/15/2027 .
98163D-AD-0 .. WORLD OMNI SELECT AUTO TRUST ................... ....... ..06/15/2023 . CALLED BONDS FULL ....... ..................... ............. 56,753 ...............56,753 ............. 56,750 ............. 56,371 ...............378 ................. 0 ................. 0 ................378 ................ 0 ............56,750 ................ 0 ................. 3 ................. 3 .................. 81 ..07/15/2025 .
98163H-AB-5 .. WORLD OMNI SELECT AUTO TRUST ................... ....... ..02/15/2023 . CALLED BONDS FULL ....... ..................... ............. 14,841 .............. 14,841 ............. 14,841 ............. 14,812 ................ 29 ................. 0 ................. 0 ................. 29 ................ 0 ............14,841 ................ 0 ................. 1 ................. 1 ....................5 ..02/18/2025 .

98163W-AC-0 .. WORLD OMNI AUTO RECEIVABLES TR ................ ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............164,338 ............. 164,338 ............ 164,326 ............ 161,497 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........164,326 ................ 0 ................13 ................13 ................. 563 ..05/15/2025 .
00216L-AA-1 .. ASB BANK LIMITED .................................. ....... ..06/14/2023 . MATURITY .................. ..................... ............355,000 ............. 355,000 ............ 353,097 ............ 352,983 ............ 1,831 ...............187 ................. 0 ............. 2,018 ................ 0 ...........355,000 ................ 0 ................. 0 ................. 0 .............. 6,656 ..06/14/2023 .

00287Y-BV-0 .. ABBVIE INC .......................................... ....... ..02/15/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............357,788 ............. 385,000 ............384,601 ............ 358,475 ........... 26,259 ................. 8 ................. 0 ............26,267 ................ 0 ...........384,742 ................ 0 ..........(26,954) ..........(26,954) .............. 2,713 ..11/21/2026 .
01882Y-AA-4 .. ALLIANT ENERGY FINANCE ........................... ....... ..06/15/2023 . MATURITY .................. ..................... ............260,000 ............. 260,000 ............ 259,870 ............ 258,194 ............ 1,793 ................13 ................. 0 ............. 1,806 ................ 0 .......... 260,000 ................ 0 ................. 0 ................. 0 .............. 4,875 ..06/15/2023 .

023765-AA-8 .. AMER AIRLINE 16 2 AA PTT ........................ ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 22,500 ...............22,500 ............. 21,465 ............. 19,542 ................. 0 ................85 ................. 0 ................. 85 ................ 0 ............21,889 ................ 0 ...............611 ...............611 ................. 709 ..12/15/2029 .

03115A-AA-1 .. AMFAM HOLDINGS INC ................................ ....... ..11/14/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............642,535 ............. 875,000 ............875,000 ............ 682,020 ..........192,980 ................. 0 ................. 0 ...........192,980 ................ 0 .......... 875,000 ................ 0 ........ (232,465) ........ (232,465) ............. 27,227 ..03/11/2031 .
05369A-AC-5 .. AVIATION CAPITAL GROUP ........................... ....... ..05/01/2023 . MATURITY .................. ..................... ............300,000 ............. 300,000 ............ 298,827 ............ 297,557 ............ 2,358 ................85 ................. 0 ............. 2,443 ................ 0 .......... 300,000 ................ 0 ................. 0 ................. 0 .............. 5,813 ..05/01/2023 .
05548W-AA-5 .. BARCLAYS COMMERCIAL MORTGAGE S ................ ....... ..04/19/2023 . PERSHING LLC ............. ..................... ............762,875 ............. 850,000 ............ 811,325 ............ 785,161 ...........26,164 ................. 0 ................. 0 ............26,164 ................ 0 ...........811,325 ................ 0 ......... (48,450) ......... (48,450) ............. 15,884 ..03/15/2037 .

06051G-JK-6 .. BANK OF AMERICA CORP ............................. ....... ..02/15/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............470,085 ............. 525,000 ............ 525,000 ............ 466,958 ...........58,042 ................. 0 ................. 0 ............58,042 ................ 0 ...........525,000 ................ 0 ..........(54,915) ..........(54,915) .............. 1,973 ..10/24/2026 .
06051G-JY-6 .. BANK OF AMERICA CORP ............................. ....... ..09/21/2023 . JEFFERIESLLC ............. ..................... ......... 1,453,548 ...........1,455,000 ......... 1,413,525 ......... 1,420,561 ............ 4,485 ...........11,955 ................. 0 ............16,440 ................ 0 ........1,437,001 ................ 0 ...........16,547 ...........16,547 ............. 15,139 ..06/14/2024 .

064159-MK-9 .. BANK OF NOVA SCOTIA ............................... ....... ..02/15/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............417,665 ............. 425,000 ............ 424,613 ............ 418,089 ............ 6,820 ................10 ................. 0 ............. 6,830 ................ 0 ...........424,919 ................ 0 ...........(7,254) ...........(7,254) .............. 7,466 ..02/11/2024 .
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12653V-AA-4 .. CREDIT SUISSE MORTGAGE TRUST ................... ....... ..02/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 1,241 ................1,241 ...............1,213 ...............1,227 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 1,213 ................ 0 ................28 ................28 .................. 75 ..05/15/2036 .
14040H-BD-6 .. CAPITAL ONE FINANCIAL CO ........................ ....... ..06/15/2023 . MATURITY .................. ..................... ............500,000 ............. 500,000 ............ 490,090 ............ 496,964 ............ 2,081 ...............955 ................. 0 ............. 3,036 ................ 0 .......... 500,000 ................ 0 ................. 0 ................. 0 .............. 8,750 ..06/15/2023 .
14688D-AB-7 .. CARVANA AUTO RECEIVABLES TRUST ................ ....... ..08/31/2023 . FRACTIONAL SHARES ....... ..................... ............986,725 ............. 987,752 ............ 985,367 ............ 978,459 ............ 6,908 ................. 0 ................. 0 ............. 6,908 ................ 0 ...........985,367 ................ 0 ............ 1,358 ............ 1,358 ............. 11,690 ..05/12/2025 .

21871X-AC-3 .. COREBRIDGE FINANCIAL INC ........................ ....... ..05/24/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............424,531 ............. 425,000 ............ 424,405 ............ 396,751 ...........27,736 ................ 45 ................. 0 ............27,781 ................ 0 ...........424,531 ................ 0 ................. 0 ................. 0 ...............9,954 ..04/05/2027 .
233851-DM-3 ... MERCEDES BENZ FIN NA ............................. ....... ..05/04/2023 . MATURITY .................. ..................... ............500,000 ............. 500,000 ............500,000 ............ 500,050 ...............(50) ................. 0 ................. 0 ................(50) ................ 0 .......... 500,000 ................ 0 ................. 0 ................. 0 ............. 13,805 ..05/04/2023 .

278642-AV-5 .. EBAY INC ............................................. ....... ..05/08/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ....... ..................... ............369,088 ............. 390,000 ............ 403,385 ............ 365,277 ...........31,000 ...........(1,003) ................. 0 ............ 29,997 ................ 0 ...........395,274 ................ 0 ......... (26,185) ......... (26,185) ...............4,919 ..03/11/2025 .
34710R-BB-5 .. FORT COLLINS CO ELEC UTILITY E ................ ....... ..12/01/2023 . MATURITY .................. ..................... .........1,000,000 .......... 1,000,000 ......... 1,000,000 ............ 989,092 ...........10,908 ................. 0 ................. 0 ............10,908 ................ 0 ........1,000,000 ................ 0 ................. 0 ................. 0 ............. 32,380 ..12/01/2023 .

36321P-AD-2 ... GALAXY PIPELINE ASSETS ........................... ....... ..09/30/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 33,849 ...............33,849 ............. 33,849 ............. 28,759 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 33,849 ................ 0 ................. 0 ................. 0 ................. 716 ..03/31/2034 .

38141G-XJ-8 .. GOLDMAN SACHS GROUP INC .......................... ....... ..06/07/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............366,468 ............. 380,000 ............ 391,229 ............ 365,618 ...........19,642 ............. (999) ................. 0 ............18,643 ................ 0 ...........384,261 ................ 0 ......... (17,792) ......... (17,792) .............. 9,162 ..04/01/2025 .

446150-AQ-7 .. HUNTINGTON BANCSHARES ............................ ....... ..09/21/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............530,915 ............. 550,000 ............ 548,796 ............ 528,120 ...........21,477 ...............181 ................. 0 ............21,658 ................ 0 ...........549,778 ................ 0 ......... (18,863) ......... (18,863) ............. 16,282 ..08/06/2024 .
46647P-AU-0 .. JPMORGAN CHASE + CO ............................... ....... ..07/23/2023 . CALLED BONDS FULL ....... ..................... ......... 1,467,000 .......... 1,467,000 ......... 1,475,857 ..........1,452,355 ...........21,199 ...........(2,310) ................. 0 ............18,889 ................ 0 ........ 1,471,244 ................ 0 ...........(4,244) ...........(4,244) ............. 55,702 ..07/23/2024 .

46647P-BK-1 .. JPMORGAN CHASE + CO ............................... ....... ..02/15/2023 .
DAIWA CAPITAL MARKETS 

AMERICA INC. ............. ..................... ............625,197 ............. 670,000 ............670,109 ............ 621,645 ...........48,416 ................(2) ................. 0 ............48,414 ................ 0 ...........670,059 ................ 0 ......... (44,862) ......... (44,862) ...............4,458 ..04/22/2026 .

46849L-TK-7 .. JACKSON NATL LIFE GLOBAL ........................ ....... ..05/10/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............424,657 ............. 440,000 ............ 439,142 ............ 420,320 ...........19,416 ................64 ................. 0 ............19,480 ................ 0 ...........439,800 ................ 0 ......... (15,142) ......... (15,142) .............. 4,567 ..06/21/2024 .
48254C-AA-3 ... KKR INDUSTRIAL PORTFOLIO TRUST ................. ....... ..08/15/2023 . CALLED BONDS FULL ....... ..................... ............269,836 ............. 269,836 ............ 269,836 ............ 260,690 ............ 9,146 ................. 0 ................. 0 ............. 9,146 ................ 0 ...........269,836 ................ 0 ................. 0 ................. 0 ...............9,983 ..12/15/2037 .
53227J-AC-8 ... LIFE STORAGE LP .................................... ....... ..07/21/2023 . EXCHANGE OFFER .......... ..................... ............599,681 ............. 600,000 ............ 599,570 ............ 467,575 ..........132,083 ................ 23 ................. 0 ...........132,106 ................ 0 ...........599,681 ................ 0 ................. 0 ................. 0 ............. 10,267 ..10/15/2030 .

55316V-AA-2 .. MHC COMMERCIAL MORTGAGE TRUST .................. ....... ..09/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 65,883 .............. 65,883 ............. 65,724 ............. 63,894 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............65,724 ................ 0 ...............159 ...............159 .............. 3,828 ..04/15/2038 .

55903V-AC-7 .. WARNERMEDIA HOLDINGS INC ........................ ....... ..05/01/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ......... 1,495,511 .......... 1,500,000 ......... 1,490,910 ..........1,456,369 ...........37,446 ............ 1,696 ................. 0 ............ 39,142 ................ 0 ........ 1,495,511 ................ 0 ................. 0 ................. 0 ............. 32,566 ..03/15/2024 .

55903V-AL-7 .. WARNERMEDIA HOLDINGS INC ........................ ....... ..05/01/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............275,000 ............. 275,000 ............275,000 ............ 226,839 ...........48,161 ................. 0 ................. 0 ............48,161 ................ 0 ...........275,000 ................ 0 ................. 0 ................. 0 ...............7,453 ..03/15/2032 .

59217G-CT-4 .. MET LIFE GLOB FUNDING I ......................... ....... ..02/15/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............473,218 ............. 480,000 ............479,606 ............ 472,828 ............ 7,086 ................11 ................. 0 ............. 7,097 ................ 0 ...........479,924 ................ 0 ...........(6,706) ...........(6,706) ............. 10,368 ..01/11/2024 .

606822-BD-5 .. MITSUBISHI UFJ FIN GRP ........................... ....... ..09/21/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............578,378 ............. 585,000 ............590,010 ............ 572,932 ...........13,635 ............. (953) ................. 0 ............12,682 ................ 0 ...........585,614 ................ 0 ...........(7,236) ...........(7,236) ............. 20,761 ..03/07/2024 .
617446-8J-1 .. MORGAN STANLEY ..................................... ....... ..06/08/2023 . PERSHING LLC ............. ..................... ............337,397 ............. 350,000 ............350,000 ............ 334,746 ........... 15,254 ................. 0 ................. 0 ............ 15,254 ................ 0 ...........350,000 ................ 0 ......... (12,604) ......... (12,604) .............. 8,462 ..07/22/2025 .

63307A-2S-3 .. NATIONAL BANK OF CANADA ......................... ....... ..11/06/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............590,256 ............. 600,000 ............ 599,544 ............ 583,307 ................. 0 ...............137 ................. 0 ................137 ................ 0 ...........599,753 ................ 0 ...........(9,497) ...........(9,497) ............. 25,676 ..06/09/2025 .
65339K-CD-0 ... NEXTERA ENERGY CAPITAL ........................... ....... ..02/15/2023 . GOLDMAN SACHS + CO LLC ..................... ............804,383 ............. 825,000 ............820,636 ............ 803,458 ...........18,545 ...............313 ................. 0 ............18,858 ................ 0 ...........822,316 ................ 0 ......... (17,933) ......... (17,933) .............. 9,837 ..03/21/2024 .

747525-BS-1 .. QUALCOMM INC ........................................ ....... ..02/15/2023 .
US BANCORP INVESTMENTS 

INC ......................... ..................... ............784,305 ............. 750,000 ............ 749,565 ............ 781,319 ..........(31,750) ................. 4 ................. 0 ...........(31,746) ................ 0 ...........749,574 ................ 0 ...........34,731 ...........34,731 ............. 11,025 ..05/20/2033 .
75625Q-AD-1 .. RECKITT BENCKISER TSY ............................ ....... ..08/16/2023 . JEFFERIESLLC ............. ..................... ............292,323 ............. 300,000 ............307,800 ............ 289,984 ...........12,863 ...........(1,196) ................. 0 ............11,667 ................ 0 ...........301,651 ................ 0 ...........(9,328) ...........(9,328) .............. 5,317 ..06/26/2024 .
785592-AJ-5 ... SABINE PASS LIQUEFACTION ........................ ....... ..09/29/2023 . CALLED BONDS PARTIAL ... ..................... ............400,000 ............. 400,000 ............ 428,976 ............ 400,484 ................. 0 ...........(3,209) ................. 0 ............(3,209) ................ 0 ...........404,572 ................ 0 ...........(4,572) ...........(4,572) ............. 17,191 ..05/15/2024 .

80286M-AC-2 .. SANTANDER DRIVE AUTO RECEIVABL ................ ....... ..08/17/2023 .
SANTANDER US CAPITAL 

MARKETS LLC .............. ..................... ............596,503 ............. 600,000 ............ 599,925 ............ 590,174 ............ 9,752 ................. 0 ................. 0 ............. 9,752 ................ 0 ...........599,925 ................ 0 ...........(3,422) ...........(3,422) ............. 10,730 ..10/15/2026 .

828807-DL-8 .. SIMON PROPERTY GROUP LP .......................... ....... ..02/15/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............905,310 .......... 1,050,000 ......... 1,047,512 ............ 895,149 ..........153,021 ................ 44 ................. 0 ...........153,065 ................ 0 ........ 1,048,214 ................ 0 ........ (142,904) ........ (142,904) ............. 10,004 ..02/01/2028 .

87020P-AK-3 .. SWEDBANK AB ......................................... ....... ..02/15/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............346,325 ............. 350,000 ............ 349,591 ............ 343,704 ............ 6,238 ................18 ................. 0 ............. 6,256 ................ 0 ...........349,960 ................ 0 ...........(3,635) ...........(3,635) ................. 948 ..06/02/2023 .

89114Q-CB-2 .. TORONTO DOMINION BANK ............................ ....... ..02/15/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............637,527 ............. 650,000 ............ 655,897 ............ 636,157 ...........15,728 ............. (204) ................. 0 ............ 15,524 ................ 0 .......... 651,680 ................ 0 ......... (14,154) ......... (14,154) ...............9,154 ..03/11/2024 .

90932Q-AA-4 ... UNITED AIR 2014 2 A PTT ......................... ....... ..09/03/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 27,300 .............. 27,300 ............. 27,005 ............. 25,144 ................. 0 ................ 29 ................. 0 ................. 29 ................ 0 ............27,143 ................ 0 ...............157 ...............157 .............. 1,001 ..03/03/2028 .

913017-DB-2 .. RTX CORP ............................................. ....... ..02/15/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............. 7,936 ................8,000 ...............7,999 ...............7,932 ................ 67 ................. 0 ................. 0 ................. 67 ................ 0 ............. 8,000 ................ 0 ...............(64) ...............(64) ................. 147 ..08/16/2023 .
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00287Y-BV-0 .. ABBVIE INC .......................................... ....... ..11/21/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... ............. 93,974 ............. 100,000 ............ 102,055 ............. 93,110 ............ 8,255 ............. (302) ................. 0 ............. 7,953 ................ 0 .......... 101,063 ................ 0 ...........(7,089) ...........(7,089) ...............2,975 ..11/21/2026 .

02361D-AP-5 .. AMEREN ILLINOIS CO ................................ ....... ..06/14/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............159,885 ............. 165,000 ............173,615 ............ 159,557 ............ 9,180 ............. (770) ................. 0 ............. 8,410 ................ 0 .......... 167,967 ................ 0 ...........(8,082) ...........(8,082) ...............4,245 ..03/01/2025 .

025816-CY-3 .. AMERICAN EXPRESS CO ............................... ....... ..07/11/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 58,308 .............. 60,000 ............. 59,940 ............. 58,825 ............ 1,123 ................10 ................. 0 ............. 1,133 ................ 0 ............ 59,958 ................ 0 ...........(1,650) ...........(1,650) ...............2,238 ..08/01/2025 .

032654-AZ-8 .. ANALOG DEVICES INC ................................ ....... ..08/01/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............151,981 ............. 160,000 ............148,271 ............ 150,906 ...........(2,108) ............ 1,336 ................. 0 .............. (772) ................ 0 ...........150,134 ................ 0 ............ 1,847 ............ 1,847 ...............3,496 ..06/15/2027 .

03522A-AG-5 .. ANHEUSER BUSCH CO/INBEV .......................... ....... ..04/24/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... .............98,078 ............. 100,000 ............106,659 ............. 96,316 ............ 7,200 ............. (349) ................. 0 ............. 6,851 ................ 0 .......... 103,167 ................ 0 ...........(5,089) ...........(5,089) .............. 2,687 ..02/01/2026 .

05565E-AH-8 .. BMW US CAPITAL LLC ................................ ....... ..05/09/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... ............105,450 ............. 110,000 ............ 113,491 ............ 102,881 ............ 9,025 ............. (201) ................. 0 ............. 8,824 ................ 0 .......... 111,705 ................ 0 ...........(6,254) ...........(6,254) .............. 1,797 ..04/11/2026 .

05565E-BW-4 .. BMW US CAPITAL LLC ................................ ....... ..07/10/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............. 35,634 .............. 40,000 ............. 39,933 ............. 35,017 ............ 4,935 ................. 7 ................. 0 ............. 4,942 ................ 0 ............ 39,958 ................ 0 ...........(4,325) ...........(4,325) ................. 458 ..08/12/2026 .
05592D-AA-2 ... BPR TRUST ............................................ ....... ..08/01/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 24,531 .............. 25,000 ............. 24,938 ............. 24,400 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 24,938 ................ 0 ............. (407) ............. (407) .............. 1,758 ..04/15/2037 .

05609W-AA-1 .. BX TRUST ............................................. ....... ..11/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 44,150 ...............44,150 ............. 44,024 ............. 43,210 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 44,024 ................ 0 ...............126 ...............126 .............. 2,707 ..04/15/2037 .
06051G-HL-6 .. BANK OF AMERICA CORP ............................. ....... ..07/23/2023 . CALLED BONDS FULL ....... ..................... ............100,000 ............. 100,000 ............105,481 ............. 99,095 ............ 2,861 ............. (693) ................. 0 ............. 2,168 ................ 0 ...........101,263 ................ 0 ...........(1,263) ...........(1,263) .............. 3,864 ..07/23/2024 .
06051G-KW-8 .. BANK OF AMERICA CORP ............................. ....... ..06/22/2023 . CITADEL SEC/INTERNAL ... ..................... ............127,585 ............. 130,000 ............130,000 ............ 127,156 ............ 2,844 ................. 0 ................. 0 ............. 2,844 ................ 0 .......... 130,000 ................ 0 ...........(2,415) ...........(2,415) .............. 5,968 ..07/22/2028 .

06368D-3S-1 .. BANK OF MONTREAL .................................. ....... ..07/11/2023 .
CALYON SECURITIES (USA) 

INC. ....................... ..................... ............. 38,712 .............. 40,000 ............. 39,991 ............. 38,845 ............ 1,148 ................. 2 ................. 0 ............. 1,150 ................ 0 ............ 39,994 ................ 0 ...........(1,282) ...........(1,282) ................. 888 ..06/07/2025 .
06406R-BJ-5 .. BANK OF NY MELLON CORP ........................... ....... ..04/13/2023 . PERSHING LLC ............. ..................... ............. 69,840 .............. 70,000 ............. 70,000 ............. 68,989 ................. 0 ................10 ................. 0 ................. 10 ................ 0 ............70,000 ................ 0 ............. (160) ............. (160) .............. 3,013 ..07/24/2026 .
06417X-AD-3 .. BANK OF NOVA SCOTIA ............................... ....... ..07/12/2023 . BARCLAYS CAPITAL INC ... ..................... ............. 17,914 .............. 20,000 ............. 19,991 ............. 17,828 ............ 2,165 ................. 1 ................. 0 ............. 2,166 ................ 0 ............ 19,994 ................ 0 ...........(2,079) ...........(2,079) ................. 371 ..02/02/2027 .
092113-AH-2 .. BLACK HILLS CORP .................................. ....... ..11/30/2023 . MATURITY .................. ..................... ............105,000 ............. 105,000 ............112,664 ............ 104,403 ............ 2,513 ...........(1,916) ................. 0 ................597 ................ 0 .......... 105,000 ................ 0 ................. 0 ................. 0 ...............4,463 ..11/30/2023 .

097023-CU-7 .. BOEING CO ........................................... ....... ..01/13/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 20,211 .............. 20,000 ............. 20,000 ............. 19,801 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............20,000 ................ 0 ...............211 ...............211 ................. 552 ..05/01/2027 .

11575T-AB-4 .. BROWN UNIVERSITY .................................. ....... ..05/31/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 97,143 ............. 115,000 ............115,000 ............. 94,513 ...........20,487 ................. 0 ................. 0 ............20,487 ................ 0 .......... 115,000 ................ 0 ......... (17,857) ......... (17,857) .............. 1,657 ..09/01/2030 .

12591U-AF-0 .. COMM MORTGAGE TRUST ............................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............139,556 ............. 139,556 ............150,388 ............ 136,391 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........150,388 ................ 0 ......... (10,832) ......... (10,832) ...............5,233 ..03/10/2047 .

12597P-AC-2 ... CNH EQUIPMENT TRUST ............................... ....... ..07/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 85,976 .............. 85,976 ............. 85,960 ............. 84,790 ............ 1,169 ................. 0 ................. 0 ............. 1,169 ................ 0 ............85,960 ................ 0 ................17 ................17 ................. 428 ..06/16/2025 .
14040H-CK-9 .. CAPITAL ONE FINANCIAL CO ........................ ....... ..12/06/2023 . CALLED BONDS FULL ....... ..................... ............160,000 ............. 160,000 ............ 153,640 ............ 153,215 ............ 1,261 ............ 2,617 ................. 0 ............. 3,878 ................ 0 ...........157,093 ................ 0 ............ 2,907 ............ 2,907 ...............2,149 ..12/06/2024 .

141781-BV-5 .. CARGILL INC ......................................... ....... ..08/31/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 57,302 .............. 60,000 ............. 59,683 ............. 57,412 ............ 2,311 ................41 ................. 0 ............. 2,352 ................ 0 ............59,764 ................ 0 ...........(2,462) ...........(2,462) .............. 1,891 ..04/22/2027 .

141781-BY-9 .. CARGILL INC ......................................... ....... ..04/19/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 70,326 .............. 70,000 ............. 69,938 ............. 69,768 ...............175 ................. 6 ................. 0 ................181 ................ 0 ............ 69,949 ................ 0 ...............378 ...............378 .............. 1,801 ..10/10/2025 .

14315V-AD-4 .. CARMAX AUTO OWNER TRUST ......................... ....... ..06/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 72,728 .............. 72,728 ............. 72,721 ............. 72,228 ...............492 ................. 0 ................. 0 ................492 ................ 0 ............72,721 ................ 0 ................. 8 ................. 8 ................. 332 ..11/15/2024 .

14315X-AC-2 .. CARMAX AUTO OWNER TRUST ......................... ....... ..06/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 61,989 .............. 61,989 ............. 61,976 ............. 61,290 ...............687 ................. 0 ................. 0 ................687 ................ 0 ............61,976 ................ 0 ................12 ................12 ................. 494 ..12/16/2024 .
172967-LZ-2 .. CITIGROUP INC ...................................... ....... ..06/01/2023 . CALLED BONDS FULL ....... ..................... ............100,000 ............. 100,000 ............106,338 ..............99,345 ............ 2,796 ............. (620) ................. 0 ............. 2,176 ................ 0 ...........101,522 ................ 0 ...........(1,522) ...........(1,522) ...............2,022 ..06/01/2024 .

17326C-AY-0 .. CITIGROUP COMMERCIAL MORTGAGE .................. ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 2,262 ................2,262 .............. 2,168 ...............2,052 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 2,168 ................ 0 ................ 93 ................ 93 .................. 72 ..08/15/2050 .

20030N-CS-8 .. COMCAST CORP ........................................ ....... ..03/30/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... .............98,677 ............. 100,000 ............110,169 ............. 98,018 ............ 7,089 ............. (451) ................. 0 ............. 6,638 ................ 0 ...........104,657 ................ 0 ...........(5,980) ...........(5,980) .............. 1,843 ..10/15/2025 .

20030N-DZ-1 .. COMCAST CORP ........................................ ....... ..03/28/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... ............. 40,795 .............. 40,000 ............. 39,989 ............. 40,571 ............. (582) ................. 1 ................. 0 .............. (581) ................ 0 ............ 39,991 ................ 0 ...............805 ...............805 ................. 834 ..11/07/2025 .

2027A0-KK-4 .. COMMONWEALTH BANK AUST ........................... ....... ..05/16/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............111,586 ............. 120,000 ............120,000 ............ 109,052 ...........10,948 ................. 0 ................. 0 ............10,948 ................ 0 .......... 120,000 ................ 0 ...........(8,414) ...........(8,414) .............. 1,980 ..03/14/2027 .
207597-EJ-0 .. CONNECTICUT LIGHT + PWR ......................... ....... ..06/22/2023 . PERSHING LLC ............. ..................... ............188,746 ............. 200,000 ............ 217,422 ............ 187,903 ...........23,013 ...........(1,209) ................. 0 ............21,804 ................ 0 ...........209,708 ................ 0 ......... (20,962) ......... (20,962) ...............4,996 ..03/15/2027 .
225433-AC-5 ... CREDIT SUISSE GROUP AG ........................... ....... ..06/12/2023 . MERGER ..................... ..................... ............255,595 ............. 250,000 ............ 265,658 ............ 225,169 ...........31,779 ...........(1,352) ................. 0 ............30,427 ................ 0 ...........255,595 ................ 0 ................. 0 ................. 0 .............. 6,667 ..03/26/2025 .

23338V-AC-0 .. DTE ELECTRIC CO .................................... ....... ..06/16/2023 .
SANTANDER US CAPITAL 

MARKETS LLC .............. ..................... ............116,540 ............. 120,000 ............128,000 ............ 116,436 ............ 7,091 ............. (750) ................. 0 ............. 6,341 ................ 0 ...........122,778 ................ 0 ...........(6,237) ...........(6,237) ...............3,263 ..03/01/2025 .
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233851-DX-9 ... MERCEDES BENZ FIN NA ............................. ....... ..05/11/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............146,621 ............. 150,000 ............ 152,498 ............ 144,887 ............ 5,969 ............. (215) ................. 0 ............. 5,754 ................ 0 ...........150,642 ................ 0 ...........(4,021) ...........(4,021) .............. 1,699 ..06/14/2024 .

26078J-AD-2 .. DUPONT DE NEMOURS INC ............................ ....... ..06/07/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 49,370 .............. 50,000 ............. 58,194 ..............49,395 ............ 6,321 ............. (397) ................. 0 ............. 5,924 ................ 0 ............ 55,319 ................ 0 ...........(5,949) ...........(5,949) ...............1,339 ..11/15/2028 .

29364D-AU-4 ... ENTERGY ARKANSAS LLC ............................. ....... ..04/12/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............176,569 ............. 180,000 ............ 192,207 ............ 172,948 ...........13,654 ............. (555) ................. 0 ............13,099 ................ 0 .......... 186,047 ................ 0 ...........(9,478) ...........(9,478) .............. 3,378 ..04/01/2026 .
29373K-AB-9 .. ENTERPRISE FLEET FINANCING LLC ................ ....... ..06/20/2023 . CALLED BONDS FULL ....... ..................... ............. 24,751 ...............24,751 ............. 24,747 ............. 24,639 ...............108 ................. 0 ................. 0 ................108 ................ 0 ............24,747 ................ 0 ................. 4 ................. 4 ................. 116 ..12/22/2025 .

29374F-AB-9 .. ENTERPRISE FLEET FINANCING LLC ................ ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 81,859 .............. 81,859 ............. 81,848 ............. 80,059 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............81,848 ................ 0 ................11 ................11 ...............3,385 ..07/20/2029 .
29374G-AB-7 .. ENTERPRISE FLEET FINANCING LLC ................ ....... ..12/20/2023 . PAYDOWN .................... ..................... .............10,980 .............. 10,980 ............. 10,978 ............. 11,036 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............10,978 ................ 0 ................. 2 ................. 2 ................. 623 ..10/22/2029 .

29446M-AE-2 .. EQUINOR ASA ......................................... ....... ..10/06/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ................... ..................... ............. 46,159 .............. 50,000 ............. 49,753 ............. 46,709 ............ 3,135 ................27 ................. 0 ............. 3,162 ................ 0 ............49,870 ................ 0 ...........(3,711) ...........(3,711) .............. 1,521 ..04/06/2027 .

29446M-AJ-1 .. EQUINOR ASA ......................................... ....... ..06/22/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............. 9,230 .............. 10,000 ...............9,960 ...............9,149 ...............829 ................. 3 ................. 0 ................832 ................ 0 ............. 9,981 ................ 0 ............. (751) ............. (751) ................. 162 ..01/22/2026 .

30161N-BB-6 .. EXELON CORP ......................................... ....... ..02/08/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 28,064 .............. 30,000 ............. 29,967 ............. 27,546 ............ 2,420 ................. 1 ................. 0 ............. 2,421 ................ 0 ............29,968 ................ 0 ...........(1,903) ...........(1,903) ................. 332 ..03/15/2027 .
316773-CZ-1 .. FIFTH THIRD BANCORP ............................... ....... ..05/05/2023 . MATURITY .................. ..................... .............20,000 .............. 20,000 ............. 19,987 ............. 19,779 ...............220 ................. 2 ................. 0 ................222 ................ 0 ............20,000 ................ 0 ................. 0 ................. 0 ................. 163 ..05/05/2023 .

34535A-AB-6 .. FORD CREDIT AUTO OWNER TRUST ................... ....... ..08/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............543,748 ............. 543,748 ............ 543,727 ............ 541,854 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........543,727 ................ 0 ................20 ................20 ............. 17,847 ..04/15/2025 .
36258N-AC-6 .. GM FINANCIAL SECURITIZED TERM .................. ....... ..06/16/2023 . CALLED BONDS FULL ....... ..................... ............. 15,146 .............. 15,146 ............. 15,143 ............. 15,053 ................ 90 ................. 0 ................. 0 ................. 90 ................ 0 ............15,143 ................ 0 ................. 4 ................. 4 .................. 71 ..09/16/2024 .
36258V-AD-6 .. GM FINANCIAL CONSUMER AUTOMOBI ................ ....... ..10/16/2023 . CALLED BONDS FULL ....... ..................... ............. 65,685 .............. 65,685 ............. 65,681 ............. 64,901 ...............780 ................. 0 ................. 0 ................780 ................ 0 ............65,681 ................ 0 ................. 4 ................. 4 ................. 396 ..12/16/2024 .
37331N-AD-3 ... GEORGIA PACIFIC LLC .............................. ....... ..07/15/2023 . MATURITY .................. ..................... ............139,000 ............. 139,000 ............146,271 ............ 137,720 ............ 2,453 ...........(1,173) ................. 0 ............. 1,280 ................ 0 ...........139,000 ................ 0 ................. 0 ................. 0 .............. 5,190 ..07/15/2023 .
375558-BL-6 .. GILEAD SCIENCES INC ............................... ....... ..09/01/2023 . MATURITY .................. ..................... ............110,000 ............. 110,000 ............ 112,264 ............108,176 ............ 2,254 ............. (430) ................. 0 ............. 1,824 ................ 0 .......... 110,000 ................ 0 ................. 0 ................. 0 .............. 2,750 ..09/01/2023 .
40434L-AF-2 .. HP INC ............................................... ....... ..07/10/2023 . TENDER OFFER ............. ..................... ............. 54,004 .............. 60,000 ............. 59,898 ............. 52,689 ............ 7,231 ................13 ................. 0 ............. 7,244 ................ 0 ............ 59,932 ................ 0 ...........(5,929) ...........(5,929) ................. 532 ..06/17/2026 .
41284U-AD-6 .. HARLEY DAVIDSON MOTORCYCLE TRU ................. ....... ..03/15/2023 . CALLED BONDS FULL ....... ..................... ............. 16,236 .............. 16,236 ............. 16,233 ............. 16,199 ................ 33 ................. 0 ................. 0 ................. 33 ................ 0 ............16,233 ................ 0 ................. 4 ................. 4 .................. 47 ..10/15/2024 .

438127-AA-0 .. HONDA MOTOR CO LTD ................................ ....... ..05/12/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... .............76,874 .............. 80,000 ............. 80,000 ............. 75,757 ............ 4,243 ................. 0 ................. 0 ............. 4,243 ................ 0 ............80,000 ................ 0 ...........(3,126) ...........(3,126) .............. 1,241 ..03/10/2025 .

438127-AB-8 .. HONDA MOTOR CO LTD ................................ ....... ..02/10/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 83,288 .............. 90,000 ............. 90,000 ............. 82,360 ............ 7,640 ................. 0 ................. 0 ............. 7,640 ................ 0 ............90,000 ................ 0 ...........(6,712) ...........(6,712) ................. 976 ..03/10/2027 .

43813D-AC-2 ... HONDA AUTO RECEIVABLES OWNER T ................ ....... ..06/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 92,850 ...............92,850 ............. 92,843 ............. 91,485 ............ 1,357 ................. 0 ................. 0 ............. 1,357 ................ 0 ............ 92,843 ................ 0 ................. 7 ................. 7 ................. 297 ..07/15/2024 .

44891L-AC-7 .. HYUNDAI AUTO RECEIVABLES TRUST ................ ....... ..05/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 89,157 .............. 89,157 ............. 89,136 ............. 87,922 ............ 1,214 ................. 0 ................. 0 ............. 1,214 ................ 0 ............89,136 ................ 0 ................21 ................21 ................. 541 ..11/15/2024 .

448978-AD-8 .. HYUNDAI AUTO LEASE SECURITIZAT ................ ....... ..11/08/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............449,686 ............. 455,000 ............ 454,986 ............ 450,165 ............ 4,821 ................. 0 ................. 0 ............. 4,821 ................ 0 ...........454,986 ................ 0 ...........(5,300) ...........(5,300) ............. 17,991 ..10/15/2025 .

44935F-AD-6 ... HYUNDAI AUTO RECEIVABLES TRUST ................ ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............61,897 .............. 61,897 ............. 58,166 ............. 58,472 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............58,166 ................ 0 ............ 3,731 ............ 3,731 ................. 431 ..05/15/2026 .

456873-AB-4 .. TRANE TECH FIN LTD ................................ ....... ..09/01/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............146,609 ............. 150,000 ............ 148,524 ............ 146,230 ............ 2,534 ...............448 ................. 0 ............. 2,982 ................ 0 ...........149,212 ................ 0 ...........(2,604) ...........(2,604) .............. 4,511 ..11/01/2024 .
459200-KS-9 ... IBM CORP ............................................. ....... ..03/24/2023 . PERSHING LLC ............. ..................... ............149,147 ............. 150,000 ............150,000 ............ 147,453 ............ 2,547 ................. 0 ................. 0 ............. 2,547 ................ 0 .......... 150,000 ................ 0 ............. (854) ............. (854) .............. 4,017 ..07/27/2025 .

46647P-AU-0 .. JPMORGAN CHASE + CO ............................... ....... ..02/08/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 99,355 ............. 100,000 ............ 105,695 ............. 99,002 ............ 3,027 ............. (140) ................. 0 ............. 2,887 ................ 0 .......... 101,889 ................ 0 ...........(2,534) ...........(2,534) .............. 2,078 ..07/23/2024 .
46647P-AY-2 .. JPMORGAN CHASE + CO ............................... ....... ..12/05/2023 . CALLED BONDS FULL ....... ..................... ............100,000 ............. 100,000 ............107,867 ............. 98,533 ............ 4,705 ...........(1,539) ................. 0 ............. 3,166 ................ 0 ...........101,699 ................ 0 ...........(1,699) ...........(1,699) ...............4,023 ..12/05/2024 .
49327M-3E-2 ... KEY BANK NA ......................................... ....... ..03/07/2023 . PERSHING LLC ............. ..................... ............243,760 ............. 250,000 ............ 246,313 ............ 244,587 ............ 2,079 ...............222 ................. 0 ............. 2,301 ................ 0 ...........246,888 ................ 0 ...........(3,128) ...........(3,128) .............. 6,081 ..08/08/2025 .

55261F-AQ-7 .. M+T BANK CORPORATION ............................. ....... ..10/13/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 36,626 .............. 40,000 ............. 40,000 ............. 38,959 ............ 1,041 ................. 0 ................. 0 ............. 1,041 ................ 0 ............40,000 ................ 0 ...........(3,374) ...........(3,374) .............. 2,130 ..08/16/2028 .

55903V-AE-3 .. WARNERMEDIA HOLDINGS INC ........................ ....... ..05/01/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............155,233 ............. 160,000 ............ 153,722 ............ 152,259 ............ 2,168 ...............806 ................. 0 ............. 2,974 ................ 0 ...........155,233 ................ 0 ................. 0 ................. 0 .............. 3,687 ..03/15/2025 .

57629W-DK-3 .. MASSMUTUAL GLOBAL FUNDIN ........................ ....... ..09/18/2023 .
MIZUHO SECURITIES USA 

INC. ....................... ..................... ............194,656 ............. 200,000 ............ 199,794 ............ 195,807 ............ 4,010 ................48 ................. 0 ............. 4,058 ................ 0 ...........199,864 ................ 0 ...........(5,208) ...........(5,208) .............. 8,853 ..08/26/2025 .

579780-AM-9 .. MCCORMICK + CO ..................................... ....... ..09/05/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 58,539 .............. 60,000 ............. 64,024 ............. 58,111 ............ 3,459 ............. (658) ................. 0 ............. 2,801 ................ 0 ............60,912 ................ 0 ...........(2,373) ...........(2,373) .............. 2,006 ..08/15/2024 .
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60700M-AC-2 .. MMAF EQUIPMENT FINANCE LLC ..................... ....... ..12/09/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 31,122 ...............31,122 ............. 31,121 ............. 28,881 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............31,121 ................ 0 ................. 1 ................. 1 ................. 294 ..04/09/2027 .
609207-BA-2 .. MONDELEZ INTERNATIONAL ........................... ....... ..06/22/2023 . ING BARINGS CORP ........ ..................... .............. 9,250 .............. 10,000 ...............9,974 ...............9,084 ...............895 ................. 2 ................. 0 ................897 ................ 0 ............. 9,981 ................ 0 ............. (731) ............. (731) ................. 203 ..03/17/2027 .
61746B-DZ-6 .. MORGAN STANLEY ..................................... ....... ..07/19/2023 . BOFA SECURITIES, INC. . ..................... ............. 96,564 ............. 100,000 ............107,625 ............. 96,739 ............ 7,276 ............. (702) ................. 0 ............. 6,574 ................ 0 ...........103,314 ................ 0 ...........(6,750) ...........(6,750) .............. 3,810 ..01/27/2026 .
61746B-EF-9 .. MORGAN STANLEY ..................................... ....... ..07/19/2023 . PERSHING LLC ............. ..................... ............. 95,041 ............. 100,000 ............ 106,922 ............. 94,418 ............ 9,738 ............. (544) ................. 0 ............. 9,194 ................ 0 ...........103,612 ................ 0 ...........(8,571) ...........(8,571) ...............3,635 ..01/20/2027 .

64034Y-AB-7 .. NELNET STUDENT LOAN TRUST ....................... ....... ..11/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 50,300 .............. 50,300 ............. 50,296 ............. 45,369 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............50,296 ................ 0 ................. 4 ................. 4 ................. 737 ..04/20/2062 .

64035D-AB-2 .. NELNET STUDENT LOAN TRUST ....................... ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 34,535 ...............34,535 ............. 34,529 ............. 30,588 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 34,529 ................ 0 ................. 6 ................. 6 ................. 422 ..04/20/2062 .

64035G-AB-5 .. NELNET STUDENT LOAN TRUST ....................... ....... ..11/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 15,632 ...............15,632 ............. 15,627 ............. 13,891 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............15,627 ................ 0 ................. 5 ................. 5 ................. 183 ..04/20/2062 .

64952W-DL-4 ... NEW YORK LIFE GLOBAL FDG ........................ ....... ..03/07/2023 .
SANTANDER US CAPITAL 

MARKETS LLC .............. ..................... ............160,052 ............. 170,000 ............ 169,390 ............ 159,999 ............ 9,742 ................ 23 ................. 0 ............. 9,765 ................ 0 ...........169,764 ................ 0 ...........(9,712) ...........(9,712) ...............2,144 ..01/22/2025 .
65339K-BY-5 .. NEXTERA ENERGY CAPITAL ........................... ....... ..07/24/2023 . CANTOR FITZGERALD + CO ..................... ............. 89,298 ............. 100,000 ............. 99,931 ............. 88,631 ................. 0 ................10 ................. 0 ................. 10 ................ 0 ............ 99,952 ................ 0 ......... (10,654) ......... (10,654) .............. 2,069 ..01/15/2027 .
65479M-AC-0 .. NISSAN AUTO RECEIVABLES OWNER .................. ....... ..11/15/2023 . CALLED BONDS FULL ....... ..................... ............122,182 ............. 122,182 ............122,171 ............ 120,522 ............ 1,649 ................. 0 ................. 0 ............. 1,649 ................ 0 ...........122,171 ................ 0 ................11 ................11 ................. 789 ..12/16/2024 .

65480J-AB-6 .. NISSAN AUTO RECEIVABLES OWNER .................. ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............394,486 ............. 394,486 ............ 394,472 ............ 392,016 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........394,472 ................ 0 ................14 ................14 ............. 15,213 ..08/15/2025 .
665772-CK-3 .. NORTHERN STATES PWR MINN ........................ ....... ..05/15/2023 . MATURITY .................. ..................... ............106,000 ............. 106,000 ............107,747 ............ 105,058 ............ 1,141 ............. (199) ................. 0 ................942 ................ 0 .......... 106,000 ................ 0 ................. 0 ................. 0 .............. 1,378 ..05/15/2023 .
66815L-2F-5 .. NORTHWESTERN MUTUAL GLBL ........................ ....... ..03/09/2023 . GOLDMAN SACHS + CO LLC ..................... ............132,981 ............. 150,000 ............ 149,879 ............ 132,633 ...........17,269 ................. 5 ................. 0 ............17,274 ................ 0 ...........149,906 ................ 0 ......... (16,925) ......... (16,925) .............. 1,765 ..01/11/2027 .

68233J-AZ-7 .. ONCOR ELECTRIC DELIVERY ......................... ....... ..12/07/2023 .
SANTANDER US CAPITAL 

MARKETS LLC .............. ..................... ............. 63,196 .............. 65,000 ............. 69,538 ............. 62,462 ............ 4,596 ............. (854) ................. 0 ............. 3,742 ................ 0 ............66,204 ................ 0 ...........(3,008) ...........(3,008) ...............2,290 ..04/01/2025 .

68389X-CF-0 .. ORACLE CORP ......................................... ....... ..02/15/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 40,740 .............. 40,000 ............. 39,948 ............. 40,914 ............. (964) ................. 2 ................. 0 .............. (962) ................ 0 ............ 39,952 ................ 0 ...............788 ...............788 ................. 632 ..11/10/2025 .
693475-AX-3 .. PNC FINANCIAL SERVICES ........................... ....... ..01/19/2023 . PERSHING LLC ............. ..................... ............. 94,080 ............. 100,000 ............101,916 ............. 92,652 ............ 8,428 ...............(17) ................. 0 ............. 8,411 ................ 0 .......... 101,063 ................ 0 ...........(6,983) ...........(6,983) .............. 1,300 ..07/23/2026 .

693475-BH-7 .. PNC FINANCIAL SERVICES ........................... ....... ..01/13/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 40,532 .............. 40,000 ............. 40,000 ............. 40,445 ..............(445) ................. 0 ................. 0 ...............(445) ................ 0 ............40,000 ................ 0 ...............532 ...............532 ................. 466 ..10/28/2025 .

693475-BK-0 .. PNC FINANCIAL SERVICES ........................... ....... ..03/24/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... .............50,671 .............. 50,000 ............. 50,000 ............. 50,476 ................. 0 ................27 ................. 0 ................. 27 ................ 0 ............50,000 ................ 0 ...............671 ...............671 .............. 1,910 ..12/02/2028 .

6944PL-2B-4 ... PACIFIC LIFE GF II ................................ ....... ..12/28/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............. 85,340 .............. 90,000 ............. 81,910 ............. 81,655 ................. 0 ............ 2,835 ................. 0 ............. 2,835 ................ 0 ............85,570 ................ 0 ............. (230) ............. (230) .............. 1,110 ..06/24/2025 .
695114-CQ-9 ... PACIFICORP .......................................... ....... ..06/01/2023 . MATURITY .................. ..................... ............170,000 ............. 170,000 ............ 175,144 ............ 168,489 ............ 2,157 ............. (647) ................. 0 ............. 1,510 ................ 0 .......... 170,000 ................ 0 ................. 0 ................. 0 .............. 2,508 ..06/01/2023 .

70450Y-AK-9 .. PAYPAL HOLDINGS INC ............................... ....... ..03/29/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 39,104 .............. 40,000 ............. 39,949 ............. 38,589 ............ 1,366 ................. 2 ................. 0 ............. 1,368 ................ 0 ............ 39,957 ................ 0 ............. (853) ............. (853) ................. 520 ..06/01/2027 .

743315-AY-9 .. PROGRESSIVE CORP ................................... ....... ..08/31/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... .............36,786 .............. 40,000 ............. 39,985 ............. 36,735 ............ 3,252 ................. 2 ................. 0 ............. 3,254 ................ 0 ............ 39,989 ................ 0 ...........(3,203) ...........(3,203) ................. 972 ..03/15/2027 .
74456Q-BH-8 .. PUBLIC SERVICE ELECTRIC ......................... ....... ..02/23/2023 . CANTOR FITZGERALD + CO ..................... ............. 29,159 .............. 30,000 ............. 31,628 ............. 29,096 ............ 1,533 ...............(59) ................. 0 ............. 1,474 ................ 0 ............30,569 ................ 0 ...........(1,411) ...........(1,411) ................. 504 ..08/15/2024 .
74949L-AB-8 .. RELX CAPITAL INC .................................. ....... ..03/16/2023 . MATURITY .................. ..................... ............110,000 ............. 110,000 ............114,987 ............ 109,555 ...............781 ............. (337) ................. 0 ................444 ................ 0 .......... 110,000 ................ 0 ................. 0 ................. 0 ...............1,925 ..03/16/2023 .

78016E-YV-3 .. ROYAL BANK OF CANADA ............................. ....... ..01/20/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............. 36,570 .............. 40,000 ............. 39,974 ............. 36,177 ............ 3,802 ................. 0 ................. 0 ............. 3,802 ................ 0 ............ 39,979 ................ 0 ...........(3,409) ...........(3,409) ................. 417 ..01/21/2027 .

797440-BU-7 .. SAN DIEGO G + E .................................... ....... ..06/01/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............132,297 ............. 140,000 ............ 144,898 ............ 129,803 ........... 12,932 ............. (337) ................. 0 ............ 12,595 ................ 0 ...........142,398 ................ 0 ......... (10,100) ......... (10,100) ...............1,944 ..05/15/2026 .

80287H-AC-2 .. SANTANDER DRIVE AUTO RECEIVABL ................ ....... ..09/11/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............387,319 ............. 390,000 ............ 382,215 ............ 382,796 ............. (581) ................. 0 ................. 0 .............. (581) ................ 0 ...........382,215 ................ 0 ............ 5,104 ............ 5,104 ............. 11,933 ..08/17/2026 .

802918-AC-6 .. SANTANDER DRIVE AUTO RECEIVABL ................ ....... ..09/11/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............262,816 ............. 265,000 ............ 264,993 ............ 261,751 ............ 3,242 ................. 0 ................. 0 ............. 3,242 ................ 0 ...........264,993 ................ 0 ...........(2,177) ...........(2,177) .............. 8,858 ..11/16/2026 .

82620K-AZ-6 .. SIEMENS FINANCIERINGSMAT ........................ ....... ..04/20/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............228,828 ............. 250,000 ............ 224,750 ............ 223,038 ............ 3,786 ............ 2,115 ................. 0 ............. 5,901 ................ 0 ...........228,939 ................ 0 ............. (112) ............. (112) .............. 1,858 ..03/11/2026 .

828807-DP-9 .. SIMON PROPERTY GROUP LP .......................... ....... ..01/27/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ... ..................... ............. 35,610 .............. 40,000 ............. 39,948 ............. 34,961 ............ 5,000 ................. 1 ................. 0 ............. 5,001 ................ 0 ............ 39,962 ................ 0 ...........(4,351) ...........(4,351) ................. 299 ..01/15/2027 .
845743-BP-7 .. SOUTHWESTERN PUBLIC SERV ........................ ....... ..08/16/2023 . PERSHING LLC ............. ..................... ............166,643 ............. 170,000 ............ 177,529 ............ 166,223 ............ 6,327 ...........(1,093) ................. 0 ............. 5,234 ................ 0 ...........171,457 ................ 0 ...........(4,814) ...........(4,814) .............. 3,787 ..06/15/2024 .

855244-AV-1 .. STARBUCKS CORP ..................................... ....... ..11/10/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 53,770 .............. 60,000 ............. 59,755 ............. 53,683 ............ 6,165 ................30 ................. 0 ............. 6,195 ................ 0 ............59,879 ................ 0 ...........(6,109) ...........(6,109) .............. 1,407 ..03/12/2027 .
857477-BC-6 .. STATE STREET CORP ................................. ....... ..12/03/2023 . CALLED BONDS FULL ....... ..................... ............100,000 ............. 100,000 ............106,220 ............. 98,867 ............ 3,669 ...........(1,200) ................. 0 ............. 2,469 ................ 0 ...........101,335 ................ 0 ...........(1,335) ...........(1,335) .............. 3,776 ..12/03/2024 .
857477-BQ-5 .. STATE STREET CORP ................................. ....... ..11/16/2023 . PERSHING LLC ............. ..................... .............71,638 .............. 80,000 ............. 80,000 ............. 70,959 ............ 9,041 ................. 0 ................. 0 ............. 9,041 ................ 0 ............80,000 ................ 0 ...........(8,362) ...........(8,362) ...............1,355 ..11/18/2027 .
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88240T-AA-9 .. TEXAS ELECTRIC MKT STABL ........................ ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 10,363 .............. 10,363 ............. 10,363 ...............9,860 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............10,363 ................ 0 ................. 0 ................. 0 ................. 493 ..08/01/2036 .

89114Q-CK-2 .. TORONTO DOMINION BANK ............................ ....... ..07/13/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 54,598 .............. 60,000 ............. 59,833 ............. 53,604 ............ 6,305 ................18 ................. 0 ............. 6,323 ................ 0 ............ 59,927 ................ 0 ...........(5,330) ...........(5,330) ................. 383 ..09/11/2025 .

89114T-ZG-0 .. TORONTO DOMINION BANK ............................ ....... ..12/20/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ... ..................... ............. 72,963 .............. 80,000 ............. 79,838 ............. 70,044 ............ 9,835 ................31 ................. 0 ............. 9,866 ................ 0 ............79,910 ................ 0 ...........(6,947) ...........(6,947) .............. 1,283 ..09/10/2026 .

89170V-AA-6 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 20,569 ...............20,569 ............. 19,699 ............. 18,866 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............19,699 ................ 0 ...............870 ...............870 ................. 734 ..07/25/2062 .

89180Y-AA-8 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............21,061 .............. 21,061 ............. 19,964 ............. 19,715 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............19,964 ................ 0 ............ 1,097 ............ 1,097 ................. 744 ..09/25/2062 .
89236T-JZ-9 .. TOYOTA MOTOR CREDIT CORP ........................ ....... ..06/22/2023 . GOLDMAN SACHS + CO LLC ..................... ............103,209 ............. 110,000 ............ 109,990 ............ 102,737 ............ 7,255 ................. 1 ................. 0 ............. 7,256 ................ 0 ...........109,992 ................ 0 ...........(6,784) ...........(6,784) ...............2,554 ..03/22/2027 .

89239R-AC-0 ... TOYOTA AUTO RECEIVABLES OWNER .................. ....... ..06/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............60,218 .............. 60,218 ............. 60,206 ............. 59,579 ...............627 ................. 0 ................. 0 ................627 ................ 0 ............60,206 ................ 0 ................12 ................12 ................. 300 ..08/15/2024 .

90276V-AD-1 .. UBS COMMERCIAL MORTGAGE TRUST .................. ....... ..02/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 4,797 ................4,797 ...............4,598 ...............4,452 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 4,598 ................ 0 ...............200 ...............200 ................. 173 ..02/15/2051 .
906548-CM-2 .. UNION ELECTRIC CO ................................. ....... ..06/22/2023 . BOFA SECURITIES, INC. . ..................... ............200,696 ............. 215,000 ............207,604 ............ 200,452 ................. 0 ...............886 ................. 0 ................886 ................ 0 ...........208,822 ................ 0 ...........(8,126) ...........(8,126) ...............3,365 ..06/15/2027 .

91159H-JH-4 ... US BANCORP .......................................... ....... ..10/19/2023 .
US BANCORP INVESTMENTS 

INC ......................... ..................... ............123,080 ............. 125,000 ............125,000 ............ 127,369 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........125,000 ................ 0 ...........(1,920) ...........(1,920) .............. 7,199 ..10/21/2026 .
92348T-AA-2 .. VERIZON OWNER TRUST ............................... ....... ..04/20/2023 . CALLED BONDS FULL ....... ..................... .............56,687 .............. 56,687 ............. 56,681 ............. 56,475 ...............206 ................. 0 ................. 0 ................206 ................ 0 ............56,681 ................ 0 ................. 7 ................. 7 ................. 200 ..07/22/2024 .

92857W-BJ-8 .. VODAFONE GROUP PLC ................................ ....... ..07/12/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 58,585 .............. 60,000 ............. 66,099 ............. 59,090 ............ 3,787 ............. (608) ................. 0 ............. 3,179 ................ 0 ............62,269 ................ 0 ...........(3,684) ...........(3,684) .............. 1,505 ..05/30/2025 .
92868J-AD-8 .. VOLKSWAGEN AUTO LOAN ENHANCED .................. ....... ..10/20/2023 . CALLED BONDS FULL ....... ..................... ............. 84,773 .............. 84,773 ............. 84,767 ............. 83,621 ............ 1,147 ................. 0 ................. 0 ............. 1,147 ................ 0 ............84,767 ................ 0 ................. 6 ................. 6 ................. 353 ..11/20/2024 .
929160-AS-8 .. VULCAN MATERIALS CO ............................... ....... ..11/14/2023 . BOFA SECURITIES, INC. . ..................... .............78,862 .............. 80,000 ............. 79,909 ............. 79,393 ...............525 ................31 ................. 0 ................556 ................ 0 ............ 79,949 ................ 0 ...........(1,087) ...........(1,087) .............. 4,050 ..04/01/2025 .

95000J-AU-2 .. WELLS FARGO COMMERCIAL MORTGAG ................ ....... ..04/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 2,172 ................2,172 ...............2,042 ...............2,024 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 2,042 ................ 0 ...............130 ...............130 .................. 72 ..12/15/2059 .
95709T-AN-0 .. EVERGY KANSAS CENTRAL ............................ ....... ..04/13/2023 . PERSHING LLC ............. ..................... ............156,590 ............. 165,000 ............168,510 ............ 152,163 ...........14,809 ............. (160) ................. 0 ............14,649 ................ 0 .......... 166,813 ................ 0 ......... (10,223) ......... (10,223) ...............3,343 ..07/01/2026 .
95709T-AP-5 .. EVERGY KANSAS CENTRAL ............................ ....... ..03/16/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 75,882 .............. 80,000 ............. 85,358 ............. 74,279 ............ 9,953 ............. (205) ................. 0 ............. 9,748 ................ 0 ............84,026 ................ 0 ...........(8,144) ...........(8,144) .............. 1,164 ..04/01/2027 .

98163M-AD-0 .. WORLD OMNI AUTO RECEIVABLES TR ................ ....... ..06/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............104,137 ............. 104,137 ............104,114 ............ 102,978 ............ 1,136 ................. 0 ................. 0 ............. 1,136 ................ 0 ...........104,114 ................ 0 ................ 23 ................ 23 ................. 504 ..04/15/2025 .

98163W-AC-0 .. WORLD OMNI AUTO RECEIVABLES TR ................ ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............112,333 ............. 112,333 ............ 112,324 ............ 110,390 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........112,324 ................ 0 ................. 9 ................. 9 ................. 385 ..05/15/2025 .

98164G-AC-4 .. WORLD OMNI AUTO RECEIVABLES TR ................ ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 19,522 ...............19,522 ............. 18,329 ............. 18,573 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............18,329 ................ 0 ............ 1,193 ............ 1,193 ................. 323 ..05/17/2027 .
00138C-AN-8 .. COREBRIDGE GLOB FUNDING ......................... ....... ..11/29/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 64,471 .............. 70,000 ............. 69,942 ............. 62,525 ............ 7,443 ................11 ................. 0 ............. 7,454 ................ 0 ............69,979 ................ 0 ...........(5,507) ...........(5,507) ................. 751 ..09/22/2025 .

00206R-CP-5 .. AT+T INC ............................................. ....... ..12/04/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 63,512 .............. 70,000 ............. 80,079 ............. 63,743 ...........14,785 ............. (528) ................. 0 ............14,257 ................ 0 ............77,999 ................ 0 ......... (14,486) ......... (14,486) ...............3,334 ..05/15/2035 .

00206R-KH-4 .. AT+T INC ............................................. ....... ..12/04/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... .............31,818 .............. 40,000 ............. 39,928 ............. 31,470 ............ 8,471 ................. 5 ................. 0 ............. 8,476 ................ 0 ............ 39,947 ................ 0 ...........(8,128) ...........(8,128) .............. 1,213 ..02/01/2032 .
00206R-MM-1 .. AT+T INC ............................................. ....... ..11/28/2023 . PERSHING LLC ............. ..................... ............. 89,097 ............. 115,000 ............117,402 ............. 88,722 ........... 28,455 ............. (162) ................. 0 ............ 28,293 ................ 0 .......... 117,015 ................ 0 ......... (27,918) ......... (27,918) ...............2,924 ..12/01/2033 .

00287Y-BV-0 .. ABBVIE INC .......................................... ....... ..11/17/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 93,856 ............. 100,000 ............ 102,055 ............. 93,110 ............ 8,256 ............. (300) ................. 0 ............. 7,956 ................ 0 .......... 101,066 ................ 0 ...........(7,210) ...........(7,210) ...............2,950 ..11/21/2026 .
007589-AD-6 .. ADVOCATE HEALTH CORP ............................. ....... ..12/12/2023 . BOFA SECURITIES, INC. . ..................... ............. 62,846 .............. 75,000 ............. 75,108 ............. 61,682 ...........13,414 ...............(11) ................. 0 ............13,403 ................ 0 ............75,084 ................ 0 ..........(12,239) ..........(12,239) .............. 1,654 ..06/15/2030 .

010392-FY-9 .. ALABAMA POWER CO .................................. ....... ..11/28/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............67,040 .............. 70,000 ............. 69,941 ............. 67,175 ............ 2,770 ................10 ................. 0 ............. 2,780 ................ 0 ............ 69,955 ................ 0 ...........(2,915) ...........(2,915) ...............3,413 ..09/01/2027 .

012653-AE-1 .. ALBEMARLE CORP ..................................... ....... ..11/29/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... .............18,609 .............. 20,000 ............. 19,942 ............. 18,911 ............ 1,033 ................. 4 ................. 0 ............. 1,037 ................ 0 ............ 19,949 ................ 0 ...........(1,340) ...........(1,340) .............. 1,010 ..06/01/2032 .
015271-AL-3 .. ALEXANDRIA REAL ESTATE E ........................ ....... ..11/29/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 48,539 .............. 50,000 ............. 52,831 ............. 48,391 ............ 2,903 ............. (500) ................. 0 ............. 2,403 ................ 0 ............50,793 ................ 0 ...........(2,254) ...........(2,254) .............. 1,874 ..04/30/2025 .

015271-AW-9 .. ALEXANDRIA REAL ESTATE E ........................ ....... ..01/27/2023 .
SANTANDER US CAPITAL 

MARKETS LLC .............. ..................... .............. 7,957 .............. 10,000 .............. 7,784 ...............7,687 ...............111 ................16 ................. 0 ................127 ................ 0 ............. 7,814 ................ 0 ...............143 ...............143 .................. 41 ..05/18/2032 .

015271-AY-5 .. ALEXANDRIA REAL ESTATE E ........................ ....... ..01/20/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ................... ..................... .............. 8,452 .............. 10,000 ...............9,970 ...............8,130 ............ 1,842 ................. 0 ................. 0 ............. 1,842 ................ 0 ............. 9,972 ................ 0 ...........(1,520) ...........(1,520) ................. 106 ..03/15/2034 .
01882Y-AC-0 .. ALLIANT ENERGY FINANCE ........................... ....... ..12/01/2023 . BARCLAYS CAPITAL INC ... ..................... ............. 89,892 ............. 100,000 ............. 99,812 ............. 86,866 ...........13,019 ................ 33 ................. 0 ............13,052 ................ 0 ............99,918 ................ 0 ......... (10,026) ......... (10,026) .............. 1,711 ..03/15/2026 .

025816-CS-6 .. AMERICAN EXPRESS CO ............................... ....... ..11/28/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 82,278 .............. 90,000 ............. 89,916 ............. 81,958 ............ 7,971 ................14 ................. 0 ............. 7,985 ................ 0 ............ 89,944 ................ 0 ...........(7,666) ...........(7,666) ...............2,795 ..03/04/2027 .
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025816-CW-7 .. AMERICAN EXPRESS CO ............................... ....... ..03/22/2023 . JEFFERIESLLC ............. ..................... ............. 29,379 .............. 30,000 ............. 29,944 ............. 28,627 ............ 1,321 ................. 2 ................. 0 ............. 1,323 ................ 0 ............ 29,950 ................ 0 ............. (571) ............. (571) ................. 476 ..05/03/2029 .

025816-DA-4 .. AMERICAN EXPRESS CO ............................... ....... ..11/29/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 37,290 .............. 40,000 ............. 40,000 ............. 37,916 ............ 2,084 ................. 0 ................. 0 ............. 2,084 ................ 0 ............40,000 ................ 0 ...........(2,710) ...........(2,710) ...............2,348 ..08/03/2033 .
02665W-DZ-1 .. AMERICAN HONDA FINANCE ........................... ....... ..11/28/2023 . PERSHING LLC ............. ..................... ............. 36,109 .............. 40,000 ............. 39,969 ..............35,342 ............ 4,635 ................. 6 ................. 0 ............. 4,641 ................ 0 ............ 39,983 ................ 0 ...........(3,873) ...........(3,873) ................. 637 ..09/09/2026 .
032095-AK-7 .. AMPHENOL CORP ...................................... ....... ..03/31/2023 . HILLTOP SECURITIES INC ..................... ............. 95,072 ............. 100,000 ............. 99,829 ............. 94,066 ............ 5,858 ................. 9 ................. 0 ............. 5,867 ................ 0 ............ 99,933 ................ 0 ...........(4,861) ...........(4,861) .............. 1,213 ..03/01/2025 .
032095-AL-5 .. AMPHENOL CORP ...................................... ....... ..11/29/2023 . PERSHING LLC ............. ..................... ............. 40,514 .............. 50,000 ............. 49,817 ............. 39,749 ...........10,089 ................16 ................. 0 ............10,105 ................ 0 ............ 49,854 ................ 0 ...........(9,341) ...........(9,341) ...............1,332 ..09/15/2031 .

032654-AZ-8 .. ANALOG DEVICES INC ................................ ....... ..06/16/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 66,569 .............. 70,000 ............. 64,869 ............. 66,022 ..............(925) ...............468 ................. 0 .............. (457) ................ 0 ............65,564 ................ 0 ............ 1,004 ............ 1,004 .............. 1,248 ..06/15/2027 .

03522A-AG-5 .. ANHEUSER BUSCH CO/INBEV .......................... ....... ..04/24/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 68,655 .............. 70,000 ............. 74,661 ............. 67,421 ............ 5,042 ............. (246) ................. 0 ............. 4,796 ................ 0 ............72,217 ................ 0 ...........(3,562) ...........(3,562) .............. 1,881 ..02/01/2026 .

035240-AQ-3 ... ANHEUSER BUSCH INBEV WOR ........................ ....... ..05/30/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... .............70,487 .............. 70,000 ............. 82,933 ............. 69,256 ............ 9,847 ............. (587) ................. 0 ............. 9,260 ................ 0 ............78,515 ................ 0 ...........(8,029) ...........(8,029) ...............2,845 ..01/23/2029 .

037389-BC-6 .. AON CORP ............................................. ....... ..11/29/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 28,043 .............. 30,000 ............. 29,238 ............. 27,755 ............ 1,521 ................ 93 ................. 0 ............. 1,614 ................ 0 ............ 29,369 ................ 0 ...........(1,326) ...........(1,326) .............. 1,216 ..05/02/2029 .

03740L-AD-4 .. AON CORP/AON GLOBAL HOLD ........................ ....... ..11/29/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 37,140 .............. 40,000 ............. 39,980 ............. 36,798 ............ 3,185 ................. 3 ................. 0 ............. 3,188 ................ 0 ............39,986 ................ 0 ...........(2,847) ...........(2,847) .............. 1,150 ..05/28/2027 .

04352E-AA-3 .. ASCENSION HEALTH ................................... ....... ..12/12/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 87,242 ............. 100,000 ............. 91,359 ............. 85,950 ............ 5,814 ............ 1,015 ................. 0 ............. 6,829 ................ 0 ............92,779 ................ 0 ...........(5,537) ...........(5,537) .............. 2,736 ..11/15/2029 .

05565E-AH-8 .. BMW US CAPITAL LLC ................................ ....... ..05/09/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... ............. 95,864 ............. 100,000 ............103,174 ............. 93,528 ............ 8,206 ............. (184) ................. 0 ............. 8,022 ................ 0 ...........101,550 ................ 0 ...........(5,686) ...........(5,686) .............. 1,633 ..04/11/2026 .

05592D-AA-2 ... BPR TRUST ............................................ ....... ..12/01/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............137,903 ............. 140,000 ............ 139,653 ............ 136,640 ............ 3,013 ................. 0 ................. 0 ............. 3,013 ................ 0 ...........139,653 ................ 0 ...........(1,749) ...........(1,749) ...............9,244 ..04/15/2037 .

05609V-AA-3 .. BX TRUST ............................................. ....... ..12/07/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 97,094 ............. 100,000 ............. 98,125 ............. 96,327 ............ 1,798 ................. 0 ................. 0 ............. 1,798 ................ 0 ............98,125 ................ 0 ...........(1,031) ...........(1,031) ...............5,745 ..09/15/2036 .

05609W-AA-1 .. BX TRUST ............................................. ....... ..12/01/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............152,567 ............. 154,042 ............ 153,604 ............ 150,761 ............ 2,843 ................. 0 ................. 0 ............. 2,843 ................ 0 ...........153,604 ................ 0 ...........(1,037) ...........(1,037) ...............9,205 ..04/15/2037 .

06051G-GL-7 .. BANK OF AMERICA CORP ............................. ....... ..11/29/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 94,295 ............. 100,000 ............108,563 ............. 92,674 ...........13,052 ............. (934) ................. 0 ............12,118 ................ 0 ...........104,792 ................ 0 ......... (10,497) ......... (10,497) .............. 4,086 ..04/24/2028 .

06051G-HY-8 .. BANK OF AMERICA CORP ............................. ....... ..11/28/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............142,634 ............. 150,000 ............150,000 ............ 139,138 ...........10,862 ................. 0 ................. 0 ............10,862 ................ 0 .......... 150,000 ................ 0 ...........(7,367) ...........(7,367) ...............3,921 ..02/13/2026 .
06051G-JK-6 .. BANK OF AMERICA CORP ............................. ....... ..11/29/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 55,022 .............. 60,000 ............. 60,000 ............. 53,367 ............ 6,633 ................. 0 ................. 0 ............. 6,633 ................ 0 ............60,000 ................ 0 ...........(4,978) ...........(4,978) ................. 792 ..10/24/2026 .

06051G-JQ-3 .. BANK OF AMERICA CORP ............................. ....... ..11/29/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 45,662 .............. 50,000 ............. 50,000 ..............44,253 ............ 5,747 ................. 0 ................. 0 ............. 5,747 ................ 0 ............50,000 ................ 0 ...........(4,339) ...........(4,339) .............. 1,013 ..03/11/2027 .
06051G-JS-9 .. BANK OF AMERICA CORP ............................. ....... ..11/29/2023 . GOLDMAN SACHS + CO LLC ..................... ............117,529 ............. 130,000 ............ 131,332 ............ 113,964 ...........17,058 ............. (200) ................. 0 ............16,858 ................ 0 ...........130,822 ................ 0 ..........(13,293) ..........(13,293) .............. 3,062 ..07/22/2027 .

06051G-KJ-7 .. BANK OF AMERICA CORP ............................. ....... ..11/29/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 54,764 .............. 60,000 ............. 60,000 ............. 53,366 ............ 6,634 ................. 0 ................. 0 ............. 6,634 ................ 0 ............60,000 ................ 0 ...........(5,236) ...........(5,236) .............. 2,028 ..02/04/2028 .
06051G-KQ-1 .. BANK OF AMERICA CORP ............................. ....... ..11/29/2023 . JEFFERIESLLC ............. ..................... ............. 82,690 .............. 90,000 ............. 90,000 ............. 82,660 ............ 7,340 ................. 0 ................. 0 ............. 7,340 ................ 0 ............90,000 ................ 0 ...........(7,310) ...........(7,310) ...............4,502 ..04/27/2033 .
06051G-KW-8 .. BANK OF AMERICA CORP ............................. ....... ..06/22/2023 . CITADEL SEC/INTERNAL ... ..................... ............. 19,628 .............. 20,000 ............. 20,000 ............. 19,562 ...............438 ................. 0 ................. 0 ................438 ................ 0 ............20,000 ................ 0 ............. (372) ............. (372) ................. 918 ..07/22/2028 .

06368D-3S-1 .. BANK OF MONTREAL .................................. ....... ..07/11/2023 .
CALYON SECURITIES (USA) 

INC. ....................... ..................... ............. 19,356 .............. 20,000 ............. 19,995 ............. 19,422 ...............574 ................. 1 ................. 0 ................575 ................ 0 ............19,997 ................ 0 ............. (641) ............. (641) ................. 444 ..06/07/2025 .

06368F-AJ-8 .. BANK OF MONTREAL .................................. ....... ..11/28/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 46,173 .............. 50,000 ............. 49,896 ............. 45,731 ............ 4,181 ................18 ................. 0 ............. 4,199 ................ 0 ............ 49,930 ................ 0 ...........(3,758) ...........(3,758) .............. 1,627 ..03/08/2027 .

06368L-AQ-9 .. BANK OF MONTREAL .................................. ....... ..11/29/2023 .
BNP PARIBAS SECURITIES 

BOND ....................... ..................... .............78,619 .............. 80,000 ............. 79,965 ............. 79,299 ...............668 ................. 6 ................. 0 ................674 ................ 0 ............79,973 ................ 0 ...........(1,353) ...........(1,353) ...............4,564 ..09/14/2027 .
06406R-BG-1 .. BANK OF NY MELLON CORP ........................... ....... ..11/29/2023 . BOFA SECURITIES, INC. . ..................... .............19,067 .............. 20,000 ............. 20,000 ............. 19,145 ...............855 ................. 0 ................. 0 ................855 ................ 0 ............20,000 ................ 0 ............. (933) ............. (933) ................. 772 ..06/13/2028 .
06406R-BK-2 .. BANK OF NY MELLON CORP ........................... ....... ..10/18/2023 . BOFA SECURITIES, INC. . ..................... ............. 92,523 ............. 100,000 ............100,166 ............. 96,742 ............ 3,417 ...............(14) ................. 0 ............. 3,403 ................ 0 ...........100,144 ................ 0 ...........(7,621) ...........(7,621) .............. 5,668 ..07/26/2030 .

06406R-BL-0 .. BANK OF NY MELLON CORP ........................... ....... ..11/29/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ... ..................... ............. 30,979 .............. 30,000 ............. 30,000 ............. 30,974 ............. (974) ................. 0 ................. 0 .............. (974) ................ 0 ............30,000 ................ 0 ...............979 ...............979 .............. 1,206 ..10/25/2028 .

064159-8K-5 .. BANK OF NOVA SCOTIA ............................... ....... ..11/29/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 35,872 .............. 40,000 ............. 39,998 ............. 34,985 ............ 5,013 ................. 0 ................. 0 ............. 5,013 ................ 0 ............ 39,999 ................ 0 ...........(4,127) ...........(4,127) ................. 630 ..09/15/2026 .

06417X-AD-3 .. BANK OF NOVA SCOTIA ............................... ....... ..11/29/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 36,228 .............. 40,000 ............. 39,982 ............. 35,656 ............ 4,330 ................. 3 ................. 0 ............. 4,333 ................ 0 ............ 39,989 ................ 0 ...........(3,760) ...........(3,760) .............. 1,038 ..02/02/2027 .
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06418B-AE-8 .. BANK OF NOVA SCOTIA ............................... ....... ..06/12/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............. 27,829 .............. 30,000 ............. 30,000 ............. 27,666 ............ 2,334 ................. 0 ................. 0 ............. 2,334 ................ 0 ............30,000 ................ 0 ...........(2,171) ...........(2,171) ................. 671 ..03/11/2027 .

06541W-AW-2 .. BANK .................................................. ....... ..11/29/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 91,656 ............. 100,000 ............. 96,336 ............. 91,560 ............ 4,776 ................. 0 ................. 0 ............. 4,776 ................ 0 ............96,336 ................ 0 ...........(4,680) ...........(4,680) .............. 3,131 ..06/15/2060 .
071813-BY-4 .. BAXTER INTERNATIONAL INC ........................ ....... ..11/29/2023 . PERSHING LLC ............. ..................... ............. 13,731 .............. 15,000 ............. 14,950 ............. 13,693 ............ 1,265 ................. 5 ................. 0 ............. 1,270 ................ 0 ............14,963 ................ 0 ...........(1,232) ...........(1,232) ................. 691 ..04/01/2030 .
071813-CH-0 .. BAXTER INTERNATIONAL INC ........................ ....... ..11/29/2023 . BOFA SECURITIES, INC. . ..................... ............. 38,257 .............. 40,000 ............. 40,000 ............. 37,249 ............ 2,751 ................. 0 ................. 0 ............. 2,751 ................ 0 ............40,000 ................ 0 ...........(1,743) ...........(1,743) ................. 532 ..11/29/2024 .

071813-CL-1 .. BAXTER INTERNATIONAL INC ........................ ....... ..11/29/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............63,107 .............. 70,000 ............. 69,999 ............. 62,138 ............ 7,861 ................. 0 ................. 0 ............. 7,861 ................ 0 ............ 69,999 ................ 0 ...........(6,892) ...........(6,892) .............. 1,787 ..02/01/2027 .

08162U-AW-0 .. BENCHMARK MORTGAGE TRUST ........................ ....... ..11/29/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............110,025 ............. 120,000 ............ 125,109 ............ 114,668 ...........10,441 ................. 0 ................. 0 ............10,441 ................ 0 ...........125,109 ................ 0 ......... (15,084) ......... (15,084) .............. 5,078 ..01/15/2052 .
092113-AH-2 .. BLACK HILLS CORP .................................. ....... ..11/30/2023 . MATURITY .................. ..................... ............160,000 ............. 160,000 ............171,678 ............ 159,090 ............ 3,838 ...........(2,928) ................. 0 ................910 ................ 0 .......... 160,000 ................ 0 ................. 0 ................. 0 .............. 6,800 ..11/30/2023 .

09659W-2J-2 ... BNP PARIBAS ......................................... ....... ..11/28/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............193,550 ............. 200,000 ............204,078 ............ 189,551 ...........12,547 ............. (649) ................. 0 ............11,898 ................ 0 ...........201,449 ................ 0 ...........(7,899) ...........(7,899) .............. 5,810 ..11/19/2025 .
097023-CU-7 .. BOEING CO ........................................... ....... ..01/20/2023 . PERSHING LLC ............. ..................... ............. 25,290 .............. 25,000 ............. 25,000 ............. 24,752 ...............248 ................. 0 ................. 0 ................248 ................ 0 ............25,000 ................ 0 ...............290 ...............290 ................. 282 ..05/01/2027 .

097023-CY-9 .. BOEING CO ........................................... ....... ..11/28/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............147,933 ............. 150,000 ............150,000 ............ 146,746 ............ 3,254 ................. 0 ................. 0 ............. 3,254 ................ 0 .......... 150,000 ................ 0 ...........(2,067) ...........(2,067) .............. 8,347 ..05/01/2030 .
10112R-AX-2 .. BOSTON PROPERTIES LP ............................. ....... ..11/29/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 75,643 .............. 80,000 ............. 85,394 ............. 75,870 ............ 6,985 ............. (828) ................. 0 ............. 6,157 ................ 0 ............82,027 ................ 0 ...........(6,384) ...........(6,384) ...............3,893 ..02/01/2026 .
10112R-AY-0 .. BOSTON PROPERTIES LP ............................. ....... ..11/29/2023 . GOLDMAN SACHS + CO LLC ..................... .............18,111 .............. 20,000 ............. 20,590 ............. 18,032 ............ 2,310 ...............(81) ................. 0 ............. 2,229 ................ 0 ............20,261 ................ 0 ...........(2,150) ...........(2,150) ................. 642 ..10/01/2026 .

12508G-AU-0 .. UBS COMMERCIAL MORTGAGE TRUST .................. ....... ..11/29/2023 .
BETZOLD BERG & NUSSBAUM 

INC. ....................... ..................... .............61,761 .............. 70,000 ............. 70,525 ............. 64,229 ............ 6,296 ................. 0 ................. 0 ............. 6,296 ................ 0 ............70,525 ................ 0 ...........(8,764) ...........(8,764) .............. 2,481 ..11/15/2050 .

12515H-AY-1 .. CD COMMERCIAL MORTGAGE TRUST ................... ....... ..11/29/2023 .
BETZOLD BERG & NUSSBAUM 

INC. ....................... ..................... ............113,863 ............. 125,000 ............120,874 ............ 113,845 ............ 7,029 ................. 0 ................. 0 ............. 7,029 ................ 0 ...........120,874 ................ 0 ...........(7,012) ...........(7,012) ...............3,964 ..08/15/2050 .

12532A-AZ-2 .. CFCRE COMMERCIAL MORTGAGE TRUS ................ ....... ..11/29/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... .............86,717 .............. 95,000 ............. 93,382 ............. 87,053 ............ 6,329 ................. 0 ................. 0 ............. 6,329 ................ 0 ............ 93,382 ................ 0 ...........(6,665) ...........(6,665) .............. 3,056 ..11/10/2049 .
12591U-AF-0 .. COMM MORTGAGE TRUST ............................... ....... ..12/29/2023 . FRACTIONAL SHARES ....... ..................... ............224,499 ............. 225,000 ............ 242,464 ............ 219,898 ...........22,566 ................. 0 ................. 0 ............22,566 ................ 0 ...........242,464 ................ 0 ......... (17,965) ......... (17,965) .............. 8,437 ..03/10/2047 .

12591V-AE-1 .. COMM MORTGAGE TRUST ............................... ....... ..11/29/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... ............217,276 ............. 220,000 ............ 236,895 ............ 214,424 ........... 22,472 ................. 0 ................. 0 ............ 22,472 ................ 0 ...........236,895 ................ 0 ......... (19,620) ......... (19,620) .............. 8,912 ..04/10/2047 .

12593Y-BE-2 .. COMM MORTGAGE TRUST ............................... ....... ..11/29/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... ............227,691 ............. 240,000 ............260,400 ............ 228,221 ...........32,179 ................. 0 ................. 0 ............32,179 ................ 0 ...........260,400 ................ 0 ......... (32,709) ......... (32,709) ...............9,029 ..02/10/2049 .

12597P-AC-2 ... CNH EQUIPMENT TRUST ............................... ....... ..10/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 61,412 .............. 61,412 ............. 61,400 ............. 60,564 ...............835 ................. 0 ................. 0 ................835 ................ 0 ............61,400 ................ 0 ................12 ................12 ................. 306 ..06/16/2025 .

12626P-AM-5 .. CRH AMERICA INC .................................... ....... ..11/28/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............193,772 ............. 200,000 ............ 215,146 ............ 193,075 ...........13,937 ...........(2,646) ................. 0 ............11,291 ................ 0 ...........204,366 ................ 0 ......... (10,594) ......... (10,594) .............. 8,008 ..05/18/2025 .
126650-CX-6 .. CVS HEALTH CORP .................................... ....... ..11/29/2023 . PERSHING LLC ............. ..................... ............. 22,312 .............. 23,000 ............. 25,456 ............. 22,284 ............ 2,358 ............. (270) ................. 0 ............. 2,088 ................ 0 ............24,371 ................ 0 ...........(2,060) ...........(2,060) .............. 1,170 ..03/25/2028 .
126650-DF-4 .. CVS HEALTH CORP .................................... ....... ..11/29/2023 . PERSHING LLC ............. ..................... ............. 94,502 ............. 100,000 ............102,796 ..............93,522 ............ 8,079 ............. (392) ................. 0 ............. 7,687 ................ 0 ...........101,209 ................ 0 ...........(6,707) ...........(6,707) .............. 3,883 ..08/15/2026 .

136385-AX-9 .. CANADIAN NATL RESOURCES .......................... ....... ..11/29/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............85,801 .............. 90,000 ............. 95,972 ............. 84,960 ............ 8,771 ............. (737) ................. 0 ............. 8,034 ................ 0 ............ 92,994 ................ 0 ...........(7,194) ...........(7,194) ...............3,465 ..06/01/2027 .
13645R-BE-3 .. CANADIAN PACIFIC RAILWAY ........................ ....... ..11/29/2023 . BOFA SECURITIES, INC. . ..................... ............. 36,328 .............. 40,000 ............. 39,941 ............. 35,696 ............ 4,257 ................11 ................. 0 ............. 4,268 ................ 0 ............ 39,964 ................ 0 ...........(3,636) ...........(3,636) ................. 698 ..12/02/2026 .
14040H-CH-6 .. CAPITAL ONE FINANCIAL CO ........................ ....... ..11/29/2023 . BARCLAYS CAPITAL INC ... ..................... ............. 92,201 ............. 105,000 ............105,000 ............. 91,485 ...........13,515 ................. 0 ................. 0 ............13,515 ................ 0 .......... 105,000 ................ 0 ......... (12,800) ......... (12,800) .............. 2,131 ..11/02/2027 .
14040H-CT-0 .. CAPITAL ONE FINANCIAL CO ........................ ....... ..11/29/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 64,538 .............. 70,000 ............. 70,000 ............. 65,238 ............ 4,762 ................. 0 ................. 0 ............. 4,762 ................ 0 ............70,000 ................ 0 ...........(5,462) ...........(5,462) ...............3,903 ..05/10/2033 .

141781-BM-5 .. CARGILL INC ......................................... ....... ..11/01/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............. 24,445 .............. 30,000 ............. 29,965 ............. 24,775 ............ 5,199 ................. 3 ................. 0 ............. 5,202 ................ 0 ............29,977 ................ 0 ...........(5,532) ...........(5,532) ................. 655 ..04/23/2030 .
141781-BV-5 .. CARGILL INC ......................................... ....... ..02/17/2023 . CANTOR FITZGERALD + CO ..................... ............. 47,951 .............. 50,000 ............. 49,736 ............. 47,843 ............ 1,926 ................. 7 ................. 0 ............. 1,933 ................ 0 ............49,777 ................ 0 ...........(1,826) ...........(1,826) ................. 604 ..04/22/2027 .

141781-BZ-6 .. CARGILL INC ......................................... ....... ..06/08/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ................... ..................... ............. 25,340 .............. 25,000 ............. 24,969 ............. 25,109 ............. (139) ................. 1 ................. 0 .............. (138) ................ 0 ............24,971 ................ 0 ...............370 ...............370 ................. 858 ..10/11/2032 .

14315V-AD-4 .. CARMAX AUTO OWNER TRUST ......................... ....... ..05/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 51,395 ...............51,395 ............. 51,389 ............. 51,041 ...............348 ................. 0 ................. 0 ................348 ................ 0 ............51,389 ................ 0 ................. 6 ................. 6 ................. 235 ..11/15/2024 .

14315X-AC-2 .. CARMAX AUTO OWNER TRUST ......................... ....... ..10/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 44,044 ...............44,044 ............. 44,036 ............. 43,548 ...............488 ................. 0 ................. 0 ................488 ................ 0 ............44,036 ................ 0 ................. 9 ................. 9 ................. 351 ..12/16/2024 .

14448C-AP-9 ... CARRIER GLOBAL CORP ............................... ....... ..11/29/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............. 64,390 .............. 70,000 ............. 70,000 ............. 63,189 ............ 6,811 ................. 0 ................. 0 ............. 6,811 ................ 0 ............70,000 ................ 0 ...........(5,610) ...........(5,610) ...............2,259 ..02/15/2027 .
15073L-AA-1 .. CEDARS SINAI HEALTH SYS ......................... ....... ..12/12/2023 . BOFA SECURITIES, INC. . ..................... ............. 40,564 .............. 50,000 ............. 50,000 ............. 40,238 ............ 9,762 ...............349 ................. 0 ............10,111 ................ 0 ............46,021 ................ 0 ...........(5,458) ...........(5,458) .............. 1,236 ..08/15/2031 .

15189X-AZ-1 .. CENTERPOINT ENER HOUSTON ........................ ....... ..11/29/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 47,392 .............. 50,000 ............. 49,823 ............. 48,391 ............ 1,436 ................13 ................. 0 ............. 1,449 ................ 0 ............49,840 ................ 0 ...........(2,448) ...........(2,448) ...............2,695 ..10/01/2032 .
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161175-CJ-1 .. CHARTER COMM OPT LLC/CAP ........................ ....... ..11/29/2023 . BOFA SECURITIES, INC. . ..................... ............. 35,603 .............. 40,000 ............. 39,854 ............. 34,348 ............ 5,514 ................10 ................. 0 ............. 5,524 ................ 0 ............39,872 ................ 0 ...........(4,269) ...........(4,269) ...............2,053 ..04/01/2033 .

17290Y-AR-9 .. CITIGROUP COMMERCIAL MORTGAGE .................. ....... ..11/29/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... ............102,803 ............. 110,000 ............ 112,054 ............ 102,398 ............ 9,656 ................. 0 ................. 0 ............. 9,656 ................ 0 ...........112,054 ................ 0 ...........(9,251) ...........(9,251) ...............3,530 ..05/10/2049 .

172967-KY-6 .. CITIGROUP INC ...................................... ....... ..11/28/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 94,158 ............. 100,000 ............106,428 ............. 92,615 ...........11,173 ............. (882) ................. 0 ............10,291 ................ 0 ...........102,906 ................ 0 ...........(8,748) ...........(8,748) ...............3,547 ..10/21/2026 .

172967-LP-4 .. CITIGROUP INC ...................................... ....... ..11/29/2023 .
DAIWA CAPITAL MARKETS 

AMERICA INC. ............. ..................... ............. 93,832 ............. 100,000 ............107,972 ............. 92,065 ...........13,358 ............. (842) ................. 0 ............12,516 ................ 0 ...........104,581 ................ 0 ......... (10,749) ......... (10,749) ...............4,962 ..07/24/2028 .

172967-ND-9 .. CITIGROUP INC ...................................... ....... ..11/29/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... .............. 7,638 ................8,000 .............. 8,000 ...............7,375 ...............625 ................. 0 ................. 0 ................625 ................ 0 ............. 8,000 ................ 0 ............. (362) ............. (362) ................. 110 ..11/03/2025 .

172967-NG-2 .. CITIGROUP INC ...................................... ....... ..11/28/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............101,731 ............. 110,000 ............110,000 ............. 99,309 ...........10,692 ................. 0 ................. 0 ............10,692 ................ 0 .......... 110,000 ................ 0 ...........(8,269) ...........(8,269) .............. 4,278 ..02/24/2028 .

172967-NN-7 .. CITIGROUP INC ...................................... ....... ..11/29/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... .............60,812 .............. 70,000 ............. 70,000 ............. 60,086 ............ 9,914 ................. 0 ................. 0 ............. 9,914 ................ 0 ............70,000 ................ 0 ...........(9,188) ...........(9,188) ...............3,194 ..03/17/2033 .

17326C-AY-0 .. CITIGROUP COMMERCIAL MORTGAGE .................. ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 44,942 ...............49,287 ............. 47,277 ............. 44,707 ............ 2,570 ................. 0 ................. 0 ............. 2,570 ................ 0 ............47,277 ................ 0 ...........(2,335) ...........(2,335) .............. 1,563 ..08/15/2050 .

17326C-AZ-7 .. CITIGROUP COMMERCIAL MORTGAGE .................. ....... ..11/29/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... ............. 90,805 ............. 100,000 ............. 99,863 ............. 91,717 ............ 8,147 ................. 0 ................. 0 ............. 8,147 ................ 0 ............99,863 ................ 0 ...........(9,059) ...........(9,059) ...............3,458 ..08/15/2050 .

17327C-AQ-6 .. CITIGROUP INC ...................................... ....... ..11/29/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... .............16,476 .............. 20,000 ............. 20,000 ............. 16,226 ............ 3,774 ................. 0 ................. 0 ............. 3,774 ................ 0 ............20,000 ................ 0 ...........(3,524) ...........(3,524) ................. 825 ..01/25/2033 .
189054-AV-1 .. CLOROX COMPANY ..................................... ....... ..04/12/2023 . PERSHING LLC ............. ..................... ............. 47,526 .............. 50,000 ............. 53,023 ............. 46,225 ............ 5,723 ............. (111) ................. 0 ............. 5,612 ................ 0 ............51,837 ................ 0 ...........(4,311) ...........(4,311) ................. 831 ..10/01/2027 .

20030N-CS-8 .. COMCAST CORP ........................................ ....... ..03/30/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... .............98,677 ............. 100,000 ............110,169 ............. 98,018 ............ 7,094 ............. (456) ................. 0 ............. 6,638 ................ 0 ...........104,657 ................ 0 ...........(5,980) ...........(5,980) .............. 1,843 ..10/15/2025 .

20030N-DG-3 .. COMCAST CORP ........................................ ....... ..11/29/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............. 36,581 .............. 40,000 ............. 39,929 ............. 36,546 ............ 3,400 ................. 6 ................. 0 ............. 3,406 ................ 0 ............ 39,952 ................ 0 ...........(3,372) ...........(3,372) .............. 1,587 ..04/01/2030 .

202795-JN-1 ... COMMONWEALTH EDISON CO ........................... ....... ..11/28/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............103,575 ............. 110,000 ............ 104,927 ............ 103,715 ............ 1,251 ...............736 ................. 0 ............. 1,987 ................ 0 .......... 105,701 ................ 0 ...........(2,126) ...........(2,126) ...............5,257 ..08/15/2028 .

202795-JW-1 .. COMMONWEALTH EDISON CO ........................... ....... ..04/11/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ....................... ..................... .............36,116 .............. 40,000 ............. 39,999 ............. 35,067 ............ 4,932 ................. 0 ................. 0 ............. 4,932 ................ 0 ............ 39,999 ................ 0 ...........(3,883) ...........(3,883) ................. 728 ..03/15/2032 .

2027A0-KK-4 .. COMMONWEALTH BANK AUST ........................... ....... ..05/16/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... .............65,071 .............. 70,000 ............. 70,000 ............. 63,614 ............ 6,386 ................. 0 ................. 0 ............. 6,386 ................ 0 ............70,000 ................ 0 ...........(4,929) ...........(4,929) .............. 1,147 ..03/14/2027 .

22966R-AH-9 ... CUBESMART LP ........................................ ....... ..11/29/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... .............. 8,573 .............. 10,000 ...............9,952 ...............8,258 ............ 1,700 ................. 6 ................. 0 ............. 1,706 ................ 0 ............. 9,964 ................ 0 ...........(1,392) ...........(1,392) ................. 216 ..12/15/2028 .
23338V-AQ-9 ... DTE ELECTRIC CO .................................... ....... ..11/30/2023 . PERSHING LLC ............. ..................... .............68,102 .............. 80,000 ............. 79,677 ............. 69,161 ...........10,540 ................27 ................. 0 ............10,567 ................ 0 ............79,727 ................ 0 ......... (11,625) ......... (11,625) .............. 3,020 ..03/01/2032 .

233851-DX-9 ... MERCEDES BENZ FIN NA ............................. ....... ..05/11/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............146,621 ............. 150,000 ............ 152,498 ............ 144,887 ............ 5,971 ............. (216) ................. 0 ............. 5,755 ................ 0 ...........150,642 ................ 0 ...........(4,021) ...........(4,021) .............. 1,699 ..06/14/2024 .

233853-AF-7 .. DAIMLER TRUCK FINAN NA ........................... ....... ..11/28/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............135,392 ............. 150,000 ............ 149,348 ............ 132,326 ...........17,152 ...............117 ................. 0 ............17,269 ................ 0 ...........149,595 ................ 0 ......... (14,204) ......... (14,204) .............. 2,883 ..12/14/2026 .

24422E-WK-1 .. JOHN DEERE CAPITAL CORP .......................... ....... ..04/12/2023 .
BMO CAPITAL MARKETS 

CORP BONDS ................ ..................... ............. 69,990 .............. 70,000 ............. 69,880 ............. 68,630 ............ 1,257 ................. 6 ................. 0 ............. 1,263 ................ 0 ............69,893 ................ 0 ................96 ................96 .............. 1,743 ..09/15/2027 .
25389J-AT-3 ... DIGITAL REALTY TRUST LP ......................... ....... ..11/30/2023 . BOFA SECURITIES, INC. . ..................... ............. 47,684 .............. 50,000 ............. 57,069 ............. 47,369 ............ 7,468 ............. (762) ................. 0 ............. 6,706 ................ 0 ............54,074 ................ 0 ...........(6,391) ...........(6,391) .............. 3,084 ..07/15/2028 .
25389J-AV-8 .. DIGITAL REALTY TRUST LP ......................... ....... ..11/30/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 19,989 .............. 20,000 ............. 19,984 ............. 20,164 ............. (180) ................. 3 ................. 0 .............. (177) ................ 0 ............19,987 ................ 0 ................. 2 ................. 2 .............. 1,317 ..01/15/2028 .
254687-FQ-4 .. WALT DISNEY COMPANY/THE ......................... ....... ..11/14/2023 . PERSHING LLC ............. ..................... ............. 46,189 .............. 50,000 ............. 49,860 ............. 46,572 ............ 3,322 ................11 ................. 0 ............. 3,333 ................ 0 ............ 49,905 ................ 0 ...........(3,716) ...........(3,716) .............. 2,185 ..03/22/2030 .
25731V-AA-2 .. DOMINION ENERGY SOUTH ............................ ....... ..11/29/2023 . PERSHING LLC ............. ..................... ............. 32,317 .............. 40,000 ............. 39,975 ............. 32,375 ............ 7,603 ................. 2 ................. 0 ............. 7,605 ................ 0 ............39,980 ................ 0 ...........(7,663) ...........(7,663) ................. 920 ..12/01/2031 .
26078J-AD-2 .. DUPONT DE NEMOURS INC ............................ ....... ..05/23/2023 . BARCLAYS CAPITAL INC ... ..................... ............. 49,985 .............. 50,000 ............. 58,194 ..............49,395 ............ 6,323 ............. (362) ................. 0 ............. 5,961 ................ 0 ............ 55,356 ................ 0 ...........(5,371) ...........(5,371) .............. 1,247 ..11/15/2028 .

26442C-BG-8 .. DUKE ENERGY CAROLINAS ............................ ....... ..09/21/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 16,485 .............. 20,000 ............. 19,988 ............. 16,987 ............ 3,002 ................. 1 ................. 0 ............. 3,003 ................ 0 ............19,989 ................ 0 ...........(3,505) ...........(3,505) ................. 586 ..03/15/2032 .

26442U-AH-7 ... DUKE ENERGY PROGRESS LLC ........................ ....... ..11/28/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............. 83,587 .............. 90,000 ............. 97,962 ............. 83,049 ...........13,839 ............. (958) ................. 0 ............12,881 ................ 0 ............ 95,930 ................ 0 ..........(12,343) ..........(12,343) ...............3,752 ..03/15/2029 .

26442U-AN-4 ... DUKE ENERGY PROGRESS LLC ........................ ....... ..11/30/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 34,992 .............. 40,000 ............. 39,895 ............. 35,489 ............ 4,413 ................. 8 ................. 0 ............. 4,421 ................ 0 ............39,910 ................ 0 ...........(4,918) ...........(4,918) .............. 1,598 ..04/01/2032 .

26443C-AK-9 ... DUKE UNIVERSITY HEALTH ........................... ....... ..12/12/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 61,912 .............. 75,000 ............. 75,000 ............. 61,031 ...........13,969 ................. 0 ................. 0 ............13,969 ................ 0 ............75,000 ................ 0 ......... (13,088) ......... (13,088) .............. 2,061 ..06/01/2031 .
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26884A-BG-7 .. ERP OPERATING LP .................................. ....... ..11/30/2023 . BOFA SECURITIES, INC. . ..................... ............. 27,913 .............. 30,000 ............. 27,222 ............. 27,513 ............. (172) ...............486 ................. 0 ................314 ................ 0 ............27,827 ................ 0 ................86 ................86 .............. 1,308 ..08/01/2027 .

278062-AH-7 .. EATON CORP .......................................... ....... ..03/27/2023 .
SANTANDER US CAPITAL 

MARKETS LLC .............. ..................... ............. 19,114 .............. 20,000 ............. 19,986 ............. 18,635 ............ 1,351 ................. 0 ................. 0 ............. 1,351 ................ 0 ............19,986 ................ 0 ............. (872) ............. (872) ................. 498 ..03/15/2033 .
278865-BP-4 .. ECOLAB INC .......................................... ....... ..03/30/2023 . PERSHING LLC ............. ..................... ............. 20,719 .............. 20,000 ............. 19,880 ............. 20,410 ............. (527) ................. 5 ................. 0 ...............(522) ................ 0 ............19,888 ................ 0 ...............831 ...............831 ................. 397 ..01/15/2028 .
291011-BN-3 .. EMERSON ELECTRIC CO ............................... ....... ..09/19/2023 . BOFA SECURITIES, INC. . ..................... ............. 12,163 .............. 15,000 ............. 14,917 ............. 12,174 ............ 2,763 ................. 5 ................. 0 ............. 2,768 ................ 0 ............ 14,942 ................ 0 ...........(2,779) ...........(2,779) ................. 273 ..10/15/2030 .
291011-BQ-6 .. EMERSON ELECTRIC CO ............................... ....... ..09/12/2023 . PERSHING LLC ............. ..................... ............. 95,001 ............. 110,000 ............109,757 ............. 93,655 ...........16,136 ................ 22 ................. 0 ............16,158 ................ 0 ...........109,813 ................ 0 ......... (14,812) ......... (14,812) ...............1,522 ..12/21/2028 .
29250N-AL-9 ... ENBRIDGE INC ........................................ ....... ..11/30/2023 . PERSHING LLC ............. ..................... .............68,079 .............. 70,000 ............. 74,645 ............. 67,378 ............ 6,480 ............. (875) ................. 0 ............. 5,605 ................ 0 ............72,984 ................ 0 ...........(4,905) ...........(4,905) .............. 3,000 ..12/01/2026 .

29364D-AU-4 ... ENTERGY ARKANSAS LLC ............................. ....... ..04/12/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............147,141 ............. 150,000 ............ 162,149 ............ 144,123 ...........12,540 ............. (567) ................. 0 ............11,973 ................ 0 ...........156,096 ................ 0 ...........(8,955) ...........(8,955) .............. 2,815 ..04/01/2026 .
29373K-AB-9 .. ENTERPRISE FLEET FINANCING LLC ................ ....... ..06/20/2023 . CALLED BONDS FULL ....... ..................... ............. 22,501 ...............22,501 ............. 22,497 ..............22,399 ................ 99 ................. 0 ................. 0 ................. 99 ................ 0 ............ 22,497 ................ 0 ................. 4 ................. 4 ................. 105 ..12/22/2025 .

29379V-BL-6 .. ENTERPRISE PRODUCTS OPER ........................ ....... ..11/28/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............. 87,152 .............. 90,000 ............. 94,511 ............. 86,462 ............ 7,331 ............. (805) ................. 0 ............. 6,526 ................ 0 ............ 92,989 ................ 0 ...........(5,837) ...........(5,837) ...............4,592 ..02/15/2027 .
294429-AT-2 ... EQUIFAX INC ......................................... ....... ..11/30/2023 . PERSHING LLC ............. ..................... ............. 15,934 .............. 20,000 ............. 15,714 ............. 15,573 ...............328 ...............352 ................. 0 ................680 ................ 0 ............16,252 ................ 0 ............. (318) ............. (318) ................. 573 ..09/15/2031 .

294429-AV-7 ... EQUIFAX INC ......................................... ....... ..11/30/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............. 59,476 .............. 60,000 ............. 59,944 ..............59,322 ...............625 ................. 9 ................. 0 ................634 ................ 0 ............ 59,956 ................ 0 ............. (480) ............. (480) .............. 3,757 ..12/15/2027 .

29446M-AE-2 .. EQUINOR ASA ......................................... ....... ..10/06/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ................... ..................... ............. 32,311 .............. 35,000 ............. 34,827 ............. 32,696 ............ 2,194 ................19 ................. 0 ............. 2,213 ................ 0 ............ 34,909 ................ 0 ...........(2,598) ...........(2,598) .............. 1,065 ..04/06/2027 .
30037F-AA-8 .. EVERGY MISSOURI WEST INC ........................ ....... ..11/30/2023 . PERSHING LLC ............. ..................... .............. 9,874 .............. 10,000 ...............9,981 ...............9,979 ................. 2 ...............(12) ................. 0 ................(10) ................ 0 ............10,087 ................ 0 ............. (213) ............. (213) ................. 514 ..12/15/2027 .

30161N-BB-6 .. EXELON CORP ......................................... ....... ..02/08/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............18,710 .............. 20,000 ............. 19,978 ............. 18,364 ............ 1,614 ................. 1 ................. 0 ............. 1,615 ................ 0 ............19,978 ................ 0 ...........(1,269) ...........(1,269) ................. 222 ..03/15/2027 .

30225V-AH-0 .. EXTRA SPACE STORAGE LP ........................... ....... ..11/30/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... .............. 9,186 .............. 10,000 ...............9,989 ...............8,980 ............ 1,009 ................. 1 ................. 0 ............. 1,010 ................ 0 ............. 9,991 ................ 0 ............. (805) ............. (805) ................. 458 ..04/01/2029 .
302491-AT-2 .. FMC CORP ............................................. ....... ..11/30/2023 . BOFA SECURITIES, INC. . ..................... ............. 46,481 .............. 50,000 ............. 52,512 ............. 46,505 ............ 4,958 ............. (349) ................. 0 ............. 4,609 ................ 0 ............51,114 ................ 0 ...........(4,633) ...........(4,633) .............. 1,880 ..10/01/2026 .

313747-AY-3 .. FEDERAL REALTY OP LP ............................. ....... ..11/28/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............101,549 ............. 110,000 ............116,868 ............ 101,247 ...........13,084 ............. (838) ................. 0 ............12,246 ................ 0 ...........113,494 ................ 0 ......... (11,945) ......... (11,945) .............. 4,916 ..07/15/2027 .
31428X-BV-7 .. FEDEX CORP .......................................... ....... ..11/28/2023 . PERSHING LLC ............. ..................... .............71,967 .............. 80,000 ............. 80,996 ............. 70,763 ............ 9,954 ...............(91) ................. 0 ............. 9,863 ................ 0 ............80,626 ................ 0 ...........(8,658) ...........(8,658) ...............3,272 ..08/05/2029 .
31620M-BW-5 .. FIDELITY NATL INFO SERV ......................... ....... ..11/30/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 19,675 .............. 20,000 ............. 19,968 ............. 19,541 ...............430 ................. 5 ................. 0 ................435 ................ 0 ............19,976 ................ 0 ............. (302) ............. (302) .............. 1,308 ..07/15/2027 .
316773-DE-7 .. FIFTH THIRD BANCORP ............................... ....... ..11/30/2023 . GOLDMAN SACHS + CO LLC ..................... .............18,685 .............. 20,000 ............. 20,000 ............. 18,990 ............ 1,010 ................. 0 ................. 0 ............. 1,010 ................ 0 ............20,000 ................ 0 ...........(1,315) ...........(1,315) ................. 899 ..04/25/2028 .
316773-DF-4 .. FIFTH THIRD BANCORP ............................... ....... ..10/16/2023 . UBS SECURITIES LLC ..... ..................... .............. 8,364 .............. 10,000 ............. 10,000 ...............9,168 ...............832 ................. 0 ................. 0 ................832 ................ 0 ............10,000 ................ 0 ...........(1,636) ...........(1,636) ................. 425 ..04/25/2033 .

316773-DG-2 .. FIFTH THIRD BANCORP ............................... ....... ..10/19/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 61,947 .............. 70,000 ............. 70,015 ............. 66,906 ............ 3,108 ................(1) ................. 0 ............. 3,107 ................ 0 ............70,013 ................ 0 ...........(8,066) ...........(8,066) ...............4,129 ..07/28/2030 .
316773-DJ-6 .. FIFTH THIRD BANCORP ............................... ....... ..11/30/2023 . BOFA SECURITIES, INC. . ..................... ............. 70,495 .............. 70,000 ............. 70,000 ............. 72,133 ...........(2,133) ................. 0 ................. 0 ............(2,133) ................ 0 ............70,000 ................ 0 ...............495 ...............495 .............. 4,910 ..10/27/2028 .
337738-AS-7 .. FISERV INC .......................................... ....... ..08/14/2023 . BARCLAYS CAPITAL INC ... ..................... ............106,990 ............. 110,000 ............ 112,273 ............ 105,948 ............ 4,846 ............. (329) ................. 0 ............. 4,517 ................ 0 ...........110,465 ................ 0 ...........(3,475) ...........(3,475) ...............3,403 ..07/01/2024 .

34528E-AA-9 .. FORD CREDIT AUTO OWNER TRUST/F ................. ....... ..11/28/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............. 99,455 ............. 105,000 ............ 104,969 ............ 100,803 ............ 4,166 ................. 0 ................. 0 ............. 4,166 ................ 0 ...........104,969 ................ 0 ...........(5,515) ...........(5,515) ...............3,904 ..11/15/2034 .

34531N-AA-4 ... FORD CREDIT AUTO OWNER TRUST/F ................. ....... ..07/12/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... ............127,464 ............. 135,000 ............ 134,954 ............ 126,474 ............ 8,479 ................. 0 ................. 0 ............. 8,479 ................ 0 ...........134,954 ................ 0 ...........(7,489) ...........(7,489) ...............1,599 ..08/15/2031 .

34532J-AA-2 ... FORD CREDIT AUTO OWNER TRUST/F ................. ....... ..11/28/2023 .
MITSUBISHI UFJ 

SECURITIES (USA), INC . ..................... ............242,105 ............. 265,000 ............ 264,914 ............ 237,496 ...........27,418 ................. 0 ................. 0 ............27,418 ................ 0 ...........264,914 ................ 0 ......... (22,810) ......... (22,810) ...............2,291 ..04/15/2033 .

345340-AA-1 .. FORD CREDIT AUTO OWNER TRUST/F ................. ....... ..11/28/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............117,650 ............. 130,000 ............ 129,999 ............ 116,221 ...........13,779 ................. 0 ................. 0 ............13,779 ................ 0 ...........129,999 ................ 0 ..........(12,349) ..........(12,349) .............. 1,707 ..10/17/2033 .

36252H-AD-3 ... GS MORTGAGE SECURITIES TRUST ................... ....... ..11/29/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... ............. 85,340 .............. 95,000 ............. 96,028 ............. 88,632 ............ 7,396 ................. 0 ................. 0 ............. 7,396 ................ 0 ............96,028 ................ 0 ......... (10,688) ......... (10,688) ...............3,490 ..03/10/2050 .

36254K-AK-8 .. GS MORTGAGE SECURITIES TRUST ................... ....... ..11/29/2023 .
BETZOLD BERG & NUSSBAUM 

INC. ....................... ..................... ............131,414 ............. 145,000 ............139,167 ............ 132,679 ............ 6,487 ................. 0 ................. 0 ............. 6,487 ................ 0 ...........139,167 ................ 0 ...........(7,753) ...........(7,753) .............. 4,647 ..11/10/2050 .

36255N-AT-2 ... GS MORTGAGE SECURITIES TRUST ................... ....... ..11/29/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... ............113,643 ............. 125,000 ............ 132,573 ............117,781 ...........14,792 ................. 0 ................. 0 ............14,792 ................ 0 ...........132,573 ................ 0 ......... (18,931) ......... (18,931) ...............4,990 ..03/10/2051 .

36258V-AD-6 .. GM FINANCIAL CONSUMER AUTOMOBI ................ ....... ..06/16/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 45,694 ...............45,694 ............. 45,691 ............. 45,149 ...............543 ................. 0 ................. 0 ................543 ................ 0 ............45,691 ................ 0 ................. 3 ................. 3 ................. 275 ..12/16/2024 .

36263H-AA-6 .. GM FINANCIAL REVOLVING RECEIVA ................ ....... ..11/28/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 74,906 .............. 85,000 ............. 84,983 ............. 73,962 ...........11,021 ................. 0 ................. 0 ............11,021 ................ 0 ............84,983 ................ 0 ......... (10,077) ......... (10,077) ................. 964 ..06/12/2034 .

370334-CL-6 .. GENERAL MILLS INC ................................. ....... ..11/30/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 30,513 .............. 35,000 ............. 34,930 ............. 30,285 ............ 4,662 ................. 6 ................. 0 ............. 4,668 ................ 0 ............ 34,953 ................ 0 ...........(4,441) ...........(4,441) .............. 1,143 ..04/15/2030 .
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37045X-DP-8 .. GENERAL MOTORS FINL CO ........................... ....... ..12/01/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... .............60,110 .............. 70,000 ............. 69,825 ............. 58,141 ...........11,713 ................ 22 ................. 0 ............11,735 ................ 0 ............69,875 ................ 0 ...........(9,765) ...........(9,765) .............. 1,913 ..10/15/2028 .

37045X-DV-5 .. GENERAL MOTORS FINL CO ........................... ....... ..11/30/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 55,737 .............. 60,000 ............. 59,893 ............. 53,855 ............ 6,047 ................13 ................. 0 ............. 6,060 ................ 0 ............ 59,915 ................ 0 ...........(4,178) ...........(4,178) ...............2,996 ..04/06/2029 .

37045X-DW-3 .. GENERAL MOTORS FINL CO ........................... ....... ..11/30/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............. 29,479 .............. 30,000 ............. 29,966 ............. 29,110 ...............860 ................. 6 ................. 0 ................866 ................ 0 ............29,976 ................ 0 ............. (497) ............. (497) .............. 1,729 ..04/09/2027 .
37331N-AD-3 ... GEORGIA PACIFIC LLC .............................. ....... ..07/15/2023 . MATURITY .................. ..................... ............120,000 ............. 120,000 ............126,277 ............ 118,895 ............ 2,123 ...........(1,018) ................. 0 ............. 1,105 ................ 0 .......... 120,000 ................ 0 ................. 0 ................. 0 .............. 4,481 ..07/15/2023 .
375558-BL-6 .. GILEAD SCIENCES INC ............................... ....... ..09/01/2023 . MATURITY .................. ..................... ............100,000 ............. 100,000 ............102,058 ............. 98,341 ............ 2,051 ............. (392) ................. 0 ............. 1,659 ................ 0 .......... 100,000 ................ 0 ................. 0 ................. 0 .............. 2,500 ..09/01/2023 .

38141G-WB-6 .. GOLDMAN SACHS GROUP INC .......................... ....... ..11/30/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 47,993 .............. 50,000 ............. 53,170 ............. 47,591 ............ 4,317 ............. (415) ................. 0 ............. 3,902 ................ 0 ............ 51,493 ................ 0 ...........(3,500) ...........(3,500) .............. 2,609 ..01/26/2027 .
38141G-YM-0 .. GOLDMAN SACHS GROUP INC .......................... ....... ..11/30/2023 . BOFA SECURITIES, INC. . ..................... ............. 62,827 .............. 70,000 ............. 69,903 ............. 61,288 ............ 8,631 ................15 ................. 0 ............. 8,646 ................ 0 ............ 69,935 ................ 0 ...........(7,107) ...........(7,107) .............. 1,526 ..10/21/2027 .

38141G-ZK-3 .. GOLDMAN SACHS GROUP INC .......................... ....... ..11/30/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 72,856 .............. 80,000 ............. 80,090 ............. 71,281 ............ 8,795 ...............(13) ................. 0 ............. 8,782 ................ 0 ............80,064 ................ 0 ...........(7,208) ...........(7,208) ...............2,699 ..02/24/2028 .
38141G-ZT-4 .. GOLDMAN SACHS GROUP INC .......................... ....... ..06/06/2023 . GOLDMAN SACHS + CO LLC ..................... .............. 9,797 .............. 10,000 ............. 10,000 ...............9,653 ...............347 ................. 0 ................. 0 ................347 ................ 0 ............10,000 ................ 0 ............. (203) ............. (203) ................. 211 ..06/15/2027 .
40139L-BF-9 .. GUARDIAN LIFE GLOB FUND ......................... ....... ..11/30/2023 . BOFA SECURITIES, INC. . ..................... ............. 28,184 .............. 30,000 ............. 30,000 ............. 28,112 ............ 1,888 ................. 0 ................. 0 ............. 1,888 ................ 0 ............30,000 ................ 0 ...........(1,817) ...........(1,817) .............. 1,150 ..03/29/2027 .

40139L-BG-7 .. GUARDIAN LIFE GLOB FUND ......................... ....... ..11/01/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............89,780 .............. 90,000 ............. 89,973 ............. 91,952 ...........(1,978) ................. 4 ................. 0 ............(1,974) ................ 0 ............89,978 ................ 0 ............. (198) ............. (198) ...............4,929 ..10/28/2027 .

40414L-AQ-2 .. HEALTHPEAK OP LLC ................................. ....... ..11/28/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 94,745 ............. 100,000 ............ 104,524 ............. 94,570 ............ 7,991 ............. (641) ................. 0 ............. 7,350 ................ 0 ...........101,920 ................ 0 ...........(7,175) ...........(7,175) ...............4,469 ..07/15/2026 .

404280-BK-4 .. HSBC HOLDINGS PLC ................................. ....... ..11/28/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............188,382 ............. 200,000 ............216,466 ............ 184,566 ...........26,414 ...........(1,812) ................. 0 ............24,602 ................ 0 ...........209,168 ................ 0 ......... (20,786) ......... (20,786) .............. 9,811 ..03/13/2028 .
40434L-AF-2 .. HP INC ............................................... ....... ..07/10/2023 . TENDER OFFER ............. ..................... ............. 36,002 .............. 40,000 ............. 39,932 ............. 35,126 ............ 4,820 ................. 9 ................. 0 ............. 4,829 ................ 0 ............ 39,955 ................ 0 ...........(3,953) ...........(3,953) ................. 354 ..06/17/2026 .
40434L-AK-1 .. HP INC ............................................... ....... ..12/01/2023 . BARCLAYS CAPITAL INC ... ..................... ............. 37,827 .............. 40,000 ............. 39,907 ............. 36,591 ............ 3,324 ................11 ................. 0 ............. 3,335 ................ 0 ............ 39,927 ................ 0 ...........(2,100) ...........(2,100) .............. 1,822 ..04/15/2029 .
40434L-AM-7 .. HP INC ............................................... ....... ..12/01/2023 . PERSHING LLC ............. ..................... ............. 58,970 .............. 60,000 ............. 59,905 ............. 58,309 ............ 1,604 ................15 ................. 0 ............. 1,619 ................ 0 ............ 59,927 ................ 0 ............. (957) ............. (957) .............. 4,148 ..01/15/2028 .
406216-BL-4 .. HALLIBURTON CO ..................................... ....... ..11/30/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 61,373 .............. 70,000 ............. 69,982 ............. 60,210 ............ 9,776 ................. 2 ................. 0 ............. 9,778 ................ 0 ............69,988 ................ 0 ...........(8,615) ...........(8,615) ...............2,572 ..03/01/2030 .
41284U-AD-6 .. HARLEY DAVIDSON MOTORCYCLE TRU ................. ....... ..03/15/2023 . CALLED BONDS FULL ....... ..................... ............. 15,481 .............. 15,481 ............. 15,478 ............. 15,446 ................ 32 ................. 0 ................. 0 ................. 32 ................ 0 ............15,478 ................ 0 ................. 3 ................. 3 .................. 45 ..10/15/2024 .
42218S-AD-0 .. HEALTH CARE SERVICE CORP ........................ ....... ..11/30/2023 . BOFA SECURITIES, INC. . ..................... ............. 47,031 .............. 50,000 ............. 51,269 ............. 45,966 ............ 4,747 ............. (271) ................. 0 ............. 4,476 ................ 0 ............ 50,442 ................ 0 ...........(3,411) ...........(3,411) ................. 756 ..06/01/2025 .
42824C-AW-9 ... HP ENTERPRISE CO ................................... ....... ..12/01/2023 . BARCLAYS CAPITAL INC ... ..................... ............. 39,629 .............. 40,000 ............. 44,667 ............. 39,653 ............ 2,697 ............. (763) ................. 0 ............. 1,934 ................ 0 ............41,588 ................ 0 ...........(1,959) ...........(1,959) ...............2,232 ..10/15/2025 .

438127-AA-0 .. HONDA MOTOR CO LTD ................................ ....... ..02/28/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 47,218 .............. 50,000 ............. 50,000 ............. 47,348 ............ 2,652 ................. 0 ................. 0 ............. 2,652 ................ 0 ............50,000 ................ 0 ...........(2,782) ...........(2,782) ................. 543 ..03/10/2025 .

438127-AB-8 .. HONDA MOTOR CO LTD ................................ ....... ..02/10/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 46,271 .............. 50,000 ............. 50,000 ............. 45,756 ............ 4,244 ................. 0 ................. 0 ............. 4,244 ................ 0 ............50,000 ................ 0 ...........(3,729) ...........(3,729) ................. 542 ..03/10/2027 .
43813D-AC-2 ... HONDA AUTO RECEIVABLES OWNER T ................ ....... ..09/15/2023 . CALLED BONDS FULL ....... ..................... ............. 64,523 ...............64,523 ............. 64,518 ............. 63,575 ...............943 ................. 0 ................. 0 ................943 ................ 0 ............64,518 ................ 0 ................. 5 ................. 5 ................. 207 ..07/15/2024 .

446150-AQ-7 .. HUNTINGTON BANCSHARES ............................ ....... ..02/23/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............105,892 ............. 110,000 ............112,807 ............ 105,624 ............ 5,400 ............. (100) ................. 0 ............. 5,300 ................ 0 ...........110,924 ................ 0 ...........(5,033) ...........(5,033) .............. 1,612 ..08/06/2024 .
446150-BB-9 .. HUNTINGTON BANCSHARES ............................ ....... ..11/30/2023 . PERSHING LLC ............. ..................... ............. 19,002 .............. 20,000 ............. 20,000 ............. 18,980 ............ 1,020 ................. 0 ................. 0 ............. 1,020 ................ 0 ............20,000 ................ 0 ............. (998) ............. (998) .............. 1,185 ..08/04/2028 .
44891L-AC-7 .. HYUNDAI AUTO RECEIVABLES TRUST ................ ....... ..10/16/2023 . CALLED BONDS FULL ....... ..................... ............. 63,960 .............. 63,960 ............. 63,945 ............. 63,075 ...............871 ................. 0 ................. 0 ................871 ................ 0 ............ 63,945 ................ 0 ................15 ................15 ................. 388 ..11/15/2024 .
457187-AB-8 .. INGREDION INC ...................................... ....... ..11/28/2023 . PERSHING LLC ............. ..................... ............. 94,598 ............. 100,000 ............104,310 ............. 93,674 ............ 8,840 ............. (591) ................. 0 ............. 8,249 ................ 0 ...........101,922 ................ 0 ...........(7,324) ...........(7,324) ...............3,724 ..10/01/2026 .

458140-BZ-2 .. INTEL CORP .......................................... ....... ..11/28/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 86,314 .............. 90,000 ............. 89,777 ............. 85,757 ............ 4,031 ................26 ................. 0 ............. 4,057 ................ 0 ............89,814 ................ 0 ...........(3,501) ...........(3,501) .............. 4,750 ..08/05/2029 .
459200-KM-2 .. IBM CORP ............................................. ....... ..12/01/2023 . PERSHING LLC ............. ..................... ............. 64,208 .............. 70,000 ............. 69,978 ............. 62,989 ............ 6,993 ................. 4 ................. 0 ............. 6,997 ................ 0 ............69,986 ................ 0 ...........(5,778) ...........(5,778) .............. 2,036 ..02/09/2027 .
459200-KT-7 .. IBM CORP ............................................. ....... ..12/01/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 58,592 .............. 60,000 ............. 59,922 ............. 58,562 ............ 1,367 ................14 ................. 0 ............. 1,381 ................ 0 ............ 59,942 ................ 0 ...........(1,350) ...........(1,350) ...............3,375 ..07/27/2027 .
462613-AM-2 .. IPALCO ENTERPRISES INC ........................... ....... ..11/29/2023 . BOFA SECURITIES, INC. . ..................... ............. 48,962 .............. 50,000 ............. 50,075 ............. 48,472 ............ 1,581 ...............(29) ................. 0 ............. 1,552 ................ 0 ............50,024 ................ 0 ...........(1,063) ...........(1,063) ...............2,313 ..09/01/2024 .

46646R-AJ-2 .. JPMDB COMMERCIAL MORTGAGE SECU ................ ....... ..11/29/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... ............. 61,597 .............. 70,000 ............. 69,051 ............. 64,461 ............ 4,590 ................. 0 ................. 0 ............. 4,590 ................ 0 ............69,051 ................ 0 ...........(7,454) ...........(7,454) .............. 2,016 ..12/15/2049 .

46647P-AX-4 .. JPMORGAN CHASE + CO ............................... ....... ..12/01/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............86,217 .............. 90,000 ............ 104,752 ............. 84,703 ...........16,126 ...........(1,343) ................. 0 ............14,783 ................ 0 ............99,486 ................ 0 ......... (13,269) ......... (13,269) .............. 4,007 ..12/05/2029 .

46647P-AY-2 .. JPMORGAN CHASE + CO ............................... ....... ..11/28/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............. 99,970 ............. 100,000 ............107,867 ............. 98,533 ............ 4,710 ...........(1,520) ................. 0 ............. 3,190 ................ 0 ...........101,722 ................ 0 ...........(1,752) ...........(1,752) .............. 3,967 ..12/05/2024 .

 E
1
4
.1

1
2



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

SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

CUSIP
Identi-
fication Description

For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Con-

sideration Par Value Actual Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11+12-13)

15
Total

Foreign 
Exchange 
Change in 

Book/ 
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain
(Loss) on 
Disposal

Realized 
Gain (Loss) 
on Disposal

Total Gain 
(Loss) on 
Disposal

Bond
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date

46647P-BA-3 .. JPMORGAN CHASE + CO ............................... ....... ..05/24/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 96,627 ............. 100,000 ............110,086 ............. 95,426 ...........10,666 ............. (575) ................. 0 ............10,091 ................ 0 ...........105,517 ................ 0 ...........(8,890) ...........(8,890) .............. 3,267 ..01/29/2027 .

46647P-BR-6 .. JPMORGAN CHASE + CO ............................... ....... ..12/01/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 62,855 .............. 70,000 ............. 70,000 ............. 61,300 ............ 8,700 ................. 0 ................. 0 ............. 8,700 ................ 0 ............70,000 ................ 0 ...........(7,145) ...........(7,145) ...............1,544 ..06/01/2028 .

46647P-CB-0 .. JPMORGAN CHASE + CO ............................... ....... ..12/01/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 18,212 .............. 20,000 ............. 20,000 ............. 17,603 ............ 2,397 ................. 0 ................. 0 ............. 2,397 ................ 0 ............20,000 ................ 0 ...........(1,788) ...........(1,788) ................. 353 ..04/22/2027 .
46647P-CJ-3 ... JPMORGAN CHASE + CO ............................... ....... ..12/01/2023 . BARCLAYS CAPITAL INC ... ..................... ............. 17,332 .............. 20,000 ............. 20,000 ............. 16,735 ............ 3,265 ................. 0 ................. 0 ............. 3,265 ................ 0 ............20,000 ................ 0 ...........(2,668) ...........(2,668) ................. 418 ..06/01/2029 .
46647P-CK-0 .. JPMORGAN CHASE + CO ............................... ....... ..12/01/2023 . BARCLAYS CAPITAL INC ... ..................... ............. 14,564 .............. 15,000 ............. 15,082 ............. 13,982 ............ 1,071 ...............(20) ................. 0 ............. 1,051 ................ 0 ............15,033 ................ 0 ............. (469) ............. (469) ................. 138 ..06/23/2025 .
46647P-CP-9 ... JPMORGAN CHASE + CO ............................... ....... ..12/01/2023 . PERSHING LLC ............. ..................... .............71,684 .............. 80,000 ............. 80,000 ............. 69,287 ...........10,713 ................. 0 ................. 0 ............10,713 ................ 0 ............80,000 ................ 0 ...........(8,316) ...........(8,316) .............. 1,414 ..09/22/2027 .

46647P-CW-4 .. JPMORGAN CHASE + CO ............................... ....... ..12/01/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............. 9,267 .............. 10,000 ............. 10,000 ...............9,067 ...............933 ................. 0 ................. 0 ................933 ................ 0 ............10,000 ................ 0 ............. (733) ............. (733) ................. 377 ..02/24/2028 .
46647P-DA-1 .. JPMORGAN CHASE + CO ............................... ....... ..05/18/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 19,486 .............. 20,000 ............. 20,000 ............. 19,056 ...............944 ................. 0 ................. 0 ................944 ................ 0 ............20,000 ................ 0 ............. (514) ............. (514) ................. 495 ..04/26/2028 .

46647P-DF-0 .. JPMORGAN CHASE + CO ............................... ....... ..12/01/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 38,315 .............. 40,000 ............. 40,000 ............. 37,731 ............ 2,269 ................. 0 ................. 0 ............. 2,269 ................ 0 ............40,000 ................ 0 ...........(1,685) ...........(1,685) .............. 1,780 ..06/14/2030 .

478111-AD-9 .. JOHNS HOPKINS HEALTH SYS ........................ ....... ..12/12/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 29,811 .............. 35,000 ............. 35,000 ............. 29,155 ............ 5,845 ................. 0 ................. 0 ............. 5,845 ................ 0 ............35,000 ................ 0 ...........(5,189) ...........(5,189) .............. 1,231 ..01/01/2030 .
49326E-EK-5 .. KEYCORP .............................................. ....... ..12/01/2023 . PERSHING LLC ............. ..................... ............. 95,740 ............. 110,000 ............109,867 ............. 97,511 ...........12,408 ................17 ................. 0 ............ 12,425 ................ 0 ...........109,935 ................ 0 ......... (14,196) ......... (14,196) .............. 2,881 ..04/06/2027 .
49326E-EN-9 ... KEYCORP .............................................. ....... ..10/04/2023 . UBS SECURITIES LLC ..... ..................... ............. 40,990 .............. 50,000 ............. 50,000 ............. 47,386 ............ 2,614 ................. 0 ................. 0 ............. 2,614 ................ 0 ............50,000 ................ 0 ...........(9,010) ...........(9,010) ...............2,029 ..06/01/2033 .
49446R-AY-5 ... KIMCO REALTY OP LLC .............................. ....... ..12/01/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 54,321 .............. 70,000 ............. 69,675 ............. 53,931 ...........15,781 ................27 ................. 0 ............15,808 ................ 0 ............69,739 ................ 0 ......... (15,418) ......... (15,418) ...............1,593 ..12/01/2031 .
49456B-AU-5 ... KINDER MORGAN INC ................................. ....... ..11/28/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 45,272 .............. 50,000 ............. 49,914 ............. 44,187 ............ 5,746 ................15 ................. 0 ............. 5,761 ................ 0 ............ 49,948 ................ 0 ...........(4,676) ...........(4,676) ................. 911 ..11/15/2026 .
526107-AE-7 .. LENNOX INTERNATIONAL INC ........................ ....... ..12/01/2023 . PERSHING LLC ............. ..................... ............. 37,266 .............. 40,000 ............. 39,963 ............. 36,236 ............ 3,745 ................. 7 ................. 0 ............. 3,752 ................ 0 ............39,987 ................ 0 ...........(2,722) ...........(2,722) ................. 726 ..08/01/2025 .

526107-AF-4 .. LENNOX INTERNATIONAL INC ........................ ....... ..12/01/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... .............17,640 .............. 20,000 ............. 19,941 ............. 17,165 ............ 2,796 ................. 8 ................. 0 ............. 2,804 ................ 0 ............19,968 ................ 0 ...........(2,328) ...........(2,328) ................. 457 ..08/01/2027 .
53218D-AA-6 .. LIFE FINANCIAL SERVICES TRUST .................. ....... ..12/07/2023 . BARCLAYS CAPITAL INC ... ..................... ............107,216 ............. 110,000 ............ 109,450 ............ 107,244 ............ 2,206 ................. 0 ................. 0 ............. 2,206 ................ 0 ...........109,450 ................ 0 ...........(2,234) ...........(2,234) ...............6,925 ..05/15/2039 .
548661-ED-5 .. LOWE S COS INC ..................................... ....... ..12/01/2023 . HSBC SECURITIES, INC. .. ..................... ............. 34,452 .............. 40,000 ............. 39,911 ............. 33,662 ............ 6,265 ................11 ................. 0 ............. 6,276 ................ 0 ............ 39,938 ................ 0 ...........(5,486) ...........(5,486) ................. 831 ..09/15/2028 .

548661-EH-6 .. LOWE S COS INC ..................................... ....... ..12/01/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 17,899 .............. 20,000 ............. 19,997 ............. 17,849 ............ 2,148 ................. 0 ................. 0 ............. 2,148 ................ 0 ............19,997 ................ 0 ...........(2,098) ...........(2,098) ................. 883 ..04/01/2032 .
55261F-AQ-7 .. M+T BANK CORPORATION ............................. ....... ..12/01/2023 . BARCLAYS CAPITAL INC ... ..................... ............. 37,423 .............. 40,000 ............. 40,000 ............. 38,959 ............ 1,041 ................. 0 ................. 0 ............. 1,041 ................ 0 ............40,000 ................ 0 ...........(2,577) ...........(2,577) ...............2,373 ..08/16/2028 .

55336V-AA-8 .. MPLX LP .............................................. ....... ..12/01/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 49,001 .............. 50,000 ............. 53,287 ............. 48,492 ............ 3,735 ............. (963) ................. 0 ............. 2,772 ................ 0 ............51,263 ................ 0 ...........(2,263) ...........(2,263) .............. 2,611 ..02/15/2025 .
55336V-AR-1 .. MPLX LP .............................................. ....... ..12/01/2023 . BARCLAYS CAPITAL INC ... ..................... ............. 37,863 .............. 40,000 ............. 41,457 ............. 37,268 ............ 3,707 ............. (161) ................. 0 ............. 3,546 ................ 0 ............40,814 ................ 0 ...........(2,951) ...........(2,951) .............. 1,956 ..03/15/2028 .
55336V-BR-0 .. MPLX LP .............................................. ....... ..12/01/2023 . BARCLAYS CAPITAL INC ... ..................... .............18,470 .............. 20,000 ............. 19,957 ............. 17,852 ............ 2,123 ................. 7 ................. 0 ............. 2,130 ................ 0 ............19,982 ................ 0 ...........(1,512) ...........(1,512) ................. 441 ..03/01/2026 .

55336V-BU-3 ... MPLX LP .............................................. ....... ..12/01/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... .............. 9,508 .............. 10,000 ...............9,943 ...............9,408 ...............537 ................. 4 ................. 0 ................541 ................ 0 ............. 9,949 ................ 0 ............. (441) ............. (441) ................. 652 ..09/01/2032 .

55903V-AL-7 .. WARNERMEDIA HOLDINGS INC ........................ ....... ..05/01/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............120,000 ............. 120,000 ............120,000 ............. 98,984 ...........21,016 ................. 0 ................. 0 ............21,016 ................ 0 .......... 120,000 ................ 0 ................. 0 ................. 0 ...............3,252 ..03/15/2032 .

559080-AQ-9 .. MAGELLAN MIDSTREAM PARTN ........................ ....... ..12/01/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 44,123 .............. 50,000 ............. 52,990 ............. 43,760 ............ 8,893 ............. (306) ................. 0 ............. 8,587 ................ 0 ............ 52,347 ................ 0 ...........(8,225) ...........(8,225) .............. 1,643 ..06/01/2030 .
565849-AP-1 .. MARATHON OIL CORP ................................. ....... ..12/01/2023 . PERSHING LLC ............. ..................... ............. 91,314 .............. 95,000 ............ 103,925 ............. 90,858 ............ 9,799 ...........(1,097) ................. 0 ............. 8,702 ................ 0 ............ 99,559 ................ 0 ...........(8,245) ...........(8,245) .............. 5,806 ..07/15/2027 .

573284-AV-8 .. MARTIN MARIETTA MATERIAL ........................ ....... ..12/01/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............. 25,315 .............. 30,000 ............. 29,659 ............. 24,873 ............ 4,873 ................30 ................. 0 ............. 4,903 ................ 0 ............29,776 ................ 0 ...........(4,461) ...........(4,461) ................. 917 ..03/15/2030 .

574599-BP-0 ... MASCO CORP .......................................... ....... ..12/01/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 55,270 .............. 70,000 ............. 69,949 ............. 54,427 ........... 15,533 ................. 4 ................. 0 ............15,537 ................ 0 ............69,964 ................ 0 ......... (14,694) ......... (14,694) .............. 1,649 ..10/01/2030 .

579780-AN-7 .. MCCORMICK + CO ..................................... ....... ..11/28/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............103,299 ............. 110,000 ............116,308 ............ 102,488 ...........11,509 ............. (755) ................. 0 ............10,754 ................ 0 ...........113,243 ................ 0 ...........(9,944) ...........(9,944) .............. 4,831 ..08/15/2027 .
59523U-AT-4 ... MID AMERICA APARTMENTS ........................... ....... ..11/28/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 53,557 .............. 60,000 ............. 57,013 ............. 51,956 ............ 5,614 ...............579 ................. 0 ............. 6,193 ................ 0 ............58,150 ................ 0 ...........(4,593) ...........(4,593) ................. 798 ..09/15/2026 .

606822-CC-6 .. MITSUBISHI UFJ FIN GRP ........................... ....... ..11/28/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............180,920 ............. 200,000 ............200,000 ............ 176,284 ...........23,716 ................. 0 ................. 0 ............23,716 ................ 0 .......... 200,000 ................ 0 ......... (19,080) ......... (19,080) .............. 6,386 ..01/19/2028 .
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60700M-AC-2 .. MMAF EQUIPMENT FINANCE LLC ..................... ....... ..09/09/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............137,011 ............. 145,000 ............ 144,994 ............ 134,558 ...........10,437 ................. 0 ................. 0 ............10,437 ................ 0 ...........144,994 ................ 0 ...........(7,984) ...........(7,984) .............. 1,338 ..04/09/2027 .

609207-AT-2 .. MONDELEZ INTERNATIONAL ........................... ....... ..12/01/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 12,202 .............. 14,000 ............. 13,864 ............. 12,092 ............ 1,805 ................12 ................. 0 ............. 1,817 ................ 0 ............13,909 ................ 0 ...........(1,708) ...........(1,708) ................. 441 ..04/13/2030 .
609207-BA-2 .. MONDELEZ INTERNATIONAL ........................... ....... ..06/29/2023 . ING BARINGS CORP ........ ..................... ............. 27,728 .............. 30,000 ............. 29,944 ............. 27,251 ............ 2,702 ................. 5 ................. 0 ............. 2,707 ................ 0 ............ 29,958 ................ 0 ...........(2,230) ...........(2,230) ................. 615 ..03/17/2027 .
610202-BN-2 .. MONONGAHELA POWER CO ............................. ....... ..08/16/2023 . PERSHING LLC ............. ..................... ............. 69,251 .............. 70,000 ............. 75,019 ............. 68,824 ............ 2,748 ............. (763) ................. 0 ............. 1,985 ................ 0 ............70,809 ................ 0 ...........(1,558) ...........(1,558) .............. 2,416 ..04/15/2024 .

61691J-AV-6 .. MORGAN STANLEY CAPITAL I TRUST ................ ....... ..11/29/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 91,813 ............. 100,000 ............100,469 ............. 92,738 ............ 7,730 ................. 0 ................. 0 ............. 7,730 ................ 0 ...........100,469 ................ 0 ...........(8,656) ...........(8,656) ...............3,530 ..06/15/2050 .

61746B-DZ-6 .. MORGAN STANLEY ..................................... ....... ..05/31/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... .............68,180 .............. 70,000 ............. 75,338 ............. 67,717 ............ 5,096 ............. (364) ................. 0 ............. 4,732 ................ 0 ............72,450 ................ 0 ...........(4,269) ...........(4,269) ...............2,272 ..01/27/2026 .
61746B-EF-9 .. MORGAN STANLEY ..................................... ....... ..04/19/2023 . BARCLAYS CAPITAL INC ... ..................... ............105,551 ............. 110,000 ............117,614 ............ 103,860 ...........10,715 ............. (329) ................. 0 ............10,386 ................ 0 ...........114,245 ................ 0 ...........(8,694) ...........(8,694) .............. 3,002 ..01/20/2027 .

61747Y-EB-7 .. MORGAN STANLEY ..................................... ....... ..12/01/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 49,556 .............. 50,000 ............. 49,495 ............. 47,281 ............ 2,378 ...............153 ................. 0 ............. 2,531 ................ 0 ............49,812 ................ 0 ............. (256) ............. (256) ................. 542 ..01/22/2025 .

61747Y-EC-5 .. MORGAN STANLEY ..................................... ....... ..11/28/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............. 89,639 ............. 100,000 ............ 100,353 ............. 86,888 ...........13,384 ...............(53) ................. 0 ............13,331 ................ 0 .......... 100,218 ................ 0 ......... (10,579) ......... (10,579) .............. 2,058 ..07/20/2027 .
61747Y-EG-6 .. MORGAN STANLEY ..................................... ....... ..12/01/2023 . BARCLAYS CAPITAL INC ... ..................... ............. 66,893 .............. 70,000 ............. 70,000 ............. 64,340 ............ 5,660 ................. 0 ................. 0 ............. 5,660 ................ 0 ............70,000 ................ 0 ...........(3,107) ...........(3,107) ................. 914 ..10/21/2025 .

61747Y-EK-7 .. MORGAN STANLEY ..................................... ....... ..12/01/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 41,090 .............. 45,000 ............. 45,005 ............. 40,041 ............ 4,963 ................(1) ................. 0 ............. 4,962 ................ 0 ............45,003 ................ 0 ...........(3,914) ...........(3,914) .............. 1,528 ..01/21/2028 .
61747Y-EU-5 .. MORGAN STANLEY ..................................... ....... ..12/01/2023 . BARCLAYS CAPITAL INC ... ..................... .............. 9,387 .............. 10,000 ............. 10,000 ...............9,426 ...............574 ................. 0 ................. 0 ................574 ................ 0 ............10,000 ................ 0 ............. (613) ............. (613) ................. 672 ..07/20/2033 .

62954H-AJ-7 ... NXP BV/NXP FDG/NXP USA ........................... ....... ..12/01/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 48,595 .............. 60,000 ............. 59,858 ............. 47,121 ...........12,745 ................12 ................. 0 ............12,757 ................ 0 ............59,878 ................ 0 ......... (11,283) ......... (11,283) .............. 2,076 ..02/15/2032 .

62954H-BB-3 ... NXP BV/NXP FDG/NXP USA ........................... ....... ..12/01/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... .............. 9,587 .............. 10,000 ...............9,970 ...............9,471 ...............500 ................. 2 ................. 0 ................502 ................ 0 ............. 9,974 ................ 0 ............. (386) ............. (386) ................. 776 ..01/15/2033 .
62954W-AK-1 .. NTT FINANCE CORP ................................... ....... ..05/12/2023 . HSBC SECURITIES, INC. .. ..................... ............200,914 ............. 200,000 ............200,000 ............ 195,430 ............ 4,570 ................. 0 ................. 0 ............. 4,570 ................ 0 .......... 200,000 ................ 0 ...............914 ...............914 .............. 7,019 ..07/27/2027 .

64034Y-AB-7 .. NELNET STUDENT LOAN TRUST ....................... ....... ..11/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............133,520 ............. 145,488 ............ 145,477 ............ 131,224 ........... 14,253 ................. 0 ................. 0 ............ 14,253 ................ 0 ...........145,477 ................ 0 ......... (11,957) ......... (11,957) .............. 2,058 ..04/20/2062 .
64035D-AB-2 .. NELNET STUDENT LOAN TRUST ....................... ....... ..12/14/2023 . FRACTIONAL SHARES ....... ..................... ............. 92,121 ............. 100,891 ............100,874 ............. 89,360 ...........11,514 ................. 0 ................. 0 ............11,514 ................ 0 .......... 100,874 ................ 0 ...........(8,753) ...........(8,753) .............. 1,191 ..04/20/2062 .

64035G-AB-5 .. NELNET STUDENT LOAN TRUST ....................... ....... ..08/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 62,985 ...............69,384 ............. 69,363 ............. 61,657 ............ 7,706 ................. 0 ................. 0 ............. 7,706 ................ 0 ............69,363 ................ 0 ...........(6,378) ...........(6,378) ................. 784 ..04/20/2062 .

641062-BB-9 .. NESTLE HOLDINGS INC ............................... ....... ..01/05/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............147,467 ............. 150,000 ............ 149,895 ............ 146,712 ............ 3,189 ................. 0 ................. 0 ............. 3,189 ................ 0 ...........149,901 ................ 0 ...........(2,435) ...........(2,435) ...............1,994 ..10/01/2027 .

64952W-DL-4 ... NEW YORK LIFE GLOBAL FDG ........................ ....... ..02/28/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............113,233 ............. 120,000 ............ 119,569 ............ 112,941 ............ 6,877 ................. 8 ................. 0 ............. 6,885 ................ 0 ...........119,825 ................ 0 ...........(6,592) ...........(6,592) .............. 1,280 ..01/22/2025 .
65339K-BY-5 .. NEXTERA ENERGY CAPITAL ........................... ....... ..05/23/2023 . BARCLAYS CAPITAL INC ... ..................... .............89,810 ............. 100,000 ............. 99,931 ............. 88,631 ...........11,314 ................. 5 ................. 0 ............11,319 ................ 0 ............ 99,950 ................ 0 ......... (10,140) ......... (10,140) .............. 1,615 ..01/15/2027 .

65479M-AC-0 .. NISSAN AUTO RECEIVABLES OWNER .................. ....... ..09/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 86,546 .............. 86,546 ............. 86,538 ............. 85,370 ............ 1,168 ................. 0 ................. 0 ............. 1,168 ................ 0 ............86,538 ................ 0 ................. 8 ................. 8 ................. 559 ..12/16/2024 .
666807-BN-1 .. NORTHROP GRUMMAN CORP ............................ ....... ..11/28/2023 . PERSHING LLC ............. ..................... ............. 93,492 ............. 100,000 ............105,136 ............. 92,387 ...........10,976 ............. (580) ................. 0 ............10,396 ................ 0 ...........102,783 ................ 0 ...........(9,291) ...........(9,291) ...............4,469 ..01/15/2028 .

666807-BS-0 .. NORTHROP GRUMMAN CORP ............................ ....... ..12/01/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 14,493 .............. 15,000 ............. 14,940 ............. 14,437 ...............516 ................. 5 ................. 0 ................521 ................ 0 ............ 14,959 ................ 0 ............. (466) ............. (466) ................. 722 ..05/01/2030 .
66815L-2F-5 .. NORTHWESTERN MUTUAL GLBL ........................ ....... ..12/01/2023 . BOFA SECURITIES, INC. . ..................... .............81,177 .............. 90,000 ............. 89,927 ............. 79,580 ...........10,361 ................13 ................. 0 ............10,374 ................ 0 ............ 89,954 ................ 0 ...........(8,777) ...........(8,777) ...............2,205 ..01/11/2027 .

66815L-2H-1 .. NORTHWESTERN MUTUAL GLBL ........................ ....... ..12/05/2023 .
MIZUHO SECURITIES USA 

INC. ....................... ..................... ............. 27,050 .............. 30,000 ............. 29,937 ............. 27,252 ............ 2,690 ................. 8 ................. 0 ............. 2,698 ................ 0 ............ 29,951 ................ 0 ...........(2,900) ...........(2,900) .............. 1,163 ..04/04/2029 .

66815L-2K-4 .. NORTHWESTERN MUTUAL GLBL ........................ ....... ..12/01/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 19,374 .............. 20,000 ............. 19,992 ............. 19,502 ...............490 ................. 1 ................. 0 ................491 ................ 0 ............ 19,994 ................ 0 ............. (619) ............. (619) .............. 1,063 ..09/15/2027 .
670346-AY-1 .. NUCOR CORP .......................................... ....... ..12/01/2023 . BOFA SECURITIES, INC. . ..................... ............. 19,539 .............. 20,000 ............. 19,968 ............. 19,539 ...............432 ................. 6 ................. 0 ................438 ................ 0 ............19,977 ................ 0 ............. (438) ............. (438) ................. 889 ..05/23/2027 .

67077M-AW-8 .. NUTRIEN LTD ......................................... ....... ..12/01/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... .............17,387 .............. 20,000 ............. 19,979 ............. 17,198 ............ 2,787 ................. 2 ................. 0 ............. 2,789 ................ 0 ............19,986 ................ 0 ...........(2,599) ...........(2,599) ................. 626 ..05/13/2030 .
67777J-AL-2 .. OHIOHEALTH CORP .................................... ....... ..12/12/2023 . PERSHING LLC ............. ..................... ............. 52,895 .............. 65,000 ............. 64,085 ............. 52,215 ...........11,941 ................81 ................. 0 ............12,022 ................ 0 ............64,237 ................ 0 ......... (11,342) ......... (11,342) .............. 1,613 ..11/15/2031 .

68233J-AZ-7 .. ONCOR ELECTRIC DELIVERY ......................... ....... ..09/26/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... ............. 67,374 .............. 70,000 ............. 74,887 ............. 67,267 ............ 4,952 ............. (723) ................. 0 ............. 4,229 ................ 0 ............71,496 ................ 0 ...........(4,121) ...........(4,121) .............. 2,048 ..04/01/2025 .

68233J-CJ-1 ... ONCOR ELECTRIC DELIVERY ......................... ....... ..01/13/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............. 89,915 .............. 90,000 ............. 89,913 ............. 88,415 ............ 1,500 ................. 0 ................. 0 ............. 1,500 ................ 0 ............89,915 ................ 0 ................. 0 ................. 0 .............. 1,467 ..09/15/2032 .
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68389X-BS-3 .. ORACLE CORP ......................................... ....... ..02/02/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............145,407 ............. 150,000 ............157,875 ............ 144,542 ............ 8,623 ............. (170) ................. 0 ............. 8,453 ................ 0 ...........152,995 ................ 0 ...........(7,588) ...........(7,588) ................. 996 ..11/15/2024 .
68389X-BV-6 .. ORACLE CORP ......................................... ....... ..11/28/2023 . PERSHING LLC ............. ..................... ............. 43,706 .............. 50,000 ............. 49,949 ............. 42,842 ............ 7,120 ...............287 ................. 0 ............. 7,407 ................ 0 ............ 47,359 ................ 0 ...........(3,653) ...........(3,653) .............. 1,717 ..04/01/2030 .
68389X-CH-6 .. ORACLE CORP ......................................... ....... ..12/01/2023 . HSBC SECURITIES, INC. .. ..................... ............. 10,556 .............. 10,000 ...............9,991 ............. 10,404 ............. (413) ................. 1 ................. 0 .............. (412) ................ 0 ............. 9,992 ................ 0 ...............564 ...............564 ................. 659 ..11/09/2029 .
686514-AE-0 .. ORLANDO HEALTH OBL GRP ........................... ....... ..12/12/2023 . PERSHING LLC ............. ..................... ............. 46,246 .............. 50,000 ............. 53,497 ............. 45,412 ............ 6,992 ............. (372) ................. 0 ............. 6,620 ................ 0 ............ 52,033 ................ 0 ...........(5,787) ...........(5,787) .............. 2,271 ..10/01/2028 .

68902V-AH-0 .. OTIS WORLDWIDE CORP ............................... ....... ..08/29/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............. 89,941 .............. 95,000 ............. 94,999 ............. 88,951 ............ 6,048 ................. 0 ................. 0 ............. 6,048 ................ 0 ............ 94,999 ................ 0 ...........(5,058) ...........(5,058) .............. 1,769 ..04/05/2025 .
693475-AX-3 .. PNC FINANCIAL SERVICES ........................... ....... ..01/19/2023 . PERSHING LLC ............. ..................... ............. 75,264 .............. 80,000 ............. 81,533 ............. 74,122 ............ 6,743 ...............(15) ................. 0 ............. 6,728 ................ 0 ............80,850 ................ 0 ...........(5,586) ...........(5,586) .............. 1,040 ..07/23/2026 .
693475-BJ-3 ... PNC FINANCIAL SERVICES ........................... ....... ..12/01/2023 . BARCLAYS CAPITAL INC ... ..................... ............. 50,579 .............. 50,000 ............. 50,000 ............. 52,230 ...........(2,230) ................. 0 ................. 0 ............(2,230) ................ 0 ............50,000 ................ 0 ...............579 ...............579 ...............3,329 ..10/28/2033 .

693475-BK-0 .. PNC FINANCIAL SERVICES ........................... ....... ..12/01/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............. 9,938 .............. 10,000 ............. 10,000 ............. 10,095 ...............(95) ................. 0 ................. 0 ................(95) ................ 0 ............10,000 ................ 0 ...............(62) ...............(62) ................. 540 ..12/02/2028 .
693506-BS-5 .. PPG INDUSTRIES INC ................................ ....... ..12/01/2023 . PERSHING LLC ............. ..................... ............. 84,910 ............. 100,000 ............. 99,365 ............. 84,223 ........... 15,292 ................ 55 ................. 0 ............15,347 ................ 0 ............99,570 ................ 0 ......... (14,660) ......... (14,660) ...............2,479 ..06/15/2030 .
6944PL-2D-0 ... PACIFIC LIFE GF II ................................ ....... ..12/01/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 38,546 .............. 45,000 ............. 41,653 ............. 36,943 ............ 5,158 ...............503 ................. 0 ............. 5,661 ................ 0 ............42,604 ................ 0 ...........(4,058) ...........(4,058) ................. 897 ..01/20/2028 .

695114-CS-5 ... PACIFICORP .......................................... ....... ..11/28/2023 .
DAIWA CAPITAL MARKETS 

AMERICA INC. ............. ..................... .............86,789 .............. 90,000 ............. 94,869 ............. 86,300 ............ 6,013 ............. (831) ................. 0 ............. 5,182 ................ 0 ............91,481 ................ 0 ...........(4,693) ...........(4,693) ...............4,263 ..07/01/2025 .
695114-CW-6 .. PACIFICORP .......................................... ....... ..11/29/2023 . PERSHING LLC ............. ..................... ............. 12,400 .............. 15,000 ............. 14,973 ............. 12,935 ............ 2,045 ................. 2 ................. 0 ............. 2,047 ................ 0 ............14,982 ................ 0 ...........(2,582) ...........(2,582) ................. 491 ..09/15/2030 .
695156-AT-6 .. PACKAGING CORP OF AMERIC ........................ ....... ..11/28/2023 . PERSHING LLC ............. ..................... ............. 93,312 ............. 100,000 ............ 105,204 ............. 91,961 ...........11,431 ............. (593) ................. 0 ............10,838 ................ 0 ...........102,799 ................ 0 ...........(9,487) ...........(9,487) ...............3,258 ..12/15/2027 .

701094-AR-5 .. PARKER HANNIFIN CORP ............................. ....... ..12/01/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 39,131 .............. 40,000 ............. 39,915 ............. 38,853 ............ 1,070 ................14 ................. 0 ............. 1,084 ................ 0 ............ 39,937 ................ 0 ............. (806) ............. (806) ...............2,503 ..09/15/2027 .

701094-AS-3 .. PARKER HANNIFIN CORP ............................. ....... ..12/01/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 39,114 .............. 40,000 ............. 39,912 ............. 38,410 ............ 1,507 ................10 ................. 0 ............. 1,517 ................ 0 ............ 39,928 ................ 0 ............. (814) ............. (814) .............. 2,650 ..09/15/2029 .

70450Y-AK-9 .. PAYPAL HOLDINGS INC ............................... ....... ..03/01/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 19,209 .............. 20,000 ............. 19,975 ............. 19,294 ...............683 ................. 1 ................. 0 ................684 ................ 0 ............19,978 ................ 0 ............. (769) ............. (769) ................. 199 ..06/01/2027 .
714046-AM-1 .. REVVITY INC ......................................... ....... ..12/04/2023 . BOFA SECURITIES, INC. . ..................... ............. 42,416 .............. 50,000 ............. 49,964 ............. 41,501 ............ 8,469 ................. 5 ................. 0 ............. 8,474 ................ 0 ............ 49,975 ................ 0 ...........(7,559) ...........(7,559) .............. 1,164 ..09/15/2028 .
718546-AR-5 .. PHILLIPS 66 ......................................... ....... ..12/01/2023 . PERSHING LLC ............. ..................... ............. 95,456 ............. 100,000 ............110,386 ..............94,539 ...........12,358 ...........(1,165) ................. 0 ............11,193 ................ 0 ...........105,733 ................ 0 ......... (10,277) ......... (10,277) .............. 4,767 ..03/15/2028 .

723787-AT-4 .. PIONEER NATURAL RESOURCE ........................ ....... ..11/28/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 91,721 ............. 100,000 ............. 98,628 ............. 89,227 ............ 9,755 ...............301 ................. 0 ............10,056 ................ 0 ............ 99,283 ................ 0 ...........(7,562) ...........(7,562) .............. 1,547 ..01/15/2026 .
74153W-CP-2 ... PRICOA GLOBAL FUNDING 1 ......................... ....... ..11/28/2023 . BOFA SECURITIES, INC. . ..................... ............133,893 ............. 150,000 ............149,660 ............ 132,029 ...........17,719 ................62 ................. 0 ............17,781 ................ 0 ...........149,810 ................ 0 ......... (15,917) ......... (15,917) ...............2,245 ..09/01/2026 .

743315-AY-9 .. PROGRESSIVE CORP ................................... ....... ..05/30/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... .............18,507 .............. 20,000 ............. 19,992 ............. 18,367 ............ 1,626 ................. 1 ................. 0 ............. 1,627 ................ 0 ............ 19,994 ................ 0 ...........(1,487) ...........(1,487) ................. 356 ..03/15/2027 .

74340X-BT-7 .. PROLOGIS LP ......................................... ....... ..01/25/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 20,247 .............. 20,000 ............. 19,933 ............. 19,392 ...............542 ................. 0 ................. 0 ................542 ................ 0 ............ 19,935 ................ 0 ...............313 ...............313 ................. 326 ..01/15/2033 .
743756-AB-4 .. PROV ST JOSEPH HLTH OBL .......................... ....... ..12/12/2023 . BOFA SECURITIES, INC. . ..................... ............. 44,577 .............. 48,000 ............. 49,736 ............. 45,035 ............ 3,970 ............. (248) ................. 0 ............. 3,722 ................ 0 ............48,758 ................ 0 ...........(4,181) ...........(4,181) .............. 1,585 ..10/01/2026 .
74456Q-BX-3 .. PUBLIC SERVICE ELECTRIC ......................... ....... ..12/01/2023 . PERSHING LLC ............. ..................... ............. 28,463 .............. 30,000 ............. 28,035 ............. 28,199 ...............(96) ...............276 ................. 0 ................180 ................ 0 ............28,379 ................ 0 ................84 ................84 .............. 1,381 ..09/01/2028 .

74456Q-CH-7 ... PUBLIC SERVICE ELECTRIC ......................... ....... ..12/01/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 47,894 .............. 60,000 ............. 59,854 ............. 47,860 ...........12,012 ................13 ................. 0 ............12,025 ................ 0 ............59,885 ................ 0 ......... (11,990) ......... (11,990) .............. 1,488 ..08/15/2031 .
74949L-AB-8 .. RELX CAPITAL INC .................................. ....... ..03/16/2023 . MATURITY .................. ..................... ............100,000 ............. 100,000 ............ 104,534 ............. 99,596 ...............715 ............. (310) ................. 0 ................405 ................ 0 .......... 100,000 ................ 0 ................. 0 ................. 0 .............. 1,750 ..03/16/2023 .

74949L-AD-4 ... RELX CAPITAL INC .................................. ....... ..12/04/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............. 8,882 .............. 10,000 ...............9,934 ...............8,567 ............ 1,383 ................. 6 ................. 0 ............. 1,389 ................ 0 ............. 9,955 ................ 0 ...........(1,074) ...........(1,074) ................. 312 ..05/22/2030 .
74949L-AE-2 .. RELX CAPITAL INC .................................. ....... ..12/04/2023 . BOFA SECURITIES, INC. . ..................... ............. 39,176 .............. 40,000 ............. 39,648 ............. 38,577 ............ 1,088 ................27 ................. 0 ............. 1,115 ................ 0 ............ 39,692 ................ 0 ............. (516) ............. (516) .............. 1,984 ..05/20/2032 .

75513E-AD-3 .. RTX CORP ............................................. ....... ..12/04/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 33,436 .............. 40,000 ............. 39,949 ..............33,392 ............ 6,569 ................. 4 ................. 0 ............. 6,573 ................ 0 ............ 39,965 ................ 0 ...........(6,530) ...........(6,530) .............. 1,288 ..07/01/2030 .
756109-AS-3 .. REALTY INCOME CORP ................................ ....... ..11/28/2023 . PERSHING LLC ............. ..................... ............102,496 ............. 110,000 ............ 114,925 ............ 101,862 ...........11,104 ............. (649) ................. 0 ............10,455 ................ 0 ...........112,317 ................ 0 ...........(9,822) ...........(9,822) ...............4,538 ..01/15/2027 .
7591EP-AT-7 .. REGIONS FINANCIAL CORP ........................... ....... ..12/04/2023 . BOFA SECURITIES, INC. . ..................... ............. 49,704 .............. 60,000 ............. 59,847 ............. 51,065 ............ 8,810 ................20 ................. 0 ............. 8,830 ................ 0 ............ 59,895 ................ 0 ......... (10,191) ......... (10,191) ...............1,422 ..08/12/2028 .
771367-CD-9 .. ROCHESTER GAS + ELECTRIC ........................ ....... ..11/28/2023 . GOLDMAN SACHS + CO LLC ..................... ............147,594 ............. 160,000 ............167,369 ............ 146,917 ...........17,666 ............. (909) ................. 0 ............16,757 ................ 0 ...........163,673 ................ 0 ......... (16,080) ......... (16,080) ...............4,946 ..06/01/2027 .

775109-CC-3 .. ROGERS COMMUNICATIONS IN ........................ ....... ..07/25/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............. 49,875 .............. 50,000 ............. 49,859 ............. 43,327 ............ 6,541 ................. 7 ................. 0 ............. 6,548 ................ 0 ............49,875 ................ 0 ................. 0 ................. 0 .............. 1,652 ..03/15/2032 .

776743-AB-2 .. ROPER TECHNOLOGIES INC ........................... ....... ..12/04/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 19,433 .............. 20,000 ............. 21,972 ............. 19,421 ............ 1,977 ............. (434) ................. 0 ............. 1,543 ................ 0 ............20,964 ................ 0 ...........(1,530) ...........(1,530) ................. 751 ..12/15/2025 .
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78016E-YV-3 .. ROYAL BANK OF CANADA ............................. ....... ..01/20/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............. 27,427 .............. 30,000 ............. 29,980 ............. 27,133 ............ 2,851 ................. 0 ................. 0 ............. 2,851 ................ 0 ............ 29,984 ................ 0 ...........(2,557) ...........(2,557) ................. 313 ..01/21/2027 .

78016E-ZD-2 .. ROYAL BANK OF CANADA ............................. ....... ..12/04/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............76,170 .............. 80,000 ............. 79,715 ............. 76,143 ............ 3,610 ................50 ................. 0 ............. 3,660 ................ 0 ............79,802 ................ 0 ...........(3,632) ...........(3,632) .............. 3,158 ..05/04/2027 .
78016E-ZZ-3 .. ROYAL BANK OF CANADA ............................. ....... ..12/04/2023 . BOFA SECURITIES, INC. . ..................... ............. 26,988 .............. 30,000 ............. 29,966 ............. 26,356 ............ 3,619 ................. 6 ................. 0 ............. 3,625 ................ 0 ............29,980 ................ 0 ...........(2,992) ...........(2,992) ................. 460 ..11/02/2026 .

78016F-ZS-6 .. ROYAL BANK OF CANADA ............................. ....... ..12/04/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 19,440 .............. 20,000 ............. 20,000 ............. 19,485 ...............515 ................. 0 ................. 0 ................515 ................ 0 ............20,000 ................ 0 ............. (560) ............. (560) .............. 1,150 ..08/03/2027 .
78200J-AA-0 .. RUSH OBLIGATED GROUP ............................. ....... ..12/12/2023 . BOFA SECURITIES, INC. . ..................... ............. 23,275 .............. 25,000 ............. 25,000 ............. 23,033 ............ 1,967 ................. 0 ................. 0 ............. 1,967 ................ 0 ............25,000 ................ 0 ...........(1,725) ...........(1,725) .............. 1,059 ..11/15/2029 .
78355H-KS-7 .. RYDER SYSTEM INC .................................. ....... ..12/04/2023 . PERSHING LLC ............. ..................... ............. 36,151 .............. 40,000 ............. 39,950 ............. 35,197 ............ 4,765 ................. 9 ................. 0 ............. 4,774 ................ 0 ............39,971 ................ 0 ...........(3,819) ...........(3,819) ................. 850 ..09/01/2026 .

78355H-KT-5 .. RYDER SYSTEM INC .................................. ....... ..12/04/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............. 27,750 .............. 30,000 ............. 29,955 ............. 27,120 ............ 2,843 ................. 8 ................. 0 ............. 2,851 ................ 0 ............29,970 ................ 0 ...........(2,221) ...........(2,221) .............. 1,081 ..03/01/2027 .

785592-AX-4 .. SABINE PASS LIQUEFACTION ........................ ....... ..12/05/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............. 38,079 .............. 40,000 ............. 45,424 ............. 37,175 ............ 7,647 ............. (559) ................. 0 ............. 7,088 ................ 0 ............ 44,262 ................ 0 ...........(6,183) ...........(6,183) .............. 1,910 ..05/15/2030 .

797440-BU-7 .. SAN DIEGO G + E .................................... ....... ..06/01/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............122,847 ............. 130,000 ............ 134,656 ............ 120,531 ...........12,071 ............. (323) ................. 0 ............11,748 ................ 0 ...........132,279 ................ 0 ...........(9,432) ...........(9,432) .............. 1,806 ..05/15/2026 .
797440-CB-8 .. SAN DIEGO G + E .................................... ....... ..12/04/2023 . PERSHING LLC ............. ..................... ............. 42,752 .............. 50,000 ............. 49,859 ............. 42,900 ............ 6,968 ................12 ................. 0 ............. 6,980 ................ 0 ............49,880 ................ 0 ...........(7,128) ...........(7,128) .............. 1,838 ..03/15/2032 .
81211K-AZ-3 .. SEALED AIR CORP .................................... ....... ..12/04/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 26,650 .............. 30,000 ............. 30,000 ..............25,939 ............ 4,061 ................. 0 ................. 0 ............. 4,061 ................ 0 ............30,000 ................ 0 ...........(3,350) ...........(3,350) ................. 539 ..10/15/2026 .

817826-AC-4 .. 7 ELEVEN INC ....................................... ....... ..12/04/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 27,332 .............. 30,000 ............. 29,929 ............. 26,298 ............ 3,658 ................13 ................. 0 ............. 3,671 ................ 0 ............29,968 ................ 0 ...........(2,637) ...........(2,637) ................. 377 ..02/10/2026 .

824348-AW-6 .. SHERWIN WILLIAMS CO ............................... ....... ..11/28/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............. 94,591 ............. 100,000 ............106,562 ............. 93,714 ...........10,366 ............. (809) ................. 0 ............. 9,557 ................ 0 ...........103,271 ................ 0 ...........(8,680) ...........(8,680) ...............3,440 ..06/01/2027 .
824348-BJ-4 ... SHERWIN WILLIAMS CO ............................... ....... ..12/04/2023 . BOFA SECURITIES, INC. . ..................... ............. 17,939 .............. 20,000 ............. 21,043 ............. 17,555 ............ 3,200 ...............(99) ................. 0 ............. 3,101 ................ 0 ............20,656 ................ 0 ...........(2,716) ...........(2,716) ................. 772 ..08/15/2029 .

824348-BL-9 .. SHERWIN WILLIAMS CO ............................... ....... ..12/04/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............. 33,762 .............. 40,000 ............. 39,992 ............. 33,003 ............ 6,990 ................. 1 ................. 0 ............. 6,991 ................ 0 ............ 39,994 ................ 0 ...........(6,232) ...........(6,232) ................. 974 ..05/15/2030 .
828807-CS-4 .. SIMON PROPERTY GROUP LP .......................... ....... ..02/02/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 98,063 ............. 100,000 ............106,419 ............. 97,048 ............ 5,432 ............. (142) ................. 0 ............. 5,290 ................ 0 ...........102,337 ................ 0 ...........(4,274) ...........(4,274) .............. 1,172 ..10/01/2024 .
84055B-AA-1 .. SOUTH32 TREASURY LTD ............................. ....... ..12/04/2023 . BOFA SECURITIES, INC. . ..................... ............. 86,473 ............. 100,000 ............. 99,479 ............. 85,684 ...........13,825 ................41 ................. 0 ............13,866 ................ 0 ............ 99,550 ................ 0 ......... (13,077) ......... (13,077) .............. 4,978 ..04/14/2032 .
85434V-AB-4 .. STANFORD HEALTH CARE ............................. ....... ..12/12/2023 . PERSHING LLC ............. ..................... ............. 44,957 .............. 50,000 ............. 46,993 ............. 44,792 ............ 2,286 ...............310 ................. 0 ............. 2,596 ................ 0 ............47,388 ................ 0 ...........(2,432) ...........(2,432) ...............2,202 ..08/15/2030 .

855244-AV-1 .. STARBUCKS CORP ..................................... ....... ..11/10/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 26,885 .............. 30,000 ............. 29,877 ............. 26,842 ............ 3,083 ................15 ................. 0 ............. 3,098 ................ 0 ............ 29,939 ................ 0 ...........(3,054) ...........(3,054) ................. 703 ..03/12/2027 .
855244-AW-9 ... STARBUCKS CORP ..................................... ....... ..12/05/2023 . HSBC SECURITIES, INC. .. ..................... ............. 17,125 .............. 20,000 ............. 19,076 ............. 16,645 ............ 2,522 ................ 99 ................. 0 ............. 2,621 ................ 0 ............19,265 ................ 0 ...........(2,140) ...........(2,140) ................. 556 ..03/12/2030 .
857477-BC-6 .. STATE STREET CORP ................................. ....... ..12/03/2023 . CALLED BONDS FULL ....... ..................... .............80,000 .............. 80,000 ............. 84,976 ............. 79,094 ............ 2,938 ............. (963) ................. 0 ............. 1,975 ................ 0 ............81,068 ................ 0 ...........(1,068) ...........(1,068) .............. 3,021 ..12/03/2024 .
857477-BQ-5 .. STATE STREET CORP ................................. ....... ..11/16/2023 . PERSHING LLC ............. ..................... ............. 26,864 .............. 30,000 ............. 30,000 ............. 26,610 ............ 3,390 ................. 0 ................. 0 ............. 3,390 ................ 0 ............30,000 ................ 0 ...........(3,136) ...........(3,136) ................. 508 ..11/18/2027 .

857477-BS-1 .. STATE STREET CORP ................................. ....... ..12/04/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 18,329 .............. 20,000 ............. 20,000 ............. 17,985 ............ 2,015 ................. 0 ................. 0 ............. 2,015 ................ 0 ............20,000 ................ 0 ...........(1,671) ...........(1,671) ................. 586 ..02/07/2028 .
857477-BU-6 .. STATE STREET CORP ................................. ....... ..12/04/2023 . BOFA SECURITIES, INC. . ..................... .............18,658 .............. 20,000 ............. 20,000 ............. 18,990 ............ 1,010 ................. 0 ................. 0 ............. 1,010 ................ 0 ............20,000 ................ 0 ...........(1,342) ...........(1,342) ................. 941 ..05/13/2033 .
857477-BV-4 .. STATE STREET CORP ................................. ....... ..12/04/2023 . BOFA SECURITIES, INC. . ..................... .............18,137 .............. 20,000 ............. 20,000 ............. 18,540 ............ 1,460 ................. 0 ................. 0 ............. 1,460 ................ 0 ............20,000 ................ 0 ...........(1,863) ...........(1,863) .............. 1,115 ..08/04/2033 .
857477-BY-8 .. STATE STREET CORP ................................. ....... ..12/04/2023 . PERSHING LLC ............. ..................... .............10,208 .............. 10,000 ............. 10,000 ............. 10,343 ..............(343) ................. 0 ................. 0 ...............(343) ................ 0 ............10,000 ................ 0 ...............208 ...............208 ................. 634 ..11/04/2028 .
86562M-CM-0 .. SUMITOMO MITSUI FINL GRP ........................ ....... ..12/04/2023 . PERSHING LLC ............. ..................... ............182,040 ............. 200,000 ............200,000 ............177,781 ........... 22,219 ................. 0 ................. 0 ............ 22,219 ................ 0 .......... 200,000 ................ 0 ......... (17,960) ......... (17,960) .............. 6,063 ..01/14/2027 .

87264A-BF-1 .. T MOBILE USA INC .................................. ....... ..12/04/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............. 46,112 .............. 50,000 ............. 46,617 ............. 45,411 ............ 1,227 ...............366 ................. 0 ............. 1,593 ................ 0 ............47,003 ................ 0 ............. (891) ............. (891) ...............2,212 ..04/15/2030 .

87264A-CS-2 .. T MOBILE USA INC .................................. ....... ..12/04/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 34,923 .............. 40,000 ............. 39,975 ............. 33,784 ............ 6,193 ................. 3 ................. 0 ............. 6,196 ................ 0 ............39,980 ................ 0 ...........(5,058) ...........(5,058) .............. 1,176 ..03/15/2029 .

874054-AG-4 .. TAKE TWO INTERACTIVE SOF ........................ ....... ..12/04/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 19,094 .............. 20,000 ............. 19,999 ............. 18,848 ............ 1,151 ................. 0 ................. 0 ............. 1,151 ................ 0 ............ 19,999 ................ 0 ............. (905) ............. (905) ................. 847 ..04/14/2027 .

87666Y-AA-5 .. TAUBMAN CENTERS COMMERCIAL MOR ................ ....... ..12/07/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... ............109,072 ............. 110,000 ............108,898 ............ 106,809 ............ 2,090 ................. 0 ................. 0 ............. 2,090 ................ 0 .......... 108,898 ................ 0 ...............173 ...............173 .............. 7,907 ..05/15/2037 .
88240T-AA-9 .. TEXAS ELECTRIC MKT STABL ........................ ....... ..12/08/2023 . GOLDMAN SACHS + CO LLC ..................... ............104,484 ............. 110,000 ............ 109,998 ............ 104,651 ............ 5,347 ................. 0 ................. 0 ............. 5,347 ................ 0 ...........109,999 ................ 0 ...........(5,514) ...........(5,514) .............. 6,839 ..08/01/2036 .

89114T-ZG-0 .. TORONTO DOMINION BANK ............................ ....... ..11/22/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............. 44,638 .............. 50,000 ............. 49,899 ............. 43,778 ............ 6,147 ................18 ................. 0 ............. 6,165 ................ 0 ............ 49,943 ................ 0 ...........(5,305) ...........(5,305) ................. 759 ..09/10/2026 .
89114T-ZT-2 .. TORONTO DOMINION BANK ............................ ....... ..11/28/2023 . BARCLAYS CAPITAL INC ... ..................... ............147,883 ............. 160,000 ............ 159,682 ............ 146,947 ...........12,783 ................56 ................. 0 ............12,839 ................ 0 ...........159,786 ................ 0 ......... (11,903) ......... (11,903) .............. 5,476 ..03/10/2027 .
89115A-2E-1 .. TORONTO DOMINION BANK ............................ ....... ..01/20/2023 . GOLDMAN SACHS + CO LLC ..................... .............68,418 .............. 70,000 ............. 70,000 ............. 66,704 ............ 3,296 ................. 0 ................. 0 ............. 3,296 ................ 0 ............70,000 ................ 0 ...........(1,582) ...........(1,582) ................. 399 ..06/08/2032 .
89115A-2H-4 .. TORONTO DOMINION BANK ............................ ....... ..12/04/2023 . JEFFERIESLLC ............. ..................... .............19,677 .............. 20,000 ............. 20,000 ............. 19,802 ...............198 ................. 0 ................. 0 ................198 ................ 0 ............20,000 ................ 0 ............. (323) ............. (323) .............. 1,150 ..09/15/2027 .
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89170V-AA-6 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/07/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............106,653 ............. 117,073 ............112,121 ............ 107,381 ............ 4,740 ................. 0 ................. 0 ............. 4,740 ................ 0 ...........112,121 ................ 0 ...........(5,468) ...........(5,468) .............. 4,286 ..07/25/2062 .

89180Y-AA-8 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/28/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 95,697 ............. 104,868 ............. 99,408 ............. 98,166 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............99,408 ................ 0 ...........(3,711) ...........(3,711) .............. 3,801 ..09/25/2062 .

89231E-AA-1 .. TOYOTA AUTO LOAN EXTENDED NOTE ................ ....... ..11/28/2023 .
MITSUBISHI UFJ 

SECURITIES (USA), INC . ..................... ............152,081 ............. 160,000 ............ 159,933 ............ 151,788 ............ 8,145 ................. 0 ................. 0 ............. 8,145 ................ 0 ...........159,933 ................ 0 ...........(7,852) ...........(7,852) .............. 5,688 ..04/25/2035 .
89236T-JZ-9 .. TOYOTA MOTOR CREDIT CORP ........................ ....... ..11/13/2023 . PERSHING LLC ............. ..................... ............. 55,715 .............. 60,000 ............. 59,995 ............. 56,038 ............ 3,957 ................. 1 ................. 0 ............. 3,958 ................ 0 ............ 59,996 ................ 0 ...........(4,281) ...........(4,281) ...............2,099 ..03/22/2027 .
89237J-AA-4 .. TOYOTA AUTO LOAN EXTENDED NOTE ................ ....... ..11/28/2023 . PERSHING LLC ............. ..................... ............131,184 ............. 140,000 ............ 139,992 ............ 128,169 ...........11,823 ................. 0 ................. 0 ............11,823 ................ 0 ...........139,992 ................ 0 ...........(8,808) ...........(8,808) .............. 1,759 ..05/25/2033 .

89239R-AC-0 ... TOYOTA AUTO RECEIVABLES OWNER .................. ....... ..08/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 42,593 ...............42,593 ............. 42,585 ............. 42,141 ...............444 ................. 0 ................. 0 ................444 ................ 0 ............ 42,585 ................ 0 ................. 8 ................. 8 ................. 212 ..08/15/2024 .

893045-AE-4 .. TRANS ALLEGHENY INTERSTA ........................ ....... ..11/30/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............77,800 .............. 80,000 ............. 86,251 ............. 77,281 ............ 5,644 ...........(1,101) ................. 0 ............. 4,543 ................ 0 ............81,824 ................ 0 ...........(4,024) ...........(4,024) .............. 3,106 ..06/01/2025 .
893574-AK-9 .. TRANSCONT GAS PIPE LINE ......................... ....... ..12/05/2023 . PERSHING LLC ............. ..................... .............. 9,520 .............. 10,000 ............. 10,548 ...............9,396 ............ 1,080 ...............(80) ................. 0 ............. 1,000 ................ 0 ............10,397 ................ 0 ............. (877) ............. (877) ................. 491 ..03/15/2028 .
893574-AP-8 .. TRANSCONT GAS PIPE LINE ......................... ....... ..12/05/2023 . BOFA SECURITIES, INC. . ..................... ............. 62,249 .............. 70,000 ............. 72,999 ............. 60,927 ...........11,753 ............. (311) ................. 0 ............11,442 ................ 0 ............72,369 ................ 0 ......... (10,120) ......... (10,120) ...............2,414 ..05/15/2030 .

89788M-AG-7 .. TRUIST FINANCIAL CORP ............................ ....... ..12/04/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 94,255 ............. 100,000 ............100,000 ............. 95,587 ............ 4,413 ................. 0 ................. 0 ............. 4,413 ................ 0 .......... 100,000 ................ 0 ...........(5,745) ...........(5,745) ...............4,123 ..06/06/2028 .

89788M-AH-5 .. TRUIST FINANCIAL CORP ............................ ....... ..01/19/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ................... ..................... ............. 29,748 .............. 30,000 ............. 30,000 ............. 29,501 ...............499 ................. 0 ................. 0 ................499 ................ 0 ............30,000 ................ 0 ............. (252) ............. (252) ................. 621 ..07/28/2026 .
90265E-AL-4 .. UDR INC .............................................. ....... ..11/28/2023 . BOFA SECURITIES, INC. . ..................... ............. 93,308 ............. 100,000 ............ 104,519 ............. 91,903 ...........10,719 ............. (634) ................. 0 ............10,085 ................ 0 .......... 101,988 ................ 0 ...........(8,680) ...........(8,680) .............. 3,679 ..09/01/2026 .

90276F-AW-4 .. UBS COMMERCIAL MORTGAGE TRUST .................. ....... ..11/29/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... ............. 40,027 .............. 45,000 ............. 48,567 ............. 42,759 ............ 5,808 ................. 0 ................. 0 ............. 5,808 ................ 0 ............48,567 ................ 0 ...........(8,539) ...........(8,539) .............. 1,941 ..05/15/2051 .

90276W-AS-6 .. UBS COMMERCIAL MORTGAGE TRUST .................. ....... ..11/29/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... ............. 52,538 .............. 60,000 ............. 58,085 ..............55,423 ............ 2,663 ................. 0 ................. 0 ............. 2,663 ................ 0 ............58,085 ................ 0 ...........(5,548) ...........(5,548) .............. 2,207 ..12/15/2050 .

90352J-AC-7 ... UBS GROUP AG ........................................ ....... ..03/22/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............185,618 ............. 200,000 ............ 221,142 ............ 187,033 ...........27,072 ............. (575) ................. 0 ............26,497 ................ 0 ...........213,530 ................ 0 ......... (27,912) ......... (27,912) .............. 4,277 ..03/23/2028 .

91159H-JF-8 .. US BANCORP .......................................... ....... ..12/05/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 77,431 .............. 80,000 ............. 80,000 ............. 78,119 ............ 1,881 ................. 0 ................. 0 ............. 1,881 ................ 0 ............80,000 ................ 0 ...........(2,569) ...........(2,569) .............. 5,003 ..07/22/2028 .

91159H-JJ-0 ... US BANCORP .......................................... ....... ..12/05/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 39,757 .............. 40,000 ............. 40,000 ............. 41,666 ...........(1,666) ................. 0 ................. 0 ............(1,666) ................ 0 ............40,000 ................ 0 ............. (243) ............. (243) ...............2,639 ..10/21/2033 .

91324P-EH-1 ... UNITEDHEALTH GROUP INC ........................... ....... ..08/29/2023 .
US BANCORP INVESTMENTS 

INC ......................... ..................... ............. 19,096 .............. 20,000 ............. 19,928 ............. 19,109 ...............824 ................. 6 ................. 0 ................830 ................ 0 ............19,940 ................ 0 ............. (844) ............. (844) ................. 636 ..05/15/2029 .

91324P-EP-3 ... UNITEDHEALTH GROUP INC ........................... ....... ..03/22/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 62,043 .............. 60,000 ............. 59,975 ............. 61,432 ...........(1,457) ................. 1 ................. 0 ............(1,456) ................ 0 ............59,976 ................ 0 ............ 2,067 ............ 2,067 .............. 1,277 ..02/15/2028 .
92277G-AN-7 .. VENTAS REALTY LP .................................. ....... ..12/05/2023 . BOFA SECURITIES, INC. . ..................... ............. 94,395 ............. 100,000 ............ 112,427 ..............93,294 ........... 15,424 ...........(1,255) ................. 0 ............14,169 ................ 0 ...........107,463 ................ 0 ......... (13,068) ......... (13,068) .............. 6,136 ..01/15/2029 .

92343V-GN-8 ... VERIZON COMMUNICATIONS ........................... ....... ..11/28/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............158,295 ............. 199,000 ............ 200,269 ............ 157,968 ........... 42,224 ............. (107) ................. 0 ............42,117 ................ 0 ...........200,085 ................ 0 ......... (41,790) ......... (41,790) .............. 5,663 ..03/15/2032 .
92348T-AA-2 .. VERIZON OWNER TRUST ............................... ....... ..04/20/2023 . CALLED BONDS FULL ....... ..................... ............. 55,113 ...............55,113 ............. 55,106 ............. 54,906 ...............200 ................. 0 ................. 0 ................200 ................ 0 ............55,106 ................ 0 ................. 6 ................. 6 ................. 195 ..07/22/2024 .

927804-GH-1 .. VIRGINIA ELEC + POWER CO ........................ ....... ..11/28/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 28,742 .............. 30,000 ............. 29,906 ............. 28,643 ............ 1,273 ................16 ................. 0 ............. 1,289 ................ 0 ............ 29,933 ................ 0 ...........(1,191) ...........(1,191) .............. 1,172 ..05/15/2027 .
92857W-BJ-8 .. VODAFONE GROUP PLC ................................ ....... ..06/16/2023 . BARCLAYS CAPITAL INC ... ..................... ............. 48,933 .............. 50,000 ............. 55,083 ..............49,242 ............ 3,158 ............. (462) ................. 0 ............. 2,696 ................ 0 ............51,938 ................ 0 ...........(3,006) ...........(3,006) .............. 1,152 ..05/30/2025 .

92939F-AU-3 ... WF RBS COMMERCIAL MORTGAGE TRU ................ ....... ..11/29/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ... ..................... ............234,675 ............. 240,000 ............ 257,719 ............ 231,827 ...........25,891 ................. 0 ................. 0 ............25,891 ................ 0 ...........257,719 ................ 0 ..........(23,044) ..........(23,044) .............. 8,827 ..08/15/2047 .
92939U-AG-1 ... WEC ENERGY GROUP INC ............................. ....... ..12/05/2023 . PERSHING LLC ............. ..................... ............. 17,399 .............. 20,000 ............. 19,952 ............. 16,963 ............ 2,996 ................. 6 ................. 0 ............. 3,002 ................ 0 ............19,965 ................ 0 ...........(2,566) ...........(2,566) ................. 430 ..12/15/2028 .
92939U-AJ-5 ... WEC ENERGY GROUP INC ............................. ....... ..12/05/2023 . PERSHING LLC ............. ..................... .............60,210 .............. 60,000 ............. 59,876 ............. 60,733 ............. (851) ................21 ................. 0 .............. (830) ................ 0 ............ 59,903 ................ 0 ...............307 ...............307 .............. 3,691 ..10/01/2027 .
92940P-AE-4 ... WRKCO INC ............................................ ....... ..12/05/2023 . BOFA SECURITIES, INC. . ..................... ............. 94,127 ............. 100,000 ............109,709 ............. 92,057 ...........14,536 ...........(1,072) ................. 0 ............13,464 ................ 0 ...........105,521 ................ 0 ......... (11,394) ......... (11,394) ...............3,965 ..06/01/2028 .

95000U-2V-4 .. WELLS FARGO + COMPANY ............................ ....... ..11/28/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............. 93,603 ............. 100,000 ............. 96,141 ............. 92,722 ............ 3,647 ...............577 ................. 0 ............. 4,224 ................ 0 ............96,946 ................ 0 ...........(3,343) ...........(3,343) .............. 4,172 ..03/24/2028 .
95000U-2X-0 .. WELLS FARGO + COMPANY ............................ ....... ..12/05/2023 . BOFA SECURITIES, INC. . ..................... .............87,758 .............. 90,000 ............. 88,839 ............. 87,166 ............ 1,781 ...............281 ................. 0 ............. 2,062 ................ 0 ............ 89,229 ................ 0 ...........(1,471) ...........(1,471) ...............3,928 ..04/25/2026 .

95000X-AF-4 .. WELLS FARGO COMMERCIAL MORTGAG ................ ....... ..11/29/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............211,097 ............. 230,000 ............ 239,380 ............ 211,963 ...........27,417 ................. 0 ................. 0 ............27,417 ................ 0 ...........239,380 ................ 0 ......... (28,283) ......... (28,283) .............. 7,861 ..09/15/2050 .

95000Y-AX-3 .. WELLS FARGO COMMERCIAL MORTGAG ................ ....... ..11/29/2023 .
BETZOLD BERG & NUSSBAUM 

INC. ....................... ..................... ............. 96,044 ............. 105,000 ............. 99,959 ............. 96,603 ............ 3,356 ................. 0 ................. 0 ............. 3,356 ................ 0 ............ 99,959 ................ 0 ...........(3,916) ...........(3,916) ...............3,483 ..10/15/2050 .
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95001G-AE-3 .. WELLS FARGO COMMERCIAL MORTGAG ................ ....... ..11/29/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 80,859 .............. 90,000 ............. 87,901 ............. 82,912 ............ 4,989 ................. 0 ................. 0 ............. 4,989 ................ 0 ............87,901 ................ 0 ...........(7,042) ...........(7,042) ...............3,230 ..12/15/2050 .

95001J-AX-5 .. WELLS FARGO COMMERCIAL MORTGAG ................ ....... ..11/29/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... .............88,617 .............. 95,000 ............. 94,993 ............. 90,210 ............ 4,783 ................. 0 ................. 0 ............. 4,783 ................ 0 ............ 94,993 ................ 0 ...........(6,375) ...........(6,375) .............. 4,001 ..05/15/2051 .
95040Q-AN-4 ... WELLTOWER OP LLC .................................. ....... ..12/05/2023 . BOFA SECURITIES, INC. . ..................... ............. 42,728 .............. 50,000 ............. 49,858 ............. 40,711 ............ 9,173 ................17 ................. 0 ............. 9,190 ................ 0 ............49,901 ................ 0 ...........(7,173) ...........(7,173) ...............1,429 ..01/15/2029 .
95709T-AN-0 .. EVERGY KANSAS CENTRAL ............................ ....... ..04/12/2023 . PERSHING LLC ............. ..................... ............151,470 ............. 160,000 ............ 163,403 ............ 147,552 ...........14,362 ............. (152) ................. 0 ............14,210 ................ 0 .......... 161,762 ................ 0 ......... (10,292) ......... (10,292) .............. 3,207 ..07/01/2026 .
976826-BQ-9 .. WISCONSIN POWER + LIGHT ......................... ....... ..11/28/2023 . JEFFERIESLLC ............. ..................... ............. 27,156 .............. 30,000 ............. 29,647 ............. 27,547 ............ 2,111 ................27 ................. 0 ............. 2,138 ................ 0 ............29,685 ................ 0 ...........(2,529) ...........(2,529) .............. 1,531 ..09/01/2032 .

98163M-AD-0 .. WORLD OMNI AUTO RECEIVABLES TR ................ ....... ..07/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 89,493 ...............89,493 ............. 89,473 ............. 88,497 ...............976 ................. 0 ................. 0 ................976 ................ 0 ............89,473 ................ 0 ................20 ................20 ................. 433 ..04/15/2025 .
98163W-AC-0 .. WORLD OMNI AUTO RECEIVABLES TR ................ ....... ..12/05/2023 . FRACTIONAL SHARES ....... ..................... ............. 83,480 ...............83,530 ............. 83,523 ............. 82,085 ............ 1,438 ................. 0 ................. 0 ............. 1,438 ................ 0 ............ 83,523 ................ 0 ...............(43) ...............(43) ................. 283 ..05/15/2025 .

98388M-AB-3 .. XCEL ENERGY INC .................................... ....... ..12/05/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 26,948 .............. 30,000 ............. 29,933 ............. 26,316 ............ 3,631 ................11 ................. 0 ............. 3,642 ................ 0 ............ 29,958 ................ 0 ...........(3,011) ...........(3,011) ................. 645 ..03/15/2027 .

00439K-AA-4 .. ACCELERATED ASSETS ................................ ....... ..07/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 35,353 ...............35,353 ............. 35,344 ............. 32,017 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 35,344 ................ 0 ................10 ................10 ................. 399 ..10/20/2040 .
01959E-AC-2 .. ALLIED WORLD ASSURANCE ........................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............10,587 .............. 11,000 ............. 11,777 ............. 10,548 ................. 0 ............. (193) ................. 0 .............. (193) ................ 0 ............11,490 ................ 0 ............. (903) ............. (903) ................. 526 ..10/29/2025 .

03740L-AF-9 .. AON CORP/AON GLOBAL HOLD ........................ ....... ..11/08/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 96,834 ............. 103,000 ............ 102,920 ............ 102,271 ...............650 ................. 5 ................. 0 ................655 ................ 0 ...........102,927 ................ 0 ...........(6,093) ...........(6,093) .............. 5,863 ..09/12/2032 .
037833-BU-3 .. APPLE INC ........................................... ....... ..02/23/2023 . MATURITY .................. ..................... ............172,000 ............. 172,000 ............177,428 ............ 171,527 ...............733 ............. (259) ................. 0 ................474 ................ 0 .......... 172,000 ................ 0 ................. 0 ................. 0 ...............2,451 ..02/23/2023 .
05369A-AH-4 .. AVIATION CAPITAL GROUP ........................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............16,684 .............. 17,000 ............. 16,837 ............. 16,684 ................. 0 ................31 ................. 0 ................. 31 ................ 0 ............16,941 ................ 0 ............. (256) ............. (256) ................. 886 ..12/15/2024 .
054561-AC-9 .. EQUITABLE HOLDINGS INC ........................... ....... ..04/20/2023 . MATURITY .................. ..................... .............56,000 .............. 56,000 ............. 58,973 ............. 55,815 ...............468 ............. (283) ................. 0 ................185 ................ 0 ............56,000 ................ 0 ................. 0 ................. 0 .............. 1,092 ..04/20/2023 .

05523R-AD-9 ... BAE SYSTEMS PLC .................................... ....... ..01/24/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 36,604 .............. 40,000 ............. 39,718 ............. 35,382 ............ 4,404 ................. 2 ................. 0 ............. 4,406 ................ 0 ............39,787 ................ 0 ...........(3,184) ...........(3,184) ................. 382 ..04/15/2030 .

05526D-BR-5 ... BAT CAPITAL CORP .................................. ....... ..09/28/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 94,100 ............. 111,000 ............111,000 ............. 92,411 ...........18,589 ................. 0 ................. 0 ............18,589 ................ 0 .......... 111,000 ................ 0 ......... (16,900) ......... (16,900) ...............2,541 ..03/25/2028 .

05526W-AA-1 .. BANC OF AMERICA MERRILL LYNCH .................. ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............125,320 ............. 125,320 ............ 129,496 ............ 121,474 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........129,496 ................ 0 ...........(4,176) ...........(4,176) ...............3,296 ..07/07/2043 .

06051G-GZ-6 .. BANK OF AMERICA CORP ............................. ....... ..02/10/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............. 24,066 .............. 25,000 ............. 26,304 ............. 23,893 ................. 0 ................37 ................. 0 ................. 37 ................ 0 ............25,663 ................ 0 ...........(1,597) ...........(1,597) ................. 845 ..01/23/2026 .
092113-AH-2 .. BLACK HILLS CORP .................................. ....... ..11/30/2023 . MATURITY .................. ..................... .............64,000 .............. 64,000 ............. 68,201 ............. 63,636 ............ 1,394 ...........(1,030) ................. 0 ................364 ................ 0 ............64,000 ................ 0 ................. 0 ................. 0 .............. 2,720 ..11/30/2023 .

110122-CN-6 .. BRISTOL MYERS SQUIBB CO ......................... ....... ..01/18/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 24,310 .............. 25,000 ............. 26,366 ............. 23,859 ............ 1,960 ...............(12) ................. 0 ............. 1,948 ................ 0 ............25,807 ................ 0 ...........(1,497) ...........(1,497) .................. 78 ..06/15/2026 .

12567R-AA-8 .. CIM TRUST ........................................... ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 23,360 ...............23,360 ............. 23,360 ............. 20,589 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............23,360 ................ 0 ................. 0 ................. 0 ................. 311 ..07/25/2061 .
12591Y-BA-2 .. COMM MORTGAGE TRUST ............................... ....... ..10/13/2023 . CALLED BONDS FULL ....... ..................... ............. 72,541 ...............72,541 ............. 74,400 ............. 71,656 ............ 2,744 ................. 0 ................. 0 ............. 2,744 ................ 0 ............74,400 ................ 0 ...........(1,859) ...........(1,859) .............. 1,289 ..06/10/2047 .

12592B-AP-9 ... CNH INDUSTRIAL CAP LLC ........................... ....... ..04/06/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 96,310 .............. 95,000 ............. 94,382 ..............95,292 ............. (868) ................ 53 ................. 0 .............. (815) ................ 0 ............94,476 ................ 0 ............ 1,834 ............ 1,834 ...............2,546 ..10/14/2025 .
12624U-AC-8 .. COMM MORTGAGE TRUST ............................... ....... ..01/12/2023 . CALLED BONDS FULL ....... ..................... ............178,647 ............. 178,647 ............179,471 ............ 177,598 ............ 1,873 ................. 0 ................. 0 ............. 1,873 ................ 0 ...........179,471 ................ 0 ............. (824) ............. (824) ................. 501 ..02/10/2028 .

12656T-AB-4 .. CREDIT SUISSE MORTGAGE TRUST ................... ....... ..03/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............17,698 .............. 17,698 ............. 17,698 ............. 14,127 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............17,698 ................ 0 ................. 0 ................. 0 ................. 187 ..01/25/2060 .

12657G-AA-3 .. CREDIT SUISSE MORTGAGE TRUST ................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 15,411 .............. 15,411 ............. 15,747 ............. 13,511 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............15,747 ................ 0 ............. (336) ............. (336) ................. 290 ..10/25/2060 .

12657W-AC-4 .. CNH EQUIPMENT TRUST ............................... ....... ..07/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............46,706 .............. 46,706 ............. 43,904 ............. 44,178 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 43,904 ................ 0 ............ 2,802 ............ 2,802 ................. 169 ..08/17/2026 .
142339-AL-4 ... CARLISLE COS INC ................................... ....... ..12/20/2023 . BOFA SECURITIES, INC. . ..................... ............. 55,565 .............. 69,000 ............. 68,669 ............. 52,632 ...........16,073 ................28 ................. 0 ............16,101 ................ 0 ............68,733 ................ 0 ......... (13,168) ......... (13,168) .............. 1,986 ..03/01/2032 .

14315X-AD-0 .. CARMAX AUTO OWNER TRUST ......................... ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 65,393 ...............65,393 ............. 63,204 ............. 63,373 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............63,204 ................ 0 ............ 2,189 ............ 2,189 .............. 1,298 ..06/16/2025 .

14448C-AQ-7 .. CARRIER GLOBAL CORP ............................... ....... ..07/21/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 30,263 .............. 35,000 ............. 34,997 ..............29,533 ............ 5,465 ................. 0 ................. 0 ............. 5,465 ................ 0 ............ 34,998 ................ 0 ...........(4,735) ...........(4,735) ................. 900 ..02/15/2030 .

172967-LS-8 .. CITIGROUP INC ...................................... ....... ..05/22/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............129,763 ............. 140,000 ............151,660 ............ 127,942 ...........20,734 ............. (550) ................. 0 ............20,184 ................ 0 ...........148,126 ................ 0 ......... (18,363) ......... (18,363) ...............2,834 ..10/27/2028 .
172967-MF-5 .. CITIGROUP INC ...................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... ............. 12,713 .............. 13,000 ............. 13,584 ............. 12,596 ................. 0 ............. (107) ................. 0 .............. (107) ................ 0 ............13,214 ................ 0 ............. (501) ............. (501) ................. 481 ..04/24/2025 .
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20030N-CR-0 .. COMCAST CORP ........................................ ....... ..05/05/2023 . TENDER OFFER ............. ..................... ............. 86,145 .............. 87,000 ............. 93,096 ............. 85,706 ............ 3,201 ............. (520) ................. 0 ............. 2,681 ................ 0 ............88,387 ................ 0 ...........(2,242) ...........(2,242) .............. 1,833 ..04/15/2024 .

21871X-AA-7 .. COREBRIDGE FINANCIAL INC ........................ ....... ..05/24/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............129,482 ............. 130,000 ............ 129,825 ............ 124,719 ............ 5,148 ................ 22 ................. 0 ............. 5,170 ................ 0 ...........129,888 ................ 0 ............. (407) ............. (407) ...............2,822 ..04/04/2025 .
22003B-AN-6 .. CORPORATE OFFICE PROP LP ........................ ....... ..04/18/2023 . BARCLAYS CAPITAL INC. . ..................... ............. 17,752 .............. 23,000 ............. 22,994 ............. 17,683 ............ 5,312 ................. 0 ................. 0 ............. 5,312 ................ 0 ............ 22,995 ................ 0 ...........(5,243) ...........(5,243) ................. 351 ..01/15/2029 .
24703T-AD-8 .. DELL INT LLC / EMC CORP ......................... ....... ..07/05/2023 . TENDER OFFER ............. ..................... ............. 49,728 .............. 49,000 ............. 55,329 ............. 50,097 ................. 0 ............. (956) ................. 0 .............. (956) ................ 0 ............52,864 ................ 0 ...........(3,136) ...........(3,136) ...............2,412 ..06/15/2026 .
29273R-AS-8 ... ENERGY TRANSFER LP ................................ ....... ..02/01/2023 . MATURITY .................. ..................... ............219,000 ............. 219,000 ............ 225,537 ............ 218,579 ...............609 ............. (188) ................. 0 ................421 ................ 0 ...........219,000 ................ 0 ................. 0 ................. 0 ...............3,942 ..02/01/2023 .
30212P-AP-0 .. EXPEDIA GROUP INC ................................. ....... ..10/23/2023 . BOFA SECURITIES, INC. . ..................... ............. 51,523 .............. 57,000 ............. 58,810 ..............52,422 ............ 5,783 ............. (178) ................. 0 ............. 5,605 ................ 0 ............58,027 ................ 0 ...........(6,504) ...........(6,504) .............. 2,587 ..02/15/2028 .
36186C-BY-8 .. ALLY FINANCIAL INC ................................ ....... ..02/14/2023 . BARCLAYS CAPITAL INC. . ..................... .............82,177 .............. 75,000 ............ 105,322 ............. 77,728 ........... 23,431 ............. (324) ................. 0 ............23,107 ................ 0 ...........100,835 ................ 0 ......... (18,658) ......... (18,658) .............. 1,750 ..11/01/2031 .

36255M-AA-5 .. GS MORTGAGE SECURITIES TRUST ................... ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............112,837 ............. 112,837 ............116,125 ............ 109,884 ............ 6,241 ................. 0 ................. 0 ............. 6,241 ................ 0 ...........116,125 ................ 0 ...........(3,288) ...........(3,288) ................. 867 ..10/10/2032 .

36267V-AG-8 .. GE HEALTHCARE TECH INC ........................... ....... ..06/07/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............. 99,998 ............. 100,000 ............. 99,998 ............ 102,572 ...........(2,574) ................. 0 ................. 0 ............(2,574) ................ 0 ............ 99,998 ................ 0 ................. 0 ................. 0 ...............3,205 ..03/15/2030 .

370334-CC-6 ... GENERAL MILLS INC ................................. ....... ..05/24/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............120,306 ............. 120,000 ............ 122,204 ............ 120,260 ...............223 ............. (242) ................. 0 ................(19) ................ 0 ...........120,241 ................ 0 ................65 ................65 .............. 4,128 ..10/17/2023 .
37045V-AE-0 .. GENERAL MOTORS CO ................................. ....... ..03/01/2023 . CALLED BONDS FULL ....... ..................... ............307,000 ............. 307,000 ............ 340,469 ............ 306,031 ...........10,076 ...........(1,962) ................. 0 ............. 8,114 ................ 0 ...........314,144 ................ 0 ...........(7,144) ...........(7,144) .............. 6,194 ..10/02/2023 .

37959G-AB-3 .. GLOBAL ATLANTIC FIN CO ........................... ....... ..06/14/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............106,504 ............. 144,000 ............144,006 ............ 105,991 ...........38,014 ................. 0 ................. 0 ............38,014 ................ 0 ...........144,005 ................ 0 ......... (37,501) ......... (37,501) ...............2,263 ..06/15/2031 .

38141G-VR-2 .. GOLDMAN SACHS GROUP INC .......................... ....... ..02/10/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 11,735 .............. 12,000 ............. 13,119 ............. 11,728 ................. 0 ............. (178) ................. 0 .............. (178) ................ 0 ............ 12,543 ................ 0 ............. (808) ............. (808) ................. 611 ..10/21/2025 .

43815P-AB-5 .. HONDA AUTO RECEIVABLES OWNER T ................ ....... ..12/18/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............68,581 .............. 68,581 ............. 67,922 ............. 67,912 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............67,922 ................ 0 ...............659 ...............659 .............. 2,027 ..03/18/2025 .
459506-AQ-4 ... INTL FLAVOR + FRAGRANCES ........................ ....... ..08/09/2023 . PERSHING LLC ............. ..................... ............109,958 ............. 143,000 ............142,171 ............ 113,804 ...........28,468 ................ 52 ................. 0 ............28,520 ................ 0 ...........142,324 ................ 0 ......... (32,366) ......... (32,366) ...............2,558 ..11/01/2030 .

46590X-AF-3 .. JBS USA/FOOD/FINANCE ............................. ....... ..07/18/2023 .
BARCLAYS BANK PLC 

LONDON BRANCH ............ ..................... ............. 29,192 .............. 34,000 ............. 33,444 ............. 28,120 ............ 5,390 ................40 ................. 0 ............. 5,430 ................ 0 ............ 33,550 ................ 0 ...........(4,358) ...........(4,358) ................. 984 ..02/02/2029 .

46625H-RY-8 .. JPMORGAN CHASE + CO ............................... ....... ..08/23/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............204,401 ............. 217,000 ............ 212,335 ............ 203,022 ................. 0 ...............591 ................. 0 ................591 ................ 0 ...........213,241 ................ 0 ...........(8,840) ...........(8,840) .............. 8,482 ..02/01/2028 .

46647P-DK-9 .. JPMORGAN CHASE + CO ............................... ....... ..12/13/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............125,334 ............. 125,000 ............125,000 ............ 122,918 ............ 2,082 ................. 0 ................. 0 ............. 2,082 ................ 0 ...........125,000 ................ 0 ...............334 ...............334 ...............5,450 ..09/14/2033 .
46817M-AJ-6 .. JACKSON FINANCIAL INC ............................ ....... ..11/22/2023 . MATURITY .................. ..................... .............64,000 .............. 64,000 ............. 63,977 ............. 61,619 ............ 2,363 ................17 ................. 0 ............. 2,380 ................ 0 ............64,000 ................ 0 ................. 0 ................. 0 ................. 720 ..11/22/2023 .

55389T-AA-9 .. MVW OWNER TRUST .................................... ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 19,259 ...............19,259 ............. 19,254 ............. 17,595 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 19,254 ................ 0 ................. 5 ................. 5 ................. 181 ..01/22/2041 .

55903V-AL-7 .. WARNERMEDIA HOLDINGS INC ........................ ....... ..05/01/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............176,000 ............. 176,000 ............176,000 ............ 145,177 ...........30,823 ................. 0 ................. 0 ............30,823 ................ 0 .......... 176,000 ................ 0 ................. 0 ................. 0 .............. 4,770 ..03/15/2032 .

617446-8V-4 .. MORGAN STANLEY ..................................... ....... ..02/10/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............159,336 ............. 180,000 ............ 169,943 ............ 157,759 ................. 0 ...............928 ................. 0 ................928 ................ 0 .......... 171,841 ................ 0 ......... (12,505) ......... (12,505) ................. 958 ..12/10/2026 .

61747Y-ER-2 .. MORGAN STANLEY ..................................... ....... ..01/17/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 37,586 .............. 39,000 ............. 38,848 ............. 37,147 ................. 0 ................10 ................. 0 ................. 10 ................ 0 ............38,864 ................ 0 ...........(1,278) ...........(1,278) .............. 1,047 ..04/20/2028 .

61747Y-EU-5 .. MORGAN STANLEY ..................................... ....... ..04/19/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 76,925 .............. 79,000 ............. 74,142 ............. 74,463 ..............(243) ................ 49 ................. 0 .............. (194) ................ 0 ............75,084 ................ 0 ............ 1,841 ............ 1,841 .............. 1,517 ..07/20/2033 .

61763M-AF-7 .. MORGAN STANLEY BAML TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............60,317 .............. 60,317 ............. 58,508 ............. 58,453 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............58,508 ................ 0 ............1,810 ............1,810 ...............2,290 ..06/15/2047 .
62942Q-CR-2 ... NEW RESIDENTIAL ADVANCE RECEIV ................ ....... ..08/14/2023 . CALLED BONDS FULL ....... ..................... ............295,000 ............. 295,000 ............ 294,970 ............ 284,684 ...........10,286 ................. 0 ................. 0 ............10,286 ................ 0 ...........294,970 ................ 0 ................30 ................30 ...............2,792 ..08/15/2053 .
62942Q-CW-1 ... NEW RESIDENTIAL ADVANCE RECEIV ................ ....... ..09/14/2023 . CALLED BONDS FULL ....... ..................... ............262,950 ............. 262,950 ............ 262,934 ............ 253,249 ............ 9,686 ................. 0 ................. 0 ............. 9,686 ................ 0 ...........262,934 ................ 0 ................16 ................16 ...............2,949 ..09/15/2053 .

64829K-BV-1 .. NEW RESIDENTIAL MORTGAGE LOAN .................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 13,397 ...............13,397 ............. 14,121 ............. 12,564 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............14,121 ................ 0 ............. (723) ............. (723) ................. 497 ..03/25/2057 .

64830W-AD-3 .. NEW RESIDENTIAL MORTGAGE LOAN .................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 15,939 ...............15,939 ............. 16,476 ............. 14,372 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............16,476 ................ 0 ............. (537) ............. (537) ................. 522 ..12/25/2058 .
65480C-AD-7 .. NISSAN MOTOR ACCEPTANCE .......................... ....... ..03/08/2023 . PERSHING LLC ............. ..................... ............. 70,923 .............. 90,000 ............. 90,106 ............. 70,069 ...........20,019 ................(3) ................. 0 ............20,016 ................ 0 ............90,085 ................ 0 ......... (19,162) ......... (19,162) .............. 1,072 ..09/15/2028 .

665859-AX-2 .. NORTHERN TRUST CORP ............................... ....... ..10/25/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............109,047 ............. 113,000 ............112,600 ............ 119,545 ...........(6,940) ................ 23 ................. 0 ............(6,917) ................ 0 ...........112,628 ................ 0 ...........(3,581) ...........(3,581) ...............6,523 ..11/02/2032 .

68504U-AA-9 .. ORANGE LAKE TIMESHARE TRUST .................... ....... ..07/09/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 22,194 ...............22,194 ............. 22,529 ............. 21,027 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 22,529 ................ 0 ............. (335) ............. (335) ................. 571 ..04/09/2038 .
71951Q-AC-6 .. PHYSICIANS REALTY LP ............................. ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 7,811 .............. 10,000 ...............9,979 ...............7,832 ................. 0 ................. 2 ................. 0 .................. 2 ................ 0 ............. 9,982 ................ 0 ...........(2,171) ...........(2,171) ................. 283 ..11/01/2031 .
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723787-AR-8 .. PIONEER NATURAL RESOURCE ........................ ....... ..10/11/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... .............69,807 .............. 87,000 ............. 86,776 ............. 69,219 ...........17,596 ................17 ................. 0 ............17,613 ................ 0 ............86,832 ................ 0 ......... (17,025) ......... (17,025) ...............2,328 ..01/15/2031 .

775109-CB-5 .. ROGERS COMMUNICATIONS IN ........................ ....... ..07/25/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............110,993 ............. 111,000 ............110,990 ............ 102,871 ............ 8,121 ................. 1 ................. 0 ............. 8,122 ................ 0 ...........110,993 ................ 0 ................. 0 ................. 0 .............. 3,088 ..03/15/2027 .
785592-AU-0 .. SABINE PASS LIQUEFACTION ........................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... ............. 74,201 .............. 78,000 ............. 83,256 ............. 73,442 ................. 0 ............. (813) ................. 0 .............. (813) ................ 0 ............81,223 ................ 0 ...........(7,022) ...........(7,022) ...............3,427 ..03/15/2028 .

82652M-AA-8 .. SIERRA RECEIVABLES FUNDING CO .................. ....... ..06/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 18,545 ...............18,545 ............. 18,671 ............. 17,870 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............18,671 ................ 0 ............. (125) ............. (125) ................. 390 ..05/20/2036 .

82652Q-AA-9 .. SIERRA RECEIVABLES FUNDING CO .................. ....... ..07/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 34,421 ...............34,421 ............. 34,412 ............. 31,858 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 34,412 ................ 0 ................10 ................10 ................. 274 ..11/20/2037 .

828807-DM-6 .. SIMON PROPERTY GROUP LP .......................... ....... ..07/24/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 53,450 .............. 66,000 ............. 64,831 ............. 52,161 ...........12,841 ................48 ................. 0 ............12,889 ................ 0 ............65,050 ................ 0 ......... (11,599) ......... (11,599) .............. 1,227 ..02/01/2031 .
835495-AP-7 ... SONOCO PRODUCTS CO ................................ ....... ..07/20/2023 . BARCLAYS CAPITAL INC. . ..................... ............. 32,550 .............. 39,000 ............. 39,085 ............. 31,813 ............ 7,265 ................(4) ................. 0 ............. 7,261 ................ 0 ............39,074 ................ 0 ...........(6,524) ...........(6,524) .............. 1,090 ..02/01/2032 .
87264A-CV-5 .. T MOBILE USA INC .................................. ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 6,967 ................7,000 ...............6,989 ...............6,966 ................. 0 ................. 1 ................. 0 .................. 1 ................ 0 ............. 6,990 ................ 0 ...............(23) ...............(23) ................. 447 ..01/15/2033 .

88576X-AA-4 .. 321 HENDERSON RECEIVABLES LLC .................. ....... ..07/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 22,130 ...............22,130 ............. 24,250 ............. 21,416 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 24,250 ................ 0 ...........(2,120) ...........(2,120) .............. 1,103 ..07/15/2059 .

89169D-AA-9 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..07/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 47,764 .............. 47,764 ............. 48,286 ............. 46,536 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............48,286 ................ 0 ............. (522) ............. (522) .............. 1,011 ..07/25/2057 .

89173F-AA-8 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 29,491 ...............29,491 ............. 29,915 ............. 28,995 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 29,915 ................ 0 ............. (424) ............. (424) ................. 509 ..10/25/2056 .

89173U-AA-5 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 20,096 ...............20,095 ............. 20,446 ............. 19,065 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............20,446 ................ 0 ............. (351) ............. (351) ................. 494 ..06/25/2057 .

89175M-AA-1 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 34,018 .............. 34,018 ............. 35,347 ............. 32,191 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 35,347 ................ 0 ...........(1,329) ...........(1,329) .............. 1,168 ..05/25/2058 .

89175T-AA-6 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 7,026 ................7,026 ...............7,440 ...............6,414 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 7,440 ................ 0 ............. (415) ............. (415) ................. 201 ..06/25/2058 .

89178B-AA-2 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..05/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 19,802 .............. 19,802 ............. 20,355 ............. 18,402 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 20,355 ................ 0 ............. (554) ............. (554) ................. 537 ..10/25/2059 .

89179J-AA-4 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 14,348 ...............14,348 ............. 14,619 ............. 12,688 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............14,619 ................ 0 ............. (271) ............. (271) ................. 236 ..10/25/2060 .

89179Y-AR-4 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 19,348 ...............19,348 ............. 19,667 ............. 17,279 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............19,667 ................ 0 ............. (320) ............. (320) ................. 400 ..11/25/2061 .

90932J-AA-0 .. UNITED AIR 2019 2 AA PTT ........................ ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 5,820 ................5,820 ...............5,909 ...............4,706 ................. 0 ................(6) ................. 0 ................. (6) ................ 0 ............. 5,889 ................ 0 ...............(69) ...............(69) ................. 155 ..11/01/2033 .
91324P-EQ-1 ... UNITEDHEALTH GROUP INC ........................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 8,256 ................8,000 .............. 7,988 ...............8,263 ................. 0 ................. 1 ................. 0 .................. 1 ................ 0 ............. 7,989 ................ 0 ...............267 ...............267 ................. 470 ..02/15/2030 .

918286-AA-3 .. VSE VOI MORTGAGE LLC ............................. ....... ..10/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 54,453 ...............54,453 ............. 55,259 ............. 52,796 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 55,259 ................ 0 ............. (806) ............. (806) .............. 1,568 ..02/20/2036 .

918288-AA-9 .. VSE VOI MORTGAGE LLC ............................. ....... ..04/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 16,528 .............. 16,528 ............. 16,543 ............. 15,816 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............16,543 ................ 0 ...............(16) ...............(16) ................. 318 ..03/20/2035 .
928668-BN-1 .. VOLKSWAGEN GROUP AMERICA ........................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... ............172,460 ............. 200,000 ............ 199,290 ............167,778 ...........31,717 ................47 ................. 0 ............31,764 ................ 0 ...........199,541 ................ 0 ......... (27,081) ......... (27,081) .............. 1,860 ..11/24/2027 .
931142-DH-3 ... WALMART INC ......................................... ....... ..04/11/2023 . MATURITY .................. ..................... ............. 95,000 .............. 95,000 ............. 97,383 ............. 94,407 ...............802 ............. (208) ................. 0 ................594 ................ 0 ............95,000 ................ 0 ................. 0 ................. 0 .............. 1,211 ..04/11/2023 .
95000U-3A-9 .. WELLS FARGO + COMPANY ............................ ....... ..02/22/2023 . BARCLAYS CAPITAL INC. . ..................... ............315,697 ............. 323,000 ............ 309,805 ............ 315,397 ...........(5,347) ...............297 ................. 0 ............(5,050) ................ 0 ...........310,347 ................ 0 ............ 5,349 ............ 5,349 .............. 9,000 ..07/25/2028 .
00217G-AB-9 .. APTIV PLC / APTIV CORP ........................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 2,568 ................3,000 ...............2,638 ...............2,464 ................. 0 ................26 ................. 0 ................. 26 ................ 0 ............. 2,664 ................ 0 ...............(95) ...............(95) ................. 110 ..03/01/2032 .
00287Y-AY-5 .. ABBVIE INC .......................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 1,907 ................2,000 ...............1,958 ...............1,890 ................. 0 ................12 ................. 0 ................. 12 ................ 0 ............. 1,967 ................ 0 ...............(60) ...............(60) .................. 60 ..05/14/2026 .
00287Y-BV-0 .. ABBVIE INC .......................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 5,627 ................6,000 ...............5,798 ...............5,587 ................. 0 ................ 44 ................. 0 ................. 44 ................ 0 ............. 5,835 ................ 0 ............. (208) ............. (208) ................. 161 ..11/21/2026 .
00287Y-CX-5 .. ABBVIE INC .......................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 2,925 ................3,000 ...............2,988 ...............2,926 ................. 0 ................. 9 ................. 0 .................. 9 ................ 0 ............. 2,992 ................ 0 ...............(67) ...............(67) ................. 125 ..03/15/2025 .
007903-BF-3 .. ADVANCED MICRO DEVICES ........................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 8,553 ................9,000 ...............8,959 ...............8,388 ................. 0 ................10 ................. 0 ................. 10 ................ 0 ............. 8,962 ................ 0 ............. (409) ............. (409) ................. 311 ..06/01/2032 .
01959E-AC-2 .. ALLIED WORLD ASSURANCE ........................... ....... ..10/17/2023 . BOFA SECURITIES, INC. . ..................... ............. 33,467 .............. 35,000 ............. 34,369 ............. 33,563 ................. 0 ...............194 ................. 0 ................194 ................ 0 ............ 34,575 ................ 0 ...........(1,108) ...........(1,108) .............. 1,766 ..10/29/2025 .
02005N-BH-2 .. ALLY FINANCIAL INC ................................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 7,790 ................8,000 ...............7,963 ...............7,790 ................. 0 ................36 ................. 0 ................. 36 ................ 0 ............. 7,980 ................ 0 ............. (190) ............. (190) ................. 282 ..05/21/2024 .
031162-CZ-1 .. AMGEN INC ........................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 1,591 ................2,000 ...............1,692 ...............1,566 ................. 0 ................ 24 ................. 0 ................. 24 ................ 0 ............. 1,715 ................ 0 ............. (124) ............. (124) .................. 44 ..01/15/2032 .
036752-AN-3 .. ELEVANCE HEALTH INC .............................. ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 2,530 ................3,000 ...............2,645 ...............2,495 ................. 0 ................ 35 ................. 0 ................. 35 ................ 0 ............. 2,678 ................ 0 ............. (148) ............. (148) .................. 63 ..05/15/2030 .

03740L-AF-9 .. AON CORP/AON GLOBAL HOLD ........................ ....... ..11/08/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............104,268 ............. 111,000 ............110,913 ............ 110,214 ...............701 ................31 ................. 0 ................732 ................ 0 ...........109,520 ................ 0 ...........(5,252) ...........(5,252) .............. 5,511 ..09/12/2032 .
037833-BU-3 .. APPLE INC ........................................... ....... ..02/23/2023 . MATURITY .................. ..................... ............188,000 ............. 188,000 ............ 187,955 ............ 187,483 ...............505 ................13 ................. 0 ................518 ................ 0 .......... 188,000 ................ 0 ................. 0 ................. 0 .............. 2,679 ..02/23/2023 .
042735-BG-4 .. ARROW ELECTRONICS INC ............................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 9,683 .............. 10,000 .............. 9,800 ...............9,613 ................. 0 ................ 95 ................. 0 ................. 95 ................ 0 ............. 9,880 ................ 0 ............. (197) ............. (197) ................. 362 ..09/08/2024 .
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046353-AT-5 .. ASTRAZENECA PLC .................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 7,809 ................8,000 .............. 8,180 ...............7,695 ................. 0 ...............(10) ................. 0 ................(10) ................ 0 ............. 8,159 ................ 0 ............. (350) ............. (350) ................. 353 ..01/17/2029 .

05369A-AH-4 .. AVIATION CAPITAL GROUP ........................... ....... ..10/17/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 33,412 .............. 34,000 ............. 33,669 ............. 33,367 ................. 0 ...............138 ................. 0 ................138 ................ 0 ............33,820 ................ 0 ............. (407) ............. (407) .............. 1,927 ..12/15/2024 .
05369A-AK-7 .. AVIATION CAPITAL GROUP ........................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 2,678 ................3,000 ...............2,634 ...............2,616 ................. 0 ................81 ................. 0 ................. 81 ................ 0 ............. 2,717 ................ 0 ...............(39) ...............(39) .................. 62 ..01/30/2026 .
05401A-AK-7 .. AVOLON HOLDINGS FNDG LTD ........................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 6,773 ................7,000 ...............6,852 ...............6,662 ................. 0 ................36 ................. 0 ................. 36 ................ 0 ............. 6,886 ................ 0 ............. (113) ............. (113) ................. 427 ..01/15/2026 .
054561-AC-9 .. EQUITABLE HOLDINGS INC ........................... ....... ..04/20/2023 . MATURITY .................. ..................... .............61,000 .............. 61,000 ............. 61,209 ............. 60,798 ...............295 ...............(93) ................. 0 ................202 ................ 0 ............61,000 ................ 0 ................. 0 ................. 0 .............. 1,190 ..04/20/2023 .

05526D-BR-5 ... BAT CAPITAL CORP .................................. ....... ..09/28/2023 .
US BANCORP INVESTMENTS 

INC ......................... ..................... ............102,626 ............. 121,000 ............ 105,649 ............ 100,737 ............ 5,831 ............ 1,357 ................. 0 ............. 7,188 ................ 0 .......... 106,784 ................ 0 ...........(4,158) ...........(4,158) ...............2,323 ..03/25/2028 .
06051G-GZ-6 .. BANK OF AMERICA CORP ............................. ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... ............. 14,398 .............. 15,000 ............. 14,635 ............. 14,336 ................. 0 ................ 93 ................. 0 ................. 93 ................ 0 ............14,720 ................ 0 ............. (323) ............. (323) ................. 548 ..01/23/2026 .
06051G-HZ-5 .. BANK OF AMERICA CORP ............................. ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............15,087 .............. 18,000 ............. 15,673 ............. 14,672 ................. 0 ...............210 ................. 0 ................210 ................ 0 ............15,869 ................ 0 ............. (781) ............. (781) ................. 462 ..02/13/2031 .
092113-AH-2 .. BLACK HILLS CORP .................................. ....... ..11/30/2023 . MATURITY .................. ..................... ............. 69,978 .............. 70,000 ............. 70,263 ............. 69,602 ...............585 ...............(27) ................. 0 ................558 ................ 0 ............70,004 ................ 0 ...............(25) ...............(25) .............. 2,466 ..11/30/2023 .
096630-AH-1 .. BOARDWALK PIPELINES LP ........................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 1,726 ................2,000 .............. 1,757 ...............1,678 ................. 0 ................20 ................. 0 ................. 20 ................ 0 ............. 1,777 ................ 0 ...............(51) ...............(51) .................. 69 ..02/15/2031 .
097023-CY-9 .. BOEING CO ........................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... ............. 10,913 .............. 11,000 ............. 11,171 ............. 10,761 ................. 0 ................(8) ................. 0 ................. (8) ................ 0 ............11,155 ................ 0 ............. (242) ............. (242) ................. 546 ..05/01/2030 .

110122-CN-6 .. BRISTOL MYERS SQUIBB CO ......................... ....... ..01/18/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............. 26,255 .............. 27,000 ............. 26,884 ............. 25,768 ............ 1,127 ................. 2 ................. 0 ............. 1,129 ................ 0 ............26,896 ................ 0 ............. (641) ............. (641) .................. 84 ..06/15/2026 .
11135E-AA-2 .. BROADSTONE NET LEASE LLC ........................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 5,117 ................7,000 ...............5,714 ...............5,263 ................. 0 ................ 99 ................. 0 ................. 99 ................ 0 ............. 5,811 ................ 0 ............. (694) ............. (694) ................. 199 ..09/15/2031 .
11135F-BE-0 .. BROADCOM INC ........................................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 1,740 ................2,000 ...............1,754 ...............1,691 ................. 0 ................ 34 ................. 0 ................. 34 ................ 0 ............. 1,788 ................ 0 ...............(48) ...............(48) .................. 40 ..02/15/2028 .

12592B-AP-9 ... CNH INDUSTRIAL CAP LLC ........................... ....... ..04/06/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............102,393 ............. 101,000 ............ 100,342 ............ 101,310 ..............(923) ................56 ................. 0 .............. (867) ................ 0 ...........100,443 ................ 0 ............ 1,950 ............ 1,950 .............. 2,706 ..10/14/2025 .

12657W-AC-4 .. CNH EQUIPMENT TRUST ............................... ....... ..09/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............46,706 .............. 46,706 ............. 43,904 ............. 44,178 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 43,904 ................ 0 ............ 2,802 ............ 2,802 ................. 169 ..08/17/2026 .
12661P-AB-5 .. CSL FINANCE PLC .................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 5,729 ................6,000 ...............5,986 ...............5,668 ................. 0 ................. 8 ................. 0 .................. 8 ................ 0 ............. 5,987 ................ 0 ............. (259) ............. (259) ................. 237 ..04/27/2029 .
142339-AL-4 ... CARLISLE COS INC ................................... ....... ..12/20/2023 . BOFA SECURITIES, INC. . ..................... ............. 60,397 .............. 75,000 ............. 60,813 ............. 57,209 ............ 4,060 ...............986 ................. 0 ............. 5,046 ................ 0 ............61,093 ................ 0 ............. (697) ............. (697) .............. 1,896 ..03/01/2032 .

14315X-AD-0 .. CARMAX AUTO OWNER TRUST ......................... ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............70,064 .............. 70,064 ............. 67,719 ............. 67,900 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............67,719 ................ 0 ............ 2,346 ............ 2,346 .............. 1,391 ..06/16/2025 .

14448C-AQ-7 .. CARRIER GLOBAL CORP ............................... ....... ..07/21/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 33,722 .............. 39,000 ............. 34,911 ............. 32,908 ............ 2,178 ...............268 ................. 0 ............. 2,446 ................ 0 ............ 35,354 ................ 0 ...........(1,632) ...........(1,632) .............. 1,003 ..02/15/2030 .
15135B-AV-3 .. CENTENE CORP ........................................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 8,661 .............. 10,000 .............. 8,691 ...............8,454 ................. 0 ...............126 ................. 0 ................126 ................ 0 ............. 8,767 ................ 0 ............. (107) ............. (107) ................. 346 ..02/15/2030 .
161175-AY-0 .. CHARTER COMM OPT LLC/CAP ........................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 9,823 .............. 10,000 ............. 10,059 ...............9,809 ................. 0 ................(2) ................. 0 ................. (2) ................ 0 ............10,043 ................ 0 ............. (220) ............. (220) ................. 532 ..07/23/2025 .
166756-AS-5 .. CHEVRON USA INC .................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 1,862 ................2,000 ...............1,946 ...............1,839 ................. 0 ................. 7 ................. 0 .................. 7 ................ 0 ............. 1,951 ................ 0 ...............(89) ...............(89) .................. 66 ..10/15/2029 .

172967-LS-8 .. CITIGROUP INC ...................................... ....... ..05/22/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............141,813 ............. 153,000 ............ 145,908 ............ 139,822 ............ 6,469 ...............401 ................. 0 ............. 6,870 ................ 0 ...........146,692 ................ 0 ...........(4,879) ...........(4,879) .............. 3,097 ..10/27/2028 .
172967-MF-5 .. CITIGROUP INC ...................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 7,823 ................8,000 ...............7,899 ...............7,751 ................. 0 ................ 35 ................. 0 ................. 35 ................ 0 ............. 7,930 ................ 0 ............. (107) ............. (107) ................. 264 ..04/24/2025 .

17320Q-AA-7 .. CITIGROUP COMMERCIAL MORTGAGE .................. ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 21,531 ...............21,531 ............. 21,141 ............. 20,158 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............21,141 ................ 0 ...............390 ...............390 ................. 685 ..05/10/2035 .

17322A-AD-4 .. CITIGROUP COMMERCIAL MORTGAGE .................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............236,935 ............. 236,935 ............ 233,640 ............ 232,257 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........233,640 ................ 0 ............ 3,295 ............ 3,295 ...............8,944 ..03/11/2047 .
20030N-CR-0 .. COMCAST CORP ........................................ ....... ..05/05/2023 . TENDER OFFER ............. ..................... ............. 94,066 .............. 95,000 ............. 95,455 ............. 93,587 ............ 1,767 ...............(96) ................. 0 ............. 1,671 ................ 0 ............ 95,258 ................ 0 ...........(1,192) ...........(1,192) .............. 2,002 ..04/15/2024 .

21871X-AA-7 .. COREBRIDGE FINANCIAL INC ........................ ....... ..05/24/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............139,199 ............. 142,000 ............ 138,094 ............ 136,231 ............ 2,399 ...............569 ................. 0 ............. 2,968 ................ 0 ...........139,199 ................ 0 ................. 0 ................. 0 ...............3,203 ..04/04/2025 .
22003B-AL-0 .. CORPORATE OFFICE PROP LP ........................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 1,780 ................2,000 ...............1,825 ...............1,755 ................. 0 ................40 ................. 0 ................. 40 ................ 0 ............. 1,863 ................ 0 ...............(84) ...............(84) .................. 49 ..03/15/2026 .
22003B-AN-6 .. CORPORATE OFFICE PROP LP ........................ ....... ..04/18/2023 . BARCLAYS CAPITAL INC. . ..................... ............. 19,295 .............. 25,000 ............. 20,344 ............. 19,220 ............ 1,355 ...............189 ................. 0 ............. 1,544 ................ 0 ............20,764 ................ 0 ...........(1,468) ...........(1,468) ................. 382 ..01/15/2029 .
24703T-AD-8 .. DELL INT LLC / EMC CORP ......................... ....... ..07/05/2023 . TENDER OFFER ............. ..................... ............. 54,802 .............. 54,000 ............. 57,072 ............. 55,209 ................. 0 ............. (478) ................. 0 .............. (478) ................ 0 ............56,406 ................ 0 ...........(1,604) ...........(1,604) ...............2,491 ..06/15/2026 .
25746U-DB-2 ... DOMINION ENERGY INC ............................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 7,734 ................8,000 .............. 7,838 ...............7,712 ................. 0 ...............149 ................. 0 ................149 ................ 0 ............. 7,838 ................ 0 ............. (104) ............. (104) ................. 251 ..08/15/2024 .
26441C-BW-4 .. DUKE ENERGY CORP ................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 1,994 ................2,000 .............. 2,001 ...............1,992 ................. 0 ................. 1 ................. 0 .................. 1 ................ 0 ............. 2,001 ................ 0 ................(7) ................(7) .................. 86 ..12/08/2027 .
26884T-AR-3 .. ERAC USA FINANCE LLC ............................. ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 3,745 ................4,000 ...............3,847 ...............3,715 ................. 0 ................ 32 ................. 0 ................. 32 ................ 0 ............. 3,875 ................ 0 ............. (130) ............. (130) ................. 116 ..12/01/2026 .
29273R-AS-8 ... ENERGY TRANSFER LP ................................ ....... ..02/01/2023 . MATURITY .................. ..................... ............239,000 ............. 239,000 ............ 238,524 ............ 238,541 ...............372 ................87 ................. 0 ................459 ................ 0 ...........239,000 ................ 0 ................. 0 ................. 0 ...............4,302 ..02/01/2023 .
29273V-AP-5 ... ENERGY TRANSFER LP ................................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 7,024 ................7,000 ...............6,998 ...............6,931 ................. 0 ................. 2 ................. 0 .................. 2 ................ 0 ............. 6,998 ................ 0 ................26 ................26 ................. 371 ..02/15/2028 .
294429-AQ-8 ... EQUIFAX INC ......................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 2,865 ................3,000 ...............2,904 ...............2,866 ................. 0 ................38 ................. 0 ................. 38 ................ 0 ............. 2,938 ................ 0 ...............(74) ...............(74) .................. 69 ..12/01/2024 .
294429-AV-7 ... EQUIFAX INC ......................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 4,966 ................5,000 ...............4,995 ...............4,943 ................. 0 ................. 3 ................. 0 .................. 3 ................ 0 ............. 4,996 ................ 0 ...............(30) ...............(30) ................. 261 ..12/15/2027 .
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30034W-AA-4 .. EVERGY INC .......................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 7,693 ................8,000 ...............7,743 ...............7,599 ................. 0 ...............112 ................. 0 ................112 ................ 0 ............. 7,845 ................ 0 ............. (152) ............. (152) ................. 214 ..09/15/2024 .
30212P-AP-0 .. EXPEDIA GROUP INC ................................. ....... ..10/23/2023 . BOFA SECURITIES, INC. . ..................... ............. 56,125 .............. 62,000 ............. 58,323 ............. 57,020 ............ 1,523 ...............386 ................. 0 ............. 1,909 ................ 0 ............58,516 ................ 0 ...........(2,391) ...........(2,391) .............. 2,072 ..02/15/2028 .
349553-AM-9 ... FORTIS INC .......................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 7,430 ................8,000 .............. 7,615 ...............7,430 ................. 0 ................80 ................. 0 ................. 80 ................ 0 ............. 7,688 ................ 0 ............. (258) ............. (258) ................. 254 ..10/04/2026 .
361841-AN-9 .. GLP CAPITAL LP / FIN II ......................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 2,898 ................3,000 ...............2,885 ...............2,869 ................. 0 ................48 ................. 0 ................. 48 ................ 0 ............. 2,931 ................ 0 ...............(34) ...............(34) ................. 114 ..09/01/2024 .
36186C-BY-8 .. ALLY FINANCIAL INC ................................ ....... ..02/14/2023 . BARCLAYS CAPITAL INC. . ..................... .............88,751 .............. 81,000 ............. 91,933 ............. 83,946 ............ 7,643 ............. (116) ................. 0 ............. 7,527 ................ 0 ............91,473 ................ 0 ...........(2,722) ...........(2,722) .............. 1,890 ..11/01/2031 .
36262G-AD-3 .. GXO LOGISTICS INC ................................. ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 7,052 ................9,000 ...............6,993 ...............6,667 ................. 0 ...............145 ................. 0 ................145 ................ 0 ............. 7,142 ................ 0 ...............(89) ...............(89) ................. 264 ..07/15/2031 .

36267V-AG-8 .. GE HEALTHCARE TECH INC ........................... ....... ..06/07/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............. 99,998 ............. 100,000 ............. 99,998 ............ 102,572 ...........(2,574) ................. 0 ................. 0 ............(2,574) ................ 0 ............ 99,998 ................ 0 ................. 0 ................. 0 ...............3,205 ..03/15/2030 .

370334-CC-6 ... GENERAL MILLS INC ................................. ....... ..05/24/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............131,334 ............. 131,000 ............ 131,799 ............ 131,284 ...............259 ............. (271) ................. 0 ................(12) ................ 0 ...........131,272 ................ 0 ................63 ................63 .............. 4,506 ..10/17/2023 .
37045V-AE-0 .. GENERAL MOTORS CO ................................. ....... ..03/01/2023 . CALLED BONDS FULL ....... ..................... ............336,000 ............. 336,000 ............ 338,809 ............ 334,939 ............ 2,937 ............. (400) ................. 0 ............. 2,537 ................ 0 ...........337,476 ................ 0 ...........(1,476) ...........(1,476) .............. 6,780 ..10/02/2023 .
37045X-DR-4 ... GENERAL MOTORS FINL CO ........................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 6,284 ................7,000 ...............6,322 ...............6,122 ................. 0 ...............118 ................. 0 ................118 ................ 0 ............. 6,438 ................ 0 ............. (154) ............. (154) ................. 188 ..02/26/2027 .

37959G-AB-3 .. GLOBAL ATLANTIC FIN CO ........................... ....... ..06/14/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............116,119 ............. 157,000 ............126,870 ............ 115,560 ...........12,310 ............ 1,229 ................. 0 ............ 13,539 ................ 0 ...........129,099 ................ 0 ......... (12,980) ......... (12,980) .............. 2,467 ..06/15/2031 .

38141G-VR-2 .. GOLDMAN SACHS GROUP INC .......................... ....... ..10/17/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 28,815 .............. 30,000 ............. 30,212 ............. 29,319 ................. 0 ................. 6 ................. 0 .................. 6 ................ 0 ............30,142 ................ 0 ...........(1,327) ...........(1,327) .............. 1,498 ..10/21/2025 .
38141G-WB-6 .. GOLDMAN SACHS GROUP INC .......................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... ............. 14,329 .............. 15,000 ............. 14,880 ............. 14,277 ................. 0 ................ 43 ................. 0 ................. 43 ................ 0 ............14,901 ................ 0 ............. (573) ............. (573) ................. 622 ..01/26/2027 .
38869P-AP-9 .. GRAPHIC PACKAGING INTERN ........................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 8,037 ................9,000 .............. 8,180 ...............7,845 ................. 0 ...............182 ................. 0 ................182 ................ 0 ............. 8,359 ................ 0 ............. (322) ............. (322) ................. 137 ..04/15/2026 .

43285H-AA-6 .. HILTON GRAND VACATIONS TRUST ................... ....... ..12/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............119,097 ............. 119,097 ............114,408 ............ 111,963 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........114,408 ................ 0 ............ 4,689 ............ 4,689 .............. 2,774 ..02/25/2039 .

43815P-AB-5 .. HONDA AUTO RECEIVABLES OWNER T ................ ....... ..12/18/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............151,564 ............. 151,564 ............150,108 ............ 150,085 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 150,108 ................ 0 ............ 1,456 ............ 1,456 ...............4,479 ..03/18/2025 .
446413-AZ-9 .. HUNTINGTON INGALLS INDUS ........................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 5,085 ................6,000 ...............5,198 ...............4,955 ................. 0 ...............100 ................. 0 ................100 ................ 0 ............. 5,298 ................ 0 ............. (212) ............. (212) ................. 125 ..08/16/2028 .

459506-AQ-4 ... INTL FLAVOR + FRAGRANCES ........................ ....... ..08/09/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............120,172 ............. 156,000 ............ 132,391 ............ 124,150 ............ 9,154 ............ 1,473 ................. 0 ............10,627 ................ 0 ...........134,777 ................ 0 ......... (14,605) ......... (14,605) .............. 2,761 ..11/01/2030 .

46625H-RY-8 .. JPMORGAN CHASE + CO ............................... ....... ..10/17/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............325,168 ............. 346,000 ............ 338,346 ............ 323,712 ................. 0 ............ 1,125 ................. 0 ............. 1,125 ................ 0 ...........339,655 ................ 0 ......... (14,488) ......... (14,488) ............. 10,221 ..02/01/2028 .
46640U-AD-4 .. JPMBB COMMERCIAL MORTGAGE SECU ................ ....... ..12/15/2023 . CALLED BONDS FULL ....... ..................... ............300,000 ............. 300,000 ............ 298,922 ............ 295,132 ............ 3,790 ................. 0 ................. 0 ............. 3,790 ................ 0 ...........298,922 ................ 0 ............1,078 ............1,078 ............. 10,452 ..01/15/2047 .

46647P-DK-9 .. JPMORGAN CHASE + CO ............................... ....... ..12/13/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............136,522 ............. 136,000 ............136,000 ............ 133,734 ............ 2,266 ................. 8 ................. 0 ............. 2,274 ................ 0 ...........135,642 ................ 0 ...............880 ...............880 ...............5,842 ..09/14/2033 .
46817M-AJ-6 .. JACKSON FINANCIAL INC ............................ ....... ..11/22/2023 . MATURITY .................. ..................... ............. 69,937 .............. 70,000 ............. 67,709 ............. 67,396 ...............845 ............ 1,431 ................. 0 ............. 2,276 ................ 0 ............69,967 ................ 0 ...............(29) ...............(29) ................. 653 ..11/22/2023 .
49271V-AJ-9 .. KEURIG DR PEPPER INC ............................. ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 2,698 ................3,000 ...............2,784 ...............2,621 ................. 0 ................ 22 ................. 0 ................. 22 ................ 0 ............. 2,805 ................ 0 ............. (107) ............. (107) .................. 93 ..05/01/2030 .
548661-DR-5 .. LOWE S COS INC ..................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 6,538 ................7,000 .............. 6,821 ...............6,475 ................. 0 ................27 ................. 0 ................. 27 ................ 0 ............. 6,841 ................ 0 ............. (303) ............. (303) ................. 265 ..04/05/2029 .
553896-AA-9 .. MVW OWNER TRUST .................................... ....... ..11/21/2023 . CALLED BONDS FULL ....... ..................... ............191,334 ............. 191,334 ............188,105 ............ 186,976 ............ 1,129 ................. 0 ................. 0 ............. 1,129 ................ 0 .......... 188,105 ................ 0 ............ 3,229 ............ 3,229 ...............3,352 ..12/20/2034 .

55903V-AL-7 .. WARNERMEDIA HOLDINGS INC ........................ ....... ..05/01/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............177,353 ............. 192,000 ............ 176,442 ............ 158,375 ...........18,548 ...............429 ................. 0 ............18,977 ................ 0 ...........177,353 ................ 0 ................. 0 ................. 0 ...............5,203 ..03/15/2032 .

617446-8V-4 .. MORGAN STANLEY ..................................... ....... ..10/17/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............174,430 ............. 197,000 ............176,973 ............ 172,659 ................. 0 ............ 2,239 ................. 0 ............. 2,239 ................ 0 ...........179,290 ................ 0 ...........(4,860) ...........(4,860) .............. 1,175 ..12/10/2026 .
61747Y-EA-9 .. MORGAN STANLEY ..................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 5,700 ................6,000 ...............5,635 ...............5,591 ................. 0 ...............102 ................. 0 ................102 ................ 0 ............. 5,743 ................ 0 ...............(43) ...............(43) .................. 42 ..05/30/2025 .
61747Y-ER-2 .. MORGAN STANLEY ..................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... ............. 41,438 .............. 43,000 ............. 42,701 ............. 40,957 ................. 0 ................40 ................. 0 ................. 40 ................ 0 ............42,721 ................ 0 ...........(1,284) ...........(1,284) .............. 1,171 ..04/20/2028 .

61747Y-EU-5 .. MORGAN STANLEY ..................................... ....... ..04/19/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............. 83,742 .............. 86,000 ............. 80,712 ............. 81,061 ............. (264) ................ 54 ................. 0 .............. (210) ................ 0 ............81,738 ................ 0 ............ 2,004 ............ 2,004 .............. 1,650 ..07/20/2033 .
62942Q-CW-1 ... NEW RESIDENTIAL ADVANCE RECEIV ................ ....... ..09/14/2023 . CALLED BONDS FULL ....... ..................... ............100,000 ............. 100,000 ............. 95,219 ............. 96,310 ...........(1,092) ................. 0 ................. 0 ............(1,092) ................ 0 ............ 95,219 ................ 0 ............ 4,781 ............ 4,781 .............. 1,102 ..09/15/2053 .

64829K-BV-1 .. NEW RESIDENTIAL MORTGAGE LOAN .................. ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 70,512 .............. 70,512 ............. 68,848 ............. 66,126 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............68,848 ................ 0 ............ 1,664 ............ 1,664 .............. 2,618 ..03/25/2057 .

64829V-AA-4 .. NEW RESIDENTIAL MORTGAGE LOAN .................. ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 57,354 ...............57,354 ............. 56,118 ............. 54,097 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............56,118 ................ 0 ............ 1,237 ............ 1,237 .............. 1,886 ..12/25/2057 .
65480C-AD-7 .. NISSAN MOTOR ACCEPTANCE .......................... ....... ..03/08/2023 . PERSHING LLC ............. ..................... ............. 77,227 .............. 98,000 ............. 79,977 ............. 76,297 ............ 4,630 ...............470 ................. 0 ............. 5,100 ................ 0 ............81,397 ................ 0 ...........(4,170) ...........(4,170) .............. 1,167 ..09/15/2028 .

665859-AX-2 .. NORTHERN TRUST CORP ............................... ....... ..10/25/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............117,289 ............. 122,000 ............121,568 ............ 129,066 ...........(7,493) ................16 ................. 0 ............(7,477) ................ 0 ...........121,854 ................ 0 ...........(4,565) ...........(4,565) .............. 6,132 ..11/02/2032 .
67077M-AT-5 .. NUTRIEN LTD ......................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 4,745 ................5,000 ...............4,967 ...............4,709 ................. 0 ................. 9 ................. 0 .................. 9 ................ 0 ............. 4,970 ................ 0 ............. (226) ............. (226) ................. 220 ..04/01/2029 .
677415-CT-6 .. OHIO POWER COMPANY ................................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 8,710 .............. 11,000 .............. 9,107 ...............8,540 ................. 0 ...............163 ................. 0 ................163 ................ 0 ............. 9,270 ................ 0 ............. (560) ............. (560) ................. 198 ..01/15/2031 .
682680-BG-7 .. ONEOK INC ............................................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 6,127 ................6,000 ...............5,995 ...............6,037 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 5,995 ................ 0 ...............132 ...............132 ................. 337 ..11/15/2032 .
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68389X-CH-6 .. ORACLE CORP ......................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 6,288 ................6,000 ...............5,994 ...............6,242 ................. 0 ................(2) ................. 0 ................. (2) ................ 0 ............. 5,995 ................ 0 ...............293 ...............293 ................. 348 ..11/09/2029 .
694308-JG-3 .. PACIFIC GAS + ELECTRIC ........................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 2,370 ................3,000 ...............2,408 ...............2,344 ................. 0 ................47 ................. 0 ................. 47 ................ 0 ............. 2,456 ................ 0 ...............(86) ...............(86) .................. 80 ..02/01/2031 .
718172-CW-7 .. PHILIP MORRIS INTL INC ........................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 5,106 ................5,000 ...............4,996 ...............5,087 ................. 0 ................. 1 ................. 0 .................. 1 ................ 0 ............. 4,996 ................ 0 ...............110 ...............110 ................. 259 ..11/17/2029 .
71951Q-AC-6 .. PHYSICIANS REALTY LP ............................. ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 4,686 ................6,000 ...............4,986 ...............4,699 ................. 0 ................76 ................. 0 ................. 76 ................ 0 ............. 5,061 ................ 0 ............. (375) ............. (375) ................. 151 ..11/01/2031 .

723787-AR-8 .. PIONEER NATURAL RESOURCE ........................ ....... ..10/11/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 76,297 .............. 95,000 ............. 81,214 ............. 75,584 ............ 6,148 ...............844 ................. 0 ............. 6,992 ................ 0 ............80,685 ................ 0 ...........(4,388) ...........(4,388) .............. 1,898 ..01/15/2031 .
74005P-BT-0 .. LINDE INC/CT ........................................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 4,781 ................6,000 ...............4,951 ...............4,612 ................. 0 ................96 ................. 0 ................. 96 ................ 0 ............. 5,048 ................ 0 ............. (267) ............. (267) .................. 68 ..08/10/2030 .

747525-BN-2 ... QUALCOMM INC ........................................ ....... ..10/17/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............108,299 ............. 130,000 ............ 115,479 ............ 110,196 ............ 6,152 ............ 1,467 ................. 0 ............. 7,619 ................ 0 ...........115,629 ................ 0 ...........(7,330) ...........(7,330) .............. 1,278 ..05/20/2028 .
74762E-AF-9 .. QUANTA SERVICES INC ............................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 2,546 ................3,000 .............. 2,607 ...............2,474 ................. 0 ................ 34 ................. 0 ................. 34 ................ 0 ............. 2,641 ................ 0 ...............(96) ...............(96) .................. 91 ..10/01/2030 .
759351-AN-9 ... REINSURANCE GRP OF AMER .......................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 7,347 ................8,000 .............. 7,683 ...............7,338 ................. 0 ................58 ................. 0 ................. 58 ................ 0 ............. 7,718 ................ 0 ............. (370) ............. (370) ................. 289 ..05/15/2029 .

775109-CB-5 .. ROGERS COMMUNICATIONS IN ........................ ....... ..07/25/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............117,863 ............. 121,000 ............117,531 ............ 112,139 ............ 5,658 ...............399 ................. 0 ............. 6,057 ................ 0 .......... 118,196 ................ 0 ............. (334) ............. (334) ...............3,343 ..03/15/2027 .
78081B-AK-9 .. ROYALTY PHARMA PLC ................................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 3,228 ................4,000 ...............3,363 ...............3,137 ................. 0 ................57 ................. 0 ................. 57 ................ 0 ............. 3,419 ................ 0 ............. (192) ............. (192) .................. 99 ..09/02/2030 .
785592-AU-0 .. SABINE PASS LIQUEFACTION ........................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............80,860 .............. 85,000 ............. 82,942 ............. 80,033 ................. 0 ...............279 ................. 0 ................279 ................ 0 ............83,221 ................ 0 ...........(2,362) ...........(2,362) ...............3,526 ..03/15/2028 .
80685X-AC-5 .. SCHLUMBERGER FIN CA ............................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 5,539 ................6,000 ...............5,633 ...............5,500 ................. 0 ...............102 ................. 0 ................102 ................ 0 ............. 5,730 ................ 0 ............. (191) ............. (191) .................. 91 ..09/17/2025 .
817826-AC-4 .. 7 ELEVEN INC ....................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 6,279 ................7,000 ...............6,294 ...............6,136 ................. 0 ...............163 ................. 0 ................163 ................ 0 ............. 6,456 ................ 0 ............. (177) ............. (177) .................. 69 ..02/10/2026 .
822582-BX-9 .. SHELL INTERNATIONAL FIN ......................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 9,370 .............. 10,000 ...............9,653 ...............9,282 ................. 0 ................81 ................. 0 ................. 81 ................ 0 ............. 9,721 ................ 0 ............. (352) ............. (352) ................. 275 ..09/12/2026 .

828807-DM-6 .. SIMON PROPERTY GROUP LP .......................... ....... ..07/24/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 58,316 .............. 72,000 ............. 60,586 ............. 56,902 ............ 4,105 ...............484 ................. 0 ............. 4,589 ................ 0 ............61,492 ................ 0 ...........(3,176) ...........(3,176) ...............1,333 ..02/01/2031 .
835495-AP-7 ... SONOCO PRODUCTS CO ................................ ....... ..07/20/2023 . BARCLAYS CAPITAL INC. . ..................... ............. 35,889 .............. 43,000 ............. 37,093 ............. 35,076 ............ 2,206 ...............288 ................. 0 ............. 2,494 ................ 0 ............37,571 ................ 0 ...........(1,682) ...........(1,682) .............. 1,202 ..02/01/2032 .
87264A-BB-0 .. T MOBILE USA INC .................................. ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 5,792 ................6,000 ...............5,925 ...............5,774 ................. 0 ................ 33 ................. 0 ................. 33 ................ 0 ............. 5,948 ................ 0 ............. (156) ............. (156) ................. 211 ..04/15/2025 .
87264A-CV-5 .. T MOBILE USA INC .................................. ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 5,972 ................6,000 ...............5,990 ...............5,970 ................. 0 ................. 3 ................. 0 .................. 3 ................ 0 ............. 5,991 ................ 0 ...............(19) ...............(19) ................. 310 ..01/15/2033 .
874054-AF-6 .. TAKE TWO INTERACTIVE SOF ........................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 6,781 ................7,000 ...............6,925 ...............6,741 ................. 0 ................ 34 ................. 0 ................. 34 ................ 0 ............. 6,948 ................ 0 ............. (168) ............. (168) ................. 251 ..04/14/2025 .

88576X-AA-4 .. 321 HENDERSON RECEIVABLES LLC .................. ....... ..07/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 22,130 ...............22,130 ............. 21,354 ............. 21,416 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 21,354 ................ 0 ...............776 ...............776 .............. 1,103 ..07/15/2059 .

89175V-AA-1 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..09/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 57,229 ...............57,229 ............. 56,008 ............. 54,787 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............56,008 ................ 0 ............ 1,221 ............ 1,221 .............. 1,628 ..03/25/2058 .

89178B-AA-2 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............66,005 .............. 73,705 ............. 68,872 ............. 68,497 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............68,872 ................ 0 ...........(2,867) ...........(2,867) .............. 1,966 ..10/25/2059 .
90932J-AA-0 .. UNITED AIR 2019 2 AA PTT ........................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... ............. 12,713 .............. 13,620 ............. 11,691 ............. 11,014 ................. 0 ...............109 ................. 0 ................109 ................ 0 ............11,803 ................ 0 ...............910 ...............910 ................. 324 ..11/01/2033 .
91324P-EQ-1 ... UNITEDHEALTH GROUP INC ........................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 7,224 ................7,000 ...............6,990 ...............7,230 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 6,990 ................ 0 ...............233 ...............233 ................. 328 ..02/15/2030 .
918204-BA-5 .. VF CORP .............................................. ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 6,583 ................7,000 .............. 6,761 ...............6,568 ................. 0 ................85 ................. 0 ................. 85 ................ 0 ............. 6,834 ................ 0 ............. (251) ............. (251) ................. 166 ..04/23/2025 .
92277G-AJ-6 .. VENTAS REALTY LP .................................. ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 4,599 ................5,000 ...............4,798 ...............4,626 ................. 0 ................ 44 ................. 0 ................. 44 ................ 0 ............. 4,836 ................ 0 ............. (236) ............. (236) ................. 164 ..10/15/2026 .
92343V-FX-7 .. VERIZON COMMUNICATIONS ........................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... ............. 14,273 .............. 18,000 ............. 14,972 ............. 14,074 ................. 0 ...............270 ................. 0 ................270 ................ 0 ............ 15,239 ................ 0 ............. (967) ............. (967) ................. 293 ..10/30/2030 .
92556H-AD-9 ... PARAMOUNT GLOBAL .................................. ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 2,527 ................3,000 ...............2,735 ...............2,464 ................. 0 ................21 ................. 0 ................. 21 ................ 0 ............. 2,753 ................ 0 ............. (226) ............. (226) ................. 133 ..05/19/2032 .
92556V-AC-0 .. VIATRIS INC ......................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 1,759 ................2,000 .............. 1,756 ...............1,711 ................. 0 ................38 ................. 0 ................. 38 ................ 0 ............. 1,795 ................ 0 ...............(36) ...............(36) .................. 60 ..06/22/2027 .
925650-AC-7 .. VICI PROPERTIES LP ................................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 6,516 ................7,000 .............. 6,916 ...............6,663 ................. 0 ................14 ................. 0 ................. 14 ................ 0 ............. 6,924 ................ 0 ............. (408) ............. (408) ................. 354 ..02/15/2030 .
928668-BN-1 .. VOLKSWAGEN GROUP AMERICA ........................ ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... ............188,844 ............. 219,000 ............188,920 ............ 183,717 ............ 7,134 ............ 2,431 ................. 0 ............. 9,565 ................ 0 ...........193,282 ................ 0 ...........(4,438) ...........(4,438) .............. 2,036 ..11/24/2027 .
931142-DH-3 ... WALMART INC ......................................... ....... ..04/11/2023 . MATURITY .................. ..................... ............104,000 ............. 104,000 ............103,650 ............ 103,350 ...............502 ...............148 ................. 0 ................650 ................ 0 .......... 104,000 ................ 0 ................. 0 ................. 0 .............. 1,326 ..04/11/2023 .
95000U-3A-9 .. WELLS FARGO + COMPANY ............................ ....... ..02/22/2023 . BARCLAYS CAPITAL INC. . ..................... ............341,961 ............. 350,000 ............ 335,541 ............ 341,762 ........... (5,952) ...............325 ................. 0 ............(5,627) ................ 0 ...........336,135 ................ 0 ............ 5,825 ............ 5,825 .............. 9,770 ..07/25/2028 .
962166-BY-9 .. WEYERHAEUSER CO .................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 3,695 ................4,000 .............. 3,886 ...............3,652 ................. 0 ................14 ................. 0 ................. 14 ................ 0 ............. 3,896 ................ 0 ............. (201) ............. (201) ................. 161 ..04/15/2030 .
98138H-AG-6 .. WORKDAY INC ......................................... ....... ..06/15/2023 . BARCLAYS CAPITAL INC. . ..................... .............. 9,514 .............. 10,000 ...............9,751 ...............9,361 ................. 0 ................51 ................. 0 ................. 51 ................ 0 ............. 9,793 ................ 0 ............. (278) ............. (278) ................. 363 ..04/01/2027 .

02361D-AP-5 .. AMEREN ILLINOIS CO ................................ ....... ..06/14/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............125,970 ............. 130,000 ............131,803 ............ 125,712 ............ 4,988 ............. (144) ................. 0 ............. 4,844 ................ 0 ...........130,556 ................ 0 ...........(4,586) ...........(4,586) ...............3,345 ..03/01/2025 .

025816-CY-3 .. AMERICAN EXPRESS CO ............................... ....... ..07/11/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 58,308 .............. 60,000 ............. 59,940 ............. 58,825 ............ 1,123 ................10 ................. 0 ............. 1,133 ................ 0 ............ 59,958 ................ 0 ...........(1,650) ...........(1,650) ...............2,238 ..08/01/2025 .

03066T-AC-5 .. AMERICREDIT AUTOMOBILE RECEIVA ................ ....... ..11/18/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 19,204 ...............19,204 ............. 19,201 ............. 18,588 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............19,201 ................ 0 ................. 3 ................. 3 ................. 467 ..11/18/2026 .
05522R-DC-9 ... BANK OF AMERICA CREDIT CARD TR ................ ....... ..12/15/2023 . CALLED BONDS FULL ....... ..................... ............140,000 ............. 140,000 ............ 139,968 ............ 133,950 ............ 6,018 ................. 0 ................. 0 ............. 6,018 ................ 0 ...........139,968 ................ 0 ................ 32 ................ 32 ................. 476 ..05/15/2026 .
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05606D-AS-7 .. BX TRUST ............................................. ....... ..10/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 27,241 ...............27,241 ............. 27,060 ............. 27,187 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............27,060 ................ 0 ...............181 ...............181 ...............1,925 ..08/15/2039 .

05609W-AA-1 .. BX TRUST ............................................. ....... ..07/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 44,150 ...............44,150 ............. 44,024 ............. 43,210 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 44,024 ................ 0 ...............126 ...............126 .............. 2,707 ..04/15/2037 .
06051G-HL-6 .. BANK OF AMERICA CORP ............................. ....... ..07/23/2023 . CALLED BONDS FULL ....... ..................... ............130,000 ............. 130,000 ............ 133,325 ............ 128,823 ............ 2,217 ............. (368) ................. 0 ............. 1,849 ................ 0 ...........130,672 ................ 0 ............. (672) ............. (672) ...............5,023 ..07/23/2024 .
06051G-JH-3 .. BANK OF AMERICA CORP ............................. ....... ..10/24/2023 . CALLED BONDS FULL ....... ..................... .............80,000 .............. 80,000 ............. 80,000 ............. 76,783 ............ 3,217 ................. 0 ................. 0 ............. 3,217 ................ 0 ............80,000 ................ 0 ................. 0 ................. 0 ................. 648 ..10/24/2024 .
06051G-KW-8 .. BANK OF AMERICA CORP ............................. ....... ..06/22/2023 . CITADEL SEC/INTERNAL ... ..................... ............. 49,071 .............. 50,000 ............. 50,000 ............. 48,906 ............ 1,094 ................. 0 ................. 0 ............. 1,094 ................ 0 ............50,000 ................ 0 ............. (929) ............. (929) ...............2,295 ..07/22/2028 .
06051G-LA-5 .. BANK OF AMERICA CORP ............................. ....... ..05/23/2023 . GOLDMAN SACHS + CO LLC ..................... ............137,924 ............. 140,000 ............140,000 ............ 138,336 ............ 1,664 ................. 0 ................. 0 ............. 1,664 ................ 0 .......... 140,000 ................ 0 ...........(2,076) ...........(2,076) .............. 5,688 ..07/22/2026 .

06368D-3S-1 .. BANK OF MONTREAL .................................. ....... ..07/11/2023 .
CALYON SECURITIES (USA) 

INC. ....................... ..................... ............. 48,390 .............. 50,000 ............. 49,989 ............. 48,556 ............ 1,435 ................. 2 ................. 0 ............. 1,437 ................ 0 ............ 49,993 ................ 0 ...........(1,603) ...........(1,603) .............. 1,110 ..06/07/2025 .

06406R-AH-0 .. BANK OF NY MELLON CORP ........................... ....... ..05/23/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... .............67,026 .............. 70,000 ............. 74,808 ............. 67,253 ............ 6,957 ............. (295) ................. 0 ............. 6,662 ................ 0 ............73,916 ................ 0 ...........(6,890) ...........(6,890) .............. 1,550 ..04/28/2028 .
06406R-BJ-5 .. BANK OF NY MELLON CORP ........................... ....... ..04/13/2023 . PERSHING LLC ............. ..................... ............. 59,863 .............. 60,000 ............. 60,000 ............. 59,134 ...............866 ................. 0 ................. 0 ................866 ................ 0 ............60,000 ................ 0 ............. (137) ............. (137) .............. 1,920 ..07/24/2026 .

06418B-AE-8 .. BANK OF NOVA SCOTIA ............................... ....... ..06/12/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............. 64,933 .............. 70,000 ............. 70,000 ............. 64,553 ............ 5,447 ................. 0 ................. 0 ............. 5,447 ................ 0 ............70,000 ................ 0 ...........(5,067) ...........(5,067) .............. 1,566 ..03/11/2027 .
092113-AH-2 .. BLACK HILLS CORP .................................. ....... ..11/30/2023 . MATURITY .................. ..................... ............130,000 ............. 130,000 ............ 134,462 ............ 129,261 ............ 1,681 ............. (942) ................. 0 ................739 ................ 0 .......... 130,000 ................ 0 ................. 0 ................. 0 ...............5,525 ..11/30/2023 .

097023-CU-7 .. BOEING CO ........................................... ....... ..01/13/2023 .
MORGAN STANLEY CO 

INCORPORATED ............. ..................... ............111,163 ............. 110,000 ............110,000 ............ 108,908 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 110,000 ................ 0 ............ 1,163 ............ 1,163 .............. 4,019 ..05/01/2027 .
110122-DT-2 .. BRISTOL MYERS SQUIBB CO ......................... ....... ..11/13/2023 . MATURITY .................. ..................... .............50,000 .............. 50,000 ............. 50,000 ............. 48,168 ............ 1,832 ................. 0 ................. 0 ............. 1,832 ................ 0 ............50,000 ................ 0 ................. 0 ................. 0 ................. 269 ..11/13/2023 .
125523-AF-7 .. CIGNA GROUP/THE .................................... ....... ..07/15/2023 . MATURITY .................. ..................... .............47,000 .............. 47,000 ............. 47,828 ............. 46,689 ...............433 ............. (122) ................. 0 ................311 ................ 0 ............47,000 ................ 0 ................. 0 ................. 0 .............. 1,763 ..07/15/2023 .
12625K-AE-5 .. COMM MORTGAGE TRUST ............................... ....... ..05/12/2023 . CALLED BONDS FULL ....... ..................... ............270,035 ............. 270,035 ............277,081 ............ 268,321 ............ 8,760 ................. 0 ................. 0 ............. 8,760 ................ 0 .......... 277,081 ................ 0 ...........(7,046) ...........(7,046) .............. 2,001 ..06/10/2046 .

12625U-BF-9 .. COMM MORTGAGE TRUST ............................... ....... ..03/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............231,045 ............. 231,045 ............ 243,184 ............ 229,630 ........... 13,554 ................. 0 ................. 0 ............ 13,554 ................ 0 ...........243,184 ................ 0 ......... (12,139) ......... (12,139) .............. 2,486 ..07/10/2045 .

12626G-AF-0 .. COMM MORTGAGE TRUST ............................... ....... ..05/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............151,875 ............. 151,875 ............ 158,822 ............ 150,185 ............ 8,637 ................. 0 ................. 0 ............. 8,637 ................ 0 ...........158,822 ................ 0 ...........(6,947) ...........(6,947) .............. 3,206 ..08/10/2046 .

12630D-AY-0 .. COMM MORTGAGE TRUST ............................... ....... ..11/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............275,661 ............. 275,661 ............290,801 ............ 270,950 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........290,801 ................ 0 ......... (15,140) ......... (15,140) ............. 10,719 ..02/10/2047 .

14040H-BZ-7 .. CAPITAL ONE FINANCIAL CO ........................ ....... ..10/27/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... .............58,001 .............. 60,000 ............. 64,951 ............. 58,875 ............ 4,634 ...........(1,235) ................. 0 ............. 3,399 ................ 0 ............62,274 ................ 0 ...........(4,273) ...........(4,273) ...............2,550 ..04/30/2025 .

141781-BV-5 .. CARGILL INC ......................................... ....... ..09/20/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 95,117 ............. 100,000 ............. 99,471 ............. 95,687 ............ 3,852 ................69 ................. 0 ............. 3,921 ................ 0 ............99,608 ................ 0 ...........(4,491) ...........(4,491) .............. 3,206 ..04/22/2027 .

141781-BY-9 .. CARGILL INC ......................................... ....... ..04/19/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 75,350 .............. 75,000 ............. 74,934 ............. 74,751 ...............187 ................. 6 ................. 0 ................193 ................ 0 ............ 74,945 ................ 0 ...............405 ...............405 .............. 1,930 ..10/10/2025 .

14317H-AC-5 .. CARMAX AUTO OWNER TRUST ......................... ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 2,728 ................2,728 ...............2,728 ...............2,653 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 2,728 ................ 0 ................. 0 ................. 0 .................. 95 ..02/16/2027 .
172967-LZ-2 .. CITIGROUP INC ...................................... ....... ..06/01/2023 . CALLED BONDS FULL ....... ..................... ............130,000 ............. 130,000 ............ 134,498 ............ 129,148 ............ 2,162 ............. (379) ................. 0 ............. 1,783 ................ 0 ...........130,931 ................ 0 ............. (931) ............. (931) ...............2,629 ..06/01/2024 .

172967-NL-1 .. CITIGROUP INC ...................................... ....... ..07/14/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............163,375 ............. 170,000 ............170,000 ............ 161,883 ............ 8,117 ................. 0 ................. 0 ............. 8,117 ................ 0 .......... 170,000 ................ 0 ...........(6,625) ...........(6,625) .............. 4,676 ..03/17/2026 .

17326C-AY-0 .. CITIGROUP COMMERCIAL MORTGAGE .................. ....... ..08/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 4,523 ................4,523 ...............4,337 ...............4,103 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 4,337 ................ 0 ...............186 ...............186 ................. 143 ..08/15/2050 .
17401Q-AR-2 .. CITIZENS BANK NA/RI .............................. ....... ..02/27/2023 . CALLED BONDS FULL ....... ..................... ............250,000 ............. 250,000 ............251,188 ............ 250,166 ...............(88) ...............(51) ................. 0 .............. (139) ................ 0 ...........250,027 ................ 0 ...............(27) ...............(27) ...............2,365 ..03/29/2023 .

189054-AW-9 .. CLOROX COMPANY ..................................... ....... ..04/21/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 38,955 .............. 40,000 ............. 42,589 ............. 38,189 ............ 4,070 ............. (124) ................. 0 ............. 3,946 ................ 0 ............ 42,135 ................ 0 ...........(3,180) ...........(3,180) ................. 693 ..05/15/2028 .
20030N-CA-7 .. COMCAST CORP ........................................ ....... ..03/30/2023 . GOLDMAN SACHS + CO LLC ..................... ............113,428 ............. 120,000 ............ 122,582 ............ 110,905 ...........11,333 ............. (104) ................. 0 ............11,229 ................ 0 ...........122,134 ................ 0 ...........(8,706) ...........(8,706) ...............2,394 ..02/15/2028 .

20030N-CS-8 .. COMCAST CORP ........................................ ....... ..03/30/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... .............88,809 .............. 90,000 ............. 94,185 ............. 88,217 ............ 3,681 ............. (167) ................. 0 ............. 3,514 ................ 0 ............91,731 ................ 0 ...........(2,921) ...........(2,921) .............. 1,659 ..10/15/2025 .

20030N-DK-4 .. COMCAST CORP ........................................ ....... ..06/22/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..................... ............. 47,372 .............. 50,000 ............. 49,867 ............. 47,187 ............ 2,728 ................. 9 ................. 0 ............. 2,737 ................ 0 ............ 49,925 ................ 0 ...........(2,553) ...........(2,553) .............. 1,215 ..04/01/2027 .

20030N-DZ-1 .. COMCAST CORP ........................................ ....... ..03/28/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... ............. 30,596 .............. 30,000 ............. 29,992 ............. 30,428 ............. (436) ................. 1 ................. 0 ...............(435) ................ 0 ............ 29,993 ................ 0 ...............604 ...............604 ................. 626 ..11/07/2025 .
200340-AS-6 .. COMERICA INC ........................................ ....... ..07/31/2023 . MATURITY .................. ..................... ............130,000 ............. 130,000 ............ 133,394 ............ 129,041 ............ 1,443 ............. (484) ................. 0 ................959 ................ 0 .......... 130,000 ................ 0 ................. 0 ................. 0 .............. 4,810 ..07/31/2023 .

2027A0-KK-4 .. COMMONWEALTH BANK AUST ........................... ....... ..05/16/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............111,830 ............. 120,000 ............120,000 ............ 109,052 ...........10,948 ................. 0 ................. 0 ............10,948 ................ 0 .......... 120,000 ................ 0 ...........(8,170) ...........(8,170) .............. 2,076 ..03/14/2027 .
20826F-AU-0 .. CONOCOPHILLIPS COMPANY ........................... ....... ..05/22/2023 . TENDER OFFER ............. ..................... ............. 59,725 .............. 62,000 ............. 61,927 ............. 58,932 ................. 0 ................11 ................. 0 ................. 11 ................ 0 ............61,956 ................ 0 ...........(2,231) ...........(2,231) .............. 1,151 ..03/07/2025 .
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225401-AG-3 .. CREDIT SUISSE GROUP AG ........................... ....... ..06/12/2023 . CALLED BONDS FULL ....... ..................... ............250,000 ............. 250,000 ............ 256,243 ............ 243,777 ............ 8,084 ............. (565) ................. 0 ............. 7,519 ................ 0 ...........251,296 ................ 0 ...........(1,296) ...........(1,296) ...............5,259 ..06/12/2024 .

22550L-2H-3 ... CREDIT SUISSE NEW YORK ........................... ....... ..03/15/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............206,250 ............. 250,000 ............ 249,690 ............ 230,680 ...........19,086 ................ 22 ................. 0 ............19,108 ................ 0 ...........249,788 ................ 0 ..........(43,538) ..........(43,538) ...............5,293 ..02/21/2025 .

233262-AC-8 ... DLLAD LLC ........................................... ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 12,907 .............. 12,907 ............. 12,242 ............. 12,017 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 12,242 ................ 0 ...............666 ...............666 .................. 79 ..09/21/2026 .

23345F-AC-6 ... DLLMT LLC ........................................... ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 45,195 ...............45,195 ............. 45,193 ............. 42,902 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 45,193 ................ 0 ................. 2 ................. 2 ................. 411 ..07/21/2025 .
233851-DY-7 .. MERCEDES BENZ FIN NA ............................. ....... ..03/10/2023 . MATURITY .................. ..................... ............150,000 ............. 150,000 ............ 149,721 ............ 149,172 ...............810 ................18 ................. 0 ................828 ................ 0 .......... 150,000 ................ 0 ................. 0 ................. 0 .............. 1,313 ..03/10/2023 .
23636T-AD-2 .. DANONE SA ............................................ ....... ..11/02/2023 . MATURITY .................. ..................... ............200,000 ............. 200,000 ............ 195,472 ............ 195,824 ............ 3,291 ...............885 ................. 0 ............. 4,176 ................ 0 .......... 200,000 ................ 0 ................. 0 ................. 0 .............. 5,178 ..11/02/2023 .
26078J-AH-3 .. DUPONT DE NEMOURS INC ............................ ....... ..11/15/2023 . MATURITY .................. ..................... ............130,000 ............. 130,000 ............ 130,546 ............ 130,553 ..............(443) ............. (110) ................. 0 ...............(553) ................ 0 .......... 130,000 ................ 0 ................. 0 ................. 0 .............. 8,193 ..11/15/2023 .
26442C-AQ-7 ... DUKE ENERGY CAROLINAS ............................ ....... ..03/15/2023 . MATURITY .................. ..................... ............220,000 ............. 220,000 ............ 217,892 ............ 219,411 ...............472 ...............117 ................. 0 ................589 ................ 0 ...........220,000 ................ 0 ................. 0 ................. 0 .............. 2,750 ..03/15/2023 .

26884A-BD-4 .. ERP OPERATING LP .................................. ....... ..07/13/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... .............38,710 .............. 40,000 ............. 39,144 ............. 38,454 ...............818 ...............157 ................. 0 ................975 ................ 0 ............ 39,430 ................ 0 ............. (720) ............. (720) ................. 848 ..06/01/2025 .

291011-BL-7 .. EMERSON ELECTRIC CO ............................... ....... ..01/20/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............. 58,321 .............. 65,000 ............. 64,942 ............. 56,821 ............ 8,140 ................. 1 ................. 0 ............. 8,141 ................ 0 ............64,962 ................ 0 ...........(6,641) ...........(6,641) ................. 322 ..10/15/2027 .
291011-BQ-6 .. EMERSON ELECTRIC CO ............................... ....... ..06/22/2023 . BARCLAYS CAPITAL INC ... ..................... ............. 99,665 ............. 115,000 ............114,746 ............. 97,912 ...........16,869 ................17 ................. 0 ............16,886 ................ 0 ...........114,798 ................ 0 ......... (15,133) ......... (15,133) .............. 1,182 ..12/21/2028 .

29157T-AC-0 .. EMORY UNIVERSITY .................................. ....... ..07/31/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............. 37,182 .............. 40,000 ............. 40,000 ............. 36,665 ............ 3,335 ................. 0 ................. 0 ............. 3,335 ................ 0 ............40,000 ................ 0 ...........(2,818) ...........(2,818) ................. 576 ..09/01/2025 .
29364D-AR-1 ... ENTERGY ARKANSAS LLC ............................. ....... ..06/01/2023 . MATURITY .................. ..................... ............250,000 ............. 250,000 ............ 251,155 ............ 248,099 ............ 2,025 ............. (124) ................. 0 ............. 1,901 ................ 0 ...........250,000 ................ 0 ................. 0 ................. 0 .............. 3,813 ..06/01/2023 .

29364D-AU-4 ... ENTERGY ARKANSAS LLC ............................. ....... ..04/12/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... .............68,666 .............. 70,000 ............. 71,422 ............. 67,257 ............ 3,452 ...............(59) ................. 0 ............. 3,393 ................ 0 ............70,650 ................ 0 ...........(1,985) ...........(1,985) .............. 1,313 ..04/01/2026 .

29374F-AB-9 .. ENTERPRISE FLEET FINANCING LLC ................ ....... ..12/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 84,198 .............. 84,198 ............. 84,186 ............. 82,346 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............84,186 ................ 0 ................11 ................11 .............. 3,481 ..07/20/2029 .

29374J-AB-1 .. ENTERPRISE FLEET FINANCING LLC ................ ....... ..04/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 78,445 ...............78,445 ............. 78,437 ............. 77,361 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............78,437 ................ 0 ................. 8 ................. 8 .............. 3,160 ..05/21/2029 .

29375J-AB-0 .. ENTERPRISE FLEET FINANCING LLC ................ ....... ..05/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............177,737 ............. 177,737 ............177,709 ............ 172,998 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......... 177,709 ................ 0 ................28 ................28 ...............4,124 ..01/20/2028 .

29379V-BE-2 .. ENTERPRISE PRODUCTS OPER ........................ ....... ..02/06/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............127,516 ............. 130,000 ............ 133,839 ............ 126,486 ............ 4,986 ...............(71) ................. 0 ............. 4,915 ................ 0 ...........131,401 ................ 0 ...........(3,886) ...........(3,886) ...............2,343 ..02/15/2025 .
29446M-AD-4 ... EQUINOR ASA ......................................... ....... ..04/12/2023 . PERSHING LLC ............. ..................... ............. 73,009 .............. 75,000 ............. 74,979 ............. 71,918 ............ 3,072 ................. 1 ................. 0 ............. 3,073 ................ 0 ............74,991 ................ 0 ...........(1,983) ...........(1,983) .............. 1,126 ..04/06/2025 .

29446M-AJ-1 .. EQUINOR ASA ......................................... ....... ..06/22/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............. 9,230 .............. 10,000 ...............9,960 ...............9,149 ...............829 ................. 3 ................. 0 ................832 ................ 0 ............. 9,981 ................ 0 ............. (751) ............. (751) ................. 162 ..01/22/2026 .

30161N-BB-6 .. EXELON CORP ......................................... ....... ..02/08/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............18,710 .............. 20,000 ............. 19,978 ............. 18,364 ............ 1,614 ................. 1 ................. 0 ............. 1,615 ................ 0 ............19,978 ................ 0 ...........(1,269) ...........(1,269) ................. 222 ..03/15/2027 .
31430W-ET-7 .. FED CAISSES DESJARDINS ........................... ....... ..10/07/2023 . MATURITY .................. ..................... ............250,000 ............. 250,000 ............ 249,695 ............ 241,294 ............ 8,628 ................78 ................. 0 ............. 8,706 ................ 0 ...........250,000 ................ 0 ................. 0 ................. 0 .............. 1,125 ..10/07/2023 .

34528G-AK-2 .. FORD CREDIT AUTO OWNER TRUST ................... ....... ..07/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 62,127 .............. 62,127 ............. 62,116 ............. 61,556 ...............560 ................. 0 ................. 0 ................560 ................ 0 ............62,116 ................ 0 ................11 ................11 ................. 206 ..08/15/2024 .

34532R-AA-4 ... FORD CREDIT AUTO OWNER TRUST/F ................. ....... ..02/02/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............262,269 ............. 270,000 ............ 275,165 ............ 258,051 ...........17,114 ................. 0 ................. 0 ............17,114 ................ 0 ...........275,165 ................ 0 ......... (12,896) ......... (12,896) .............. 1,220 ..07/15/2031 .

34533G-AD-1 ... FORD CREDIT AUTO OWNER TRUST ................... ....... ..03/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 90,132 ...............90,132 ............. 90,120 ............. 89,150 ...............969 ................. 0 ................. 0 ................969 ................ 0 ............90,120 ................ 0 ................12 ................12 ................. 169 ..10/15/2024 .
36248G-AD-2 .. GS MORTGAGE SECURITIES TRUST ................... ....... ..08/11/2023 . CALLED BONDS FULL ....... ..................... ............140,000 ............. 140,000 ............ 147,569 ............ 138,290 ............ 9,278 ................. 0 ................. 0 ............. 9,278 ................ 0 ...........147,569 ................ 0 ...........(7,569) ...........(7,569) ...............3,434 ..11/10/2046 .

36252H-AC-5 ... GS MORTGAGE SECURITIES TRUST ................... ....... ..05/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .................590 .................. 590 ................. 573 ................. 546 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................573 ................ 0 ................17 ................17 .................. 20 ..03/10/2050 .

36252W-AX-6 .. GS MORTGAGE SECURITIES TRUST ................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............138,124 ............. 138,124 ............ 144,270 ............ 134,976 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........144,270 ................ 0 ...........(6,145) ...........(6,145) .............. 5,508 ..04/10/2047 .

362590-AC-5 ... GM FINANCIAL SECURITIZED TERM .................. ....... ..10/16/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............134,315 ............. 134,315 ............ 134,284 ............ 131,591 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........134,284 ................ 0 ................31 ................31 ................. 339 ..04/16/2025 .

36267V-AE-3 .. GE HEALTHCARE TECH INC ........................... ....... ..06/07/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............159,421 ............. 160,000 ............ 159,358 ............ 162,179 ...........(2,808) ................50 ................. 0 ............(2,758) ................ 0 ...........159,421 ................ 0 ................. 0 ................. 0 ...............4,947 ..11/15/2027 .
375558-BW-2 .. GILEAD SCIENCES INC ............................... ....... ..09/29/2023 . MATURITY .................. ..................... .............37,000 .............. 37,000 ............. 36,987 ............. 35,844 ............ 1,153 ................. 3 ................. 0 ............. 1,156 ................ 0 ............37,000 ................ 0 ................. 0 ................. 0 ................. 278 ..09/29/2023 .
377373-AL-9 .. GLAXOSMITHKLINE CAPITAL ......................... ....... ..10/01/2023 . MATURITY .................. ..................... .............80,000 .............. 80,000 ............. 80,000 ............. 77,406 ............ 2,594 ................. 0 ................. 0 ............. 2,594 ................ 0 ............80,000 ................ 0 ................. 0 ................. 0 ................. 427 ..10/01/2023 .

380130-AD-6 .. GM FINANCIAL AUTOMOBILE LEASIN ................ ....... ..10/30/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............524,182 ............. 530,000 ............ 529,951 ............ 520,920 ............ 9,031 ................. 0 ................. 0 ............. 9,031 ................ 0 ...........529,951 ................ 0 ...........(5,769) ...........(5,769) ............. 18,360 ..09/22/2025 .
380146-AC-4 .. GM FINANCIAL SECURITIZED TERM .................. ....... ..11/22/2023 . FRACTIONAL SHARES ....... ..................... ............169,295 ............. 175,000 ............ 174,985 ............ 165,459 ............ 9,525 ................. 0 ................. 0 ............. 9,525 ................ 0 ...........174,985 ................ 0 ...........(5,690) ...........(5,690) .............. 1,991 ..11/16/2026 .
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404280-BR-9 .. HSBC HOLDINGS PLC ................................. ....... ..05/18/2023 . CALLED BONDS FULL ....... ..................... ............200,000 ............. 200,000 ............ 200,356 ............ 199,197 ...............906 ...............(28) ................. 0 ................878 ................ 0 ...........200,075 ................ 0 ...............(75) ...............(75) .............. 5,821 ..05/18/2024 .
40434L-AF-2 .. HP INC ............................................... ....... ..07/10/2023 . TENDER OFFER ............. ..................... ............. 54,004 .............. 60,000 ............. 59,898 ............. 52,689 ............ 7,230 ................13 ................. 0 ............. 7,243 ................ 0 ............ 59,932 ................ 0 ...........(5,929) ...........(5,929) ................. 532 ..06/17/2026 .

406216-BG-5 .. HALLIBURTON CO ..................................... ....... ..08/09/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... .............. 2,919 ................3,000 ...............3,052 ...............2,921 ...............104 ................(5) ................. 0 ................. 99 ................ 0 ............. 3,019 ................ 0 ............. (100) ............. (100) .................. 84 ..11/15/2025 .

423012-AF-0 .. HEINEKEN NV ......................................... ....... ..04/12/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............48,667 .............. 50,000 ............. 51,873 ............. 47,379 ............ 4,235 ...............(88) ................. 0 ............. 4,147 ................ 0 ............51,527 ................ 0 ...........(2,860) ...........(2,860) ...............1,254 ..01/29/2028 .
42824C-BG-3 ... HP ENTERPRISE CO ................................... ....... ..10/02/2023 . MATURITY .................. ..................... .............85,000 .............. 85,000 ............. 84,963 ............. 84,492 ...............499 ................. 9 ................. 0 ................508 ................ 0 ............85,000 ................ 0 ................. 0 ................. 0 .............. 3,783 ..10/02/2023 .

438127-AA-0 .. HONDA MOTOR CO LTD ................................ ....... ..05/12/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... .............76,874 .............. 80,000 ............. 80,000 ............. 75,757 ............ 4,243 ................. 0 ................. 0 ............. 4,243 ................ 0 ............80,000 ................ 0 ...........(3,126) ...........(3,126) .............. 1,241 ..03/10/2025 .

438127-AB-8 .. HONDA MOTOR CO LTD ................................ ....... ..02/10/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 83,288 .............. 90,000 ............. 90,000 ............. 82,360 ............ 7,640 ................. 0 ................. 0 ............. 7,640 ................ 0 ............90,000 ................ 0 ...........(6,712) ...........(6,712) ................. 976 ..03/10/2027 .

43815B-AC-4 .. HONDA AUTO RECEIVABLES OWNER T ................ ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 1,325 ................1,325 ...............1,325 ...............1,259 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 1,325 ................ 0 ................. 0 ................. 0 .................. 25 ..05/15/2026 .
45687A-AP-7 .. INGERSOLL RAND GL HLD CO ........................ ....... ..05/02/2023 . BOFA SECURITIES, INC. . ..................... .............78,065 .............. 80,000 ............. 83,423 ............. 75,314 ............ 7,696 ............. (168) ................. 0 ............. 7,528 ................ 0 ............82,843 ................ 0 ...........(4,778) ...........(4,778) .............. 2,108 ..08/21/2028 .
458140-BY-5 .. INTEL CORP .......................................... ....... ..11/03/2023 . GOLDMAN SACHS + CO LLC ..................... ............133,329 ............. 140,000 ............ 139,854 ............ 134,651 ............ 5,214 ................ 23 ................. 0 ............. 5,237 ................ 0 ...........139,888 ................ 0 ...........(6,559) ...........(6,559) ...............6,592 ..08/05/2027 .

459200-KS-9 ... IBM CORP ............................................. ....... ..01/31/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 98,764 ............. 100,000 ............100,000 ............. 98,302 ............ 1,698 ................. 0 ................. 0 ............. 1,698 ................ 0 .......... 100,000 ................ 0 ...........(1,236) ...........(1,236) .............. 2,056 ..07/27/2025 .

466317-AA-2 .. JP MORGAN CHASE COMMERCIAL MOR ................. ....... ..08/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 3,722 ................3,722 ...............3,581 ...............3,442 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 3,581 ................ 0 ...............141 ...............141 ................. 209 ..04/15/2037 .

46640J-AR-8 .. JP MORGAN CHASE COMMERCIAL MOR ................. ....... ..05/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............186,379 ............. 186,379 ............ 193,318 ............ 184,795 ............ 8,522 ................. 0 ................. 0 ............. 8,522 ................ 0 ...........193,318 ................ 0 ...........(6,938) ...........(6,938) ...............2,369 ..01/15/2046 .

46647P-AU-0 .. JPMORGAN CHASE + CO ............................... ....... ..02/08/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............129,162 ............. 130,000 ............ 133,225 ............ 128,702 ............ 2,306 ...............(71) ................. 0 ............. 2,235 ................ 0 ...........130,937 ................ 0 ...........(1,776) ...........(1,776) .............. 2,701 ..07/23/2024 .

47787J-AC-2 .. JOHN DEERE OWNER TRUST ........................... ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 27,892 ...............27,892 ............. 27,886 ............. 26,753 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............27,886 ................ 0 ................. 6 ................. 6 ................. 641 ..09/16/2026 .
49326E-EH-2 ... KEYCORP .............................................. ....... ..03/07/2023 . PERSHING LLC ............. ..................... ............136,256 ............. 140,000 ............ 147,251 ............ 136,598 ............ 6,712 ............. (209) ................. 0 ............. 6,503 ................ 0 ...........143,101 ................ 0 ...........(6,844) ...........(6,844) .............. 2,098 ..10/29/2025 .

55903V-AG-8 .. WARNERMEDIA HOLDINGS INC ........................ ....... ..05/01/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............230,000 ............. 230,000 ............230,000 ............ 207,647 ........... 22,353 ................. 0 ................. 0 ............ 22,353 ................ 0 ...........230,000 ................ 0 ................. 0 ................. 0 .............. 5,470 ..03/15/2027 .

57629W-DG-2 .. MASSMUTUAL GLOBAL FUNDIN ........................ ....... ..02/15/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... ............191,152 ............. 200,000 ............ 199,920 ............ 190,979 ............ 8,962 ................. 3 ................. 0 ............. 8,965 ................ 0 ...........199,944 ................ 0 ...........(8,792) ...........(8,792) .............. 2,271 ..03/21/2025 .

579780-AM-9 .. MCCORMICK + CO ..................................... ....... ..09/05/2023 .
WELLS FARGO SECURITIES 

LLC ......................... ..................... ............109,273 ............. 112,000 ............111,573 ............ 108,474 ............ 3,387 ................58 ................. 0 ............. 3,445 ................ 0 ...........111,919 ................ 0 ...........(2,647) ...........(2,647) ...............3,744 ..08/15/2024 .

58769J-AB-3 .. MERCEDES BENZ FIN NA ............................. ....... ..11/02/2023 .
MIZUHO SECURITIES USA 

INC. ....................... ..................... ............149,432 ............. 150,000 ............ 149,628 ............ 150,958 ...........(1,319) ...............100 ................. 0 ............(1,219) ................ 0 ...........149,738 ................ 0 ............. (307) ............. (307) .............. 7,570 ..11/26/2025 .

59166E-AB-1 .. METLIFE SECURITIZATION TRUST ................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............. 8,653 ................8,653 .............. 8,810 ...............8,382 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 8,810 ................ 0 ............. (157) ............. (157) ................. 291 ..04/25/2058 .

595620-AQ-8 .. MIDAMERICAN ENERGY CO ............................ ....... ..05/03/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 53,109 .............. 55,000 ............. 56,814 ............. 51,483 ................. 0 ............. (250) ................. 0 .............. (250) ................ 0 ............56,410 ................ 0 ...........(3,301) ...........(3,301) .............. 1,389 ..05/01/2027 .
609207-BA-2 .. MONDELEZ INTERNATIONAL ........................... ....... ..06/29/2023 . ING BARINGS CORP ........ ..................... ............. 27,728 .............. 30,000 ............. 29,944 ............. 27,251 ............ 2,702 ................. 5 ................. 0 ............. 2,707 ................ 0 ............ 29,958 ................ 0 ...........(2,230) ...........(2,230) ................. 615 ..03/17/2027 .
61763K-BA-1 .. MORGAN STANLEY BAML TRUST ....................... ....... ..12/15/2023 . CALLED BONDS FULL ....... ..................... ............330,000 ............. 330,000 ............ 345,817 ............ 323,319 ........... 22,498 ................. 0 ................. 0 ............ 22,498 ................ 0 ...........345,817 ................ 0 ......... (15,817) ......... (15,817) ............. 10,834 ..04/15/2047 .

61763U-AZ-5 .. MORGAN STANLEY BAML TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............16,466 .............. 16,466 ............. 17,035 ............. 15,950 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............17,035 ................ 0 ............. (569) ............. (569) ................. 615 ..08/15/2047 .

63941X-AA-5 .. NAVIENT STUDENT LOAN TRUST ...................... ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 27,376 .............. 27,376 ............. 26,828 ............. 24,318 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............26,828 ................ 0 ...............548 ...............548 ................. 300 ..07/15/2069 .

63942K-AA-2 .. NAVIENT STUDENT LOAN TRUST ...................... ....... ..07/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 28,578 .............. 28,578 ............. 28,535 ..............24,235 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 28,535 ................ 0 ................ 43 ................ 43 ................. 423 ..04/15/2070 .

63942M-AA-8 .. NAVIENT STUDENT LOAN TRUST ...................... ....... ..12/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 19,132 ...............19,132 ............. 19,132 ............. 16,628 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............19,132 ................ 0 ................. 0 ................. 0 ................. 401 ..07/15/2070 .

64034Y-AB-7 .. NELNET STUDENT LOAN TRUST ....................... ....... ..09/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 48,703 .............. 48,703 ............. 48,700 ............. 43,928 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............48,700 ................ 0 ................. 4 ................. 4 ................. 714 ..04/20/2062 .

64035D-AB-2 .. NELNET STUDENT LOAN TRUST ....................... ....... ..04/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 33,844 ...............33,844 ............. 33,838 ............. 29,976 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............33,838 ................ 0 ................. 6 ................. 6 ................. 414 ..04/20/2062 .

64035G-AA-7 .. NELNET STUDENT LOAN TRUST ....................... ....... ..07/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 25,011 .............. 25,011 ............. 25,011 ..............24,259 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............25,011 ................ 0 ................. 0 ................. 0 .............. 1,296 ..04/20/2062 .
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64952W-DG-5 ... NEW YORK LIFE GLOBAL FDG ........................ ....... ..08/14/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............. 39,272 .............. 40,000 ............. 42,522 ............. 38,939 ............ 1,860 ............. (390) ................. 0 ............. 1,470 ................ 0 ............40,409 ................ 0 ...........(1,137) ...........(1,137) ................. 978 ..04/10/2024 .

64952W-DL-4 ... NEW YORK LIFE GLOBAL FDG ........................ ....... ..02/28/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 56,561 .............. 60,000 ............. 62,320 ............. 56,470 ............ 4,815 ............. (104) ................. 0 ............. 4,711 ................ 0 ............61,181 ................ 0 ...........(4,620) ...........(4,620) ................. 733 ..01/22/2025 .
64952W-EK-5 .. NEW YORK LIFE GLOBAL FDG ........................ ....... ..01/04/2023 . PERSHING LLC ............. ..................... ............. 84,045 .............. 90,000 ............. 89,903 ............. 83,898 ............ 6,036 ................. 1 ................. 0 ............. 6,037 ................ 0 ............ 89,934 ................ 0 ...........(5,889) ...........(5,889) ................. 624 ..01/14/2025 .

64952W-EU-3 ... NEW YORK LIFE GLOBAL FDG ........................ ....... ..09/14/2023 .
MITSUBISHI UFJ 

SECURITIES (USA), INC . ..................... ............. 58,037 .............. 60,000 ............. 59,983 ............. 57,879 ............ 2,107 ................. 4 ................. 0 ............. 2,111 ................ 0 ............ 59,989 ................ 0 ...........(1,952) ...........(1,952) .............. 2,418 ..08/05/2025 .
65339K-BU-3 ... NEXTERA ENERGY CAPITAL ........................... ....... ..03/01/2023 . MATURITY .................. ..................... .............60,000 .............. 60,000 ............. 59,994 ............. 59,589 ...............410 ................. 1 ................. 0 ................411 ................ 0 ............60,000 ................ 0 ................. 0 ................. 0 ................. 195 ..03/01/2023 .
65339K-BY-5 .. NEXTERA ENERGY CAPITAL ........................... ....... ..07/24/2023 . CANTOR FITZGERALD + CO ..................... ............. 98,489 ............. 110,000 ............ 109,924 ............. 97,494 ................. 0 ................10 ................. 0 ................. 10 ................ 0 ...........109,947 ................ 0 ......... (11,459) ......... (11,459) .............. 2,182 ..01/15/2027 .

65339K-CH-1 ... NEXTERA ENERGY CAPITAL ........................... ....... ..10/04/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 38,236 .............. 40,000 ............. 39,984 ..............39,393 ...............593 ................. 2 ................. 0 ................595 ................ 0 ............39,988 ................ 0 ...........(1,752) ...........(1,752) ...............2,379 ..07/15/2027 .

66815L-2B-4 .. NORTHWESTERN MUTUAL GLBL ........................ ....... ..01/23/2023 .
MIZUHO SECURITIES USA 

INC. ....................... ..................... ............. 57,217 .............. 60,000 ............. 59,998 ............. 56,867 ............ 3,133 ................. 0 ................. 0 ............. 3,133 ................ 0 ............ 59,999 ................ 0 ...........(2,782) ...........(2,782) ................. 120 ..03/25/2024 .
66815L-2F-5 .. NORTHWESTERN MUTUAL GLBL ........................ ....... ..03/09/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 53,192 .............. 60,000 ............. 59,951 ............. 53,053 ............ 6,907 ................. 2 ................. 0 ............. 6,909 ................ 0 ............ 59,962 ................ 0 ...........(6,770) ...........(6,770) ................. 706 ..01/11/2027 .

66815L-2J-7 .. NORTHWESTERN MUTUAL GLBL ........................ ....... ..11/08/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............. ..................... ............. 78,045 .............. 80,000 ............. 79,973 ............. 78,489 ............ 1,488 ................. 8 ................. 0 ............. 1,496 ................ 0 ............79,985 ................ 0 ...........(1,939) ...........(1,939) ...............4,339 ..07/01/2025 .
67077M-AV-0 .. NUTRIEN LTD ......................................... ....... ..05/13/2023 . MATURITY .................. ..................... .............50,000 .............. 50,000 ............. 49,955 ............. 49,428 ...............566 ................. 6 ................. 0 ................572 ................ 0 ............50,000 ................ 0 ................. 0 ................. 0 ................. 475 ..05/13/2023 .
68233J-BM-5 .. ONCOR ELECTRIC DELIVERY ......................... ....... ..08/16/2023 . PERSHING LLC ............. ..................... ............234,454 ............. 240,000 ............ 248,352 ............ 232,284 ...........10,652 ...........(1,297) ................. 0 ............. 9,355 ................ 0 ...........241,638 ................ 0 ...........(7,185) ...........(7,185) .............. 4,712 ..06/01/2024 .

68389X-BT-1 .. ORACLE CORP ......................................... ....... ..02/02/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............100,364 ............. 105,000 ............104,961 ............. 98,955 ............ 6,027 ................. 1 ................. 0 ............. 6,028 ................ 0 ...........104,983 ................ 0 ...........(4,619) ...........(4,619) ................. 911 ..04/01/2025 .

68389X-CF-0 .. ORACLE CORP ......................................... ....... ..02/15/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... .............81,481 .............. 80,000 ............. 79,895 ............. 81,827 ...........(1,927) ................. 4 ................. 0 ............(1,923) ................ 0 ............79,904 ................ 0 ............ 1,577 ............ 1,577 .............. 1,263 ..11/10/2025 .

693304-AT-4 .. PECO ENERGY CO ..................................... ....... ..07/07/2023 .
DAIWA CAPITAL MARKETS 

AMERICA INC. ............. ..................... ............201,184 ............. 210,000 ............ 212,426 ............ 202,146 ............ 8,949 ............. (200) ................. 0 ............. 8,749 ................ 0 ...........210,896 ................ 0 ...........(9,712) ...........(9,712) .............. 4,888 ..10/15/2025 .
693475-BH-7 .. PNC FINANCIAL SERVICES ........................... ....... ..01/17/2023 . BARCLAYS CAPITAL INC ... ..................... ............101,292 ............. 100,000 ............100,000 ............ 101,112 ...........(1,112) ................. 0 ................. 0 ............(1,112) ................ 0 .......... 100,000 ................ 0 ............ 1,292 ............ 1,292 .............. 1,174 ..10/28/2025 .

693475-BK-0 .. PNC FINANCIAL SERVICES ........................... ....... ..03/24/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............111,475 ............. 110,000 ............110,000 ............ 111,047 ...........(1,047) ................. 0 ................. 0 ............(1,047) ................ 0 .......... 110,000 ................ 0 ............ 1,475 ............ 1,475 .............. 1,898 ..12/02/2028 .

70450Y-AK-9 .. PAYPAL HOLDINGS INC ............................... ....... ..03/29/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 39,104 .............. 40,000 ............. 39,949 ............. 38,589 ............ 1,366 ................. 2 ................. 0 ............. 1,368 ................ 0 ............ 39,957 ................ 0 ............. (853) ............. (853) ................. 520 ..06/01/2027 .

743315-AY-9 .. PROGRESSIVE CORP ................................... ....... ..08/18/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 27,469 .............. 30,000 ............. 29,989 ............. 27,551 ............ 2,439 ................. 1 ................. 0 ............. 2,440 ................ 0 ............ 29,992 ................ 0 ...........(2,523) ...........(2,523) ................. 702 ..03/15/2027 .

74340X-BU-4 .. PROLOGIS LP ......................................... ....... ..07/11/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ... ..................... ............. 56,891 .............. 60,000 ............. 61,251 ............. 57,000 ............ 4,176 ............. (173) ................. 0 ............. 4,003 ................ 0 ............61,003 ................ 0 ...........(4,112) ...........(4,112) .............. 1,045 ..06/30/2026 .
74949L-AB-8 .. RELX CAPITAL INC .................................. ....... ..03/16/2023 . MATURITY .................. ..................... ............130,000 ............. 130,000 ............ 132,456 ............ 129,475 ...............664 ............. (139) ................. 0 ................525 ................ 0 .......... 130,000 ................ 0 ................. 0 ................. 0 ...............2,275 ..03/16/2023 .

775109-CB-5 .. ROGERS COMMUNICATIONS IN ........................ ....... ..07/25/2023 .
EXCHANGE OFFER (NON 

CASH) ...................... ..................... ............. 79,995 .............. 80,000 ............. 79,993 ............. 74,141 ............ 5,853 ................. 1 ................. 0 ............. 5,854 ................ 0 ............ 79,995 ................ 0 ................. 0 ................. 0 ...............2,226 ..03/15/2027 .
78016E-Z5-9 .. ROYAL BANK OF CANADA ............................. ....... ..02/07/2023 . GOLDMAN SACHS + CO LLC ..................... .............77,600 .............. 80,000 ............. 79,970 ............. 77,363 ............ 2,614 ................. 1 ................. 0 ............. 2,615 ................ 0 ............79,978 ................ 0 ...........(2,378) ...........(2,378) ................. 863 ..04/14/2025 .

80286D-AC-2 .. SANTANDER RETAIL AUTO LEASE TR ................ ....... ..11/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............200,000 ............. 200,000 ............ 199,975 ............ 193,324 ............ 6,650 ................. 0 ................. 0 ............. 6,650 ................ 0 ...........199,975 ................ 0 ................ 25 ................ 25 ................. 658 ..08/20/2024 .

80287U-AC-3 .. SANTANDER RETAIL AUTO LEASE TR ................ ....... ..12/12/2023 .
SG AMERICAS SECURITIES 

LLC ......................... ..................... ............123,188 ............. 125,000 ............ 124,996 ............ 121,551 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........124,996 ................ 0 ...........(1,807) ...........(1,807) .............. 4,170 ..11/20/2025 .

828807-DP-9 .. SIMON PROPERTY GROUP LP .......................... ....... ..01/27/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ... ..................... ............. 62,318 .............. 70,000 ............. 69,910 ............. 61,181 ............ 8,751 ................. 1 ................. 0 ............. 8,752 ................ 0 ............ 69,933 ................ 0 ...........(7,615) ...........(7,615) ................. 524 ..01/15/2027 .
845743-BP-7 .. SOUTHWESTERN PUBLIC SERV ........................ ....... ..08/16/2023 . PERSHING LLC ............. ..................... ............. 73,519 .............. 75,000 ............. 76,523 ............. 73,334 ............ 2,651 ............. (423) ................. 0 ............. 2,228 ................ 0 ............75,562 ................ 0 ...........(2,043) ...........(2,043) .............. 1,671 ..06/15/2024 .
85440K-AC-8 .. STANFORD UNIVERSITY ............................... ....... ..02/15/2023 . RAYMOND JAMES/FI ........ ..................... ............. 35,328 .............. 40,000 ............. 40,000 ............. 34,780 ............ 5,220 ................. 0 ................. 0 ............. 5,220 ................ 0 ............40,000 ................ 0 ...........(4,672) ...........(4,672) ................. 109 ..06/01/2027 .
855244-AP-4 ... STARBUCKS CORP ..................................... ....... ..11/08/2023 . BOFA SECURITIES, INC. . ..................... ............176,955 ............. 190,000 ............ 198,442 ............ 178,396 ...........18,895 ...........(1,142) ................. 0 ............17,753 ................ 0 ...........196,148 ................ 0 ......... (19,194) ......... (19,194) ...............7,925 ..03/01/2028 .
857477-BC-6 .. STATE STREET CORP ................................. ....... ..12/03/2023 . CALLED BONDS FULL ....... ..................... ............130,000 ............. 130,000 ............ 134,273 ............ 128,527 ............ 3,020 ............. (731) ................. 0 ............. 2,289 ................ 0 .......... 130,816 ................ 0 ............. (816) ............. (816) ...............4,909 ..12/03/2024 .

872882-AE-5 .. TSMC GLOBAL LTD .................................... ....... ..11/08/2023 .
MIZUHO SECURITIES USA 

INC. ....................... ..................... ............183,160 ............. 200,000 ............ 199,814 ............ 180,694 ...........19,203 ................ 32 ................. 0 ............ 19,235 ................ 0 ...........199,929 ................ 0 ......... (16,769) ......... (16,769) .............. 1,675 ..09/28/2025 .

89114Q-CG-1 .. TORONTO DOMINION BANK ............................ ....... ..01/31/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............. 59,117 .............. 60,000 ............. 59,956 ............. 58,919 ............ 1,074 ................. 1 ................. 0 ............. 1,075 ................ 0 ............ 59,995 ................ 0 ............. (878) ............. (878) .................. 63 ..06/12/2023 .
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89114T-ZN-5 .. TORONTO DOMINION BANK ............................ ....... ..01/30/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............. 54,484 .............. 60,000 ............. 59,935 ............. 53,537 ............ 6,410 ................. 1 ................. 0 ............. 6,411 ................ 0 ............ 59,948 ................ 0 ...........(5,464) ...........(5,464) ................. 647 ..01/12/2027 .

89115A-2C-5 .. TORONTO DOMINION BANK ............................ ....... ..02/09/2023 .
DEUTSCHE BANK 

SECURITIES INC ........... ..................... ............214,942 ............. 220,000 ............220,000 ............ 212,553 ............ 7,447 ................. 0 ................. 0 ............. 7,447 ................ 0 ...........220,000 ................ 0 ...........(5,058) ...........(5,058) .............. 1,632 ..06/08/2027 .

89115A-2J-0 .. TORONTO DOMINION BANK ............................ ....... ..08/15/2023 .
STIFEL NICOLAUS + CO 

INC ......................... ..................... ............. 49,269 .............. 50,000 ............. 50,000 ............. 49,436 ...............564 ................. 0 ................. 0 ................564 ................ 0 ............50,000 ................ 0 ............. (732) ............. (732) .............. 1,976 ..09/13/2024 .

89170V-AA-6 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............21,071 .............. 21,071 ............. 20,179 ............. 19,326 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............20,179 ................ 0 ...............891 ...............891 ................. 752 ..07/25/2062 .

89177H-AA-0 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..11/25/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............18,670 .............. 18,670 ............. 18,708 ............. 18,495 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............18,708 ................ 0 ...............(38) ...............(38) ................. 787 ..05/25/2058 .

89178B-AA-2 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 23,762 ...............23,762 ............. 24,000 ............. 22,083 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............24,000 ................ 0 ............. (238) ............. (238) ................. 644 ..10/25/2059 .

89179Y-AR-4 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..12/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... .............28,688 .............. 28,688 ............. 29,162 ............. 25,620 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............29,162 ................ 0 ............. (474) ............. (474) ................. 593 ..11/25/2061 .

89180Y-AA-8 .. TOWD POINT MORTGAGE TRUST ....................... ....... ..10/01/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 22,816 .............. 22,816 ............. 21,628 ............. 21,358 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............21,628 ................ 0 ............1,188 ............1,188 ................. 806 ..09/25/2062 .

89231X-AA-9 .. TOYOTA AUTO LOAN EXTENDED NOTE ................ ....... ..11/06/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............152,118 ............. 155,000 ............ 154,948 ............ 149,406 ............ 5,542 ................. 0 ................. 0 ............. 5,542 ................ 0 ...........154,948 ................ 0 ...........(2,830) ...........(2,830) ...............3,450 ..11/25/2031 .
89236T-JV-8 .. TOYOTA MOTOR CREDIT CORP ........................ ....... ..06/30/2023 . BARCLAYS CAPITAL INC ... ..................... ............. 45,188 .............. 50,000 ............. 49,948 ............. 44,677 ............ 5,281 ................. 5 ................. 0 ............. 5,286 ................ 0 ............ 49,963 ................ 0 ...........(4,775) ...........(4,775) ................. 929 ..01/13/2027 .

89236T-KC-8 .. TOYOTA MOTOR CREDIT CORP ........................ ....... ..02/08/2023 .
MARKETAXESS CORPORATION 

.............................. ..................... ............. 93,445 .............. 95,000 ............. 94,910 ............. 93,079 ............ 1,845 ................. 4 ................. 0 ............. 1,849 ................ 0 ............ 94,928 ................ 0 ...........(1,483) ...........(1,483) ................. 448 ..06/30/2025 .

902674-YK-0 .. UBS AG LONDON ...................................... ....... ..02/08/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............187,410 ............. 200,000 ............ 199,918 ............ 186,446 ...........13,510 ................. 3 ................. 0 ............13,513 ................ 0 ...........199,959 ................ 0 ..........(12,549) ..........(12,549) ................. 704 ..08/09/2024 .

90327Q-D8-9 ... USAA CAPITAL CORP ................................. ....... ..05/16/2023 .
SANTANDER US CAPITAL 

MARKETS LLC .............. ..................... ............146,619 ............. 150,000 ............ 149,510 ............ 144,797 ............ 4,809 ................62 ................. 0 ............. 4,871 ................ 0 ...........149,668 ................ 0 ...........(3,049) ...........(3,049) .............. 2,770 ..05/01/2025 .

907818-EY-0 .. UNION PACIFIC CORP ................................ ....... ..01/10/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ................... ..................... ............. 29,351 .............. 30,000 ............. 32,370 ............. 28,805 ............ 3,269 ...............(11) ................. 0 ............. 3,258 ................ 0 ............32,063 ................ 0 ...........(2,713) ...........(2,713) ................. 402 ..09/10/2028 .

91159H-JH-4 ... US BANCORP .......................................... ....... ..10/19/2023 .
US BANCORP INVESTMENTS 

INC ......................... ..................... .............78,771 .............. 80,000 ............. 80,000 ............. 81,516 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............80,000 ................ 0 ...........(1,229) ...........(1,229) .............. 4,607 ..10/21/2026 .

913017-DD-8 .. RTX CORP ............................................. ....... ..02/03/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............128,197 ............. 130,000 ............ 134,897 ............ 127,152 ............ 4,990 ...............(80) ................. 0 ............. 4,910 ................ 0 ...........132,062 ................ 0 ...........(3,865) ...........(3,865) ...............2,439 ..08/16/2025 .

91324P-DK-5 ... UNITEDHEALTH GROUP INC ........................... ....... ..06/29/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ........... ..................... ............. 38,334 .............. 40,000 ............. 42,594 ............. 38,373 ............ 3,897 ............. (197) ................. 0 ............. 3,700 ................ 0 ............42,074 ................ 0 ...........(3,740) ...........(3,740) ................. 847 ..06/15/2028 .
92290B-AA-9 .. VERIZON OWNER TRUST ............................... ....... ..10/20/2023 . CALLED BONDS FULL ....... ..................... ............185,366 ............. 185,366 ............ 185,327 ............ 182,574 ............ 2,753 ................. 0 ................. 0 ............. 2,753 ................ 0 ...........185,327 ................ 0 ................ 39 ................ 39 ................. 322 ..02/20/2025 .

92348A-AA-3 .. VERIZON OWNER TRUST ............................... ....... ..02/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 13,964 ...............13,964 ............. 13,963 ............. 13,939 ................ 23 ................. 0 ................. 0 ................. 23 ................ 0 ............13,963 ................ 0 ................. 1 ................. 1 .................. 23 ..04/22/2024 .

92348K-AA-1 .. VERIZON MASTER TRUST ............................. ....... ..11/06/2023 .
J.P. MORGAN SECURITIES 

LLC ......................... ..................... ............334,906 ............. 345,000 ............ 344,975 ............ 324,124 ...........20,851 ................. 0 ................. 0 ............20,851 ................ 0 ...........344,975 ................ 0 ......... (10,069) ......... (10,069) ...............1,524 ..05/20/2027 .

92857W-BJ-8 .. VODAFONE GROUP PLC ................................ ....... ..07/05/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... .............68,288 .............. 70,000 ............. 71,074 ............. 68,939 ............ 1,513 ...............(93) ................. 0 ............. 1,420 ................ 0 ............70,358 ................ 0 ...........(2,070) ...........(2,070) .............. 1,741 ..05/30/2025 .

92868J-AD-8 .. VOLKSWAGEN AUTO LOAN ENHANCED .................. ....... ..05/20/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............. 90,722 .............. 90,721 ............. 90,716 ............. 89,489 ............ 1,227 ................. 0 ................. 0 ............. 1,227 ................ 0 ............90,716 ................ 0 ................. 6 ................. 6 ................. 377 ..11/20/2024 .
95709T-AN-0 .. EVERGY KANSAS CENTRAL ............................ ....... ..04/13/2023 . PERSHING LLC ............. ..................... ............. 75,922 .............. 80,000 ............. 83,067 ............. 73,776 ............ 8,576 ............. (194) ................. 0 ............. 8,382 ................ 0 ............82,159 ................ 0 ...........(6,236) ...........(6,236) .............. 1,621 ..07/01/2026 .
95709T-AP-5 .. EVERGY KANSAS CENTRAL ............................ ....... ..03/16/2023 . GOLDMAN SACHS + CO LLC ..................... ............. 75,882 .............. 80,000 ............. 86,844 ............. 74,279 ...........10,847 ............. (253) ................. 0 ............10,594 ................ 0 ............84,872 ................ 0 ...........(8,991) ...........(8,991) .............. 1,164 ..04/01/2027 .

976843-BP-6 .. WISCONSIN PUBLIC SERVICE ........................ ....... ..09/19/2023 .

CITIGROUP GLOBAL 

MARKETS INC SALOMON BRO 

.............................. ..................... ............119,840 ............. 120,000 ............ 119,974 ............ 121,430 ...........(1,456) ................. 6 ................. 0 ............(1,450) ................ 0 ...........119,981 ................ 0 ............. (140) ............. (140) ...............5,546 ..11/10/2025 .

98163C-AD-2 .. WORLD OMNI AUTO RECEIVABLES TR ................ ....... ..04/15/2023 .
PRINCIPAL PAYMENTS - 

MTG BACK .................. ..................... ............143,012 ............. 143,779 ............ 143,742 ............ 140,009 ............ 3,733 ................. 0 ................. 0 ............. 3,733 ................ 0 ...........143,742 ................ 0 ............. (730) ............. (730) ................. 426 ..11/17/2025 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,595,464,033 1,641,637,096 1,634,898,496 1,073,523,593 64,584,914 912,614 0 65,497,527 37,112 1,629,227,523 (33,006) (33,730,885) (33,763,890) 17,902,565 XXX

01852F-AC-7 .. ALLFIRST PREFERRED CAPITAL TRUST .............. ....... ..06/29/2023 . EMM ......................... ..................... ............863,750 .......... 1,000,000 ............658,370 ............ 858,203 ................. 0 ...........10,871 ................. 0 ............10,871 ................ 0 ...........869,073 ................ 0 ...........(5,323) ...........(5,323) ............. 44,917 ..07/15/2029 .
65473P-12-1 .. NISOURCE INC ........................................ ....... ..04/12/2023 . Various ................... ..................... ........16,018,110 ............. 155,925 ........ 16,222,059 ........ 16,264,814 ..........(42,873) ...............118 ................. 0 ...........(42,755) ................ 0 .......16,222,059 ................ 0 ........ (203,948) ........ (203,948) ............218,482 ..12/01/2023 .

744320-BH-4 ... PRUDENTIAL FINANCIAL INC ........................ ....... ..01/03/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ..................... ............. 55,576 .............. 65,000 ............. 65,000 ............. 54,853 ...........10,147 ................. 0 ................. 0 ............10,147 ................ 0 ............65,000 ................ 0 ...........(9,424) ...........(9,424) ................. 628 ..10/01/2050 .
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49326M-AA-3 .. KEYCORP CAPITAL I ................................. ....... ..06/07/2023 . EMM ......................... ..................... ............817,500 .......... 1,000,000 ............695,680 ............ 894,387 ................. 0 ............ 8,363 ................. 0 ............. 8,363 ................ 0 ...........902,749 ................ 0 ..........(85,249) ..........(85,249) ............. 36,531 ..07/01/2028 .
1309999999. Subtotal - Bonds - Hybrid Securities 17,754,936 2,220,925 17,641,109 18,072,256 (32,726) 19,351 0 (13,374) 0 18,058,882 0 (303,946) (303,946) 300,558 XXX
2509999997. Total - Bonds - Part 4 2,409,486,255 2,426,881,932 2,435,948,964 1,806,887,957 98,014,766 1,255,228 0 99,269,994 7,870 2,428,769,714 (77,587) (19,229,099) (19,306,686) 30,557,660 XXX
2509999998. Total - Bonds - Part 5 3,930,087,729 4,352,119,732 4,003,843,179 0 747 713,203 0 713,950 0 4,004,823,367 0 (74,733,244) (74,733,244) 15,895,864 XXX
2509999999. Total - Bonds 6,339,573,984 6,779,001,664 6,439,792,144 1,806,887,957 98,015,513 1,968,431 0 99,983,944 7,870 6,433,593,081 (77,587) (93,962,343) (94,039,930) 46,453,524 XXX

060505-68-2 ... BANK OF AMERICA CORP ............................. ....... ..12/21/2023 . Various ................... ........ 33,854.000 ........39,909,986 ................. 0.00 ........ 44,627,256 ........ 39,609,993 ....... 5,017,264 ................. 0 ................. 0 ........ 5,017,264 ................ 0 .......44,627,256 ................ 0 ..... (4,717,270) ..... (4,717,270) ......... 1,558,243 ........  .......
060505-68-2 ... BANK OF AMERICA CORP ............................. ....... ..11/06/2023 . Various ................... ............839.000 ............947,938 ................. 0.00 ......... 1,146,914 ............ 974,738 ......... 172,176 ................. 0 ................. 0 .......... 172,176 ................ 0 ........ 1,146,914 ................ 0 ........ (198,975) ........ (198,975) ............. 52,146 ........  .......
223622-50-7 ... COWEN INC ............................................ ....... ..02/15/2023 . NMRA ....................... ........ 23,797.000 ........36,515,660 ................. 0.00 ........ 21,695,472 ........ 36,317,200 .... (14,621,728) ................. 0 ................. 0 ..... (14,621,728) ................ 0 .......21,695,472 ................ 0 ......14,820,189 ......14,820,189 ............ 334,586 ........  .......
949746-80-4 ... WELLS FARGO & CO .................................. ....... ..11/06/2023 . Various ................... ............782.000 ............869,340 ................. 0.00 ......... 1,062,894 ............ 926,670 ..........136,224 ................. 0 ................. 0 ...........136,224 ................ 0 ........ 1,062,894 ................ 0 ........ (193,553) ........ (193,553) ............. 43,988 ........  .......
26884U-20-8 ... EPR PROPERTIES ..................................... ....... ..01/05/2023 . NEOR ....................... .............. 4.000 .................. 70 ................. 0.00 .................. 93 ...................72 ................ 21 ................. 0 ................. 0 ................. 21 ................ 0 ................. 93 ................ 0 ...............(22) ...............(22) ....................1 ........  .......
26884U-30-7 ... EPR PROPERTIES ..................................... ....... ..01/11/2023 . Various ................... ......... 2,750.000 ............. 72,014 ................. 0.00 ............. 95,150 ............. 71,376 ...........23,774 ................. 0 ................. 0 ............23,774 ................ 0 ............95,150 ................ 0 ......... (23,136) ......... (23,136) .............. 1,547 ........  .......
343412-60-7 ... FLUOR CORP .......................................... ....... ..09/27/2023 . CONVERSION ................ ........ 57,225.000 ........69,502,467 ................. 0.00 ........ 66,914,174 ........ 94,115,628 .... (27,201,454) ................. 0 ................. 0 ..... (27,201,454) ................ 0 .......66,914,174 ................ 0 ....... 2,588,293 ....... 2,588,293 ......... 2,789,719 ........  .......
369487-20-2 ... GENERAL DATACOMM INDUSTRIES INC ............... ....... ..12/01/2023 . Adjustment ................ ...... 188,000.000 ................... 0 ................. 0.00 ...............7,520 ......... 4,700,000 ......(4,692,480) ................. 0 ................. 0 .......(4,692,480) ................ 0 ............. 7,520 ................ 0 ...........(7,520) ...........(7,520) ....................0 ........  .......
501921-20-9 ... LTV CORP ............................................. ....... ..12/01/2023 . Adjustment ................ ........80,000.000 ................... 0 ................. 0.00 ............. 80,000 ....................0 ...........80,000 ................. 0 ................. 0 ............80,000 ................ 0 ............80,000 ................ 0 ......... (80,000) ......... (80,000) ....................0 ........  .......

67054E-20-2 ... LYONDELLBASELL ADVANCED POLYMERS INC ......... ....... ..01/04/2023 .
JP MORGAN SECURITIES 

INC. ....................... ............. 25.000 ............. 21,375 ................. 0.00 ............. 24,750 ............. 21,125 ............ 3,625 ................. 0 ................. 0 ............. 3,625 ................ 0 ............24,750 ................ 0 ...........(3,375) ...........(3,375) ....................0 ........  .......
760416-20-6 ... REPUBLIC FIRST BANCORP, INC. ................... ....... ..05/30/2023 . SSB CUSTODIAN ............ .......242,083.000 ......... 7,882,828 ................. 0.00 ......... 7,882,828 ......... 4,337,787 ....... 3,545,040 ................. 0 ................. 0 ........ 3,545,040 ................ 0 ........7,882,828 ................ 0 ................. 0 ................. 0 ............105,911 ........  .......
949746-80-4 ... WELLS FARGO & CO .................................. ....... ..11/21/2023 . Various ................... ........12,036.000 ........14,134,089 ................. 0.00 ........ 15,621,944 ........ 14,220,118 ....... 1,331,309 ................. 0 ................. 0 ........ 1,331,309 ................ 0 .......15,621,944 ................ 0 ......(1,487,855) ......(1,487,855) ............463,050 ........  .......
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual 
Preferred 169,855,768 XXX 159,158,993 195,294,705 (36,206,229) 0 0 (36,206,229) 0 159,158,993 0 10,696,775 10,696,775 5,349,190 XXX

00130H-20-4 ... AES CORP ............................................. ....... ..02/17/2023 . Various ................... .......102,725.000 ......... 9,755,007 ................. 0.00 ........ 10,415,647 ........ 10,487,928 ..........(72,281) ................. 0 ................. 0 ...........(72,281) ................ 0 .......10,415,647 ................ 0 ........ (660,640) ........ (660,640) ............176,559 ........  .......

173080-20-1 ... CITIGROUP CAPITAL XIII ........................... ....... ..09/13/2023 .
NATL FINANCIAL SERVICES 

CORP (NFS) ................ ......... 4,000.000 ............112,953 ................. 0.00 ............ 103,132 ............ 114,520 ......... (11,388) ................. 0 ................. 0 .......... (11,388) ................ 0 ...........103,132 ................ 0 ............ 9,821 ............ 9,821 .............. 4,169 ........  .......
00170F-20-9 ... AMG CAPITAL TRUST II ............................. ....... ..12/19/2023 . MERRILL LYNCH & CO ..... ........20,000.000 .........1,011,808 ................. 0.00 ......... 1,041,959 ......... 1,016,672 ...........25,287 ................. 0 ................. 0 ............25,287 ................ 0 ........ 1,041,959 ................ 0 ......... (30,151) ......... (30,151) ............. 51,500 ........  .......
901375-10-5 ... 2020 CASH MANDATORY EXCHANGEABLE TRUST ...... ....... ..04/20/2023 . Merrill Lynch ............ ............718.000 ............849,119 ................. 0.00 ............ 849,603 ............ 822,151 ........... 27,452 ................. 0 ................. 0 ............ 27,452 ................ 0 ...........849,603 ................ 0 ............. (484) ............. (484) ...............9,424 ........  .......
03769M-30-4 ... APOLLO GLOBAL MANAGEMENT INC ................... ....... ..12/29/2023 . Various ................... ......... 9,525.000 ............537,305 ................. 0.00 ............ 509,330 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........509,330 ................ 0 ...........27,974 ...........27,974 .............. 7,144 ........  .......
075887-40-6 ... BECTON DICKINSON AND CO .......................... ....... ..05/17/2023 . Various ................... .......112,275.000 ......... 5,629,870 ................. 0.00 ..........5,559,354 ......... 5,626,306 ..........(66,952) ................. 0 ................. 0 ...........(66,952) ................ 0 ........ 5,559,354 ................ 0 ...........70,516 ...........70,516 ............. 84,206 ........  .......
15189T-20-6 ... CENTERPOINT ENERGY INC ........................... ....... ..02/02/2023 . BARCLAYS CAPITAL INC. . ........ 44,950.000 ......... 1,999,286 ................. 0.00 ......... 2,066,629 ..........1,629,034 ..........437,595 ................. 0 ................. 0 ...........437,595 ................ 0 ........ 2,066,629 ................ 0 ......... (67,343) ......... (67,343) ....................0 ........  .......
233331-84-2 ... DTE ENERGY CO ...................................... ....... ..03/01/2023 . Adjustment ................ .............. 0.000 ................... 0 ................. 0.00 ....................0 ....................0 ................. 0 .......1,239,636 ................. 0 ........ 1,239,636 ................ 0 ........ 1,239,636 ................ 0 ......(1,239,636) ......(1,239,636) ............. (1,671)........  .......
235851-40-9 ... DANAHER CORP ........................................ ....... ..03/24/2023 . Various ................... .......(42,607.000) .......(53,249,719)................. 0.00 .......(65,745,933) ....... (57,277,442) ......(8,468,491) ................. 0 ................. 0 .......(8,468,491) ................ 0 ......(65,745,933) ................ 0 ......12,496,214 ......12,496,214 ...........(532,588)........  .......
283678-20-9 ... EL PASO ENERGY CAPITAL TRUST I ................ ....... ..10/25/2023 . MERRILL LYNCH & CO ..... ............. 10.000 .................458 ................. 0.00 ................. 458 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................458 ................ 0 ................. 0 ................. 0 .................. 18 ........  .......
44924Q-40-0 ... ICG FUNDING LLC .................................... ....... ..12/01/2023 . Adjustment ................ ........55,000.000 ................... 0 ................. 0.00 ............. 20,130 ....................0 ...........20,130 ................. 0 ................. 0 ............20,130 ................ 0 ............20,130 ................ 0 ......... (20,130) ......... (20,130) ....................0 ........  .......
48251W-40-1 ... KKR & CO INC ........................................ ....... ..03/21/2023 . Various ................... .......359,300.000 ........24,030,212 ................. 0.00 ........ 21,582,582 ........ 20,590,174 ..........450,102 ......... 814,141 ................. 0 ........ 1,264,243 ................ 0 .......21,854,417 ................ 0 .......2,175,795 .......2,175,795 ............. 15,488 ........  .......
64944P-30-7 ... NEW YORK COMMUNITY CAPITAL TRUST V ........... ....... ..05/12/2023 . BARCLAYS CAPITAL INC. . ........ 24,300.000 ............939,742 ................. 0.00 ......... 1,173,317 ......... 1,068,745 ..........104,572 ................. 0 ................. 0 ...........104,572 ................ 0 ........1,173,317 ................ 0 ........ (233,574) ........ (233,574) ............. 33,881 ........  .......

65339F-71-3 ... NEXTERA ENERGY INC ................................ ....... ..11/30/2023 .

CITIGROUP GLOBAL 

MARKETS, INC./CORRESPON 

.............................. ........(6,025.000) .......... (221,780)................. 0.00 ...........(259,974) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (259,974) ................ 0 ...........38,194 ...........38,194 ............(10,432)........  .......
65339F-73-9 ... NEXTERA ENERGY INC ................................ ....... ..08/21/2023 . Various ................... .......336,250.000 ........15,905,142 ................. 0.00 ........ 15,876,048 ........ 16,894,166 ..... (1,018,118) ................. 0 ................. 0 ...... (1,018,118) ................ 0 .......15,876,048 ................ 0 ...........29,094 ...........29,094 ............314,137 ........  .......
65339F-77-0 ... NEXTERA ENERGY INC ................................ ....... ..02/21/2023 . Various ................... .... 1,287,525.000 ........ 64,998,342 ................. 0.00 ........ 63,407,017 ........ 65,079,464 ......(1,672,447) ................. 0 ................. 0 .......(1,672,447) ................ 0 .......63,407,017 ................ 0 ....... 1,591,324 ....... 1,591,324 ....................0 ........  .......
84857L-60-6 ... SPIRE INC ............................................ ....... ..10/09/2023 . Various ................... ........80,650.000 ......... 3,906,849 ................. 0.00 ......... 3,871,254 ..........4,026,349 ........ (155,095) ................. 0 ................. 0 ......... (155,095) ................ 0 ........ 3,871,254 ................ 0 ...........35,595 ...........35,595 ............ 126,234 ........  .......
896047-30-5 ... TRIBUNE MEDIA CO .................................. ....... ..05/01/2023 . Adjustment ................ .......345,740.000 ................... 0 ................. 0.00 ........ 20,789,893 ....................0 ......20,789,893 ................. 0 ................. 0 .......20,789,893 ................ 0 .......20,789,893 ................ 0 .... (20,789,893) .... (20,789,893) ....................0 ........  .......
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable 
Preferred 76,204,594 XXX 81,260,447 70,078,067 10,390,259 2,053,777 0 12,444,036 0 82,771,917 0 (6,567,323) (6,567,323) 278,069 XXX

4509999997. Total - Preferred Stocks - Part 4 246,060,362 XXX 240,419,440 265,372,773 (25,815,970) 2,053,777 0 (23,762,193) 0 241,930,910 0 4,129,452 4,129,452 5,627,259 XXX
4509999998. Total - Preferred Stocks - Part 5 160,078,113 XXX 158,529,649 0 0 189,228 0 189,228 0 158,718,877 0 1,359,236 1,359,236 2,541,011 XXX
4509999999. Total - Preferred Stocks 406,138,475 XXX 398,949,088 265,372,773 (25,815,970) 2,243,005 0 (23,572,965) 0 400,649,787 0 5,488,688 5,488,688 8,168,269 XXX

315805-85-3 ... Fidelity Advisor® Equity Growth Fund ........ ....... ..12/29/2023 . 2 ........................... ........ 29,498.266 ............440,494 ......................  ............ 329,776 ............ 374,628 ..........(44,852) ................. 0 ................. 0 ...........(44,852) ................ 0 ...........329,776 ................ 0 ......... 110,718 ......... 110,718 ................. 100 ........  .......
001055-10-2 ... AFLAC ORD ........................................... ....... ..07/26/2023 . EMM ......................... ............. 65.000 .............. 4,502 ......................  ...............1,834 ...............4,676 ...........(2,842) ................. 0 ................. 0 ............(2,842) ................ 0 ............. 1,834 ................ 0 ............ 2,668 ............ 2,668 .................. 40 ........  .......
00130H-10-5 ... THE AES CORPORATION ............................... ....... ..02/17/2023 . Various ................... ..... (256,814.000) ........(6,739,006)......................  ........ (7,302,252) ........ (7,385,971) ...........83,718 ................. 0 ................. 0 ............83,718 ................ 0 .......(7,302,252) ................ 0 ..........563,246 ..........563,246 ............(39,805)........  .......
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001055-10-2 ... AFLAC ORD ........................................... ....... ..12/27/2023 . Various ................... ............146.000 ............. 11,332 ......................  ...............9,486 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 9,486 ................ 0 ............ 1,846 ............ 1,846 .................. 73 ........  .......
922175-80-7 ... Fidelity® VIP Contrafund® Portfolio .......... ....... ..12/28/2023 . 2 ........................... ......... 6,459.531 ............279,959 ......................  ............165,466 ............ 243,072 ......... (77,606) ................. 0 ................. 0 .......... (77,606) ................ 0 ...........165,466 ................ 0 ..........114,493 ..........114,493 ...............2,427 ........  .......
92202E-10-2 ... VANGUARD TARGET RETIREMENT INC ................ ....... ..12/11/2023 . DIRECT INVESTMENT ....... ........ 33,571.000 ............424,176 ......................  ............ 426,684 ............ 410,906 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........426,684 ................ 0 ...........(2,509) ...........(2,509) ....................0 ........  .......
89360C-68-8 ... Transamerica Aegon Core Bond VP ............... ....... ..12/29/2023 . 6 ........................... ........ 24,694.991 ............255,959 ......................  ............321,610 ............ 262,755 ...........58,855 ................. 0 ................. 0 ............58,855 ................ 0 ...........321,610 ................ 0 ......... (65,651) ......... (65,651) .............. 7,006 ........  .......
315918-60-7 ... Fidelity Advisor® Overseas Fund ............... ....... ..12/29/2023 . 2 ........................... ......... 1,092.554 .............31,181 ......................  ............. 16,270 ............. 27,773 ..........(11,503) ................. 0 ................. 0 ...........(11,503) ................ 0 ............16,270 ................ 0 ...........14,911 ...........14,911 .................. 23 ........  .......
00130H-10-5 ... THE AES CORPORATION ............................... ....... ..07/26/2023 . EMM ......................... ............. 88.000 .............. 2,016 ......................  .............. 1,106 ...............2,531 ...........(1,425) ................. 0 ................. 0 ............(1,425) ................ 0 ............. 1,106 ................ 0 ...............910 ...............910 .................. 22 ........  .......
001ESC-10-2 ... AMR CORP DEL ........................................ ....... ..11/02/2023 . EXCHANGE OFFER .......... .............. 0.000 ................... 0 ......................  ....................0 ...............7,652 ...........(7,652) ................. 0 ................. 0 ............(7,652) ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ........  .......
001413-10-3 ... Invesco Charter Fund ............................. ....... ..12/29/2023 . 11 .......................... ........ 14,683.592 ............241,374 ......................  ............ 239,326 ............ 215,408 ...........23,910 ................. 0 ................. 0 ............23,910 ................ 0 ...........241,374 ................ 0 ............ 2,048 ............ 2,048 .................. 37 ........  .......

922174-10-7 ...
Fidelity® VIP Government Money Market 

Portfolio ........................................... ....... ..12/29/2023 . 2 ........................... ......... 1,107.400 .............. 1,107 ......................  .............. 1,107 ...............1,107 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 1,107 ................ 0 ................. 0 ................. 0 .................. 15 ........  .......
92202E-80-5 ... VANGUARD TARGET RETIREMENT 202 ................ ....... ..12/29/2023 . DIRECT INVESTMENT ....... ........30,066.000 ............790,050 ......................  ............ 935,685 ............ 762,478 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........935,685 ................ 0 ........ (145,635) ........ (145,635) ....................0 ........  .......

89360C-86-0 ...
Transamerica Aegon Sustainable Equity Income 

VP .................................................... ....... ..12/26/2023 . 6 ........................... ......... 9,739.050 ............168,594 ......................  ............174,675 ............ 171,115 ............ 3,560 ................. 0 ................. 0 ............. 3,560 ................ 0 ...........174,675 ................ 0 ...........(6,081) ...........(6,081) .............. 1,689 ........  .......

315805-87-9 ...
Fidelity Advisor® Stock Selector Mid Cap 

Fund .................................................. ....... ..12/29/2023 . 2 ........................... ......... 2,577.943 ............. 92,050 ......................  ............. 61,423 ............. 85,407 ..........(23,984) ................. 0 ................. 0 ...........(23,984) ................ 0 ............61,423 ................ 0 ...........30,627 ...........30,627 ....................5 ........  .......
00206R-10-2 ... AT&T ORD ............................................. ....... ..12/18/2023 . Various ................... ......... 1,035.000 .............17,030 ......................  ............. 20,122 ............. 19,054 ............ 1,067 ................. 0 ................. 0 ............. 1,067 ................ 0 ............20,122 ................ 0 ...........(3,092) ...........(3,092) ................. 765 ........  .......
00206R-10-2 ... AT&T ORD ............................................. ....... ..02/02/2023 . Barclays Capital, Inc. .......(32,282.000) .......... (658,876)......................  ...........(794,496) ...........(594,312) ........ (200,185) ................. 0 ................. 0 ......... (200,185) ................ 0 ......... (794,496) ................ 0 ......... 135,621 ......... 135,621 ............. (8,958)........  .......
002824-10-0 ... ABBOTT LABORATORIES ORD ......................... ....... ..10/25/2023 . Various ................... ......... 3,194.000 ............306,425 ......................  ............377,141 ............ 350,669 ...........26,471 ................. 0 ................. 0 ............26,471 ................ 0 ...........377,141 ................ 0 ......... (70,716) ......... (70,716) .............. 6,015 ........  .......
922176-10-2 ... Fidelity® VIP Growth & Income Portfolio ..... ....... ..12/29/2023 . 2 ........................... ......... 3,354.867 ............. 86,829 ......................  ............. 41,304 ............. 79,611 ..........(38,307) ................. 0 ................. 0 ...........(38,307) ................ 0 ............41,304 ................ 0 ...........45,525 ...........45,525 ................. 331 ........  .......
92202E-40-9 ... VANGUARD TARGET RETIREMENT 202 ................ ....... ..12/29/2023 . DIRECT INVESTMENT ....... ........ 38,212.000 ............669,443 ......................  ............ 754,278 ............ 637,374 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........754,278 ................ 0 ......... (84,835) ......... (84,835) ....................0 ........  .......

89360C-26-6 ...
Transamerica BlackRock Government Money 

Market VP ........................................... ....... ..12/28/2023 . 6 ........................... .......179,344.280 ............179,344 ......................  ............ 179,344 ............ 179,344 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........179,344 ................ 0 ................. 0 ................. 0 .............. 6,947 ........  .......
316067-10-7 ... Fidelity® Government Cash Reserves ........... ....... ..10/19/2023 . 2 ........................... ........ 59,200.300 ............. 59,200 ......................  ............. 59,200 ............. 59,200 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............59,200 ................ 0 ................. 0 ................. 0 ...............2,093 ........  .......
002824-10-0 ... ABBOTT LABORATORIES ORD ......................... ....... ..12/18/2023 . Various ................... ............257.000 ............. 28,233 ......................  ............. 16,834 ............. 28,216 ..........(11,382) ................. 0 ................. 0 ...........(11,382) ................ 0 ............16,834 ................ 0 ...........11,399 ...........11,399 ................. 345 ........  .......
007973-10-0 ... ADVANCED ENERGY INDUSTRIES ORD ................. ....... ..12/20/2023 . Various ................... ........ (2,234.000) .......... (204,356)......................  ...........(236,221) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (236,221) ................ 0 ...........31,865 ...........31,865 ................. (34)........  .......
001413-17-8 ... Invesco Diversified Dividend Fund ............. ....... ..12/28/2023 . 11 .......................... .... 1,385,552.817 ........ 24,434,443 ......................  ........ 26,386,838 ........ 24,261,030 ....... 2,125,810 ................. 0 ................. 0 ........ 2,125,810 ................ 0 ....... 24,434,443 ................ 0 ......(1,952,395) ......(1,952,395) ............317,186 ........  .......
922174-70-1 ... Fidelity® VIP Growth Portfolio ................ ....... ..12/29/2023 . 2 ........................... ......... 2,482.514 ............196,541 ......................  ............. 85,025 ............ 176,209 ..........(91,184) ................. 0 ................. 0 ...........(91,184) ................ 0 ............85,025 ................ 0 ......... 111,516 ......... 111,516 .............. 1,260 ........  .......
92202E-88-8 ... VANGUARD TARGET RETIREMENT 203 ................ ....... ..12/29/2023 . DIRECT INVESTMENT ....... ........18,975.000 ............626,844 ......................  ............662,417 ............ 595,255 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........662,417 ................ 0 ..........(35,573) ..........(35,573) ....................0 ........  .......
89360C-55-5 ... Transamerica International Focus VP .......... ....... ..12/27/2023 . 6 ........................... ........ 15,725.561 ............129,661 ......................  ............ 123,637 ............ 123,603 ................ 34 ................. 0 ................. 0 ................. 34 ................ 0 ...........123,637 ................ 0 ............ 6,024 ............ 6,024 ...............1,242 ........  .......
922175-20-3 ... Fidelity® VIP Asset Manager Portfolio ....... ....... ..12/29/2023 . 2 ........................... ........ 58,828.560 ............888,967 ......................  ............885,281 ............ 842,425 ...........42,856 ................. 0 ................. 0 ............42,856 ................ 0 ...........885,281 ................ 0 ............ 3,686 ............ 3,686 .............. 8,586 ........  .......
00287Y-10-9 ... ABBVIE ORD .......................................... ....... ..12/18/2023 . Various ................... ............255.000 ............. 38,368 ......................  ............. 20,929 ............. 41,211 ..........(20,282) ................. 0 ................. 0 ...........(20,282) ................ 0 ............ 20,929 ................ 0 ...........17,439 ...........17,439 ................. 990 ........  .......
008252-10-8 ... AFFILIATED MANAGERS GROUP ORD .................. ....... ..12/19/2023 . Various ................... .......(12,773.000) ........(1,854,675)......................  ........ (1,643,199) ........ (2,023,626) ..........380,427 ................. 0 ................. 0 ...........380,427 ................ 0 .......(1,643,199) ................ 0 ........ (211,476) ........ (211,476) ................(322)........  .......
00287Y-10-9 ... ABBVIE ORD .......................................... ....... ..12/27/2023 . Various ................... ......... 2,810.000 ............412,060 ......................  ............ 334,201 ............ 454,124 ........ (119,923) ................. 0 ................. 0 ......... (119,923) ................ 0 ...........334,201 ................ 0 ...........77,859 ...........77,859 .............. 7,665 ........  .......
922175-30-2 ... Fidelity® VIP Index 500 Portfolio ............ ....... ..12/28/2023 . 2 ........................... ............236.664 ............. 96,257 ......................  ............. 31,443 ............. 88,697 ..........(57,254) ................. 0 ................. 0 ...........(57,254) ................ 0 ............ 31,443 ................ 0 ...........64,814 ...........64,814 ................. 932 ........  .......
92202E-50-8 ... VANGUARD TARGET RETIREMENT 203 ................ ....... ..12/11/2023 . DIRECT INVESTMENT ....... ............628.000 ............. 12,964 ......................  ............. 13,154 ............. 12,143 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............13,154 ................ 0 ............. (189) ............. (189) ....................0 ........  .......

89360C-75-3 ...
Transamerica JPMorgan Tactical Allocation VP 

........................................................ ....... ..12/29/2023 . 6 ........................... ........ 46,711.921 ............533,921 ......................  ............ 711,934 ............ 538,121 ..........173,813 ................. 0 ................. 0 ...........173,813 ................ 0 ...........711,934 ................ 0 ........ (178,013) ........ (178,013) .............. 8,830 ........  .......

922175-40-1 ...
Fidelity® VIP Asset Manager: Growth 

Portfolio ........................................... ....... ..12/29/2023 . 2 ........................... ......... 3,920.103 ............. 78,999 ......................  ............. 56,255 ............. 73,384 ..........(17,129) ................. 0 ................. 0 ...........(17,129) ................ 0 ............ 56,255 ................ 0 ...........22,744 ...........22,744 .................. 63 ........  .......
003CVR-01-6 ... CONTRA ABIOMED INC ................................ ....... ..01/01/2023 . Various ................... .............. 0.000 ................... 0 ......................  ....................0 ...................25 ...............(25) ................. 0 ................. 0 ................(25) ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ........  .......
009066-10-1 ... AIRBNB CL A ORD .................................... ....... ..12/20/2023 . Various ................... .......(26,297.000) ........(3,232,020)......................  ........ (2,857,473) ........ (1,949,913) ........ (409,480) ................. 0 ................. 0 ......... (409,480) ................ 0 .......(2,857,473) ................ 0 ........ (374,547) ........ (374,547) ....................0 ........  .......
001413-40-0 ... Invesco Charter Fund ............................. ....... ..12/29/2023 . 11 .......................... ........ 70,909.383 ......... 1,249,305 ......................  ......... 1,300,155 ......... 1,116,823 ..........183,333 ................. 0 ................. 0 ...........183,333 ................ 0 ........ 1,249,305 ................ 0 ......... (50,850) ......... (50,850) .................. 25 ........  .......
922176-80-5 ... Fidelity® VIP Mid Cap Portfolio ............... ....... ..12/29/2023 . 2 ........................... ......... 1,796.289 ............. 60,453 ......................  ............. 61,190 ............. 56,044 ............ 5,146 ................. 0 ................. 0 ............. 5,146 ................ 0 ............61,190 ................ 0 ............. (737) ............. (737) ................. 154 ........  .......
92202E-87-0 ... VANGUARD TARGET RETIREMENT 204 ................ ....... ..08/08/2023 . DIRECT INVESTMENT ....... .............. 0.000 .................. 13 ......................  .................. 13 ...................12 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................. 13 ................ 0 ................. 1 ................. 1 ....................0 ........  .......
89360D-10-8 ... Transamerica Janus Mid-Cap Growth VP ......... ....... ..12/26/2023 . 6 ........................... ........ 22,020.601 ............626,413 ......................  ............ 682,456 ............ 692,548 ..........(10,092) ................. 0 ................. 0 ...........(10,092) ................ 0 ...........682,456 ................ 0 ......... (56,043) ......... (56,043) ............103,798 ........  .......
315802-50-4 ... Fidelity® VIP Balanced Portfolio .............. ....... ..12/29/2023 . 2 ........................... ........ 31,677.909 ............649,991 ......................  ............ 525,391 ............ 613,918 ..........(88,527) ................. 0 ................. 0 ...........(88,527) ................ 0 ...........525,391 ................ 0 ......... 124,600 ......... 124,600 ............. 23,476 ........  .......
00507V-10-9 ... ACTIVISION BLIZZARD ORD ......................... ....... ..10/13/2023 . Various ................... ............381.000 ............. 35,658 ......................  ............. 19,863 ............. 29,166 ...........(9,302) ................. 0 ................. 0 ............(9,302) ................ 0 ............19,863 ................ 0 ...........15,795 ...........15,795 ................. 290 ........  .......

00971T-10-1 ... AKAMAI TECHNOLOGIES ORD ......................... ....... ..10/20/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... .......... (850.000) ............(88,685)......................  ............(87,643) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........(87,643) ................ 0 ...........(1,043) ...........(1,043) ....................0 ........  .......
00724F-10-1 ... ADOBE ORD ............................................ ....... ..12/27/2023 . Various ................... ............558.000 ............281,925 ......................  ............ 227,738 ............161,871 ...........35,789 ................. 0 ................. 0 ............35,789 ................ 0 ...........227,738 ................ 0 ...........54,187 ...........54,187 ....................0 ........  .......
922176-68-0 ... Fidelity® VIP Value Strategies Portfolio ... ....... ..12/29/2023 . 2 ........................... ............777.055 ............. 12,223 ......................  ...............6,914 ............. 11,298 ...........(4,384) ................. 0 ................. 0 ............(4,384) ................ 0 ............. 6,914 ................ 0 ............ 5,309 ............ 5,309 .................. 45 ........  .......

 E
1
4
.1

3
0



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

SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

CUSIP
Identi-
fication Description

For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Con-

sideration Par Value Actual Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11+12-13)

15
Total

Foreign 
Exchange 
Change in 

Book/ 
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain
(Loss) on 
Disposal

Realized 
Gain (Loss) 
on Disposal

Total Gain 
(Loss) on 
Disposal

Bond
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date

89360C-37-3 ... Transamerica Multi-Managed Balanced VP ...... ....... ..12/28/2023 . 6 ........................... ......... 3,290.248 ............. 47,417 ......................  ............. 48,266 ............. 44,747 ............ 3,519 ................. 0 ................. 0 ............. 3,519 ................ 0 ............48,266 ................ 0 ............. (849) ............. (849) ...............1,292 ........  .......
922176-60-7 ... Fidelity® VIP Balanced Portfolio .............. ....... ..12/29/2023 . 2 ........................... .... 3,407,831.244 ........67,906,252 ......................  ........ 59,200,847 ........ 63,862,758 ......(4,661,911) ................. 0 ................. 0 .......(4,661,911) ................ 0 .......59,200,847 ................ 0 .......8,705,405 .......8,705,405 ......... 2,577,935 ........  .......
00724F-10-1 ... ADOBE ORD ............................................ ....... ..12/18/2023 . Various ................... ............. 70.000 ............. 32,026 ......................  ...............9,343 ............. 23,557 ..........(14,214) ................. 0 ................. 0 ...........(14,214) ................ 0 ............. 9,343 ................ 0 ...........22,683 ...........22,683 ....................0 ........  .......

011642-10-5 ... ALARMCOM HOLDINGS ORD ............................ ....... ..10/31/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ........ (4,833.000) .......... (249,571)......................  ...........(333,734) ...........(224,441) ......... (91,607) ................. 0 ................. 0 .......... (91,607) ................ 0 ......... (333,734) ................ 0 ...........84,162 ...........84,162 ....................0 ........  .......
00141A-43-8 ... Invesco Core Plus Bond Fund .................... ....... ..12/28/2023 . 11 .......................... ........ 32,467.248 ............294,200 ......................  ............ 364,233 ............ 295,777 ...........68,457 ................. 0 ................. 0 ............68,457 ................ 0 ...........294,200 ................ 0 ......... (70,033) ......... (70,033) .............. 6,217 ........  .......
55273F-66-2 ... MFS® Mid Cap Growth Series ...................... ....... ..12/28/2023 . 10 .......................... ......... 2,056.940 ............. 14,529 ......................  ............. 13,049 ............. 12,815 ...............234 ................. 0 ................. 0 ................234 ................ 0 ............13,049 ................ 0 ............ 1,480 ............ 1,480 .................. 31 ........  .......

89360C-22-5 ...
Transamerica Small/Mid Cap Value VP Initial 

Class ................................................ ....... ..12/26/2023 . 6 ........................... ........10,713.069 ............203,962 ......................  ............ 197,843 ............ 201,727 ...........(3,884) ................. 0 ................. 0 ............(3,884) ................ 0 ...........197,843 ................ 0 ............ 6,119 ............ 6,119 .............. 6,617 ........  .......
922177-38-1 ... Fidelity® VIP Consumer Staples ................ ....... ..12/29/2023 . 2 ........................... ........ 53,915.292 ......... 1,053,111 ......................  ......... 1,085,096 ..........1,049,192 ........... 35,904 ................. 0 ................. 0 ............ 35,904 ................ 0 ........1,085,096 ................ 0 ......... (31,985) ......... (31,985) .............. 5,864 ........  .......
00751Y-10-6 ... ADVANCE AUTO PARTS ORD ........................... ....... ..09/21/2023 . EMM ......................... ............. 29.000 .............. 2,271 ......................  ...............4,965 ...............4,264 ...............701 ................. 0 ................. 0 ................701 ................ 0 ............. 4,965 ................ 0 ...........(2,693) ...........(2,693) .................. 92 ........  .......
018802-10-8 ... ALLIANT ENERGY ORD ................................ ....... ..12/21/2023 . NEOR ....................... ........(9,278.000) .......... (463,669)......................  ...........(461,060) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (461,060) ................ 0 ...........(2,609) ...........(2,609) ............. (4,198)........  .......
007903-10-7 ... ADVANCED MICRO DEVICES ORD ...................... ....... ..12/27/2023 . Various ................... ........ 26,544.000 ......... 2,891,567 ......................  ......... 1,497,568 ..........1,719,255 ........ (221,687) ................. 0 ................. 0 ......... (221,687) ................ 0 ........ 1,497,568 ................ 0 ....... 1,393,998 ....... 1,393,998 ....................0 ........  .......
55273F-76-1 ... MFS® New Discovery Series ....................... ....... ..12/29/2023 . 10 .......................... ......... 1,285.067 ............. 12,847 ......................  ............. 20,566 ............. 11,360 ............ 9,206 ................. 0 ................. 0 ............. 9,206 ................ 0 ............20,566 ................ 0 ...........(7,719) ...........(7,719) ....................0 ........  .......
89360C-33-2 ... Transamerica WMC US Growth VP .................. ....... ..12/26/2023 . 6 ........................... ........ 58,555.757 ......... 1,876,358 ......................  ......... 1,700,506 ......... 1,518,936 ......... 181,568 ................. 0 ................. 0 .......... 181,568 ................ 0 ........1,700,506 ................ 0 ......... 175,853 ......... 175,853 ............. 42,821 ........  .......
922175-50-0 ... Fidelity® VIP Contrafund® Portfolio .......... ....... ..12/29/2023 . 2 ........................... ........70,566.636 ......... 3,050,136 ......................  ..........2,329,920 ......... 2,673,064 ........ (343,144) ................. 0 ................. 0 ......... (343,144) ................ 0 ........ 2,329,920 ................ 0 ......... 720,216 ......... 720,216 ............. 25,113 ........  .......
007903-10-7 ... ADVANCED MICRO DEVICES ORD ...................... ....... ..12/18/2023 . Various ................... ............237.148 ............. 25,085 ......................  ...............8,225 ............. 15,358 ...........(7,133) ................. 0 ................. 0 ............(7,133) ................ 0 ............. 8,225 ................ 0 ...........16,860 ...........16,860 ....................0 ........  .......
02043Q-10-7 ... ALNYLAM PHARMACEUTICALS ORD .................... ....... ..11/17/2023 . NEOJ ....................... ...........(230.000) ............(36,595)......................  ............(38,697) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........(38,697) ................ 0 ............ 2,103 ............ 2,103 ....................0 ........  .......
00141B-66-7 ... Invesco Main Street Fund ........................ ....... ..12/26/2023 . 12 .......................... ........ 10,891.240 ............535,368 ......................  ............ 582,137 ............ 467,343 ..........114,794 ................. 0 ................. 0 ...........114,794 ................ 0 ...........535,368 ................ 0 ......... (46,769) ......... (46,769) .................. 15 ........  .......
55273F-74-6 ... MFS® Total Return Series ........................ ....... ..12/28/2023 . 10 .......................... ......... 2,539.812 ............. 55,674 ......................  ............. 45,420 ............. 55,749 ..........(10,329) ................. 0 ................. 0 ...........(10,329) ................ 0 ............ 45,420 ................ 0 ...........10,254 ...........10,254 ...............1,935 ........  .......
922175-84-9 ... Fidelity® VIP Contrafund® Portfolio .......... ....... ..12/29/2023 . 2 ........................... .... 2,593,074.613 .......109,629,544 ......................  ........ 87,631,343 ........ 94,750,946 ......(7,119,603) ................. 0 ................. 0 .......(7,119,603) ................ 0 .......87,631,343 ................ 0 ......21,998,201 ......21,998,201 ......... 1,043,989 ........  .......
00846U-10-1 ... AGILENT TECHNOLOGIES ORD ........................ ....... ..07/26/2023 . EMM ......................... ............. 33.000 .............. 4,399 ......................  .............. 1,175 ...............4,938 ...........(3,763) ................. 0 ................. 0 ............(3,763) ................ 0 ............. 1,175 ................ 0 ............ 3,223 ............ 3,223 .................. 18 ........  .......
021369-10-3 ... ALTAIR ENGINEERING CL A ORD .................... ....... ..12/05/2023 . Various ................... ........(8,008.000) .......... (500,612)......................  ...........(502,898) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (502,898) ................ 0 ............ 2,287 ............ 2,287 ....................0 ........  .......
00827B-10-6 ... AFFIRM HOLDINGS CL A ORD ........................ ....... ..12/29/2023 . Various ................... ........65,637.000 ......... 2,292,302 ......................  ......... 6,693,011 ............ 634,710 .......6,058,301 ................. 0 ................. 0 ........6,058,301 ................ 0 ........6,693,011 ................ 0 ......(4,400,709) ......(4,400,709) ....................0 ........  .......
55273F-73-8 ... MFS® Utilities Series ............................ ....... ..12/29/2023 . 10 .......................... ............989.647 ............. 33,656 ......................  ............. 33,838 ............. 35,202 ...........(1,364) ................. 0 ................. 0 ............(1,364) ................ 0 ............33,838 ................ 0 ............. (182) ............. (182) ................. 628 ........  .......
922177-77-9 ... Fidelity® VIP Energy Portfolio ................ ....... ..12/29/2023 . 2 ........................... .......440,319.315 ........10,509,944 ......................  ......... 9,903,236 ........ 11,021,192 ......(1,117,956) ................. 0 ................. 0 .......(1,117,956) ................ 0 ........ 9,903,236 ................ 0 ......... 606,708 ......... 606,708 ............. 70,142 ........  .......
009066-10-1 ... AIRBNB CL A ORD .................................... ....... ..11/16/2023 . EMM ......................... .............. 7.000 .................884 ......................  ................. 935 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................935 ................ 0 ...............(50) ...............(50) ....................0 ........  .......
02156B-10-3 ... ALTERYX CL A ORD .................................. ....... ..03/13/2023 . Various ................... ........ (9,964.000) .......... (622,660)......................  ...........(644,069) ...........(504,876) ........ (139,194) ................. 0 ................. 0 ......... (139,194) ................ 0 ......... (644,069) ................ 0 ...........21,409 ...........21,409 ....................0 ........  .......
00141B-68-3 ... Invesco Main Street Fund ........................ ....... ..12/29/2023 . 12 .......................... ........ 30,099.001 ......... 1,422,749 ......................  ......... 1,386,180 ..........1,292,451 ........... 93,729 ................. 0 ................. 0 ............ 93,729 ................ 0 ........ 1,422,749 ................ 0 ...........36,569 ...........36,569 .............. 8,828 ........  .......

55274F-65-3 ...
MFS® VIT II Massachusetts Investors Growth 

Stock P .............................................. ....... ..12/29/2023 . 10 .......................... ............ 552.971 .............10,696 ......................  ...............9,280 ............. 10,429 ...........(1,149) ................. 0 ................. 0 ............(1,149) ................ 0 ............. 9,280 ................ 0 ............ 1,416 ............ 1,416 ................. 519 ........  .......
922174-30-5 ... Fidelity® VIP Equity-Income Portfolio ....... ....... ..12/29/2023 . 2 ........................... ........ 60,917.593 ......... 1,470,980 ......................  ......... 1,393,502 ..........1,435,218 ......... (41,716) ................. 0 ................. 0 .......... (41,716) ................ 0 ........ 1,393,502 ................ 0 ...........77,478 ...........77,478 ...............1,392 ........  .......
009158-10-6 ... AIR PRODUCTS AND CHEMICALS ORD ................. ....... ..12/18/2023 . Various ................... ............. 35.000 .............10,184 ......................  ...............5,197 ............. 10,789 ........... (5,592) ................. 0 ................. 0 ............ (5,592) ................ 0 ............. 5,197 ................ 0 ............ 4,987 ............ 4,987 ................. 160 ........  .......
02376R-10-2 ... AMERICAN AIRLINES GROUP ORD .................... ....... ..12/29/2023 . Various ................... ...(1,300,672.000) ...... (19,060,917)......................  .......(22,467,435) .......(20,523,818) ......(5,882,245) ................. 0 ................. 0 .......(5,882,245) ................ 0 ......(22,467,435) ................ 0 .......3,406,519 .......3,406,519 ....................0 ........  .......
00846U-10-1 ... AGILENT TECHNOLOGIES ORD ........................ ....... ..11/21/2023 . NFSA ....................... ............. 62.000 .............. 6,936 ......................  ...............7,920 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 7,920 ................ 0 ............. (984) ............. (984) ....................0 ........  .......
55273F-64-7 ... MFS® Value Series ................................. ....... ..12/29/2023 . 10 .......................... ......... 2,911.405 ............. 57,147 ......................  ............. 36,223 ............. 61,227 ..........(25,004) ................. 0 ................. 0 ...........(25,004) ................ 0 ............ 36,223 ................ 0 ...........20,924 ...........20,924 ...............4,531 ........  .......
922174-85-9 ... Fidelity® VIP Equity-Income Portfolio ....... ....... ..12/29/2023 . 2 ........................... .......246,496.004 ......... 5,730,733 ......................  ......... 5,201,934 ..........5,597,924 ........ (395,990) ................. 0 ................. 0 ......... (395,990) ................ 0 ........ 5,201,934 ................ 0 ..........528,799 ..........528,799 ............. 11,475 ........  .......
00971T-10-1 ... AKAMAI TECHNOLOGIES ORD ......................... ....... ..07/26/2023 . EMM ......................... ............. 25.000 .............. 2,166 ......................  ...............1,254 ...............2,108 ............. (854) ................. 0 ................. 0 .............. (854) ................ 0 ............. 1,254 ................ 0 ...............912 ...............912 ....................0 ........  .......
025537-10-1 ... AMERICAN ELECTRIC POWER ORD .................... ....... ..07/14/2023 . Various ................... ........70,631.000 ......... 6,789,920 ......................  ......... 6,948,318 ..........9,555,483 ........ (154,354) ................. 0 ................. 0 ......... (154,354) ................ 0 ........ 6,948,318 ................ 0 ........ (158,398) ........ (158,398) .................. 49 ........  .......
00141B-72-5 ... Invesco Main Street Fund ........................ ....... ..12/29/2023 . 12 .......................... ........ 20,364.656 ............939,732 ......................  ............ 853,075 ............ 883,826 ..........(30,750) ................. 0 ................. 0 ...........(30,750) ................ 0 ...........939,732 ................ 0 ...........86,657 ...........86,657 ................. 103 ........  .......
00888X-79-9 ... Invesco V.I. American Franchise Fund ......... ....... ..12/29/2023 . 11 .......................... ......... 3,939.348 ............203,797 ......................  ............ 146,915 ............ 168,762 ..........(21,847) ................. 0 ................. 0 ...........(21,847) ................ 0 ...........146,915 ................ 0 ...........56,882 ...........56,882 ................. 367 ........  .......

922174-10-7 ...
Fidelity® VIP Government Money Market 

Portfolio ........................................... ....... ..12/29/2023 . 2 ........................... .......757,789.990 ............757,790 ......................  ............757,790 ............ 757,790 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........757,790 ................ 0 ................. 0 ................. 0 ............. 13,603 ........  .......
011659-10-9 ... ALASKA AIR GROUP ORD ............................. ....... ..12/18/2023 . EMM ......................... ............. 49.000 .............. 2,097 ......................  ...............2,031 ...............2,104 ...............(73) ................. 0 ................. 0 ................(73) ................ 0 ............. 2,031 ................ 0 ................66 ................66 ....................0 ........  .......
030420-10-3 ... AMERICAN WATER WORKS ORD ........................ ....... ..12/20/2023 . Various ................... ........ (5,379.000) .......... (714,411)......................  ...........(667,047) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (667,047) ................ 0 ......... (47,365) ......... (47,365) ............. (3,806)........  .......
00857U-10-7 ... AGILON HEALTH ORD ................................. ....... ..10/04/2023 . Various ................... ........83,685.000 ......... 2,068,818 ......................  ......... 1,886,558 ......... 1,350,676 ..........535,883 ................. 0 ................. 0 ...........535,883 ................ 0 ........1,886,558 ................ 0 ..........182,259 ..........182,259 ....................0 ........  .......
008892-80-4 ... Invesco V.I. Core Equity Fund .................. ....... ..12/28/2023 . 11 .......................... ......... 7,337.396 ............201,821 ......................  ............188,622 ............ 180,133 ............ 8,489 ................. 0 ................. 0 ............. 8,489 ................ 0 ...........188,622 ................ 0 ...........13,199 ...........13,199 ................. 822 ........  .......

922174-83-4 ...
Fidelity® VIP Government Money Market 

Portfolio ........................................... ....... ..12/29/2023 . 2 ........................... ........ 26,088.320 .............26,088 ......................  ............. 26,088 ............. 26,088 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............26,088 ................ 0 ................. 0 ................. 0 ................. 570 ........  .......
012653-10-1 ... ALBEMARLE ORD ...................................... ....... ..12/18/2023 . Various ................... ............. 23.000 .............. 4,268 ......................  .............. 1,707 ...............4,988 ...........(3,281) ................. 0 ................. 0 ............(3,281) ................ 0 ............. 1,707 ................ 0 ............ 2,561 ............ 2,561 .................. 27 ........  .......

 E
1
4
.1

3
1



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

SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

CUSIP
Identi-
fication Description

For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Con-

sideration Par Value Actual Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11+12-13)

15
Total

Foreign 
Exchange 
Change in 

Book/ 
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain
(Loss) on 
Disposal

Realized 
Gain (Loss) 
on Disposal

Total Gain 
(Loss) on 
Disposal

Bond
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date

03209R-10-3 ... AMPHASTAR PHARMACEUTICALS ORD .................. ....... ..12/15/2023 . J.P. MORGAN SECURITIES ...........(944.000) ............(53,804)......................  ............ (44,028) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........(44,028) ................ 0 ...........(9,776) ...........(9,776) ....................0 ........  .......
00141B-84-0 ... Invesco Diversified Dividend Fund ............. ....... ..12/29/2023 . 11 .......................... .......446,091.071 ......... 7,878,962 ......................  ......... 8,452,716 ......... 7,811,055 ......... 641,661 ................. 0 ................. 0 .......... 641,661 ................ 0 ........7,878,962 ................ 0 ........ (573,754) ........ (573,754) ............161,970 ........  .......
008892-50-7 ... Invesco V.I. EQV International Equity Fund . ....... ..12/28/2023 . 11 .......................... ............ 743.358 ............. 23,335 ......................  ............. 20,036 ............. 21,513 ...........(1,477) ................. 0 ................. 0 ............(1,477) ................ 0 ............20,036 ................ 0 ............ 3,299 ............ 3,299 ....................9 ........  .......
315802-70-2 ... Fidelity® VIP Growth & Income Portfolio ..... ....... ..12/29/2023 . 2 ........................... ........ 18,567.934 ............478,989 ......................  ............ 337,850 ............ 446,002 ........ (108,152) ................. 0 ................. 0 ......... (108,152) ................ 0 ...........337,850 ................ 0 ......... 141,139 ......... 141,139 .............. 2,680 ........  .......
015271-10-9 ... ALEXANDRIA REAL ESTATE EQ REIT ORD ........... ....... ..07/26/2023 . EMM ......................... ............. 20.000 .............. 2,497 ......................  .............. 2,888 ...............2,913 ...............(26) ................. 0 ................. 0 ................(26) ................ 0 ............. 2,888 ................ 0 ............. (391) ............. (391) .................. 58 ........  .......

03236M-20-0 ... AMYRIS ORD .......................................... ....... ..08/16/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..... (160,946.000) ............(71,046)......................  ...........(507,463) ...........(246,247) ........ (261,215) ................. 0 ................. 0 ......... (261,215) ................ 0 ......... (507,463) ................ 0 ......... 436,417 ......... 436,417 ....................0 ........  .......
009066-10-1 ... AIRBNB CL A ORD .................................... ....... ..12/19/2023 . Various ................... ......... 7,819.000 ......... 1,046,013 ......................  ......... 1,108,879 ............ 399,200 ..........260,064 ................. 0 ................. 0 ...........260,064 ................ 0 ........1,108,879 ................ 0 ......... (62,866) ......... (62,866) ....................0 ........  .......
008892-30-9 ... Invesco V.I. Government Securities Fund ..... ....... ..12/29/2023 . 11 .......................... ......... 1,357.409 ............. 13,830 ......................  ............. 15,926 ............. 13,683 ............ 2,243 ................. 0 ................. 0 ............. 2,243 ................ 0 ............15,926 ................ 0 ...........(2,096) ...........(2,096) .................. 23 ........  .......
922176-70-6 ... Fidelity® VIP Growth & Income Portfolio ..... ....... ..12/29/2023 . 2 ........................... ......... 2,177.019 ............. 53,609 ......................  ............. 30,584 ............. 50,637 ..........(20,053) ................. 0 ................. 0 ...........(20,053) ................ 0 ............30,584 ................ 0 ...........23,025 ...........23,025 ................. 189 ........  .......
016255-10-1 ... ALIGN TECHNOLOGY ORD ............................. ....... ..12/18/2023 . Various ................... ............. 13.000 .............. 4,200 ......................  ...............1,996 ...............2,742 ............. (746) ................. 0 ................. 0 .............. (746) ................ 0 ............. 1,996 ................ 0 ............ 2,205 ............ 2,205 ....................0 ........  .......

03769M-10-6 ... APOLLO GLOBAL MANAGEMENT ORD ................... ....... ..12/29/2023 .
MORGAN STANLEY & CO. 

LLC ......................... ........ (2,438.000) .......... (227,660)......................  ...........(219,080) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (219,080) ................ 0 ...........(8,581) ...........(8,581) ............. (1,048)........  .......
00141G-73-2 ... Invesco Capital Appreciation Fund ............. ....... ..12/26/2023 . 12 .......................... ......... 1,949.411 ............111,746 ......................  ............137,147 ............. 92,500 ...........44,648 ................. 0 ................. 0 ............44,648 ................ 0 .......... 111,746 ................ 0 ......... (25,401) ......... (25,401) ....................0 ........  .......
00900X-30-6 ... Invesco V.I. Conservative Balanced Fund ..... ....... ..12/29/2023 . 12 .......................... ......... 3,843.409 ............. 56,199 ......................  ............. 49,615 ............. 53,500 ...........(3,885) ................. 0 ................. 0 ............(3,885) ................ 0 ............49,615 ................ 0 ............ 6,584 ............ 6,584 ................. 163 ........  .......

315802-20-7 ...
Fidelity® VIP Growth Opportunities Portfolio 

........................................................ ....... ..12/29/2023 . 2 ........................... ......... 9,221.368 ............466,221 ......................  ............ 314,335 ............ 378,353 ......... (64,018) ................. 0 ................. 0 .......... (64,018) ................ 0 ...........314,335 ................ 0 ......... 151,886 ......... 151,886 ....................0 ........  .......
018802-10-8 ... ALLIANT ENERGY ORD ................................ ....... ..07/26/2023 . EMM ......................... ............. 18.000 .............. 1,000 ......................  ................. 780 ................. 994 ............. (214) ................. 0 ................. 0 .............. (214) ................ 0 ................780 ................ 0 ...............220 ...............220 .................. 16 ........  .......
038923-10-8 ... ARBOR REALTY REIT ORD ............................ ....... ..12/29/2023 . Various ................... ..... (199,922.000) ........(2,725,318)......................  ........ (2,818,209) ........ (2,613,928) ........ (177,439) ................. 0 ................. 0 ......... (177,439) ................ 0 .......(2,818,209) ................ 0 ...........92,891 ...........92,891 ............(77,120)........  .......
009158-10-6 ... AIR PRODUCTS AND CHEMICALS ORD ................. ....... ..12/27/2023 . Various ................... ............. 88.000 ............. 25,013 ......................  ............. 20,160 ............. 27,127 ...........(6,967) ................. 0 ................. 0 ............(6,967) ................ 0 ............20,160 ................ 0 ............ 4,853 ............ 4,853 ................. 379 ........  .......
008892-20-0 ... Invesco V.I. Core Plus Bond Fund .............. ....... ..12/29/2023 . 12 .......................... ......... 1,421.399 .............. 7,928 ......................  ...............8,358 ...............7,903 ...............455 ................. 0 ................. 0 ................455 ................ 0 ............. 8,358 ................ 0 ............. (430) ............. (430) .................. 15 ........  .......

922176-20-1 ...
Fidelity® VIP Growth Opportunities Portfolio 

........................................................ ....... ..12/29/2023 . 2 ........................... ......... 5,026.384 ............249,886 ......................  ............163,827 ............ 205,428 ......... (41,601) ................. 0 ................. 0 .......... (41,601) ................ 0 ...........163,827 ................ 0 ...........86,059 ...........86,059 ....................0 ........  .......
020002-10-1 ... ALLSTATE ORD ........................................ ....... ..12/18/2023 . EMM ......................... ............. 47.000 .............. 5,664 ......................  ...............4,360 ...............6,373 ...........(2,014) ................. 0 ................. 0 ............(2,014) ................ 0 ............. 4,360 ................ 0 ............ 1,304 ............ 1,304 ................. 113 ........  .......
04271T-10-0 ... ARRAY TECHNOLOGIES ORD ........................... ....... ..06/13/2023 . Various ................... ..... (125,088.000) ........(2,685,878)......................  ........ (1,993,442) ........ (2,417,951) ..........424,509 ................. 0 ................. 0 ...........424,509 ................ 0 .......(1,993,442) ................ 0 ........ (692,435) ........ (692,435) ....................0 ........  .......
00141L-85-5 ... Invesco Small Cap Equity Fund .................. ....... ..12/29/2023 . 11 .......................... .......128,508.595 ......... 1,912,798 ......................  ......... 1,892,838 ......... 1,778,559 ..........114,280 ................. 0 ................. 0 ...........114,280 ................ 0 ........ 1,912,798 ................ 0 ...........19,960 ...........19,960 ................. 261 ........  .......
00900X-88-4 ... Invesco V.I. Global Strategic Income Fund .. ....... ..12/29/2023 . 12 .......................... ......... 5,104.813 ............. 20,864 ......................  ............. 27,422 ............. 20,113 ............ 7,309 ................. 0 ................. 0 ............. 7,309 ................ 0 ............ 27,422 ................ 0 ...........(6,558) ...........(6,558) ....................0 ........  .......

922176-88-8 ...
Fidelity® VIP Growth Opportunities Portfolio 

........................................................ ....... ..12/29/2023 . 2 ........................... ........ 11,205.438 ............545,186 ......................  ............ 328,224 ............ 447,209 ........ (118,985) ................. 0 ................. 0 ......... (118,985) ................ 0 ...........328,224 ................ 0 ......... 216,962 ......... 216,962 ....................0 ........  .......
02079K-10-7 ... ALPHABET CL C ORD ................................. ....... ..12/18/2023 . Various ................... ............878.000 ............106,094 ......................  ............. 39,474 ............. 77,905 ..........(38,431) ................. 0 ................. 0 ...........(38,431) ................ 0 ............ 39,474 ................ 0 ...........66,621 ...........66,621 ....................0 ........  .......
060505-10-4 ... BANK OF AMERICA ORD ............................... ....... ..12/14/2023 . J.P. MORGAN SECURITIES .......(31,480.000) .......... (878,041)......................  ........ (1,052,530) ...........(995,653) ..........(20,102) ................. 0 ................. 0 ...........(20,102) ................ 0 .......(1,052,530) ................ 0 ......... 174,490 ......... 174,490 ............ (15,495)........  .......
012653-10-1 ... ALBEMARLE ORD ...................................... ....... ..10/11/2023 . Various ................... ............315.000 .............56,876 ......................  ............. 80,011 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............80,011 ................ 0 ..........(23,135) ..........(23,135) ................. 241 ........  .......
00900X-82-7 ... Invesco V.I. Main Street Fund .................. ....... ..12/28/2023 . 12 .......................... ........ 13,094.770 ............231,897 ......................  ............ 269,353 ............ 211,088 ...........58,265 ................. 0 ................. 0 ............58,265 ................ 0 ...........269,353 ................ 0 ......... (37,456) ......... (37,456) .............. 1,296 ........  .......
922174-40-4 ... Fidelity® VIP Growth Portfolio ................ ....... ..12/29/2023 . 2 ........................... ........ 31,807.215 ......... 2,590,602 ......................  ......... 1,349,669 ..........2,274,534 ........ (924,865) ................. 0 ................. 0 ......... (924,865) ................ 0 ........ 1,349,669 ................ 0 ....... 1,240,933 ....... 1,240,933 ............. 21,813 ........  .......
02079K-30-5 ... ALPHABET CL A ORD ................................. ....... ..12/18/2023 . Various ................... ............867.000 ............102,625 ......................  ............. 40,105 ............. 76,495 ..........(36,390) ................. 0 ................. 0 ...........(36,390) ................ 0 ............40,105 ................ 0 ...........62,520 ...........62,520 ....................0 ........  .......
075887-10-9 ... BECTON DICKINSON ORD .............................. ....... ..03/13/2023 . Various ................... .......(11,245.000) ........(2,674,663)......................  ........ (2,796,643) ........ (2,859,604) ...........62,961 ................. 0 ................. 0 ............62,961 ................ 0 .......(2,796,643) ................ 0 ......... 121,980 ......... 121,980 ............. (4,624)........  .......
00141M-62-2 ... Invesco Small Cap Growth Fund .................. ....... ..12/29/2023 . 11 .......................... ........ 13,976.346 ............429,381 ......................  ............ 842,399 ............ 406,991 ..........435,409 ................. 0 ................. 0 ...........435,409 ................ 0 ...........429,381 ................ 0 ........ (413,018) ........ (413,018) ....................0 ........  .......
00900X-79-3 ... Invesco V.I. Main Street Small Cap Fund ..... ....... ..12/29/2023 . 12 .......................... ......... 1,024.026 ............. 25,177 ......................  ............. 15,920 ............. 23,635 ...........(7,715) ................. 0 ................. 0 ............(7,715) ................ 0 ............15,920 ................ 0 ............ 9,257 ............ 9,257 .................. 17 ........  .......
922174-86-7 ... Fidelity® VIP Growth Portfolio ................ ....... ..12/29/2023 . 2 ........................... ........ 68,993.188 ......... 5,591,429 ......................  ......... 3,805,445 ......... 4,779,158 ........ (973,713) ................. 0 ................. 0 ......... (973,713) ................ 0 ........ 3,805,445 ................ 0 .......1,785,984 .......1,785,984 ............. 41,319 ........  .......
02209S-10-3 ... ALTRIA GROUP ORD ................................... ....... ..11/16/2023 . Various ................... ............280.000 ............. 12,576 ......................  ............. 17,091 ............. 12,799 ............ 4,292 ................. 0 ................. 0 ............. 4,292 ................ 0 ............17,091 ................ 0 ...........(4,515) ...........(4,515) ................. 702 ........  .......
09239B-10-9 ... BLACKLINE ORD ...................................... ....... ..10/30/2023 . Various ................... .......(20,163.000) ........(1,258,451)......................  ........ (1,315,148) ........ (1,344,929) ........... 39,455 ................. 0 ................. 0 ............ 39,455 ................ 0 .......(1,315,148) ................ 0 ...........56,696 ...........56,696 ....................0 ........  .......
016255-10-1 ... ALIGN TECHNOLOGY ORD ............................. ....... ..11/21/2023 . Various ................... ......... 3,206.000 ......... 1,046,820 ......................  ......... 1,583,705 ............ 659,273 ..........899,992 ................. 0 ................. 0 ...........899,992 ................ 0 ........ 1,583,705 ................ 0 ........ (536,885) ........ (536,885) ....................0 ........  .......
471021-40-2 ... Janus Henderson - Balanced Portfolio ......... ....... ..12/29/2023 . 21 .......................... ......... 4,724.815 ............199,144 ......................  ............ 125,194 ............ 189,229 ..........(64,035) ................. 0 ................. 0 ...........(64,035) ................ 0 ...........125,194 ................ 0 ...........73,950 ...........73,950 ................. 774 ........  .......
922177-24-1 ... Fidelity® VIP Health Care Portfolio .......... ....... ..12/29/2023 . 2 ........................... ........ 41,172.501 ......... 1,343,039 ......................  ..........1,529,295 ..........1,344,282 ..........185,013 ................. 0 ................. 0 ...........185,013 ................ 0 ........ 1,529,295 ................ 0 ........ (186,256) ........ (186,256) ....................0 ........  .......
023135-10-6 ... AMAZON COM ORD ..................................... ....... ..12/18/2023 . Various ................... ......... 1,282.000 ............157,203 ......................  ............100,950 ............107,688 ...........(6,738) ................. 0 ................. 0 ............(6,738) ................ 0 ...........100,950 ................ 0 ...........56,253 ...........56,253 ....................0 ........  .......
093712-10-7 ... BLOOM ENERGY CL A ORD ............................ ....... ..12/18/2023 . Various ................... ..... (117,075.000) ........(1,454,273)......................  ........ (1,543,013) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......(1,543,013) ................ 0 ...........88,740 ...........88,740 ....................0 ........  .......
00141M-77-0 ... Invesco Small Cap Growth Fund .................. ....... ..12/29/2023 . 11 .......................... .......125,617.036 ......... 2,963,079 ......................  ......... 4,937,630 ......... 2,837,689 ....... 2,099,942 ................. 0 ................. 0 ........ 2,099,942 ................ 0 ........ 2,963,079 ................ 0 ......(1,974,551) ......(1,974,551) ....................0 ........  .......
471021-20-4 ... Janus Henderson - Enterprise Portfolio ...... ....... ..12/29/2023 . 21 .......................... ......... 2,661.373 ............193,798 ......................  ............. 79,545 ............ 185,178 ........ (105,633) ................. 0 ................. 0 ......... (105,633) ................ 0 ............ 79,545 ................ 0 ..........114,253 ..........114,253 .............. 4,803 ........  .......
922174-20-6 ... Fidelity® VIP High Income Portfolio .......... ....... ..12/29/2023 . 2 ........................... ........ 56,806.989 ............258,649 ......................  ............ 313,436 ............ 250,519 ...........62,917 ................. 0 ................. 0 ............62,917 ................ 0 ...........313,436 ................ 0 ......... (54,787) ......... (54,787) ................. 725 ........  .......
023608-10-2 ... AMEREN ORD .......................................... ....... ..07/26/2023 . EMM ......................... ............. 20.000 .............. 1,757 ......................  .............. 1,128 ...............1,778 ............. (650) ................. 0 ................. 0 .............. (650) ................ 0 ............. 1,128 ................ 0 ...............629 ...............629 .................. 25 ........  .......
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10316T-10-4 ... BOX CL A ORD ........................................ ....... ..12/06/2023 . J.P. MORGAN SECURITIES .......(11,235.000) .......... (288,271)......................  ...........(352,327) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (352,327) ................ 0 ...........64,055 ...........64,055 ....................0 ........  .......
02043Q-10-7 ... ALNYLAM PHARMACEUTICALS ORD .................... ....... ..12/07/2023 . Various ................... ......... 2,125.000 ............399,216 ......................  ............ 303,465 ............ 505,006 ........ (201,541) ................. 0 ................. 0 ......... (201,541) ................ 0 ...........303,465 ................ 0 ...........95,751 ...........95,751 ....................0 ........  .......
471021-86-5 ... Janus Henderson - Forty Portfolio ............. ....... ..12/29/2023 . 21 .......................... ............861.932 ............. 35,019 ......................  ............. 31,667 ............. 29,211 ............ 2,456 ................. 0 ................. 0 ............. 2,456 ................ 0 ............31,667 ................ 0 ............ 3,352 ............ 3,352 ....................2 ........  .......
922174-80-0 ... Fidelity® VIP High Income Portfolio .......... ....... ..12/29/2023 . 2 ........................... ........ 15,578.287 ............. 70,464 ......................  ............. 89,197 ............. 68,077 ...........21,120 ................. 0 ................. 0 ............21,120 ................ 0 ............89,197 ................ 0 ......... (18,733) ......... (18,733) ................. 139 ........  .......
02376R-10-2 ... AMERICAN AIRLINES GROUP ORD .................... ....... ..07/26/2023 . EMM ......................... ............. 60.000 .............. 1,000 ......................  ................. 822 ................. 763 ................ 59 ................. 0 ................. 0 ................. 59 ................ 0 ................822 ................ 0 ...............178 ...............178 ....................0 ........  .......
125896-10-0 ... CMS ENERGY ORD ..................................... ....... ..12/27/2023 . BARCLAYS CAPITAL INC. . ........(6,597.000) .......... (378,668)......................  ...........(359,712) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (359,712) ................ 0 ......... (18,955) ......... (18,955) ............. (3,216)........  .......
00141V-68-9 ... Invesco Balanced-Risk Allocation Fund ....... ....... ..12/29/2023 . 11 .......................... ............500.678 .............. 4,320 ......................  ...............5,432 ...............4,236 ............ 1,197 ................. 0 ................. 0 ............. 1,197 ................ 0 ............. 4,320 ................ 0 ...........(1,112) ...........(1,112) ....................5 ........  .......
471021-30-3 ... Janus Henderson - Global Research Portfolio ....... ..12/29/2023 . 21 .......................... ......... 3,485.928 ............193,283 ......................  ............. 95,630 ............ 174,366 ......... (78,736) ................. 0 ................. 0 .......... (78,736) ................ 0 ............95,630 ................ 0 ...........97,653 ...........97,653 .............. 3,416 ........  .......
922174-84-2 ... Fidelity® VIP High Income Portfolio .......... ....... ..12/29/2023 . 2 ........................... ......... 2,452.430 .............10,668 ......................  ............. 12,769 ............. 10,325 ............ 2,444 ................. 0 ................. 0 ............. 2,444 ................ 0 ............12,769 ................ 0 ...........(2,101) ...........(2,101) .................. 24 ........  .......
025537-10-1 ... AMERICAN ELECTRIC POWER ORD .................... ....... ..11/16/2023 . EMM ......................... ............106.000 .............. 9,392 ......................  .............. 9,686 ............. 10,065 ............. (379) ................. 0 ................. 0 .............. (379) ................ 0 ............. 9,686 ................ 0 ............. (294) ............. (294) ................. 171 ........  .......
12685J-10-5 ... CABLE ONE ORD ...................................... ....... ..08/18/2023 . Various ................... ........(1,219.000) .......... (838,641)......................  ........ (1,313,607) ...........(867,757) ........ (445,849) ................. 0 ................. 0 ......... (445,849) ................ 0 .......(1,313,607) ................ 0 ......... 474,966 ......... 474,966 ............. (2,078)........  .......
02079K-10-7 ... ALPHABET CL C ORD ................................. ....... ..12/27/2023 . Various ................... ........ 14,223.000 ......... 1,531,645 ......................  ............884,172 ......... 1,240,090 ........ (379,098) ................. 0 ................. 0 ......... (379,098) ................ 0 ...........884,172 ................ 0 ......... 647,473 ......... 647,473 ....................0 ........  .......
471021-10-5 ... Janus Henderson - Research Portfolio ......... ....... ..12/29/2023 . 21 .......................... ......... 8,076.328 ............308,175 ......................  ............173,715 ............ 255,050 ..........(81,335) ................. 0 ................. 0 ...........(81,335) ................ 0 ...........173,715 ................ 0 ......... 134,460 ......... 134,460 ................. 230 ........  .......
922175-30-2 ... Fidelity® VIP Index 500 Portfolio ............ ....... ..12/29/2023 . 2 ........................... ......... 8,126.632 ......... 3,357,186 ......................  ......... 1,267,352 ..........3,045,699 ......(1,778,347) ................. 0 ................. 0 .......(1,778,347) ................ 0 ........ 1,267,352 ................ 0 .......2,089,834 .......2,089,834 ............. 40,297 ........  .......
025816-10-9 ... AMERICAN EXPRESS ORD ............................. ....... ..12/18/2023 . Various ................... ............. 96.000 .............16,064 ......................  .............. 5,806 ............. 14,184 ...........(8,378) ................. 0 ................. 0 ............(8,378) ................ 0 ............. 5,806 ................ 0 ...........10,258 ...........10,258 ................. 146 ........  .......
143658-30-0 ... CARNIVAL ORD ........................................ ....... ..03/31/2023 . Various ................... ..... (531,917.000) ........(5,448,411)......................  ........ (5,041,710) ........ (4,287,251) ........ (754,459) ................. 0 ................. 0 ......... (754,459) ................ 0 .......(5,041,710) ................ 0 ........ (406,701) ........ (406,701) ....................0 ........  .......
001421-61-9 ... Invesco Global Real Estate Fund ............... ....... ..12/19/2023 . 11 .......................... ......... 5,163.587 ............. 45,012 ......................  ............. 59,379 ............. 43,581 ...........15,799 ................. 0 ................. 0 ............15,799 ................ 0 ............45,012 ................ 0 ......... (14,367) ......... (14,367) ................. 183 ........  .......
922175-84-9 ... Fidelity® VIP Contrafund® Portfolio .......... ....... ..12/29/2023 . 2 ........................... ........25,010.016 ......... 1,066,839 ......................  ............777,609 ............ 913,866 ........ (136,257) ................. 0 ................. 0 ......... (136,257) ................ 0 .......... 777,609 ................ 0 ..........289,230 ..........289,230 ............. 10,943 ........  .......
922175-85-6 ... Fidelity® VIP Index 500 Portfolio ............ ....... ..12/29/2023 . 2 ........................... ......... 1,848.626 ............756,215 ......................  ............ 381,599 ............ 683,437 ........ (301,838) ................. 0 ................. 0 ......... (301,838) ................ 0 ...........381,599 ................ 0 ......... 374,616 ......... 374,616 .............. 8,311 ........  .......
026874-78-4 ... AMERICAN INTERNATIONAL GROUP ORD .............. ....... ..12/18/2023 . Various ................... ............127.000 .............. 7,449 ......................  ...............6,999 ...............8,031 ...........(1,032) ................. 0 ................. 0 ............(1,032) ................ 0 ............. 6,999 ................ 0 ...............450 ...............450 ................. 100 ........  .......

15189T-10-7 ... CENTERPOINT ENERGY ORD ........................... ....... ..12/29/2023 .
MORGAN STANLEY & CO. 

LLC ......................... .......(18,126.000) .......... (516,410)......................  ...........(502,811) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (502,811) ................ 0 ..........(13,599) ..........(13,599) ............. (3,625)........  .......
02079K-30-5 ... ALPHABET CL A ORD ................................. ....... ..12/27/2023 . Various ................... ........ 23,746.000 ......... 2,748,743 ......................  ............ 983,198 ......... 2,095,110 ......(1,111,911) ................. 0 ................. 0 .......(1,111,911) ................ 0 ...........983,198 ................ 0 .......1,765,545 .......1,765,545 ....................0 ........  .......
922174-85-9 ... Fidelity® VIP Equity-Income Portfolio ....... ....... ..12/29/2023 . 2 ........................... ........ 12,137.279 ............278,365 ......................  ............ 252,762 ............ 275,638 ..........(22,876) ................. 0 ................. 0 ...........(22,876) ................ 0 ...........252,762 ................ 0 ...........25,603 ...........25,603 ................. 116 ........  .......

922175-10-4 ...
Fidelity® VIP Investment Grade Bond 

Portfolio ........................................... ....... ..12/29/2023 . 2 ........................... .......203,881.397 ......... 2,205,003 ......................  ......... 2,601,097 ..........2,201,919 ..........399,178 ................. 0 ................. 0 ...........399,178 ................ 0 ........2,601,097 ................ 0 ........ (396,094) ........ (396,094) ................. 405 ........  .......
03027X-10-0 ... AMERICAN TOWER REIT .............................. ....... ..12/18/2023 . Various ................... ............. 70.000 ............. 13,883 ......................  ...............9,633 ............. 14,830 ...........(5,197) ................. 0 ................. 0 ............(5,197) ................ 0 ............. 9,633 ................ 0 ............ 4,250 ............ 4,250 ................. 302 ........  .......
15677J-10-8 ... CERIDIAN HCM HOLDING ORD ........................ ....... ..12/07/2023 . Various ................... .......(26,140.000) ........(1,694,918)......................  ........ (1,720,009) ........ (1,635,633) ..........(39,001) ................. 0 ................. 0 ...........(39,001) ................ 0 .......(1,720,009) ................ 0 ...........25,091 ...........25,091 ....................0 ........  .......
00142C-32-6 ... Invesco Global Real Estate Fund ............... ....... ..12/29/2023 . 11 .......................... .......226,196.066 ......... 1,932,375 ......................  ......... 2,392,783 ......... 1,911,357 ..........481,427 ................. 0 ................. 0 ...........481,427 ................ 0 ........ 1,932,375 ................ 0 ........ (460,408) ........ (460,408) ............. 14,250 ........  .......
922175-85-6 ... Fidelity® VIP Index 500 Portfolio ............ ....... ..12/29/2023 . 2 ........................... ......... 2,318.108 ............959,977 ......................  ............ 432,629 ............ 857,005 ........ (424,376) ................. 0 ................. 0 ......... (424,376) ................ 0 ...........432,629 ................ 0 ..........527,348 ..........527,348 ............. 10,650 ........  .......

922175-88-0 ...
Fidelity® VIP Investment Grade Bond 

Portfolio ........................................... ....... ..12/29/2023 . 2 ........................... ......... 9,560.350 ............102,627 ......................  ............ 121,440 ............ 100,097 ........... 21,343 ................. 0 ................. 0 ............ 21,343 ................ 0 ...........121,440 ................ 0 ......... (18,813) ......... (18,813) ................. 351 ........  .......
030420-10-3 ... AMERICAN WATER WORKS ORD ........................ ....... ..07/26/2023 . EMM ......................... ............. 26.000 .............. 3,901 ......................  ...............2,129 ...............3,963 ...........(1,834) ................. 0 ................. 0 ............(1,834) ................ 0 ............. 2,129 ................ 0 ............ 1,772 ............ 1,772 .................. 22 ........  .......
16119P-10-8 ... CHARTER COMMUNICATIONS CL A ORD ............... ....... ..02/02/2023 . Various ................... ........(2,779.000) ........(1,149,533)......................  ........ (1,300,183) ........... (942,359) ........ (357,824) ................. 0 ................. 0 ......... (357,824) ................ 0 .......(1,300,183) ................ 0 ......... 150,650 ......... 150,650 ....................0 ........  .......
02209S-10-3 ... ALTRIA GROUP ORD ................................... ....... ..12/27/2023 . Various ................... ......... 2,926.010 ............131,612 ......................  ............110,640 ............ 133,748 ..........(23,108) ................. 0 ................. 0 ...........(23,108) ................ 0 .......... 110,640 ................ 0 ...........20,972 ...........20,972 .............. 3,802 ........  .......
89360C-51-4 ... Transamerica Aegon Bond VP ...................... ....... ..12/29/2023 . 6 ........................... ........20,006.818 ............186,843 ......................  ............ 232,523 ............ 183,663 ...........48,860 ................. 0 ................. 0 ............48,860 ................ 0 ...........232,523 ................ 0 ......... (45,680) ......... (45,680) ................. 785 ........  .......
922176-40-9 ... Fidelity® VIP Mid Cap Portfolio ............... ....... ..12/29/2023 . 2 ........................... ........16,569.807 ............563,932 ......................  ............ 531,571 ............ 542,164 ..........(10,593) ................. 0 ................. 0 ...........(10,593) ................ 0 ...........531,571 ................ 0 ...........32,361 ...........32,361 ...............1,393 ........  .......
03073E-10-5 ... AMERISOURCEBERGEN ORD ............................ ....... ..07/26/2023 . EMM ......................... ............. 21.000 .............. 3,683 ......................  ...............2,096 ...............3,480 ...........(1,384) ................. 0 ................. 0 ............(1,384) ................ 0 ............. 2,096 ................ 0 ............ 1,587 ............ 1,587 .................. 15 ........  .......
163072-10-1 ... CHEESECAKE FACTORY ORD ........................... ....... ..11/20/2023 . Various ................... .......(56,498.000) ........(1,969,769)......................  ........(1,875,887) ........ (1,669,817) ..........(79,281) ................. 0 ................. 0 ...........(79,281) ................ 0 .......(1,875,887) ................ 0 ......... (93,882) ......... (93,882) ............ (15,339)........  .......
00142F-41-0 ... Invesco Dividend Income Fund ................... ....... ..12/29/2023 . 11 .......................... ........ 29,537.776 ............732,402 ......................  ............613,879 ............ 727,515 ........ (113,637) ................. 0 ................. 0 ......... (113,637) ................ 0 ...........732,402 ................ 0 ......... 118,523 ......... 118,523 ............. 30,606 ........  .......

89360C-86-0 ...
Transamerica Aegon Sustainable Equity Income 

VP .................................................... ....... ..12/29/2023 . 6 ........................... ........11,798.668 ............205,720 ......................  ............ 159,030 ............ 207,303 ..........(48,273) ................. 0 ................. 0 ...........(48,273) ................ 0 ...........159,030 ................ 0 ...........46,690 ...........46,690 .............. 1,404 ........  .......
922176-80-5 ... Fidelity® VIP Mid Cap Portfolio ............... ....... ..12/29/2023 . 2 ........................... .... 1,249,289.253 ........40,906,057 ......................  ........ 40,277,075 ........ 38,977,825 ....... 1,299,250 ................. 0 ................. 0 ........ 1,299,250 ................ 0 .......40,277,075 ................ 0 ......... 628,982 ......... 628,982 ............150,606 ........  .......
03076C-10-6 ... AMERIPRISE FINANCE ORD ........................... ....... ..12/18/2023 . Various ................... ............. 21.000 .............. 7,183 ......................  .............. 1,779 ...............6,539 ...........(4,760) ................. 0 ................. 0 ............(4,760) ................ 0 ............. 1,779 ................ 0 ............ 5,404 ............ 5,404 .................. 57 ........  .......
163086-10-1 ... CHEFS WAREHOUSE ORD ............................... ....... ..12/18/2023 . Various ................... .......(29,920.000) .......... (748,889)......................  ...........(980,127) ...........(320,220) ...........(9,361) ................. 0 ................. 0 ............(9,361) ................ 0 ......... (980,127) ................ 0 ..........231,239 ..........231,239 ....................0 ........  .......
023135-10-6 ... AMAZON COM ORD ..................................... ....... ..12/27/2023 . Various ................... ........23,780.000 ......... 2,884,324 ......................  ......... 1,362,889 ..........1,997,520 ........ (634,631) ................. 0 ................. 0 ......... (634,631) ................ 0 ........ 1,362,889 ................ 0 ....... 1,521,435 ....... 1,521,435 ....................0 ........  .......

89360C-19-1 ...
Transamerica Aegon U.S. Government 

Securities VP ...................................... ....... ..12/28/2023 . 6 ........................... ......... 4,853.552 ............. 43,936 ......................  ............. 58,273 ..............43,342 ...........14,931 ................. 0 ................. 0 ............14,931 ................ 0 ............58,273 ................ 0 ......... (14,337) ......... (14,337) ................. 312 ........  .......
922174-50-3 ... Fidelity® VIP Overseas Portfolio .............. ....... ..12/29/2023 . 2 ........................... ........ 27,317.698 ............663,409 ......................  ............ 495,598 ............ 592,794 ..........(97,196) ................. 0 ................. 0 ...........(97,196) ................ 0 ...........495,598 ................ 0 ......... 167,811 ......... 167,811 .................. 62 ........  .......
031100-10-0 ... AMETEK ORD .......................................... ....... ..07/26/2023 . Various ................... ............. 21.000 .............. 3,218 ......................  .............. 1,156 ...............2,934 ...........(1,778) ................. 0 ................. 0 ............(1,778) ................ 0 ............. 1,156 ................ 0 ............ 2,062 ............ 2,062 ....................7 ........  .......
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17243V-10-2 ... CINEMARK HOLDINGS ORD ............................ ....... ..12/29/2023 . Various ................... ..... (920,462.000) ...... (12,870,415)......................  .......(13,635,340) .......(11,781,129) ......(5,630,234) ................. 0 ................. 0 .......(5,630,234) ................ 0 ..... (13,635,340) ................ 0 ..........764,924 ..........764,924 ....................0 ........  .......
00142J-11-5 ... Invesco Growth and Income Fund ................. ....... ..12/28/2023 . 11 .......................... ........86,382.008 ......... 1,771,402 ......................  ......... 1,867,050 ......... 1,776,878 ...........90,173 ................. 0 ................. 0 ............90,173 ................ 0 ........1,771,402 ................ 0 ......... (95,648) ......... (95,648) ............. 87,216 ........  .......

89360C-26-6 ...
Transamerica BlackRock Government Money 

Market VP ........................................... ....... ..12/29/2023 . 6 ........................... .......785,574.130 ............785,574 ......................  ............ 785,574 ............ 785,574 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........785,574 ................ 0 ................. 0 ................. 0 ............. 21,658 ........  .......
315917-81-5 ... Fidelity® VIP Technology Portfolio ........... ....... ..12/29/2023 . 2 ........................... .......427,550.310 ........12,185,323 ......................  ........ 12,928,145 ..........8,952,903 ....... 3,975,242 ................. 0 ................. 0 ........ 3,975,242 ................ 0 .......12,928,145 ................ 0 ........ (742,822) ........ (742,822) ............287,210 ........  .......
031162-10-0 ... AMGEN ORD ........................................... ....... ..12/18/2023 . Various ................... ............. 76.000 .............18,460 ......................  ............. 12,488 ............. 19,961 ...........(7,472) ................. 0 ................. 0 ............(7,472) ................ 0 ............12,488 ................ 0 ............ 5,972 ............ 5,972 ................. 307 ........  .......
194014-50-2 ... ENOVIS ORD .......................................... ....... ..11/29/2023 . Various ................... ........(3,266.000) .......... (151,010)......................  ...........(145,605) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (145,605) ................ 0 ...........(5,406) ...........(5,406) ....................0 ........  .......
023608-10-2 ... AMEREN ORD .......................................... ....... ..10/03/2023 . Various ................... ......... 2,011.000 ............163,429 ......................  ............ 183,389 ............178,818 ............ 4,571 ................. 0 ................. 0 ............. 4,571 ................ 0 ...........183,389 ................ 0 ..........(19,959) ..........(19,959) .............. 2,766 ........  .......

89360C-77-9 ...
Transamerica BlackRock Real Estate 

Securities VP ...................................... ....... ..12/29/2023 . 6 ........................... ......... 6,264.522 ............. 57,872 ......................  ............. 69,976 ............. 57,132 ...........12,844 ................. 0 ................. 0 ............12,844 ................ 0 ............69,976 ................ 0 ......... (12,104) ......... (12,104) ................. 955 ........  .......
315917-79-9 ... Fidelity® VIP Utilities Portfolio ............ ....... ..12/29/2023 . 2 ........................... ........84,737.617 ......... 1,693,153 ......................  ......... 1,747,018 ..........1,823,554 ..........(76,536) ................. 0 ................. 0 ...........(76,536) ................ 0 ........1,747,018 ................ 0 ......... (53,865) ......... (53,865) ............. 56,873 ........  .......
032095-10-1 ... AMPHENOL CL A ORD ................................. ....... ..11/16/2023 . EMM ......................... ............106.000 .............. 8,747 ......................  ...............2,630 ...............8,071 ...........(5,441) ................. 0 ................. 0 ............(5,441) ................ 0 ............. 2,630 ................ 0 ............6,117 ............6,117 .................. 60 ........  .......
22266L-10-6 ... COUPA SOFTWARE ORD ................................ ....... ..02/28/2023 . Various ................... .......(30,039.000) ........ (2,433,159)......................  ........ (2,362,468) ........ (2,378,188) ...........15,719 ................. 0 ................. 0 ............15,719 ................ 0 .......(2,362,468) ................ 0 ......... (70,691) ......... (70,691) ....................0 ........  .......
00142J-12-3 ... Invesco Equity and Income Fund ................ ....... ..12/21/2023 . 11 .......................... ........ 74,452.959 ............733,680 ......................  ............ 864,525 ............ 730,384 ..........134,142 ................. 0 ................. 0 ...........134,142 ................ 0 ...........733,680 ................ 0 ........ (130,845) ........ (130,845) .............. 6,606 ........  .......
89360C-35-7 ... Transamerica BlackRock iShares Edge 40 VP .. ....... ..12/29/2023 . 6 ........................... ............ 792.582 .............. 6,515 ......................  .............. 7,702 ...............6,507 ............ 1,195 ................. 0 ................. 0 ............. 1,195 ................ 0 ............. 7,702 ................ 0 ...........(1,187) ...........(1,187) ................. 132 ........  .......
922176-68-0 ... Fidelity® VIP Value Strategies Portfolio ... ....... ..12/29/2023 . 2 ........................... .... 3,330,607.901 ........ 51,252,325 ......................  ........ 42,828,901 ........ 48,427,039 ......(5,598,138) ................. 0 ................. 0 .......(5,598,138) ................ 0 .......42,828,901 ................ 0 ....... 8,423,424 ....... 8,423,424 ............223,686 ........  .......
032654-10-5 ... ANALOG DEVICES ORD ................................ ....... ..12/18/2023 . Various ................... ............. 83.000 ............. 15,665 ......................  ............. 11,425 ............. 13,614 ...........(2,190) ................. 0 ................. 0 ............(2,190) ................ 0 ............11,425 ................ 0 ............ 4,240 ............ 4,240 ................. 132 ........  .......
223622-60-6 ... COWEN CL A ORD ..................................... ....... ..02/15/2023 . NOMURA SECS INTL ........ ..... (866,041.000) .......(33,740,957)......................  .......(31,755,427) ....... (33,446,503) .......1,691,076 ................. 0 ................. 0 ........1,691,076 ................ 0 ..... (31,755,427) ................ 0 ......(1,985,530) ......(1,985,530) ....................0 ........  .......
025537-10-1 ... AMERICAN ELECTRIC POWER ORD .................... ....... ..12/20/2023 . Various ................... ............203.000 ............. 17,473 ......................  ............. 19,455 ............. 19,275 ...............180 ................. 0 ................. 0 ................180 ................ 0 ............ 19,455 ................ 0 ...........(1,982) ...........(1,982) ................. 397 ........  .......

89360C-30-8 ...
Transamerica JPMorgan Asset Allocation - 

Conservat ........................................... ....... ..12/29/2023 . 6 ........................... ......... 5,579.751 .............46,187 ......................  ............. 58,099 ............. 45,977 ...........12,122 ................. 0 ................. 0 ............12,122 ................ 0 ............58,099 ................ 0 ......... (11,912) ......... (11,912) ................. 311 ........  .......
922176-71-4 ... Fidelity® VIP Value Strategies Portfolio ... ....... ..12/29/2023 . 2 ........................... ........ 14,284.639 ............219,978 ......................  ............ 193,311 ............ 205,413 ..........(12,102) ................. 0 ................. 0 ...........(12,102) ................ 0 ...........193,311 ................ 0 ...........26,667 ...........26,667 ................. 738 ........  .......
03662Q-10-5 ... ANSYS ORD ............................................ ....... ..07/26/2023 . EMM ......................... .............. 9.000 .............. 2,990 ......................  ...............1,262 ...............2,174 ............. (912) ................. 0 ................. 0 .............. (912) ................ 0 ............. 1,262 ................ 0 ............ 1,727 ............ 1,727 ....................0 ........  .......
22410J-10-6 ... CRACKER BARREL OLD COUNTRY STORE ORD ......... ....... ..10/10/2023 . Various ................... .......(25,689.000) ........(2,585,185)......................  ........ (2,702,864) ........ (2,291,666) ........ (242,723) ................. 0 ................. 0 ......... (242,723) ................ 0 .......(2,702,864) ................ 0 ......... 117,679 ......... 117,679 ............ (55,364)........  .......
00142J-13-1 ... Invesco Equally-Weighted S&P 500 Fund ....... ....... ..12/29/2023 . 11 .......................... ........78,151.400 ......... 5,364,841 ......................  ......... 6,013,413 ..........5,075,152 ..........938,261 ................. 0 ................. 0 ...........938,261 ................ 0 ........ 5,364,841 ................ 0 ........ (648,572) ........ (648,572) ............. 40,009 ........  .......

89360C-50-6 ...
Transamerica JPMorgan Asset Allocation - 

Growth VP ........................................... ....... ..12/29/2023 . 6 ........................... .......137,043.873 ......... 1,316,112 ......................  ......... 1,330,433 ......... 1,216,950 ..........113,483 ................. 0 ................. 0 ...........113,483 ................ 0 ........ 1,330,433 ................ 0 ......... (14,321) ......... (14,321) ............. 21,666 ........  .......

92914F-66-0 ...
VY JPMorgan Emerging Markets Equity 

Portfolio ........................................... ....... ..12/29/2023 . 3 ........................... ............186.904 .............. 2,299 ......................  ...............2,948 ...............2,241 ...............707 ................. 0 ................. 0 ................707 ................ 0 ............. 2,948 ................ 0 ............. (649) ............. (649) .................. 21 ........  .......
036752-10-3 ... ELEVANCE HEALTH ORD ............................... ....... ..12/18/2023 . Various ................... ............. 37.000 ............. 16,957 ......................  .............. 7,028 ............. 18,980 ..........(11,952) ................. 0 ................. 0 ...........(11,952) ................ 0 ............. 7,028 ................ 0 ............ 9,929 ............ 9,929 ................. 104 ........  .......
235851-10-2 ... DANAHER ORD ......................................... ....... ..03/24/2023 . Various ................... .......204,400.000 ........50,363,132 ......................  ........ 57,354,350 ........ 54,251,848 ....... 3,102,502 ................. 0 ................. 0 ........ 3,102,502 ................ 0 .......57,354,350 ................ 0 ......(6,991,218) ......(6,991,218) ............. 51,100 ........  .......
025816-10-9 ... AMERICAN EXPRESS ORD ............................. ....... ..12/27/2023 . Various ................... ........10,675.000 ......... 1,796,346 ......................  ......... 1,373,527 ......... 1,577,231 ........ (203,705) ................. 0 ................. 0 ......... (203,705) ................ 0 ........ 1,373,527 ................ 0 ..........422,819 ..........422,819 ...............8,535 ........  .......

89360C-70-4 ...
Transamerica JPMorgan Asset Allocation - 

Moderate ............................................. ....... ..12/29/2023 . 6 ........................... .......110,406.008 ......... 1,072,144 ......................  ......... 1,211,326 ......... 1,058,794 ..........152,532 ................. 0 ................. 0 ...........152,532 ................ 0 ........ 1,211,326 ................ 0 ........ (139,182) ........ (139,182) ............. 23,417 ........  .......
92913L-69-2 ... Voya GNMA Income Fund ............................ ....... ..12/29/2023 . 3 ........................... ............. 14.192 .................104 ......................  ................. 124 ................. 104 ................ 20 ................. 0 ................. 0 ................. 20 ................ 0 ................124 ................ 0 ...............(20) ...............(20) ....................1 ........  .......

03743Q-10-8 ... APA ORD .............................................. ....... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 33.000 .............. 1,092 ......................  ...............1,291 ...............1,540 ..............(249) ................. 0 ................. 0 ...............(249) ................ 0 ............. 1,291 ................ 0 ............. (199) ............. (199) .................. 17 ........  .......

236272-10-0 ... DANIMER SCIENTIFIC CL A ORD .................... ....... ..11/28/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..... (235,582.000) .......... (504,852)......................  ........(1,087,276) ...........(421,692) ........ (665,584) ................. 0 ................. 0 ......... (665,584) ................ 0 .......(1,087,276) ................ 0 ..........582,424 ..........582,424 ....................0 ........  .......
00142J-32-1 ... Invesco Growth and Income Fund ................. ....... ..12/29/2023 . 11 .......................... ........ 20,215.900 ............418,725 ......................  ............360,763 ............ 416,043 ..........(55,280) ................. 0 ................. 0 ...........(55,280) ................ 0 ...........418,725 ................ 0 ...........57,962 ...........57,962 ...............3,490 ........  .......

89360C-88-6 ...
Transamerica JPMorgan Asset Allocation - 

Moderate ............................................. ....... ..12/29/2023 . 6 ........................... ........ 33,229.919 ............323,976 ......................  ............ 360,441 ............ 321,333 ...........39,108 ................. 0 ................. 0 ............39,108 ................ 0 ...........360,441 ................ 0 ......... (36,465) ......... (36,465) .............. 1,447 ........  .......
92914C-10-5 ... Voya Global Perspectives Portfolio ........... ....... ..12/29/2023 . 3 ........................... ......... 1,374.558 ............. 12,550 ......................  ............. 14,141 ............. 12,055 ............ 2,086 ................. 0 ................. 0 ............. 2,086 ................ 0 ............14,141 ................ 0 ...........(1,591) ...........(1,591) .................. 15 ........  .......
037833-10-0 ... APPLE ORD ............................................ ....... ..12/18/2023 . Various ................... ......... 2,254.000 ............406,885 ......................  ............. 64,354 ............ 292,862 ........ (228,508) ................. 0 ................. 0 ......... (228,508) ................ 0 ............ 64,354 ................ 0 ..........342,531 ..........342,531 .............. 1,012 ........  .......
252131-10-7 ... DEXCOM ORD .......................................... ....... ..12/20/2023 . Various ................... ........(8,196.000) .......... (843,143)......................  ........ (1,038,015) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......(1,038,015) ................ 0 ......... 194,872 ......... 194,872 ....................0 ........  .......
026874-78-4 ... AMERICAN INTERNATIONAL GROUP ORD .............. ....... ..12/20/2023 . Various ................... ............360.000 ............. 21,185 ......................  ............. 19,230 ............. 22,766 ...........(3,536) ................. 0 ................. 0 ............(3,536) ................ 0 ............19,230 ................ 0 ............ 1,955 ............ 1,955 ................. 231 ........  .......
89360C-64-7 ... Transamerica JPMorgan Mid Cap Value VP ...... ....... ..12/29/2023 . 6 ........................... ........ 12,842.106 ............186,170 ......................  ............ 244,408 ............ 187,752 ...........56,656 ................. 0 ................. 0 ............56,656 ................ 0 ...........244,408 ................ 0 ......... (58,238) ......... (58,238) .............. 2,510 ........  .......
92913K-64-5 ... Voya Large Cap Value Fund ....................... ....... ..12/29/2023 . 3 ........................... ......... 3,347.649 ............. 35,471 ......................  ............. 39,931 ..............35,954 ............ 3,977 ................. 0 ................. 0 ............. 3,977 ................ 0 ............ 39,931 ................ 0 ...........(4,460) ...........(4,460) .................. 75 ........  .......
038222-10-5 ... APPLIED MATERIAL ORD ............................. ....... ..12/18/2023 . Various ................... ............135.000 .............17,767 ......................  ...............5,703 ............. 13,146 ...........(7,444) ................. 0 ................. 0 ............(7,444) ................ 0 ............. 5,703 ................ 0 ...........12,064 ...........12,064 .................. 70 ........  .......
25402D-10-2 ... DIGITALOCEAN HOLDINGS ORD ....................... ....... ..10/24/2023 . Various ................... ........(9,866.000) .......... (302,000)......................  ...........(319,606) ...........(226,174) ..........(48,009) ................. 0 ................. 0 ...........(48,009) ................ 0 ......... (319,606) ................ 0 ...........17,606 ...........17,606 ....................0 ........  .......
00142J-43-8 ... Invesco Equity and Income Fund ................ ....... ..12/29/2023 . 11 .......................... ........ 24,901.364 ............242,999 ......................  ............ 247,504 ............ 244,531 ............ 2,973 ................. 0 ................. 0 ............. 2,973 ................ 0 ...........242,999 ................ 0 ...........(4,505) ...........(4,505) ................. 875 ........  .......
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89360C-75-3 ...
Transamerica JPMorgan Tactical Allocation VP 

........................................................ ....... ..12/29/2023 . 6 ........................... ........ 17,783.653 ............208,475 ......................  ............ 261,394 ............ 204,868 ...........56,526 ................. 0 ................. 0 ............56,526 ................ 0 ...........261,394 ................ 0 ..........(52,919) ..........(52,919) .............. 1,478 ........  .......
92914C-64-2 ... Voya Large Cap Value Portfolio ................. ....... ..12/29/2023 . 3 ........................... .............. 5.710 .................. 29 ......................  .................. 63 ...................28 ................ 35 ................. 0 ................. 0 ................. 35 ................ 0 ................. 63 ................ 0 ...............(34) ...............(34) ....................0 ........  .......
039483-10-2 ... ARCHER DANIELS MIDLAND ORD ...................... ....... ..12/18/2023 . Various ................... ............. 85.000 .............. 6,808 ......................  ...............3,713 ...............7,892 ...........(4,179) ................. 0 ................. 0 ............(4,179) ................ 0 ............. 3,713 ................ 0 ............ 3,095 ............ 3,095 .................. 84 ........  .......
25470M-10-9 ... DISH NETWORK CL A ORD ............................ ....... ..12/15/2023 . Various ................... ..... (136,704.000) ........(1,521,192)......................  ........ (2,497,239) ........ (1,919,324) ........ (577,915) ................. 0 ................. 0 ......... (577,915) ................ 0 .......(2,497,239) ................ 0 ......... 976,047 ......... 976,047 ....................0 ........  .......
03027X-10-0 ... AMERICAN TOWER REIT .............................. ....... ..12/20/2023 . Various ................... ......... 1,735.000 ............343,663 ......................  ............ 236,590 ............ 367,577 ........ (130,987) ................. 0 ................. 0 ......... (130,987) ................ 0 ...........236,590 ................ 0 ......... 107,073 ......... 107,073 .............. 6,301 ........  .......
89360D-10-8 ... Transamerica Janus Mid-Cap Growth VP ......... ....... ..12/29/2023 . 6 ........................... ......... 7,509.849 ............244,365 ......................  ............217,816 ............ 236,185 ..........(18,369) ................. 0 ................. 0 ...........(18,369) ................ 0 .......... 217,816 ................ 0 ...........26,549 ...........26,549 ............. 10,965 ........  .......

92913W-71-4 ...
Voya Multi-Manager Emerging Markets Equity 

Fund .................................................. ....... ..12/29/2023 . 3 ........................... ............. 15.733 .................143 ......................  ................. 158 ................. 134 ................ 24 ................. 0 ................. 0 ................. 24 ................ 0 ................158 ................ 0 ...............(15) ...............(15) ....................0 ........  .......
040413-10-6 ... ARISTA NETWORKS ORD ............................... ....... ..11/16/2023 . Various ................... ............. 28.000 .............. 4,738 ......................  .............. 1,370 ...............3,398 ...........(2,028) ................. 0 ................. 0 ............(2,028) ................ 0 ............. 1,370 ................ 0 ............ 3,368 ............ 3,368 ....................0 ........  .......
26210C-10-4 ... DROPBOX CL A ORD ................................... ....... ..11/03/2023 . NEOJ ....................... .......(51,115.000) ........(1,211,285)......................  ........ (1,150,384) ........ (1,090,824) ...........(9,205) ................. 0 ................. 0 ............(9,205) ................ 0 .......(1,150,384) ................ 0 ......... (60,901) ......... (60,901) ....................0 ........  .......
00142J-57-8 ... Invesco American Franchise Fund ............... ....... ..12/29/2023 . 11 .......................... ........ 82,417.323 ......... 1,544,101 ......................  ......... 1,718,103 ......... 1,319,501 ..........398,602 ................. 0 ................. 0 ...........398,602 ................ 0 ........ 1,544,101 ................ 0 ........ (174,002) ........ (174,002) ....................0 ........  .......

89360C-62-1 ...
Transamerica Morgan Stanley Capital Growth 

VP .................................................... ....... ..12/29/2023 . 6 ........................... ........ 26,504.123 ............129,824 ......................  ............520,007 ............ 100,451 ..........419,556 ................. 0 ................. 0 ...........419,556 ................ 0 ...........520,007 ................ 0 ........ (390,183) ........ (390,183) ....................0 ........  .......
09252A-10-3 ... BlackRock Advantage Global Fund, Inc. ....... ....... ..12/29/2023 . 4 ........................... ......... 2,522.840 ............. 54,018 ......................  ............. 53,907 ............. 49,246 ............ 4,661 ................. 0 ................. 0 ............. 4,661 ................ 0 ............53,907 ................ 0 ...............111 ...............111 ................. 263 ........  .......
04621X-10-8 ... ASSURANT ORD ........................................ ....... ..07/26/2023 . EMM ......................... .............. 8.000 .............. 1,054 ......................  ................. 303 ...............1,000 ............. (698) ................. 0 ................. 0 .............. (698) ................ 0 ................303 ................ 0 ...............751 ...............751 .................. 11 ........  .......
26441C-20-4 ... DUKE ENERGY ORD .................................... ....... ..12/20/2023 . NEOJ ....................... ........(1,889.000) .......... (181,739)......................  ...........(169,801) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (169,801) ................ 0 ......... (11,938) ......... (11,938) ............. (1,936)........  .......
03073E-10-5 ... CENCORA ORD ......................................... ....... ..11/21/2023 . NFSA ....................... ......... 4,257.000 ............677,258 ......................  ............631,057 ............ 696,811 ..........(75,381) ................. 0 ................. 0 ...........(75,381) ................ 0 ...........631,057 ................ 0 ...........46,201 ...........46,201 .................. 27 ........  .......

89360C-22-5 ...
Transamerica Small/Mid Cap Value VP Initial 

Class ................................................ ....... ..12/29/2023 . 6 ........................... ........ 12,601.291 ............236,952 ......................  ............ 255,702 ............ 237,282 ...........18,420 ................. 0 ................. 0 ............18,420 ................ 0 ...........255,702 ................ 0 ......... (18,750) ......... (18,750) ............. 10,288 ........  .......
091937-24-3 ... BlackRock Advantage International Fund ...... ....... ..12/29/2023 . 4 ........................... ........16,103.376 ............268,650 ......................  ............ 253,193 ............ 247,187 ............ 6,006 ................. 0 ................. 0 ............. 6,006 ................ 0 ...........253,193 ................ 0 ...........15,457 ...........15,457 ...............1,332 ........  .......
049560-10-5 ... ATMOS ENERGY ORD .................................. ....... ..07/26/2023 . EMM ......................... ............. 23.000 .............. 2,727 ......................  ...............2,438 ...............2,578 ............. (140) ................. 0 ................. 0 .............. (140) ................ 0 ............. 2,438 ................ 0 ...............289 ...............289 .................. 23 ........  .......
26884U-10-9 ... EPR PROPERTIES REIT ORD .......................... ....... ..01/11/2023 . Adjustment ................ ........(1,228.000) ............(46,830)......................  ............ (41,598) ............ (46,320) ............ 4,722 ................. 0 ................. 0 ............. 4,722 ................ 0 ...........(41,598) ................ 0 ...........(5,232) ...........(5,232) ............. (1,945)........  .......
00142R-53-9 ... Invesco Balanced-Risk Allocation Fund ....... ....... ..12/18/2023 . 11 .......................... ........ 62,211.620 ............539,310 ......................  ............630,869 ............ 527,555 ..........103,315 ................. 0 ................. 0 ...........103,315 ................ 0 ...........539,310 ................ 0 ..........(91,559) ..........(91,559) ....................7 ........  .......
89360C-33-2 ... Transamerica WMC US Growth VP .................. ....... ..12/29/2023 . 6 ........................... ........ 39,729.594 ......... 1,264,887 ......................  ......... 1,029,919 ......... 1,030,586 ............. (664) ................. 0 ................. 0 .............. (664) ................ 0 ........ 1,029,919 ................ 0 ..........234,967 ..........234,967 ............. 10,616 ........  .......
09250J-10-6 ... BlackRock Advantage Large Cap Core Fund ..... ....... ..12/29/2023 . 4 ........................... ........ 53,692.966 ............914,668 ......................  ............877,040 ............ 817,744 ........... 59,296 ................. 0 ................. 0 ............ 59,296 ................ 0 .......... 877,040 ................ 0 ...........37,628 ...........37,628 ...............2,244 ........  .......
052769-10-6 ... AUTODESK ORD ........................................ ....... ..11/16/2023 . Various ................... ............. 33.000 .............. 6,760 ......................  ...............1,585 ...............6,167 ...........(4,581) ................. 0 ................. 0 ............(4,581) ................ 0 ............. 1,585 ................ 0 ............ 5,175 ............ 5,175 ....................0 ........  .......
292554-10-2 ... ENCORE CAPITAL GROUP ORD ........................ ....... ..03/14/2023 . Various ................... .......(76,655.000) ........(3,727,837)......................  ........ (4,111,053) ........ (3,674,841) ........ (436,213) ................. 0 ................. 0 ......... (436,213) ................ 0 .......(4,111,053) ................ 0 ......... 383,216 ......... 383,216 ....................0 ........  .......
03076C-10-6 ... AMERIPRISE FINANCE ORD ........................... ....... ..02/28/2023 . EMM ......................... ............558.000 ............190,161 ......................  ............ 153,084 ............ 173,744 ......... (20,660) ................. 0 ................. 0 .......... (20,660) ................ 0 ...........153,084 ................ 0 ...........37,077 ...........37,077 ................. 290 ........  .......
05589U-86-1 ... Appreciation Portfolio ........................... ....... ..12/29/2023 . 8 ........................... ........10,866.124 ............350,245 ......................  ............ 439,890 ............ 346,955 ........... 92,935 ................. 0 ................. 0 ............ 92,935 ................ 0 ...........439,890 ................ 0 ......... (89,645) ......... (89,645) ............. 29,975 ........  .......

09253L-61-1 ...
BlackRock Advantage Large Cap Core V.I. Fund 

........................................................ ....... ..12/29/2023 . 4 ........................... .... 1,223,943.932 ........ 22,383,039 ......................  ........ 34,917,380 ........ 20,170,596 ......14,746,784 ................. 0 ................. 0 .......14,746,784 ................ 0 .......34,917,380 ................ 0 .... (12,534,341) .... (12,534,341) .............. 8,749 ........  .......
053015-10-3 ... AUTOMATIC DATA PROCESSING ORD .................. ....... ..11/16/2023 . Various ................... ............. 58.000 ............. 13,223 ......................  ...............4,533 ............. 13,854 ...........(9,321) ................. 0 ................. 0 ............(9,321) ................ 0 ............. 4,533 ................ 0 ............ 8,690 ............ 8,690 ................. 193 ........  .......
29404K-10-6 ... ENVESTNET ORD ...................................... ....... ..11/27/2023 . Various ................... .......(53,589.000) ........(2,366,636)......................  ........ (3,213,411) ........ (1,139,599) ..........126,375 ................. 0 ................. 0 ...........126,375 ................ 0 .......(3,213,411) ................ 0 ......... 846,775 ......... 846,775 ....................0 ........  .......
00143K-65-7 ... Invesco International Bond Fund ............... ....... ..12/29/2023 . 12 .......................... .......374,643.921 ......... 1,627,695 ......................  ......... 2,050,977 ......... 1,610,969 ..........440,009 ................. 0 ................. 0 ...........440,009 ................ 0 ........ 1,627,695 ................ 0 ........ (423,282) ........ (423,282) ............. 25,063 ........  .......
05587P-20-3 ... MidCap Stock Portfolio ........................... ....... ..12/29/2023 . 8 ........................... ........ 16,514.614 ............286,009 ......................  ............ 315,762 ............ 271,831 ........... 43,931 ................. 0 ................. 0 ............ 43,931 ................ 0 ...........315,762 ................ 0 ..........(29,753) ..........(29,753) .............. 8,277 ........  .......
09250J-85-8 ... BlackRock Advantage Large Cap Value Fund .... ....... ..12/29/2023 . 4 ........................... ........ 30,202.777 ............828,373 ......................  ............ 804,965 ............ 796,145 ............ 8,820 ................. 0 ................. 0 ............. 8,820 ................ 0 ...........804,965 ................ 0 ...........23,408 ...........23,408 .............. 7,194 ........  .......
053332-10-2 ... AUTOZONE ORD ........................................ ....... ..07/18/2023 . Various ................... .............. 3.000 .............. 7,597 ......................  .............. 1,611 ...............7,399 ...........(5,788) ................. 0 ................. 0 ............(5,788) ................ 0 ............. 1,611 ................ 0 ............ 5,986 ............ 5,986 ....................0 ........  .......
29415F-10-4 ... ENVISTA HOLDINGS ORD ............................. ....... ..12/15/2023 . Various ................... .......(27,014.000) .......... (714,798)......................  ...........(944,132) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (944,132) ................ 0 ..........229,334 ..........229,334 ....................0 ........  .......
031100-10-0 ... AMETEK ORD .......................................... ....... ..11/21/2023 . Various ................... ......... 1,205.000 ............185,624 ......................  ............110,092 ............ 168,363 ..........(58,270) ................. 0 ................. 0 ...........(58,270) ................ 0 ...........110,092 ................ 0 ...........75,532 ...........75,532 ................. 548 ........  .......
05589U-50-7 ... Opportunistic Small Cap Portfolio ............. ....... ..12/29/2023 . 8 ........................... ......... 7,689.407 ............306,602 ......................  ............ 223,215 ............ 302,886 ......... (79,671) ................. 0 ................. 0 .......... (79,671) ................ 0 ...........223,215 ................ 0 ...........83,387 ...........83,387 .............. 7,188 ........  .......

09253L-54-6 ...
BlackRock Advantage Large Cap Value V.I. 

Fund .................................................. ....... ..12/29/2023 . 4 ........................... .......911,879.767 ......... 8,662,959 ......................  ........ 10,593,294 ......... 8,380,175 ....... 2,213,119 ................. 0 ................. 0 ........ 2,213,119 ................ 0 .......10,593,294 ................ 0 ......(1,930,335) ......(1,930,335) ............. 30,564 ........  .......
053484-10-1 ... AVALONBAY COMMUNITIES REIT ORD ................ ....... ..04/21/2023 . EMM ......................... ............. 11.000 .............. 1,906 ......................  .............. 1,882 ...............1,777 ...............105 ................. 0 ................. 0 ................105 ................ 0 ............. 1,882 ................ 0 ................ 24 ................ 24 .................. 36 ........  .......
29786A-10-6 ... ETSY ORD ............................................. ....... ..12/20/2023 . Various ................... .......(25,320.000) ........(2,771,113)......................  ........ (2,788,122) ........ (2,992,344) ..........235,686 ................. 0 ................. 0 ...........235,686 ................ 0 .......(2,788,122) ................ 0 ...........17,009 ...........17,009 ....................0 ........  .......
00143M-33-1 ... Invesco Comstock Fund ............................ ....... ..12/27/2023 . 11 .......................... ........ 92,573.733 ......... 2,516,173 ......................  ......... 1,961,559 ..........2,444,872 ........ (483,312) ................. 0 ................. 0 ......... (483,312) ................ 0 ........ 2,516,173 ................ 0 ..........554,614 ..........554,614 ............. 80,125 ........  .......

05588H-10-1 ...
The BNY Mellon Sustainable U.S. Equity 

Portfolio, .......................................... ....... ..12/29/2023 . 8 ........................... ......... 1,037.018 ............. 42,902 ......................  ............. 42,433 ............. 43,275 ............. (842) ................. 0 ................. 0 .............. (842) ................ 0 ............ 42,433 ................ 0 ...............469 ...............469 ...............5,333 ........  .......
09253L-47-0 ... BlackRock Advantage SMID Cap V.I. Fund ...... ....... ..12/29/2023 . 4 ........................... .......723,130.975 ........13,713,586 ......................  ........ 18,362,726 ........ 13,001,895 ....... 5,360,831 ................. 0 ................. 0 ........ 5,360,831 ................ 0 .......18,362,726 ................ 0 ......(4,649,140) ......(4,649,140) ...............4,594 ........  .......
053611-10-9 ... AVERY DENNISON ORD ................................ ....... ..11/16/2023 . EMM ......................... ............. 18.000 .............. 3,255 ......................  .............. 1,170 ...............3,258 ...........(2,088) ................. 0 ................. 0 ............(2,088) ................ 0 ............. 1,170 ................ 0 ............ 2,085 ............ 2,085 .................. 26 ........  .......
29975E-10-9 ... EVENTBRITE CL A ORD .............................. ....... ..11/21/2023 . Various ................... .......(60,383.000) .......... (507,718)......................  ...........(480,420) ...........(353,563) ........ (126,304) ................. 0 ................. 0 ......... (126,304) ................ 0 ......... (480,420) ................ 0 ......... (27,298) ......... (27,298) ....................0 ........  .......
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032095-10-1 ... AMPHENOL CL A ORD ................................. ....... ..12/22/2023 . Various ................... ......... 6,341.000 ............546,619 ......................  ............450,116 ............ 482,804 ..........(32,688) ................. 0 ................. 0 ...........(32,688) ................ 0 ...........450,116 ................ 0 ...........96,504 ...........96,504 ...............3,991 ........  .......
55273F-10-0 ... MFS® Growth Series ................................ ....... ..12/29/2023 . 10 .......................... ......... 4,721.845 ............257,372 ......................  ............158,987 ............ 226,743 ......... (67,756) ................. 0 ................. 0 .......... (67,756) ................ 0 ...........158,987 ................ 0 ...........98,385 ...........98,385 ...............5,391 ........  .......
09252L-10-9 ... BlackRock Advantage SMID Fund, Inc. .......... ....... ..12/29/2023 . 4 ........................... ........ 33,650.033 ............752,004 ......................  ......... 1,003,830 ............ 711,362 ..........292,468 ................. 0 ................. 0 ...........292,468 ................ 0 ........1,003,830 ................ 0 ........ (251,826) ........ (251,826) ................. 291 ........  .......
05464C-10-1 ... AXON ENTERPRISE ORD ............................... ....... ..07/26/2023 . EMM ......................... .............. 6.000 .............. 1,079 ......................  ...............1,315 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 1,315 ................ 0 ............. (237) ............. (237) ....................0 ........  .......
30034W-10-6 ... EVERGY ORD .......................................... ....... ..12/15/2023 . Various ................... .......(20,958.000) ........(1,090,958)......................  ........ (1,057,889) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......(1,057,889) ................ 0 ......... (33,069) ......... (33,069) ....................0 ........  .......
00143M-34-9 ... Invesco American Value Fund .................... ....... ..02/10/2023 . 11 .......................... ........ 26,649.282 ............801,021 ......................  ............871,436 ............ 786,154 ...........85,283 ................. 0 ................. 0 ............85,283 ................ 0 .......... 801,021 ................ 0 ......... (70,415) ......... (70,415) ............. 27,790 ........  .......
55273F-40-7 ... MFS® Investors Trust Series .................... ....... ..12/29/2023 . 10 .......................... ......... 3,520.060 ............120,689 ......................  ............. 99,427 ............ 113,592 ..........(14,165) ................. 0 ................. 0 ...........(14,165) ................ 0 ............ 99,427 ................ 0 ...........21,262 ...........21,262 ...............2,742 ........  .......
09253L-40-5 ... BlackRock Basic Value V.I. Fund ............... ....... ..12/29/2023 . 4 ........................... .... 2,228,098.588 ........27,816,577 ......................  ........ 33,237,474 ........ 26,180,158 .......7,057,316 ................. 0 ................. 0 ........7,057,316 ................ 0 .......33,237,474 ................ 0 ......(5,420,897) ......(5,420,897) ............. 99,195 ........  .......
05722G-10-0 ... BAKER HUGHES CL A ORD ............................ ....... ..12/18/2023 . EMM ......................... ............171.000 .............. 5,643 ......................  ...............3,797 ...............5,050 ...........(1,253) ................. 0 ................. 0 ............(1,253) ................ 0 ............. 3,797 ................ 0 ............ 1,846 ............ 1,846 .................. 74 ........  .......
30063P-10-5 ... EXACT SCIENCES ORD ................................ ....... ..12/29/2023 . Various ................... .......(24,878.000) ........(1,851,802)......................  ........ (1,198,721) ........ (1,220,768) ...........40,337 ................. 0 ................. 0 ............40,337 ................ 0 .......(1,198,721) ................ 0 ........ (653,080) ........ (653,080) ....................0 ........  .......
032654-10-5 ... ANALOG DEVICES ORD ................................ ....... ..12/27/2023 . Various ................... ......... 3,057.000 ............550,733 ......................  ............460,418 ............ 501,440 ..........(41,022) ................. 0 ................. 0 ...........(41,022) ................ 0 ...........460,418 ................ 0 ...........90,315 ...........90,315 .............. 6,677 ........  .......
55273F-30-8 ... MFS® Research Series ............................. ....... ..12/29/2023 . 10 .......................... ......... 2,106.682 ............. 62,336 ......................  ............. 45,334 ............. 58,439 ..........(13,105) ................. 0 ................. 0 ...........(13,105) ................ 0 ............ 45,334 ................ 0 ...........17,002 ...........17,002 .............. 1,609 ........  .......
09251R-10-7 ... BlackRock Capital Appreciation Fund, Inc. .. ....... ..12/29/2023 . 4 ........................... .......398,044.950 ........11,031,739 ......................  ........ 10,072,036 ......... 8,856,500 ....... 1,215,536 ................. 0 ................. 0 ........ 1,215,536 ................ 0 .......10,072,036 ................ 0 ..........959,703 ..........959,703 ............. 71,422 ........  .......
058498-10-6 ... BALL ORD ............................................. ....... ..07/26/2023 . EMM ......................... ............. 42.000 .............. 2,309 ......................  .............. 1,628 ...............2,148 ............. (520) ................. 0 ................. 0 .............. (520) ................ 0 ............. 1,628 ................ 0 ...............681 ...............681 .................. 12 ........  .......
302941-10-9 ... FTI CONSULTING ORD ................................ ....... ..01/03/2023 . MERRILL LYNCH & CO ..... .......(49,473.000) ........(7,937,448)......................  ........ (7,813,173) ........ (7,856,312) ........... 43,139 ................. 0 ................. 0 ............ 43,139 ................ 0 .......(7,813,173) ................ 0 ........ (124,275) ........ (124,275) ....................0 ........  .......
00143M-39-8 ... Invesco Value Opportunities Fund .............. ....... ..12/18/2023 . 11 .......................... .......116,714.829 ......... 1,845,122 ......................  ......... 1,990,870 ..........1,838,259 ..........152,611 ................. 0 ................. 0 ...........152,611 ................ 0 ........ 1,845,122 ................ 0 ........ (145,748) ........ (145,748) .................. 22 ........  .......
008892-84-6 ... Invesco V.I. High Yield Fund ................... ....... ..12/29/2023 . 11 .......................... ........ 33,493.915 ............153,884 ......................  ............179,856 ............ 150,723 ........... 29,133 ................. 0 ................. 0 ............ 29,133 ................ 0 ...........179,856 ................ 0 ..........(25,972) ..........(25,972) ...............3,852 ........  .......
09253L-84-3 ... BlackRock Capital Appreciation V.I. Fund .... ....... ..12/29/2023 . 4 ........................... .... 3,024,383.015 ........22,630,538 ......................  ........ 24,771,974 ........ 18,206,786 .......6,565,188 ................. 0 ................. 0 ........6,565,188 ................ 0 .......24,771,974 ................ 0 ......(2,141,436) ......(2,141,436) ............. 73,525 ........  .......
060505-10-4 ... BANK OF AMERICA ORD ............................... ....... ..12/18/2023 . Various ................... ......... 1,055.000 ............. 32,382 ......................  ............. 19,492 ..............34,942 ..........(15,449) ................. 0 ................. 0 ...........(15,449) ................ 0 ............ 19,492 ................ 0 ...........12,890 ...........12,890 ................. 442 ........  .......
31188V-10-0 ... FASTLY CL A ORD .................................... ....... ..09/15/2023 . Various ................... ........(2,380.000) ............(46,324)......................  ............ (21,053) ............ (19,492) ...........(1,561) ................. 0 ................. 0 ............(1,561) ................ 0 ...........(21,053) ................ 0 ......... (25,271) ......... (25,271) ....................0 ........  .......
03662Q-10-5 ... ANSYS ORD ............................................ ....... ..11/21/2023 . NFSA ....................... ............. 87.000 ............. 26,126 ......................  ............. 26,591 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............26,591 ................ 0 ............. (465) ............. (465) ....................0 ........  .......
355150-59-0 ... Franklin Small Cap Value VIP Fund ............. ....... ..12/29/2023 . 15 .......................... ........ 36,403.893 ............457,700 ......................  ............576,731 ............ 456,141 ..........120,590 ................. 0 ................. 0 ...........120,590 ................ 0 ...........576,731 ................ 0 ........ (119,031) ........ (119,031) ............. 16,448 ........  .......
09253L-51-2 ... BlackRock Equity Dividend V.I. Fund .......... ....... ..12/29/2023 . 4 ........................... .......113,782.945 ......... 1,198,693 ......................  ......... 1,227,673 ......... 1,154,897 ...........72,776 ................. 0 ................. 0 ............72,776 ................ 0 ........ 1,227,673 ................ 0 ......... (28,980) ......... (28,980) .............. 8,667 ........  .......
064058-10-0 ... BANK OF NEW YORK MELLON ORD .................... ....... ..12/18/2023 . Various ................... ............132.000 .............. 6,115 ......................  .............. 6,818 ...............6,009 ...............809 ................. 0 ................. 0 ................809 ................ 0 ............. 6,818 ................ 0 ............. (703) ............. (703) ................. 110 ........  .......
337932-10-7 ... FIRSTENERGY ORD .................................... ....... ..12/20/2023 . NEOJ ....................... ........ (4,222.000) .......... (153,386)......................  ...........(145,234) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (145,234) ................ 0 ...........(8,152) ...........(8,152) ............. (1,731)........  .......
00143M-65-3 ... Invesco Comstock Fund ............................ ....... ..12/29/2023 . 11 .......................... .......409,465.708 ........11,030,519 ......................  ......... 9,488,141 ........ 10,822,179 ......(1,334,037) ................. 0 ................. 0 .......(1,334,037) ................ 0 .......11,030,519 ................ 0 .......1,542,378 .......1,542,378 ............102,852 ........  .......
355150-52-5 ... Franklin Small-Mid Cap Growth VIP Fund ...... ....... ..12/29/2023 . 15 .......................... ........ 17,325.343 ............201,838 ......................  ............ 280,335 ............ 182,089 ...........98,246 ................. 0 ................. 0 ............98,246 ................ 0 ...........280,335 ................ 0 ......... (78,497) ......... (78,497) ....................0 ........  .......
09251T-10-3 ... BlackRock Global Allocation Fund, Inc. ...... ....... ..12/29/2023 . 4 ........................... .......624,506.291 ........10,805,497 ......................  ........ 12,152,484 ........ 10,279,374 .......1,873,110 ................. 0 ................. 0 ........1,873,110 ................ 0 .......12,152,484 ................ 0 ......(1,346,987) ......(1,346,987) ............. 12,825 ........  .......
070830-10-4 ... BATH AND BODY WORKS ORD .......................... ....... ..04/21/2023 . EMM ......................... ............. 21.000 .................746 ......................  ....................0 ................. 885 ............. (885) ................. 0 ................. 0 .............. (885) ................ 0 .................. 0 ................ 0 ...............746 ...............746 ....................4 ........  .......
338307-10-1 ... FIVE9 ORD ........................................... ....... ..05/03/2023 . NEOR ....................... .......(16,165.000) ........(1,082,918)......................  ........ (1,013,719) ........ (1,096,957) ...........83,238 ................. 0 ................. 0 ............83,238 ................ 0 .......(1,013,719) ................ 0 ......... (69,199) ......... (69,199) ....................0 ........  .......
036752-10-3 ... ELEVANCE HEALTH ORD ............................... ....... ..12/27/2023 . Various ................... ............257.000 ............119,233 ......................  ............. 96,820 ............ 131,833 ..........(35,014) ................. 0 ................. 0 ...........(35,014) ................ 0 ............96,820 ................ 0 ...........22,413 ...........22,413 ................. 550 ........  .......
471021-69-1 ... Janus Henderson - Balanced Portfolio ......... ....... ..12/29/2023 . 21 .......................... ......... 9,301.007 ............412,903 ......................  ............ 280,275 ............ 395,014 ........ (114,739) ................. 0 ................. 0 ......... (114,739) ................ 0 ...........280,275 ................ 0 ......... 132,628 ......... 132,628 ...............1,444 ........  .......
09253L-77-7 ... BlackRock Global Allocation V.I. Fund ....... ....... ..12/29/2023 . 4 ........................... .... 2,454,806.588 ........38,033,597 ......................  ........ 35,793,648 ........ 36,257,493 ........ (463,845) ................. 0 ................. 0 ......... (463,845) ................ 0 .......35,793,648 ................ 0 ....... 2,239,949 ....... 2,239,949 ............. 15,556 ........  .......
071813-10-9 ... BAXTER INTERNATIONAL ORD ........................ ....... ..07/26/2023 . EMM ......................... ............. 47.000 .............. 2,206 ......................  .............. 1,741 ...............2,396 ............. (655) ................. 0 ................. 0 .............. (655) ................ 0 ............. 1,741 ................ 0 ...............465 ...............465 .................. 34 ........  .......
343412-10-2 ... FLUOR ORD ............................................ ....... ..11/07/2023 . NEOR ....................... ..... (587,313.000) ...... (17,990,217)......................  .......(10,436,070) .......(12,296,613) ....... 9,215,929 ................. 0 ................. 0 ........ 9,215,929 ................ 0 ..... (10,436,070) ................ 0 ......(7,554,147) ......(7,554,147) ....................0 ........  .......
00143M-78-6 ... Invesco American Value Fund .................... ....... ..02/10/2023 . 11 .......................... .......209,880.323 ......... 6,315,548 ......................  ......... 7,000,454 ......... 6,189,371 ......... 811,083 ................. 0 ................. 0 .......... 811,083 ................ 0 ........ 6,315,548 ................ 0 ........ (684,906) ........ (684,906) ............208,688 ........  .......
471021-64-2 ... Janus Henderson - Global Research Portfolio ....... ..12/29/2023 . 21 .......................... ......... 6,894.442 ............370,395 ......................  ............ 237,662 ............ 333,760 ..........(96,098) ................. 0 ................. 0 ...........(96,098) ................ 0 ...........237,662 ................ 0 ..........132,733 ..........132,733 ...............7,425 ........  .......
09253L-87-6 ... BlackRock Government Money Market V.I. Fund ....... ..12/29/2023 . 4 ........................... ... 26,780,529.329 ........26,780,530 ......................  ........ 26,780,530 ........ 26,780,529 ................. 1 ................. 0 ................. 0 .................. 1 ................ 0 .......26,780,530 ................ 0 ................. 0 ................. 0 ............ 693,928 ........  .......
075887-10-9 ... BECTON DICKINSON ORD .............................. ....... ..12/18/2023 . Various ................... ............. 44.000 ............. 11,558 ......................  ...............9,302 ............. 11,189 ...........(1,888) ................. 0 ................. 0 ............(1,888) ................ 0 ............. 9,302 ................ 0 ............ 2,256 ............ 2,256 .................. 78 ........  .......
345370-86-0 ... FORD MOTOR ORD ..................................... ....... ..12/20/2023 . Various ................... .......(61,953.000) .......... (737,865)......................  ...........(891,205) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (891,205) ................ 0 ..........153,341 ..........153,341 ............(18,586)........  .......
037833-10-0 ... APPLE ORD ............................................ ....... ..12/27/2023 . Various ................... ........32,618.760 ......... 5,636,776 ......................  ......... 1,193,852 ..........4,238,155 ......(3,044,304) ................. 0 ................. 0 .......(3,044,304) ................ 0 ........ 1,193,852 ................ 0 ....... 4,442,924 ....... 4,442,924 ............. 16,252 ........  .......
693394-81-9 ... Real Return Portfolio ............................ ....... ..12/29/2023 . 23 .......................... ........ 13,181.152 ............152,678 ......................  ............166,829 ............ 151,583 ...........15,246 ................. 0 ................. 0 ............15,246 ................ 0 ...........166,829 ................ 0 ......... (14,151) ......... (14,151) .............. 1,794 ........  .......
09260B-66-3 ... BlackRock High Yield Bond Portfolio .......... ....... ..12/29/2023 . 4 ........................... .......398,936.620 ......... 2,694,899 ......................  ......... 2,965,528 ..........2,644,950 ..........320,578 ................. 0 ................. 0 ...........320,578 ................ 0 ........ 2,965,528 ................ 0 ........ (270,629) ........ (270,629) ............. 97,617 ........  .......
084423-10-2 ... WR BERKLEY ORD ..................................... ....... ..07/26/2023 . EMM ......................... ............. 19.000 .............. 1,172 ......................  ................. 880 ...............1,379 ..............(499) ................. 0 ................. 0 ...............(499) ................ 0 ................880 ................ 0 ...............292 ...............292 .................. 13 ........  .......
35953D-10-4 ... FUBOTV ORD .......................................... ....... ..06/13/2023 . NEOR ....................... .......(20,543.000) ............(37,594)......................  ...........(145,914) ............ (35,745) ........ (110,169) ................. 0 ................. 0 ......... (110,169) ................ 0 ......... (145,914) ................ 0 ......... 108,319 ......... 108,319 ....................0 ........  .......
00143W-79-2 ... Invesco Discovery Mid Cap Growth Fund ....... ....... ..12/29/2023 . 12 .......................... .......165,643.458 ......... 3,627,000 ......................  ......... 3,709,235 ......... 3,500,046 ..........209,189 ................. 0 ................. 0 ...........209,189 ................ 0 ........3,627,000 ................ 0 ..........(82,235) ..........(82,235) ....................0 ........  .......
018792-71-3 ... AB VPS Large Cap Growth Portfolio ............. ....... ..12/29/2023 . 34 .......................... ......... 5,086.175 ............297,369 ......................  ............ 209,475 ............ 271,856 ..........(62,381) ................. 0 ................. 0 ...........(62,381) ................ 0 ...........209,475 ................ 0 ...........87,894 ...........87,894 ...............4,292 ........  .......
09258X-10-7 ... BlackRock High Yield V.I. Fund ................ ....... ..12/29/2023 . 4 ........................... .... 1,499,360.835 ......... 9,869,709 ......................  ........ 10,902,033 ......... 9,670,877 ....... 1,231,156 ................. 0 ................. 0 ........ 1,231,156 ................ 0 .......10,902,033 ................ 0 ......(1,032,324) ......(1,032,324) ............ 324,073 ........  .......
084670-70-2 ... BERKSHIRE HATHAWAY CL B ORD .................... ....... ..12/18/2023 . Various ................... ............269.000 ............. 91,075 ......................  ............. 50,184 ............. 83,094 ..........(32,911) ................. 0 ................. 0 ...........(32,911) ................ 0 ............50,184 ................ 0 ...........40,892 ...........40,892 ....................0 ........  .......
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36162J-10-6 ... GEO GROUP REIT ORD ................................ ....... ..12/29/2023 . Various ................... ...(1,705,788.000) .......(14,806,999)......................  .......(13,153,214) .......(18,678,379) ....... 5,525,164 ................. 0 ................. 0 ........ 5,525,164 ................ 0 ..... (13,153,214) ................ 0 ......(1,653,785) ......(1,653,785) ....................0 ........  .......
03852U-10-6 ... ARAMARK ORD ......................................... ....... ..12/20/2023 . Morgan Stanley ........... ............. 40.000 .............. 1,095 ......................  .............. 1,140 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 1,140 ................ 0 ...............(44) ...............(44) ....................4 ........  .......
018792-64-8 ... AB VPS Relative Value Portfolio ............... ....... ..12/29/2023 . 34 .......................... ........ 15,656.573 ............447,410 ......................  ............ 373,531 ............ 444,020 ..........(70,489) ................. 0 ................. 0 ...........(70,489) ................ 0 ...........373,531 ................ 0 ...........73,879 ...........73,879 ............. 13,945 ........  .......
09260B-35-8 ... BlackRock Impact Mortgage Fund ................. ....... ..12/29/2023 . 4 ........................... .......172,040.474 ......... 1,562,280 ......................  ......... 1,804,445 ..........1,572,450 ..........231,995 ................. 0 ................. 0 ...........231,995 ................ 0 ........ 1,804,445 ................ 0 ........ (242,165) ........ (242,165) ............. 27,169 ........  .......
086516-10-1 ... BEST BUY ORD ........................................ ....... ..07/26/2023 . EMM ......................... ............. 27.000 .............. 2,099 ......................  ................. 741 ...............2,166 ...........(1,424) ................. 0 ................. 0 ............(1,424) ................ 0 ................741 ................ 0 ............ 1,358 ............ 1,358 .................. 60 ........  .......
38268T-10-3 ... GOPRO CL A ORD ..................................... ....... ..08/04/2023 . Various ................... ..... (187,960.000) .......... (880,332)......................  ........ (1,050,980) ...........(936,041) ........ (114,939) ................. 0 ................. 0 ......... (114,939) ................ 0 .......(1,050,980) ................ 0 ......... 170,648 ......... 170,648 ....................0 ........  .......
00143W-84-2 ... Invesco Discovery Mid Cap Growth Fund ....... ....... ..12/18/2023 . 12 .......................... ........ 15,866.362 ............348,428 ......................  ............363,818 ............ 330,496 ........... 33,323 ................. 0 ................. 0 ............ 33,323 ................ 0 ...........348,428 ................ 0 ......... (15,390) ......... (15,390) ....................0 ........  .......
61691F-79-7 ... Core Plus Fixed Income Portfolio .............. ....... ..07/28/2023 . 39 .......................... .......250,473.147 ......... 2,085,030 ......................  ..........2,595,792 ......... 2,116,498 ..........479,294 ................. 0 ................. 0 ...........479,294 ................ 0 ........ 2,595,792 ................ 0 ........ (510,762) ........ (510,762) ............. 87,016 ........  .......
09248G-10-7 ... BlackRock International Fund ................... ....... ..12/29/2023 . 4 ........................... ........ 21,736.926 ............385,973 ......................  ............356,888 ............ 351,486 ............ 5,402 ................. 0 ................. 0 ............. 5,402 ................ 0 ...........356,888 ................ 0 ...........29,085 ...........29,085 ................. 418 ........  .......

090572-20-7 ... BIO RAD LABORATORIES CL A ORD .................. ....... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... .............. 2.000 .................741 ......................  ................. 906 ................. 841 ................ 65 ................. 0 ................. 0 ................. 65 ................ 0 ................906 ................ 0 ............. (165) ............. (165) ....................0 ........  .......
387328-10-7 ... GRANITE CONSTRUCTION ORD ........................ ....... ..12/13/2023 . Various ................... ..... (234,513.000) ........(9,524,173)......................  ........ (7,714,579) ........ (8,165,313) ..........519,444 ................. 0 ................. 0 ...........519,444 ................ 0 .......(7,714,579) ................ 0 ......(1,809,594) ......(1,809,594) ............(38,528)........  .......
03990B-10-1 ... ARES MANAGEMENT CL A ORD ........................ ....... ..12/20/2023 . Various ................... ......... 2,757.000 ............259,435 ......................  ............201,717 ............ 188,689 ...........13,028 ................. 0 ................. 0 ............13,028 ................ 0 .......... 201,717 ................ 0 ...........57,717 ...........57,717 ...............4,558 ........  .......
61691F-10-2 ... Emerging Markets Equity Portfolio ............ ....... ..12/29/2023 . 39 .......................... ........ 14,518.283 ............180,010 ......................  ............193,016 ............ 173,058 ...........19,958 ................. 0 ................. 0 ............19,958 ................ 0 ...........193,016 ................ 0 ......... (13,006) ......... (13,006) .............. 3,098 ........  .......
09253L-64-5 ... BlackRock International V.I. Fund ............. ....... ..12/29/2023 . 4 ........................... .......981,309.155 ......... 9,270,766 ......................  ......... 9,442,261 ..........8,390,193 .......1,052,068 ................. 0 ................. 0 ........1,052,068 ................ 0 ........ 9,442,261 ................ 0 ........ (171,495) ........ (171,495) .............. 1,518 ........  .......
09062X-10-3 ... BIOGEN ORD .......................................... ....... ..12/18/2023 . EMM ......................... ............. 22.000 .............. 5,999 ......................  .............. 6,197 ...............6,092 ...............105 ................. 0 ................. 0 ................105 ................ 0 ............. 6,197 ................ 0 ............. (199) ............. (199) ....................0 ........  .......
40416E-10-3 ... HCI GROUP ORD ....................................... ....... ..12/15/2023 . Various ................... .......(41,136.000) ........(2,262,785)......................  ........ (2,443,965) ........ (1,628,574) ........ (815,391) ................. 0 ................. 0 ......... (815,391) ................ 0 .......(2,443,965) ................ 0 ......... 181,180 ......... 181,180 ............(37,356)........  .......
00143W-87-5 ... Invesco Developing Markets Fund ............... ....... ..12/29/2023 . 12 .......................... .......199,461.470 ......... 7,621,487 ......................  ..........8,493,299 ......... 6,973,173 ....... 1,520,127 ................. 0 ................. 0 ........ 1,520,127 ................ 0 ........7,621,487 ................ 0 ........ (871,812) ........ (871,812) .............. 1,857 ........  .......
61691F-70-6 ... Global Strategist Portfolio .................... ....... ..12/29/2023 . 39 .......................... ........ 44,932.433 ............362,649 ......................  ............ 493,883 ............ 343,284 ..........150,599 ................. 0 ................. 0 ...........150,599 ................ 0 ...........493,883 ................ 0 ........ (131,234) ........ (131,234) .............. 2,727 ........  .......

09251P-10-1 ...
BlackRock Large Cap Focus Growth Fund, Inc. 

........................................................ ....... ..12/29/2023 . 4 ........................... .......145,274.344 ............779,097 ......................  ............ 651,427 ............ 611,605 ........... 39,822 ................. 0 ................. 0 ............ 39,822 ................ 0 ...........651,427 ................ 0 ......... 127,670 ......... 127,670 ...............4,449 ........  .......

09073M-10-4 ... BIO TECHNE ORD ..................................... ....... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 12.000 ................. 935 ......................  ...............1,530 ................. 995 ...............535 ................. 0 ................. 0 ................535 ................ 0 ............. 1,530 ................ 0 ............. (594) ............. (594) ....................2 ........  .......
40637H-10-9 ... HALOZYME THERAPEUTICS ORD ....................... ....... ..12/20/2023 . Various ................... ..... (344,985.000) .......(14,142,773)......................  .......(16,027,950) .......(19,623,217) ....... 3,599,163 ................. 0 ................. 0 ........ 3,599,163 ................ 0 ..... (16,027,950) ................ 0 .......1,885,177 .......1,885,177 ....................0 ........  .......
04016X-10-1 ... ARGENX ADR REP ORD ................................ C...... ..10/09/2023 . Various ................... ............473.000 ............213,781 ......................  ............141,157 ............ 167,443 ......... (37,818) ................. 0 ................. 0 .......... (37,818) ................ 0 ...........141,157 ................ 0 ...........72,623 ...........72,623 ....................0 ........  .......
015544-30-7 ... Alger Growth & Income Portfolio ............... ....... ..12/29/2023 . 40 .......................... ........ 14,243.625 ............372,269 ......................  ............147,708 ............ 329,170 ........ (181,462) ................. 0 ................. 0 ......... (181,462) ................ 0 .......... 147,708 ................ 0 ..........224,561 ..........224,561 ...............5,903 ........  .......
09253L-57-9 ... BlackRock Large Cap Focus Growth V.I. Fund . ....... ..12/29/2023 . 4 ........................... .......773,369.093 ........ 12,519,343 ......................  ........ 10,945,123 ......... 9,798,586 ....... 1,146,537 ................. 0 ................. 0 ........ 1,146,537 ................ 0 .......10,945,123 ................ 0 .......1,574,220 .......1,574,220 ............. 19,289 ........  .......
09247X-10-1 ... BLACKROCK ORD ...................................... ....... ..12/18/2023 . Various ................... ............. 22.000 ............. 15,733 ......................  ...............9,481 ............. 15,590 ...........(6,109) ................. 0 ................. 0 ............(6,109) ................ 0 ............. 9,481 ................ 0 ............ 6,252 ............ 6,252 ................. 200 ........  .......
45781M-10-1 ... INNOVIVA ORD ........................................ ....... ..11/29/2023 . Various ................... ..... (988,724.000) .......(12,514,613)......................  .......(17,424,382) .......(13,100,593) ......(4,323,789) ................. 0 ................. 0 .......(4,323,789) ................ 0 ..... (17,424,382) ................ 0 .......4,909,769 .......4,909,769 ....................0 ........  .......
00171A-72-0 ... AMG River Road Mid Cap Value Fund ............. ....... ..12/28/2023 . 83 .......................... ......... 2,919.199 ............. 56,976 ......................  ............. 88,807 ............. 52,108 ...........36,700 ................. 0 ................. 0 ............36,700 ................ 0 ............56,976 ................ 0 ......... (31,831) ......... (31,831) ....................8 ........  .......
922176-60-7 ... Fidelity® VIP Balanced Portfolio .............. ....... ..12/29/2023 . 2 ........................... ............. 21.106 .................421 ......................  ................. 304 ................. 396 ...............(92) ................. 0 ................. 0 ................(92) ................ 0 ................304 ................ 0 ...............117 ...............117 .................. 17 ........  .......
09251G-10-1 ... BlackRock Large Cap Focus Value Fund, Inc. . ....... ..12/29/2023 . 4 ........................... .......261,637.323 ......... 4,525,273 ......................  ......... 5,528,859 ..........4,272,537 ....... 1,256,322 ................. 0 ................. 0 ........ 1,256,322 ................ 0 ........ 5,528,859 ................ 0 ..... (1,003,586) ..... (1,003,586) ............. 19,761 ........  .......
09260D-10-7 ... BLACKSTONE ORD ..................................... ....... ..11/16/2023 . EMM ......................... .............. 9.000 .................930 ......................  .............. 1,003 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 1,003 ................ 0 ...............(73) ...............(73) ....................7 ........  .......
45867G-10-1 ... INTERDIGITAL ORD .................................. ....... ..10/26/2023 . Adjustment ................ .......(92,379.000) ........(6,603,515)......................  ........ (5,393,811) ........ (4,570,913) ........ (822,898) ................. 0 ................. 0 ......... (822,898) ................ 0 .......(5,393,811) ................ 0 ......(1,209,704) ......(1,209,704) ............(82,947)........  .......
040413-10-6 ... ARISTA NETWORKS ORD ............................... ....... ..12/15/2023 . NFSA ....................... ............430.000 ............101,350 ......................  ............. 58,197 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............58,197 ................ 0 ...........43,153 ...........43,153 ....................0 ........  .......
922175-84-9 ... Fidelity® VIP Contrafund® Portfolio .......... ....... ..12/29/2023 . 2 ........................... ........ 46,533.583 ......... 1,948,798 ......................  ......... 1,514,047 ......... 1,700,337 ........ (186,290) ................. 0 ................. 0 ......... (186,290) ................ 0 ........ 1,514,047 ................ 0 ..........434,751 ..........434,751 ............. 18,068 ........  .......
09260B-52-3 ... BlackRock Low Duration Bond Portfolio ....... ....... ..12/29/2023 . 4 ........................... ............ 494.462 .............. 4,386 ......................  ...............4,773 ...............4,386 ...............387 ................. 0 ................. 0 ................387 ................ 0 ............. 4,773 ................ 0 ............. (387) ............. (387) .................. 97 ........  .......
097023-10-5 ... BOEING ORD .......................................... ....... ..12/18/2023 . Various ................... ............. 79.000 .............17,186 ......................  ............. 22,126 ............. 15,049 ............ 7,078 ................. 0 ................. 0 ............. 7,078 ................ 0 ............22,126 ................ 0 ...........(4,941) ...........(4,941) ....................0 ........  .......
462222-10-0 ... IONIS PHARMACEUTICALS ORD ....................... ....... ..12/08/2023 . J.P. MORGAN SECURITIES ........(4,713.000) .......... (226,913)......................  ...........(191,582) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (191,582) ................ 0 ..........(35,331) ..........(35,331) ....................0 ........  .......
003021-65-6 ... abrdn Emerging Markets Fund .................... ....... ..12/28/2023 . 61 .......................... ......... 2,248.904 ............. 29,009 ......................  ............. 37,820 ............. 27,954 ............ 9,867 ................. 0 ................. 0 ............. 9,867 ................ 0 ............29,009 ................ 0 ...........(8,811) ...........(8,811) ................. 246 ........  .......
922174-30-5 ... Fidelity® VIP Equity-Income Portfolio ....... ....... ..12/29/2023 . 2 ........................... ........10,874.647 ............263,124 ......................  ............ 254,826 ............ 256,207 ...........(1,381) ................. 0 ................. 0 ............(1,381) ................ 0 ...........254,826 ................ 0 ............ 8,298 ............ 8,298 .............. 4,271 ........  .......
09253L-10-8 ... BlackRock Managed Volatility V.I. Fund ...... ....... ..12/29/2023 . 4 ........................... ........85,668.891 ......... 1,205,685 ......................  ......... 1,230,050 ..........1,201,935 ...........28,115 ................. 0 ................. 0 ............28,115 ................ 0 ........ 1,230,050 ................ 0 ..........(24,365) ..........(24,365) ...............4,694 ........  .......
09857L-10-8 ... BOOKING HOLDINGS ORD ............................. ....... ..12/18/2023 . Various ................... .............. 8.000 ............. 23,149 ......................  ............. 10,996 ............. 16,122 ...........(5,126) ................. 0 ................. 0 ............(5,126) ................ 0 ............10,996 ................ 0 ...........12,153 ...........12,153 ....................0 ........  .......
46333X-10-8 ... IRONWOOD PHARMA CL A ORD ........................ ....... ..11/28/2023 . Various ................... ..... (864,541.000) ........(8,480,390)......................  .......(10,282,269) .......(10,141,116) ..........363,540 ................. 0 ................. 0 ...........363,540 ................ 0 ..... (10,282,269) ................ 0 .......1,801,879 .......1,801,879 ....................0 ........  .......
042068-20-5 ... ARM HOLDINGS ADR ................................... C...... ..11/21/2023 . Various ................... ............. 79.000 .............. 4,279 ......................  ...............4,480 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 4,480 ................ 0 ............. (201) ............. (201) ....................0 ........  .......
922174-85-9 ... Fidelity® VIP Equity-Income Portfolio ....... ....... ..12/29/2023 . 2 ........................... ........83,968.718 ......... 1,946,735 ......................  ......... 1,827,535 ......... 1,906,930 ..........(79,395) ................. 0 ................. 0 ...........(79,395) ................ 0 ........ 1,827,535 ................ 0 ......... 119,200 ......... 119,200 ...............3,635 ........  .......
09253L-67-8 ... BlackRock S&P 500 Index V.I. Fund ............ ....... ..12/29/2023 . 4 ........................... .......711,673.169 ........19,443,736 ......................  ........ 14,737,120 ........ 17,564,094 ......(2,826,974) ................. 0 ................. 0 .......(2,826,974) ................ 0 .......14,737,120 ................ 0 .......4,706,616 .......4,706,616 ............. 84,590 ........  .......

099724-10-6 ... BORGWARNER ORD ..................................... ....... ..07/05/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............126.000 .............. 3,535 ......................  ...............3,496 ...............5,072 ...........(1,575) ................. 0 ................. 0 ............(1,575) ................ 0 ............. 3,496 ................ 0 ................ 39 ................ 39 .................. 43 ........  .......
477839-10-4 ... JOHN BEAN TECHNOLOGIES ORD ...................... ....... ..12/22/2023 . Various ................... .......(30,752.000) ........(3,372,093)......................  ........ (3,081,922) ........ (2,549,568) ........ (219,829) ................. 0 ................. 0 ......... (219,829) ................ 0 .......(3,081,922) ................ 0 ........ (290,171) ........ (290,171) ............. (7,100)........  .......
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00791*-41-8 ... Long Treasury STRIPS ............................. ....... ..05/25/2023 . 88 .......................... .......437,158.470 ......... 4,000,000 ......................  ......... 4,765,027 ......... 4,008,743 ..........756,284 ................. 0 ................. 0 ...........756,284 ................ 0 ........4,000,000 ................ 0 ........ (765,027) ........ (765,027) ....................0 ........  .......

922174-10-7 ...
Fidelity® VIP Government Money Market 

Portfolio ........................................... ....... ..12/29/2023 . 2 ........................... .......177,625.170 ............177,625 ......................  ............177,625 ............ 177,625 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........177,625 ................ 0 ................. 0 ................. 0 .............. 4,172 ........  .......
09252M-10-7 ... BlackRock Total Return Fund .................... ....... ..12/29/2023 . 4 ........................... .......726,138.723 ......... 7,170,556 ......................  ......... 8,461,603 ......... 7,174,251 ....... 1,287,352 ................. 0 ................. 0 ........ 1,287,352 ................ 0 ........8,461,603 ................ 0 ......(1,291,047) ......(1,291,047) ............ 142,354 ........  .......
101121-10-1 ... BOSTON PROPERTIES REIT ORD ...................... ....... ..12/18/2023 . EMM ......................... ............. 33.000 .............. 2,232 ......................  ...............3,651 ...............2,230 ............ 1,420 ................. 0 ................. 0 ............. 1,420 ................ 0 ............. 3,651 ................ 0 ...........(1,419) ...........(1,419) ................. 114 ........  .......
48123V-10-2 ... ZIFF DAVIS ORD ..................................... ....... ..12/05/2023 . Various ................... .......(17,207.000) ........(1,326,746)......................  ........ (1,422,684) ........ (1,103,050) ........ (112,957) ................. 0 ................. 0 ......... (112,957) ................ 0 .......(1,422,684) ................ 0 ...........95,938 ...........95,938 ....................0 ........  .......
044186-10-4 ... ASHLAND ORD ......................................... ....... ..11/21/2023 . NFSA ....................... ............369.000 ............. 35,015 ......................  ............. 39,816 ............. 39,679 ...............138 ................. 0 ................. 0 ................138 ................ 0 ............39,816 ................ 0 ...........(4,801) ...........(4,801) ................. 211 ........  .......
922176-70-6 ... Fidelity® VIP Growth & Income Portfolio ..... ....... ..12/29/2023 . 2 ........................... ............. 24.033 .................601 ......................  ................. 319 ................. 559 ............. (240) ................. 0 ................. 0 .............. (240) ................ 0 ................319 ................ 0 ...............282 ...............282 ....................2 ........  .......
09258X-30-5 ... BlackRock Total Return V.I. Fund .............. ....... ..12/29/2023 . 4 ........................... .... 1,161,944.958 ........11,707,943 ......................  ........ 13,480,258 ........ 11,677,547 .......1,802,711 ................. 0 ................. 0 ........1,802,711 ................ 0 .......13,480,258 ................ 0 ......(1,772,315) ......(1,772,315) ............217,797 ........  .......
101137-10-7 ... BOSTON SCIENTIFIC ORD ............................ ....... ..11/16/2023 . Various ................... ............198.000 ............. 10,334 ......................  ...............4,971 ...............9,161 ...........(4,191) ................. 0 ................. 0 ............(4,191) ................ 0 ............. 4,971 ................ 0 ............ 5,363 ............ 5,363 ....................0 ........  .......
48251W-10-4 ... KKR AND CO ORD ..................................... ....... ..02/16/2023 . Various ................... ..... (357,610.000) ...... (19,776,089)......................  .......(17,733,867) .......(16,600,256) ......(1,133,611) ................. 0 ................. 0 .......(1,133,611) ................ 0 ..... (17,733,867) ................ 0 ......(2,042,222) ......(2,042,222) ............. (5,378)........  .......
00888W-40-3 ... Invesco Convertible Securities Fund .......... ....... ..12/29/2023 . 11 .......................... ........ 42,564.747 ............912,108 ......................  ......... 1,242,642 ............ 897,691 ..........344,951 ................. 0 ................. 0 ...........344,951 ................ 0 ...........912,108 ................ 0 ........ (330,534) ........ (330,534) .............. 4,047 ........  .......

922176-88-8 ...
Fidelity® VIP Growth Opportunities Portfolio 

........................................................ ....... ..12/29/2023 . 2 ........................... ........ 28,102.229 ......... 1,403,407 ......................  ......... 1,044,752 ......... 1,121,560 ......... (76,808) ................. 0 ................. 0 .......... (76,808) ................ 0 ........ 1,044,752 ................ 0 ..........358,655 ..........358,655 ....................0 ........  .......
09258X-50-3 ... BlackRock U.S. Government Bond V.I. Fund .... ....... ..04/28/2023 . 4 ........................... .... 3,833,342.580 ........35,012,745 ......................  ........ 39,538,896 ........ 34,423,416 ....... 5,115,480 ................. 0 ................. 0 ........ 5,115,480 ................ 0 .......39,538,896 ................ 0 ......(4,526,151) ......(4,526,151) ............304,702 ........  .......
110122-10-8 ... BRISTOL MYERS SQUIBB ORD ........................ ....... ..12/18/2023 . Various ................... ............352.000 ............. 22,376 ......................  ............. 39,549 ............. 25,326 ........... 14,222 ................. 0 ................. 0 ............ 14,222 ................ 0 ............ 39,549 ................ 0 ......... (17,173) ......... (17,173) ................. 544 ........  .......
49456B-10-1 ... KINDER MORGAN CL P ORD ........................... ....... ..12/15/2023 . Various ................... ........(1,692.000) ............(29,536)......................  ............ (28,522) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........(28,522) ................ 0 ...........(1,014) ...........(1,014) ................(956)........  .......
046353-10-8 ... ASTRAZENECA ADR REP 0.5 ORD .................... C...... ..12/20/2023 . Various ................... ......... 1,166.000 ............. 81,693 ......................  ............. 31,707 ............. 79,055 ..........(47,347) ................. 0 ................. 0 ...........(47,347) ................ 0 ............31,707 ................ 0 ...........49,985 ...........49,985 .............. 1,420 ........  .......
922174-40-4 ... Fidelity® VIP Growth Portfolio ................ ....... ..12/29/2023 . 2 ........................... ......... 8,395.133 ............730,250 ......................  ............280,036 ............ 600,336 ........ (320,300) ................. 0 ................. 0 ......... (320,300) ................ 0 ...........280,036 ................ 0 ..........450,214 ..........450,214 ............. 19,883 ........  .......
09253F-30-9 ... iShares MSCI EAFE International Index Fund . ....... ..12/29/2023 . 4 ........................... ......... 1,239.627 .............17,216 ......................  ............. 14,856 ............. 16,313 ...........(1,457) ................. 0 ................. 0 ............(1,457) ................ 0 ............14,856 ................ 0 ............ 2,360 ............ 2,360 .................. 14 ........  .......

11133T-10-3 ... BROADRIDGE FINANCIAL SOLUTIONS ORD ........... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... .............. 9.000 .............. 1,377 ......................  .............. 1,046 ...............1,207 ............. (161) ................. 0 ................. 0 .............. (161) ................ 0 ............. 1,046 ................ 0 ...............331 ...............331 .................. 13 ........  .......

49803T-30-0 ... KITE REALTY GROUP REIT ORD ..................... ....... ..11/09/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ...... (16,607.000) ...........(345,457)......................  ...........(400,226) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (400,226) ................ 0 ...........54,768 ...........54,768 ............. (2,778)........  .......
00888W-49-4 ... Invesco Convertible Securities Fund .......... ....... ..12/29/2023 . 11 .......................... ........ 20,275.152 ............427,022 ......................  ............ 543,180 ............ 427,603 ..........115,578 ................. 0 ................. 0 ...........115,578 ................ 0 ...........427,022 ................ 0 ........ (116,158) ........ (116,158) ...............3,734 ........  .......
922174-86-7 ... Fidelity® VIP Growth Portfolio ................ ....... ..12/29/2023 . 2 ........................... ............. 11.452 ................. 925 ......................  .............. 1,028 ................. 793 ...............235 ................. 0 ................. 0 ................235 ................ 0 ............. 1,028 ................ 0 ............. (103) ............. (103) ....................9 ........  .......
09253F-70-5 ... iShares Russell 2000 Small-Cap Index Fund .. ....... ..12/29/2023 . 4 ........................... ............ 124.349 .............. 2,652 ......................  ...............1,982 ...............2,512 ............. (530) ................. 0 ................. 0 .............. (530) ................ 0 ............. 1,982 ................ 0 ...............670 ...............670 ....................2 ........  .......
11135F-10-1 ... BROADCOM ORD ........................................ ....... ..11/16/2023 . Various ................... ............. 55.000 ............. 42,767 ......................  ............. 13,495 ............. 30,752 ..........(17,257) ................. 0 ................. 0 ...........(17,257) ................ 0 ............ 13,495 ................ 0 ...........29,272 ...........29,272 ................. 377 ........  .......
50189K-10-3 ... LCI INDUSTRIES ORD ................................ ....... ..12/13/2023 . Various ................... ........(3,586.000) ...........(395,853)......................  ...........(409,159) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (409,159) ................ 0 ...........13,307 ...........13,307 ............. (8,972)........  .......
049468-10-1 ... ATLASSIAN CL A ORD ................................ ....... ..12/27/2023 . Various ................... ......... 4,856.000 ............818,605 ......................  ......... 1,047,560 ............ 619,208 ..........420,796 ................. 0 ................. 0 ...........420,796 ................ 0 ........1,047,560 ................ 0 ........ (228,955) ........ (228,955) ....................0 ........  .......
922174-20-6 ... Fidelity® VIP High Income Portfolio .......... ....... ..12/29/2023 . 2 ........................... ........ 26,019.702 ............119,313 ......................  ............ 141,290 ............ 114,747 ........... 26,543 ................. 0 ................. 0 ............ 26,543 ................ 0 ...........141,290 ................ 0 ......... (21,977) ......... (21,977) ................. 118 ........  .......
066923-56-6 ... iShares S&P 500 Index Fund ...................... ....... ..12/29/2023 . 4 ........................... ......... 6,371.282 ......... 3,203,550 ......................  ......... 1,764,259 ......... 2,866,312 ......(1,102,053) ................. 0 ................. 0 .......(1,102,053) ................ 0 ........ 1,764,259 ................ 0 ....... 1,439,291 ....... 1,439,291 ............. 16,108 ........  .......

115236-10-1 ... BROWN & BROWN ORD ................................. ....... ..07/18/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 23.000 .............. 1,609 ......................  ...............1,285 ...............1,310 ...............(25) ................. 0 ................. 0 ................(25) ................ 0 ............. 1,285 ................ 0 ...............324 ...............324 ....................5 ........  .......
516544-10-3 ... LANTHEUS HOLDINGS ORD ............................ ....... ..12/18/2023 . Various ................... .......(37,433.000) ........(2,554,640)......................  ........ (2,089,390) ........ (1,848,472) ........ (179,745) ................. 0 ................. 0 ......... (179,745) ................ 0 .......(2,089,390) ................ 0 ........ (465,251) ........ (465,251) ....................0 ........  .......
00900R-30-9 ... Invesco International Diversified Fund ...... ....... ..12/29/2023 . 12 .......................... .......197,069.421 ......... 3,158,308 ......................  ......... 3,911,608 ..........2,824,005 .......1,087,604 ................. 0 ................. 0 ........1,087,604 ................ 0 ........ 3,158,308 ................ 0 ........ (753,300) ........ (753,300) ................. 194 ........  .......
922175-85-6 ... Fidelity® VIP Index 500 Portfolio ............ ....... ..12/29/2023 . 2 ........................... ........ 39,664.437 ........16,186,372 ......................  ........ 12,156,670 ........ 14,663,942 ......(2,507,272) ................. 0 ................. 0 .......(2,507,272) ................ 0 .......12,156,670 ................ 0 .......4,029,702 .......4,029,702 ............ 179,249 ........  .......
77954T-10-0 ... Equity Income Portfolio ......................... ....... ..12/29/2023 . 5 ........................... ......... 1,020.895 .............27,781 ......................  ............. 28,002 ............. 27,574 ...............428 ................. 0 ................. 0 ................428 ................ 0 ............28,002 ................ 0 ............. (221) ............. (221) ................. 243 ........  .......

115637-20-9 ... BROWN FORMAN CL B ORD ............................ ....... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 26.000 .............. 1,691 ......................  ...............1,393 ...............1,708 ............. (315) ................. 0 ................. 0 .............. (315) ................ 0 ............. 1,393 ................ 0 ...............298 ...............298 .................. 16 ........  .......
538034-10-9 ... LIVE NATION ENTERTAINMENT ORD .................. ....... ..12/05/2023 . Various ................... .......(32,640.000) ........(2,533,508)......................  ........ (2,358,512) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......(2,358,512) ................ 0 ........ (174,995) ........ (174,995) ....................0 ........  .......

049560-10-5 ... ATMOS ENERGY ORD .................................. ....... ..12/20/2023 .
WALLACHBETH CAPITAL LLC 

.............................. ............. 20.000 .............. 2,263 ......................  .............. 2,077 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 2,077 ................ 0 ...............186 ...............186 .................. 16 ........  .......

922175-88-0 ...
Fidelity® VIP Investment Grade Bond 

Portfolio ........................................... ....... ..12/29/2023 . 2 ........................... ............. 17.489 .................187 ......................  ................. 213 ................. 183 ................ 30 ................. 0 ................. 0 ................. 30 ................ 0 ................213 ................ 0 ...............(26) ...............(26) ....................0 ........  .......
77955H-10-5 ... International Stock Portfolio .................. ....... ..12/29/2023 . 5 ........................... ......... 1,411.768 ............. 19,639 ......................  ............. 19,849 ............. 18,409 ............ 1,440 ................. 0 ................. 0 ............. 1,440 ................ 0 ............19,849 ................ 0 ............. (210) ............. (210) ....................1 ........  .......

12503M-10-8 ... CBOE GLOBAL MARKETS ORD ......................... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 10.000 .............. 1,357 ......................  ................. 780 ...............1,255 ............. (474) ................. 0 ................. 0 .............. (474) ................ 0 ................780 ................ 0 ...............577 ...............577 .................. 10 ........  .......
55024U-10-9 ... LUMENTUM HOLDINGS ORD ............................ ....... ..12/05/2023 . Various ................... .......(85,230.000) ........(4,408,922)......................  ........(7,069,666) ........ (4,438,102) ......(2,623,131) ................. 0 ................. 0 .......(2,623,131) ................ 0 .......(7,069,666) ................ 0 .......2,660,744 .......2,660,744 ....................0 ........  .......
00900R-52-3 ... Invesco Main Street Mid Cap Fund .............. ....... ..12/29/2023 . 12 .......................... ........ 62,453.413 ......... 1,545,268 ......................  ......... 1,284,426 ..........1,469,529 ........ (185,103) ................. 0 ................. 0 ......... (185,103) ................ 0 ........ 1,545,268 ................ 0 ......... 260,842 ......... 260,842 ....................6 ........  .......
922176-80-5 ... Fidelity® VIP Mid Cap Portfolio ............... ....... ..12/29/2023 . 2 ........................... ............. 43.464 .............. 1,420 ......................  ...............1,145 ...............1,356 ............. (211) ................. 0 ................. 0 .............. (211) ................ 0 ............. 1,145 ................ 0 ...............275 ...............275 ....................5 ........  .......
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77954T-20-9 ... T. Rowe Price All-Cap Opportunities .......... ....... ..12/29/2023 . 5 ........................... ......... 4,386.308 ............140,669 ......................  ............112,106 ............ 125,712 ......... (13,606) ................. 0 ................. 0 .......... (13,606) ................ 0 .......... 112,106 ................ 0 ...........28,563 ...........28,563 .................. 46 ........  .......
12504L-10-9 ... CBRE GROUP CL A ORD ............................... ....... ..07/26/2023 . Various ................... ............. 30.000 .............. 2,437 ......................  .............. 1,208 ...............2,309 ...........(1,101) ................. 0 ................. 0 ............(1,101) ................ 0 ............. 1,208 ................ 0 ............ 1,229 ............ 1,229 ....................0 ........  .......
550424-10-5 ... LUMINAR TECHNOLOGIES CL A ORD .................. ....... ..11/28/2023 . Various ................... ..... (200,894.000) ........(1,395,308)......................  ........ (1,808,256) ...........(948,163) ........ (794,635) ................. 0 ................. 0 ......... (794,635) ................ 0 .......(1,808,256) ................ 0 ..........412,948 ..........412,948 ....................0 ........  .......
05329W-10-2 ... AUTONATION ORD ..................................... ....... ..12/27/2023 . Various ................... ............131.000 .............18,169 ......................  ............. 15,432 ............. 14,056 ............ 1,376 ................. 0 ................. 0 ............. 1,376 ................ 0 ............ 15,432 ................ 0 ............ 2,736 ............ 2,736 ....................0 ........  .......
922174-50-3 ... Fidelity® VIP Overseas Portfolio .............. ....... ..12/29/2023 . 2 ........................... ......... 3,609.869 .............88,187 ......................  ............. 64,012 ............. 78,334 ..........(14,322) ................. 0 ................. 0 ...........(14,322) ................ 0 ............64,012 ................ 0 ...........24,175 ...........24,175 ................. 602 ........  .......
89358J-85-1 ... Transamerica 60/40 Allocation VP .............. ....... ..12/29/2023 . 6 ........................... .......536,410.700 ......... 6,381,673 ......................  ......... 6,035,421 ..........5,954,159 ...........81,262 ................. 0 ................. 0 ............81,262 ................ 0 ........ 6,035,421 ................ 0 ..........346,252 ..........346,252 ............. 39,351 ........  .......
12514G-10-8 ... CDW ORD .............................................. ....... ..07/26/2023 . EMM ......................... ............. 15.000 .............. 2,609 ......................  .............. 1,806 ...............2,679 ............. (873) ................. 0 ................. 0 .............. (873) ................ 0 ............. 1,806 ................ 0 ...............803 ...............803 .................. 12 ........  .......
55087P-10-4 ... LYFT CL A ORD ...................................... ....... ..02/10/2023 . Various ................... ..... (108,541.000) ........(1,325,023)......................  ........ (1,388,393) ........ (1,196,122) ........ (192,272) ................. 0 ................. 0 ......... (192,272) ................ 0 .......(1,388,393) ................ 0 ...........63,371 ...........63,371 ....................0 ........  .......
00900R-53-1 ... Invesco Main Street Mid Cap Fund .............. ....... ..12/29/2023 . 12 .......................... ........ 67,397.031 ......... 1,882,681 ......................  ......... 1,662,312 ......... 1,779,282 ........ (116,970) ................. 0 ................. 0 ......... (116,970) ................ 0 ........1,882,681 ................ 0 ..........220,369 ..........220,369 ....................0 ........  .......

09253M-40-3 ...
BlackRock Advantage Large Cap Core Portfolio 

........................................................ ....... ..12/29/2023 . 4 ........................... .......665,302.235 ........15,430,338 ......................  ........ 17,993,362 ........ 13,878,205 ....... 4,115,157 ................. 0 ................. 0 ........ 4,115,157 ................ 0 .......17,993,362 ................ 0 ......(2,563,024) ......(2,563,024) ............. 16,610 ........  .......
89360C-49-8 ... Transamerica Aegon Bond VP ...................... ....... ..12/29/2023 . 6 ........................... .... 7,744,218.648 ........71,575,886 ......................  ........ 88,525,564 ........ 70,394,948 ......18,130,616 ................. 0 ................. 0 .......18,130,616 ................ 0 .......88,525,564 ................ 0 .... (16,949,678) .... (16,949,678) ............161,534 ........  .......

125269-10-0 ... CF INDUSTRIES HOLDINGS ORD ...................... ....... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 13.000 .................931 ......................  ................. 721 ...............1,108 ............. (387) ................. 0 ................. 0 .............. (387) ................ 0 ................721 ................ 0 ...............210 ...............210 .................. 10 ........  .......
553368-10-1 ... MP MATERIALS CL A ORD ............................ ....... ..12/12/2023 . Various ................... ..... (109,950.000) ........(2,970,333)......................  ........ (3,814,695) ........ (2,438,513) ......(1,147,116) ................. 0 ................. 0 .......(1,147,116) ................ 0 .......(3,814,695) ................ 0 ..........844,362 ..........844,362 ....................0 ........  .......
053332-10-2 ... AUTOZONE ORD ........................................ ....... ..12/27/2023 . Various ................... ............. 31.000 ............. 79,723 ......................  ............. 35,058 ............. 76,452 ..........(41,394) ................. 0 ................. 0 ...........(41,394) ................ 0 ............35,058 ................ 0 ...........44,665 ...........44,665 ....................0 ........  .......

09253L-54-6 ...
BlackRock Advantage Large Cap Value V.I. 

Fund .................................................. ....... ..12/29/2023 . 4 ........................... .......172,549.431 ......... 1,644,336 ......................  ......... 1,886,944 ..........1,585,729 ..........301,215 ................. 0 ................. 0 ...........301,215 ................ 0 ........ 1,886,944 ................ 0 ........ (242,608) ........ (242,608) ...............5,372 ........  .......
89360C-51-4 ... Transamerica Aegon Bond VP ...................... ....... ..12/29/2023 . 6 ........................... .... 2,446,386.898 ........22,827,653 ......................  ........ 28,093,417 ........ 22,457,832 ....... 5,635,585 ................. 0 ................. 0 ........ 5,635,585 ................ 0 .......28,093,417 ................ 0 ......(5,265,764) ......(5,265,764) ............. 67,976 ........  .......
12541W-20-9 ... CH ROBINSON WORLDWIDE ORD ....................... ....... ..07/26/2023 . EMM ......................... ............. 11.000 .............. 1,076 ......................  .............. 1,016 ...............1,007 ................. 9 ................. 0 ................. 0 .................. 9 ................ 0 ............. 1,016 ................ 0 ................60 ................60 .................. 25 ........  .......
57164Y-10-7 ... MARRIOTT VACATIONS WORLDWIDE ORD .............. ....... ..12/08/2023 . Various ................... .......(15,018.000) ........(1,922,193)......................  ........ (2,111,238) ........ (1,909,832) ........ (121,126) ................. 0 ................. 0 ......... (121,126) ................ 0 .......(2,111,238) ................ 0 ......... 189,045 ......... 189,045 ............ (22,312)........  .......
00900R-55-6 ... Invesco Main Street Mid Cap Fund .............. ....... ..12/26/2023 . 12 .......................... ........ 63,224.630 ......... 1,750,613 ......................  ......... 1,754,405 ......... 1,667,866 ...........86,539 ................. 0 ................. 0 ............86,539 ................ 0 ........1,750,613 ................ 0 ...........(3,792) ...........(3,792) ................. 137 ........  .......
09253L-47-0 ... BlackRock Advantage SMID Cap V.I. Fund ...... ....... ..12/29/2023 . 4 ........................... .......147,166.220 ......... 2,826,535 ......................  ......... 3,996,197 ..........2,646,049 ....... 1,350,148 ................. 0 ................. 0 ........ 1,350,148 ................ 0 ........ 3,996,197 ................ 0 ..... (1,169,662) ..... (1,169,662) .............. 2,717 ........  .......
89360C-67-0 ... Transamerica Aegon Core Bond VP ............... ....... ..12/29/2023 . 6 ........................... .... 2,833,504.577 ........32,834,166 ......................  ........ 39,289,208 ........ 32,613,638 .......6,675,570 ................. 0 ................. 0 ........6,675,570 ................ 0 .......39,289,208 ................ 0 ......(6,455,042) ......(6,455,042) ............268,247 ........  .......
125523-10-0 ... CIGNA ORD ............................................ ....... ..12/18/2023 . Various ................... ............. 51.000 ............. 13,913 ......................  ............. 16,450 ............. 16,898 ............. (448) ................. 0 ................. 0 .............. (448) ................ 0 ............16,450 ................ 0 ...........(2,537) ...........(2,537) ................. 114 ........  .......
594972-40-8 ... MICROSTRATEGY CL A ORD ........................... ....... ..03/28/2023 . Various ................... ...........(639.000) .......... (134,822)......................  ...........(124,009) ............ (90,463) ..........(33,546) ................. 0 ................. 0 ...........(33,546) ................ 0 ......... (124,009) ................ 0 ......... (10,813) ......... (10,813) ....................0 ........  .......
053611-10-9 ... AVERY DENNISON ORD ................................ ....... ..07/07/2023 . Various ................... ......... 1,460.000 ............253,455 ......................  ............ 279,907 ............ 264,260 ...........15,647 ................. 0 ................. 0 ............15,647 ................ 0 ...........279,907 ................ 0 ..........(26,452) ..........(26,452) .............. 1,672 ........  .......
09253L-40-5 ... BlackRock Basic Value V.I. Fund ............... ....... ..12/29/2023 . 4 ........................... .......631,368.369 ......... 7,869,535 ......................  ......... 9,428,012 ......... 7,418,578 ....... 2,009,434 ................. 0 ................. 0 ........ 2,009,434 ................ 0 ........ 9,428,012 ................ 0 ......(1,558,477) ......(1,558,477) ............. 20,505 ........  .......
89360C-68-8 ... Transamerica Aegon Core Bond VP ............... ....... ..12/29/2023 . 6 ........................... .......388,469.456 ......... 4,175,275 ......................  ......... 5,009,257 ..........4,133,315 ..........875,942 ................. 0 ................. 0 ...........875,942 ................ 0 ........ 5,009,257 ................ 0 ........ (833,982) ........ (833,982) ............. 33,991 ........  .......
12572Q-10-5 ... CME GROUP CL A ORD ................................ ....... ..11/16/2023 . Various ................... ............. 49.000 .............. 9,451 ......................  ...............4,302 ...............8,240 ...........(3,938) ................. 0 ................. 0 ............(3,938) ................ 0 ............. 4,302 ................ 0 ............ 5,149 ............ 5,149 ................. 309 ........  .......
596278-10-1 ... MIDDLEBY ORD ........................................ ....... ..10/25/2023 . Various ................... .......(92,501.000) ...... (12,830,368)......................  .......(13,074,222) ....... (12,368,343) ........ (687,279) ................. 0 ................. 0 ......... (687,279) ................ 0 ..... (13,074,222) ................ 0 ..........243,854 ..........243,854 ....................0 ........  .......

00900W-53-0 ...
Invesco International Small-Mid Company Fund 

........................................................ ....... ..12/29/2023 . 12 .......................... ........ 42,543.265 ......... 1,749,826 ......................  ......... 1,986,560 ......... 1,652,806 ..........333,755 ................. 0 ................. 0 ...........333,755 ................ 0 ........ 1,749,826 ................ 0 ........ (236,734) ........ (236,734) .............. 2,091 ........  .......
09253M-50-2 ... BlackRock Capital Appreciation Portfolio .... ....... ..12/29/2023 . 4 ........................... .......402,228.308 ........16,086,720 ......................  ........ 12,929,729 ........ 12,915,551 ...........14,178 ................. 0 ................. 0 ............14,178 ................ 0 .......12,929,729 ................ 0 .......3,156,991 .......3,156,991 ............. 25,971 ........  .......
89360C-56-3 ... Transamerica Aegon High Yield Bond VP ........ ....... ..12/29/2023 . 6 ........................... .... 2,593,656.690 ........17,443,133 ......................  ........ 20,275,210 ........ 17,066,261 ....... 3,208,949 ................. 0 ................. 0 ........ 3,208,949 ................ 0 .......20,275,210 ................ 0 ......(2,832,077) ......(2,832,077) ............ 264,972 ........  .......
125896-10-0 ... CMS ENERGY ORD ..................................... ....... ..12/18/2023 . Various ................... ............. 97.000 .............. 5,716 ......................  ...............5,114 ...............6,143 ...........(1,029) ................. 0 ................. 0 ............(1,029) ................ 0 ............. 5,114 ................ 0 ...............603 ...............603 ................. 149 ........  .......
607525-10-2 ... MODEL N ORD ......................................... ....... ..12/08/2023 . Various ................... ..... (105,896.000) ........ (3,294,052)......................  ........ (3,130,244) ........ (4,295,142) .......1,164,898 ................. 0 ................. 0 ........1,164,898 ................ 0 .......(3,130,244) ................ 0 ........ (163,808) ........ (163,808) ....................0 ........  .......
05722G-10-0 ... BAKER HUGHES CL A ORD ............................ ....... ..12/27/2023 . Various ................... ......... 1,061.000 ............. 36,179 ......................  ............. 38,406 ............. 31,331 ............ 7,075 ................. 0 ................. 0 ............. 7,075 ................ 0 ............38,406 ................ 0 ...........(2,227) ...........(2,227) ................. 500 ........  .......
09253L-84-3 ... BlackRock Capital Appreciation V.I. Fund .... ....... ..12/29/2023 . 4 ........................... ............662.651 .............. 4,992 ......................  ...............4,692 ...............3,989 ...............703 ................. 0 ................. 0 ................703 ................ 0 ............. 4,692 ................ 0 ...............300 ...............300 .................. 16 ........  .......
89360C-57-1 ... Transamerica Aegon High Yield Bond VP ........ ....... ..12/29/2023 . 6 ........................... .... 1,396,954.295 ......... 9,213,802 ......................  ........ 10,612,938 ..........9,010,355 ....... 1,602,583 ................. 0 ................. 0 ........ 1,602,583 ................ 0 .......10,612,938 ................ 0 ......(1,399,136) ......(1,399,136) ............193,798 ........  .......
126408-10-3 ... CSX ORD .............................................. ....... ..11/16/2023 . Various ................... ............348.000 .............11,208 ......................  ...............2,908 ............. 10,781 ...........(7,873) ................. 0 ................. 0 ............(7,873) ................ 0 ............. 2,908 ................ 0 ............ 8,300 ............ 8,300 .................. 64 ........  .......
62886E-10-8 ... NCR VOYIX ORD ...................................... ....... ..11/16/2023 . Various ................... ..... (595,879.000) ...... (16,211,724)......................  .......(16,527,795) .......(13,034,103) ......(2,801,148) ................. 0 ................. 0 .......(2,801,148) ................ 0 ..... (16,527,795) ................ 0 ......... 316,071 ......... 316,071 ....................0 ........  .......
015544-40-6 ... Alger Small Cap Growth Portfolio .............. ....... ..12/29/2023 . 40 .......................... ........ 32,784.202 ............508,415 ......................  ......... 1,259,416 ............ 465,208 ..........794,208 ................. 0 ................. 0 ...........794,208 ................ 0 ...........508,415 ................ 0 ........ (751,001) ........ (751,001) ....................0 ........  .......
09253L-51-2 ... BlackRock Equity Dividend V.I. Fund .......... ....... ..12/29/2023 . 4 ........................... .......201,629.876 ......... 2,117,831 ......................  ......... 2,312,608 ..........2,046,543 ..........266,065 ................. 0 ................. 0 ...........266,065 ................ 0 ........ 2,312,608 ................ 0 ........ (194,777) ........ (194,777) ............. 26,546 ........  .......

89360C-85-2 ...
Transamerica Aegon Sustainable Equity Income 

VP .................................................... ....... ..12/29/2023 . 6 ........................... .... 1,412,376.735 ........ 24,556,514 ......................  ........ 31,294,229 ........ 24,871,954 ....... 6,422,275 ................. 0 ................. 0 ........ 6,422,275 ................ 0 .......31,294,229 ................ 0 ..... (6,737,715) ..... (6,737,715) ............151,417 ........  .......
126650-10-0 ... CVS HEALTH ORD ..................................... ....... ..11/16/2023 . Various ................... ............193.000 ............. 14,040 ......................  ............. 22,073 ............. 17,986 ............ 4,087 ................. 0 ................. 0 ............. 4,087 ................ 0 ............22,073 ................ 0 ...........(8,033) ...........(8,033) ................. 267 ........  .......
629377-50-8 ... NRG ENERGY ORD ..................................... ....... ..11/27/2023 . Adjustment ................ ..... (375,572.000) .......(12,338,925)......................  .......(15,870,914) .......(11,648,220) ......(3,890,161) ................. 0 ................. 0 .......(3,890,161) ................ 0 ..... (15,870,914) ................ 0 ....... 3,531,989 ....... 3,531,989 ...........(257,237)........  .......
058498-10-6 ... BALL ORD ............................................. ....... ..11/21/2023 . NFSA ....................... ......... 2,607.000 ............149,763 ......................  ............173,636 ............ 133,322 ...........40,314 ................. 0 ................. 0 ............40,314 ................ 0 ...........173,636 ................ 0 ......... (23,874) ......... (23,874) ................. 638 ........  .......
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09253M-70-0 ... BlackRock Global Allocation Portfolio ....... ....... ..12/29/2023 . 4 ........................... .... 1,035,632.124 ........14,949,819 ......................  ........ 15,916,783 ........ 14,229,585 .......1,687,198 ................. 0 ................. 0 ........1,687,198 ................ 0 .......15,916,783 ................ 0 ........ (966,964) ........ (966,964) ...............2,322 ........  .......

89360C-86-0 ...
Transamerica Aegon Sustainable Equity Income 

VP .................................................... ....... ..12/29/2023 . 6 ........................... .... 1,986,332.817 ........ 34,422,124 ......................  ........ 38,040,619 ........ 34,899,868 ....... 3,140,751 ................. 0 ................. 0 ........ 3,140,751 ................ 0 .......38,040,619 ................ 0 ......(3,618,495) ......(3,618,495) ............ 249,830 ........  .......
127097-10-3 ... COTERRA ENERGY ORD ................................ ....... ..07/26/2023 . EMM ......................... ............120.000 .............. 3,136 ......................  ...............2,320 ...............2,948 ............. (628) ................. 0 ................. 0 .............. (628) ................ 0 ............. 2,320 ................ 0 ...............816 ...............816 .................. 78 ........  .......
64049M-20-9 ... NEOGENOMICS ORD .................................... ....... ..12/28/2023 . Various ................... ...........(245.000) .............(4,081)......................  ............. (4,116) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............(4,116) ................ 0 ................ 35 ................ 35 ....................0 ........  .......
015565-21-1 ... Alger Weatherbie Specialized Growth Fund .... ....... ..12/29/2023 . 40 .......................... ......... 7,625.598 ............. 93,635 ......................  ............ 163,039 ............. 88,838 ...........74,202 ................. 0 ................. 0 ............74,202 ................ 0 ............ 93,635 ................ 0 ......... (69,404) ......... (69,404) ....................0 ........  .......
09253L-77-7 ... BlackRock Global Allocation V.I. Fund ....... ....... ..12/29/2023 . 4 ........................... ........ 21,746.515 ............341,246 ......................  ............ 291,936 ............ 321,196 ..........(29,260) ................. 0 ................. 0 ...........(29,260) ................ 0 ...........291,936 ................ 0 ...........49,310 ...........49,310 .................. 11 ........  .......

89360C-18-3 ...
Transamerica Aegon U.S. Government 

Securities VP ...................................... ....... ..12/29/2023 . 6 ........................... ... 12,784,931.432 .......119,720,852 ......................  .......132,266,316 .......118,516,314 ......13,750,002 ................. 0 ................. 0 .......13,750,002 ................ 0 ..... 132,266,316 ................ 0 .... (12,545,464) .... (12,545,464) ............688,056 ........  .......
127387-10-8 ... CADENCE DESIGN SYSTEMS ORD ...................... ....... ..11/16/2023 . Various ................... ............. 40.000 .............. 9,140 ......................  ...............1,504 ...............6,426 ...........(4,921) ................. 0 ................. 0 ............(4,921) ................ 0 ............. 1,504 ................ 0 ............ 7,636 ............ 7,636 ....................0 ........  .......
649445-10-3 ... NEW YORK COMMUNITY BANCORP ORD ................. ....... ..05/12/2023 . Various ................... ........ (9,223.000) ............(87,518)......................  ............ (93,665) ............ (79,318) ..........(14,347) ................. 0 ................. 0 ...........(14,347) ................ 0 ...........(93,665) ................ 0 ............ 6,147 ............ 6,147 ............. (2,333)........  .......
060505-10-4 ... BANK OF AMERICA ORD ............................... ....... ..12/27/2023 . Various ................... ......... 8,661.000 ............271,844 ......................  ............ 298,390 ............ 286,852 ...........11,538 ................. 0 ................. 0 ............11,538 ................ 0 ...........298,390 ................ 0 ......... (26,546) ......... (26,546) .............. 4,071 ........  .......
09253M-10-6 ... BlackRock Government Money Market Portfolio ....... ..12/29/2023 . 4 ........................... ... 51,183,225.490 ........51,183,225 ......................  ........ 51,183,225 ........ 51,183,225 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......51,183,225 ................ 0 ................. 0 ................. 0 ......... 1,007,661 ........  .......

89360C-19-1 ...
Transamerica Aegon U.S. Government 

Securities VP ...................................... ....... ..12/29/2023 . 6 ........................... .... 1,292,913.834 ........11,638,502 ......................  ........ 14,664,588 ........ 11,545,721 .......3,118,867 ................. 0 ................. 0 ........3,118,867 ................ 0 .......14,664,588 ................ 0 ..... (3,026,086) ..... (3,026,086) ............. 59,333 ........  .......

12769G-10-0 ... CAESARS ENTERTAINMENT ORD ....................... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 20.000 .................897 ......................  .............. 1,765 ................. 832 ...............933 ................. 0 ................. 0 ................933 ................ 0 ............. 1,765 ................ 0 ............. (868) ............. (868) ....................0 ........  .......
65339F-10-1 ... NEXTERA ENERGY ORD ................................ ....... ..12/22/2023 . Various ................... ..... (450,741.000) .......(36,205,541)......................  .......(34,368,943) .......(38,370,728) ....... 3,430,987 ................. 0 ................. 0 ........ 3,430,987 ................ 0 ......(34,368,943) ................ 0 ......(1,836,598) ......(1,836,598) ................. 952 ........  .......
015565-22-9 ... Alger Small Cap Focus Fund ...................... ....... ..12/27/2023 . 40 .......................... .......221,149.893 ......... 3,672,487 ......................  ......... 6,910,440 ......... 3,675,511 ....... 3,234,930 ................. 0 ................. 0 ........ 3,234,930 ................ 0 ........ 3,672,487 ................ 0 ......(3,237,953) ......(3,237,953) ....................0 ........  .......
09253L-87-6 ... BlackRock Government Money Market V.I. Fund ....... ..12/29/2023 . 4 ........................... ........ 55,043.250 ............. 55,043 ......................  ............. 55,043 ............. 55,043 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 55,043 ................ 0 ................. 0 ................. 0 .............. 1,836 ........  .......
89358J-50-5 ... Transamerica American Funds Managed Risk VP ....... ..12/29/2023 . 6 ........................... .... 9,042,218.983 ...... 100,717,171 ......................  ........ 94,766,502 .......104,708,896 ......(9,942,394) ................. 0 ................. 0 .......(9,942,394) ................ 0 .......94,766,502 ................ 0 .......5,950,669 .......5,950,669 ......... 7,299,853 ........  .......
133131-10-2 ... CAMDEN PROPERTY REIT ORD ........................ ....... ..04/21/2023 . EMM ......................... ............. 24.000 .............. 2,559 ......................  ...............3,975 ...............2,685 ............ 1,290 ................. 0 ................. 0 ............. 1,290 ................ 0 ............. 3,975 ................ 0 ...........(1,416) ...........(1,416) .................. 47 ........  .......
65341B-10-6 ... NEXTERA ENERGY PARTNERS UNT .................... ....... ..04/11/2023 . Various ................... ..... (207,881.000) .......(13,536,207)......................  .......(15,967,064) .......(14,570,379) ......(1,396,684) ................. 0 ................. 0 .......(1,396,684) ................ 0 ..... (15,967,064) ................ 0 .......2,430,857 .......2,430,857 ...........(152,921)........  .......
064149-10-7 ... BANK NOVA SCOTIA ORD ............................. ....... ..12/20/2023 . Various ................... ............416.000 ............. 20,223 ......................  ............. 17,075 ............. 20,376 ...........(3,300) ................. 0 ................. 0 ............(3,300) ................ 0 ............17,075 ................ 0 ............ 3,148 ............ 3,148 ................. 734 ........  .......
09259F-10-5 ... BlackRock High Yield Portfolio ................ ....... ..12/29/2023 . 4 ........................... .......541,094.315 ......... 2,615,599 ......................  ......... 2,879,332 ..........2,559,376 ..........319,956 ................. 0 ................. 0 ...........319,956 ................ 0 ........ 2,879,332 ................ 0 ........ (263,733) ........ (263,733) ............. 76,996 ........  .......

89360C-25-8 ...
Transamerica BlackRock Government Money 

Market VP ........................................... ....... ..12/29/2023 . 6 ........................... ..262,415,589.859 .......262,415,590 ......................  .......262,415,590 ....... 262,415,590 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......262,415,590 ................ 0 ................. 0 ................. 0 ......... 5,781,461 ........  .......
134429-10-9 ... CAMPBELL SOUP ORD ................................. ....... ..04/21/2023 . EMM ......................... ............. 38.000 .............. 2,038 ......................  ...............1,499 ...............2,157 ............. (657) ................. 0 ................. 0 .............. (657) ................ 0 ............. 1,499 ................ 0 ...............538 ...............538 .................. 28 ........  .......
65473P-10-5 ... NISOURCE ORD ........................................ ....... ..04/03/2023 . Various ................... ..... (436,590.000) ...... (11,841,832)......................  .......(11,760,872) .......(11,971,298) ..........210,426 ................. 0 ................. 0 ...........210,426 ................ 0 ..... (11,760,872) ................ 0 ......... (80,960) ......... (80,960) ...........(102,846)........  .......
015565-73-2 ... Alger Weatherbie Specialized Growth Fund .... ....... ..12/29/2023 . 40 .......................... ........ 98,775.963 ......... 1,120,055 ......................  ......... 1,542,098 ......... 1,082,585 ..........459,514 ................. 0 ................. 0 ...........459,514 ................ 0 ........ 1,120,055 ................ 0 ........ (422,043) ........ (422,043) ....................0 ........  .......
09253L-64-5 ... BlackRock International V.I. Fund ............. ....... ..12/29/2023 . 4 ........................... .......138,503.244 ......... 1,310,641 ......................  ......... 1,438,020 ......... 1,184,203 ..........253,817 ................. 0 ................. 0 ...........253,817 ................ 0 ........ 1,438,020 ................ 0 ........ (127,379) ........ (127,379) ................. 917 ........  .......

89360C-26-6 ...
Transamerica BlackRock Government Money 

Market VP ........................................... ....... ..12/29/2023 . 6 ........................... ...53,766,201.088 ........53,766,201 ......................  ........ 53,766,201 ........ 53,766,201 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......53,766,201 ................ 0 ................. 0 ................. 0 ......... 1,243,356 ........  .......
14040H-10-5 ... CAPITAL ONE FINANCIAL ORD ....................... ....... ..11/16/2023 . EMM ......................... ............. 61.000 .............. 6,319 ......................  ...............4,934 ...............5,671 ............. (736) ................. 0 ................. 0 .............. (736) ................ 0 ............. 4,934 ................ 0 ............ 1,384 ............ 1,384 .................. 70 ........  .......

67059N-10-8 ... NUTANIX CL A ORD .................................. ....... ..10/23/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ........ (5,292.000) .......... (188,565)......................  ...........(155,795) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (155,795) ................ 0 ......... (32,769) ......... (32,769) ....................0 ........  .......
071813-10-9 ... BAXTER INTERNATIONAL ORD ........................ ....... ..12/27/2023 . Various ................... ......... 6,166.000 ............242,513 ......................  ............ 492,700 ............ 314,281 ..........178,419 ................. 0 ................. 0 ...........178,419 ................ 0 ...........492,700 ................ 0 ........ (250,187) ........ (250,187) ...............3,623 ........  .......
09253L-57-9 ... BlackRock Large Cap Focus Growth V.I. Fund . ....... ..12/29/2023 . 4 ........................... .......404,174.818 ......... 6,662,359 ......................  ......... 6,454,212 ..........5,120,895 ....... 1,333,317 ................. 0 ................. 0 ........ 1,333,317 ................ 0 ........ 6,454,212 ................ 0 ......... 208,147 ......... 208,147 ............. 57,122 ........  .......

89360C-76-1 ...
Transamerica BlackRock Real Estate 

Securities VP ...................................... ....... ..12/29/2023 . 6 ........................... .......978,728.896 ......... 9,608,221 ......................  ........ 12,986,226 ..........9,542,607 ....... 3,443,619 ................. 0 ................. 0 ........ 3,443,619 ................ 0 .......12,986,226 ................ 0 ......(3,378,005) ......(3,378,005) ............178,516 ........  .......
14149Y-10-8 ... CARDINAL HEALTH ORD ............................... ....... ..07/26/2023 . EMM ......................... ............. 28.000 .............. 2,409 ......................  ...............2,293 ...............2,152 ...............140 ................. 0 ................. 0 ................140 ................ 0 ............. 2,293 ................ 0 ...............116 ...............116 .................. 35 ........  .......
67181A-10-7 ... OAK STREET HEALTH ORD ............................ ....... ..03/30/2023 . Various ................... .......(37,178.000) ........(1,338,253)......................  ...........(849,706) ...........(799,699) ......... (50,007) ................. 0 ................. 0 .......... (50,007) ................ 0 ......... (849,706) ................ 0 ........ (488,547) ........ (488,547) ....................0 ........  .......
015565-76-5 ... Alger Health Sciences Fund ...................... ....... ..12/29/2023 . 40 .......................... ........16,803.885 ............347,574 ......................  ............ 521,089 ............ 359,099 ..........161,990 ................. 0 ................. 0 ...........161,990 ................ 0 ...........347,574 ................ 0 ........ (173,515) ........ (173,515) ....................0 ........  .......
09253L-10-8 ... BlackRock Managed Volatility V.I. Fund ...... ....... ..12/29/2023 . 4 ........................... ............. 55.389 .................784 ......................  ................. 693 ................. 777 ...............(84) ................. 0 ................. 0 ................(84) ................ 0 ................693 ................ 0 ................91 ................91 ....................3 ........  .......

89360C-77-9 ...
Transamerica BlackRock Real Estate 

Securities VP ...................................... ....... ..12/29/2023 . 6 ........................... .......614,809.270 ......... 5,592,169 ......................  ......... 7,722,101 ......... 5,607,061 ....... 2,115,040 ................. 0 ................. 0 ........ 2,115,040 ................ 0 ........7,722,101 ................ 0 ......(2,129,932) ......(2,129,932) ............ 133,552 ........  .......
143130-10-2 ... CARMAX ORD .......................................... ....... ..04/21/2023 . EMM ......................... ............. 17.000 .............. 1,167 ......................  ...............1,025 ...............1,035 ...............(10) ................. 0 ................. 0 ................(10) ................ 0 ............. 1,025 ................ 0 ...............142 ...............142 ....................0 ........  .......
679295-10-5 ... OKTA CL A ORD ...................................... ....... ..11/30/2023 . Various ................... .......(22,508.000) ........(1,642,473)......................  ........ (1,323,344) ........ (1,531,344) ..........216,135 ................. 0 ................. 0 ...........216,135 ................ 0 .......(1,323,344) ................ 0 ........ (319,129) ........ (319,129) ....................0 ........  .......
075887-10-9 ... BECTON DICKINSON ORD .............................. ....... ..12/27/2023 . Various ................... ............312.000 .............79,667 ......................  ............. 74,451 ............. 74,001 ...........(5,129) ................. 0 ................. 0 ............(5,129) ................ 0 ............74,451 ................ 0 ............ 5,216 ............ 5,216 ................. 653 ........  .......
09253L-67-8 ... BlackRock S&P 500 Index V.I. Fund ............ ....... ..12/29/2023 . 4 ........................... .......157,990.046 ......... 4,325,658 ......................  ..........3,325,356 ..........3,899,194 ........ (573,838) ................. 0 ................. 0 ......... (573,838) ................ 0 ........ 3,325,356 ................ 0 .......1,000,302 .......1,000,302 ............. 22,482 ........  .......

89360D-87-6 ...
Transamerica BlackRock Tactical Allocation 

VP .................................................... ....... ..12/29/2023 . 6 ........................... ...10,904,318.324 .......141,193,443 ......................  .......167,799,534 .......135,867,806 ......31,931,728 ................. 0 ................. 0 .......31,931,728 ................ 0 ..... 167,799,534 ................ 0 .... (26,606,091) .... (26,606,091) ......... 3,276,833 ........  .......
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143658-30-0 ... CARNIVAL ORD ........................................ ....... ..12/18/2023 . EMM ......................... ............190.000 .............. 2,682 ......................  .............. 7,838 ...............1,531 ............ 6,306 ................. 0 ................. 0 ............. 6,306 ................ 0 ............. 7,838 ................ 0 ...........(5,156) ...........(5,156) ....................0 ........  .......
682189-10-5 ... ON SEMICONDUCTOR ORD .............................. ....... ..12/20/2023 . NEOJ ....................... ...........(564.000) ............(46,394)......................  ............ (48,655) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........(48,655) ................ 0 ............ 2,261 ............ 2,261 ....................0 ........  .......
015566-40-9 ... Alger Responsible Investing Fund .............. ....... ..12/29/2023 . 40 .......................... ........ 17,121.535 ............228,329 ......................  ............ 256,723 ............ 193,131 ........... 63,593 ................. 0 ................. 0 ............ 63,593 ................ 0 ...........228,329 ................ 0 ..........(28,394) ..........(28,394) ....................9 ........  .......
09253M-60-1 ... BlackRock Sustainable Balanced Portfolio .... ....... ..12/29/2023 . 4 ........................... ....2,706,076.807 ........40,080,882 ......................  ........ 44,381,346 ........ 37,235,617 ....... 7,145,729 ................. 0 ................. 0 ........ 7,145,729 ................ 0 .......44,381,346 ................ 0 ......(4,300,464) ......(4,300,464) ............. 40,597 ........  .......

89360D-59-5 ...
Transamerica BlackRock iShares Active Asset 

Alloca ............................................... ....... ..12/29/2023 . 6 ........................... .... 4,471,492.682 ........38,307,303 ......................  ........47,118,667 ........ 36,979,244 ......10,139,423 ................. 0 ................. 0 .......10,139,423 ................ 0 .......47,118,667 ................ 0 ..... (8,811,364) ..... (8,811,364) ............206,672 ........  .......
14448C-10-4 ... CARRIER GLOBAL ORD ................................ ....... ..12/18/2023 . EMM ......................... ............139.000 .............. 7,039 ......................  ...............2,659 ...............5,734 ...........(3,074) ................. 0 ................. 0 ............(3,074) ................ 0 ............. 2,659 ................ 0 ............ 4,379 ............ 4,379 .................. 60 ........  .......
683712-10-3 ... OPENDOOR TECHNOLOGIES ORD ....................... ....... ..02/09/2023 . Various ................... .......(10,582.000) ............(24,772)......................  ............(27,714) ............ (12,275) ..........(15,439) ................. 0 ................. 0 ...........(15,439) ................ 0 ...........(27,714) ................ 0 ............ 2,942 ............ 2,942 ....................0 ........  .......
084670-70-2 ... BERKSHIRE HATHAWAY CL B ORD .................... ....... ..12/27/2023 . Various ................... ............663.000 ............219,652 ......................  ............140,791 ............ 204,801 ......... (64,010) ................. 0 ................. 0 .......... (64,010) ................ 0 ...........140,791 ................ 0 ...........78,861 ...........78,861 ....................0 ........  .......
09259F-20-4 ... BlackRock U.S. Government Bond Portfolio .... ....... ..04/28/2023 . 4 ........................... .... 2,970,452.364 ........28,984,238 ......................  ........ 32,508,787 ........ 28,516,343 ....... 3,992,444 ................. 0 ................. 0 ........ 3,992,444 ................ 0 .......32,508,787 ................ 0 ......(3,524,549) ......(3,524,549) ............265,661 ........  .......

89360D-57-9 ...
Transamerica BlackRock iShares Active Asset 

Alloca ............................................... ....... ..12/29/2023 . 6 ........................... .... 4,882,227.520 ........46,614,957 ......................  ........ 54,817,069 ........ 43,305,358 ......11,511,711 ................. 0 ................. 0 .......11,511,711 ................ 0 .......54,817,069 ................ 0 ......(8,202,112) ......(8,202,112) ............ 234,338 ........  .......
148806-10-2 ... CATALENT ORD ........................................ ....... ..07/26/2023 . EMM ......................... ............. 21.000 .............. 1,019 ......................  .............. 1,773 ................. 945 ...............828 ................. 0 ................. 0 ................828 ................ 0 ............. 1,773 ................ 0 ............. (754) ............. (754) ....................0 ........  .......
686688-10-2 ... ORMAT TECH ORD ..................................... ....... ..12/18/2023 . Various ................... .......(33,145.000) ........(2,621,539)......................  ........ (2,425,607) ........ (2,866,380) ..........440,772 ................. 0 ................. 0 ...........440,772 ................ 0 .......(2,425,607) ................ 0 ........ (195,932) ........ (195,932) ............. (5,835)........  .......
015570-72-4 ... Alger Focus Equity Fund ......................... ....... ..12/26/2023 . 40 .......................... ........ 12,843.261 ............560,120 ......................  ............734,011 ............ 483,163 ..........250,847 ................. 0 ................. 0 ...........250,847 ................ 0 ...........560,120 ................ 0 ........ (173,891) ........ (173,891) ....................0 ........  .......
09258X-50-3 ... BlackRock U.S. Government Bond V.I. Fund .... ....... ..04/28/2023 . 4 ........................... ......... 9,186.391 ............. 83,937 ......................  ............. 95,002 ............. 82,494 ...........12,508 ................. 0 ................. 0 ............12,508 ................ 0 ............95,002 ................ 0 ......... (11,065) ......... (11,065) ................. 767 ........  .......

89360D-55-3 ...
Transamerica BlackRock iShares Active Asset 

Alloca ............................................... ....... ..12/29/2023 . 6 ........................... ... 13,981,529.594 .......129,254,066 ......................  .......159,158,521 .......123,177,276 ......35,981,245 ................. 0 ................. 0 .......35,981,245 ................ 0 ..... 159,158,521 ................ 0 .... (29,904,455) .... (29,904,455) ............702,407 ........  .......
149123-10-1 ... CATERPILLAR ORD .................................... ....... ..12/18/2023 . Various ................... ............. 79.000 ............. 19,095 ......................  .............. 8,310 ............. 18,925 ......... (10,615) ................. 0 ................. 0 .......... (10,615) ................ 0 ............. 8,310 ................ 0 ...........10,785 ...........10,785 ................. 236 ........  .......
69351T-10-6 ... PPL ORD .............................................. ....... ..12/20/2023 . Various ................... ..... (146,480.000) ........(3,912,160)......................  ........ (3,726,307) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......(3,726,307) ................ 0 ........ (185,854) ........ (185,854) ............(22,765)........  .......
086516-10-1 ... BEST BUY ORD ........................................ ....... ..12/27/2023 . Various ................... ............430.000 ............. 31,936 ......................  ............. 28,553 ............. 34,490 ...........(5,938) ................. 0 ................. 0 ............(5,938) ................ 0 ............ 28,553 ................ 0 ............ 3,384 ............ 3,384 .............. 1,102 ........  .......
89360C-51-4 ... Transamerica Aegon Bond VP ...................... ....... ..12/29/2023 . 6 ........................... .......881,709.577 ......... 8,293,928 ......................  ......... 9,487,299 ..........8,094,094 ....... 1,393,205 ................. 0 ................. 0 ........ 1,393,205 ................ 0 ........ 9,487,299 ................ 0 ......(1,193,371) ......(1,193,371) ...............9,743 ........  .......

89360D-38-9 ...
Transamerica BlackRock iShares Dynamic 

Allocation .......................................... ....... ..12/29/2023 . 6 ........................... ...11,379,268.400 .......113,149,792 ......................  ....... 135,949,823 .......107,761,672 ......28,188,151 ................. 0 ................. 0 .......28,188,151 ................ 0 ......135,949,823 ................ 0 .... (22,800,031) .... (22,800,031) ............ 613,994 ........  .......
150870-10-3 ... CELANESE ORD ........................................ ....... ..04/21/2023 . EMM ......................... ............. 11.000 .............. 1,150 ......................  ................. 942 ...............1,125 ............. (183) ................. 0 ................. 0 .............. (183) ................ 0 ................942 ................ 0 ...............209 ...............209 ....................8 ........  .......
69354N-10-6 ... PRA GROUP ORD ....................................... ....... ..03/10/2023 . Various ................... ...... (18,861.000) .......... (770,484)......................  ...........(643,153) ...........(637,125) ...........(6,028) ................. 0 ................. 0 ............(6,028) ................ 0 ......... (643,153) ................ 0 ........ (127,331) ........ (127,331) ....................0 ........  .......
015570-73-2 ... Alger Capital Appreciation Fund ............... ....... ..12/29/2023 . 40 .......................... .......150,078.452 ......... 4,788,045 ......................  ......... 6,590,700 ..........3,899,038 ....... 2,691,662 ................. 0 ................. 0 ........ 2,691,662 ................ 0 ........ 4,788,045 ................ 0 ......(1,802,655) ......(1,802,655) ............. 30,086 ........  .......
89360C-68-8 ... Transamerica Aegon Core Bond VP ............... ....... ..12/29/2023 . 6 ........................... .......369,461.134 ......... 3,953,033 ......................  ......... 4,836,758 ......... 3,931,066 ..........905,692 ................. 0 ................. 0 ...........905,692 ................ 0 ........ 4,836,758 ................ 0 ........ (883,725) ........ (883,725) ............. 35,954 ........  .......

89360D-37-1 ...
Transamerica BlackRock iShares Dynamic 

Allocation .......................................... ....... ..12/29/2023 . 6 ........................... .... 4,442,799.061 ........48,130,874 ......................  ........ 54,512,218 ........ 44,738,987 ....... 9,773,231 ................. 0 ................. 0 ........ 9,773,231 ................ 0 .......54,512,218 ................ 0 ......(6,381,344) ......(6,381,344) ............ 230,543 ........  .......
15135B-10-1 ... CENTENE ORD ......................................... ....... ..12/18/2023 . Various ................... ............. 94.000 .............. 6,464 ......................  .............. 8,410 ...............7,709 ...............701 ................. 0 ................. 0 ................701 ................ 0 ............. 8,410 ................ 0 ...........(1,947) ...........(1,947) ....................0 ........  .......
69553P-10-0 ... PAGERDUTY ORD ...................................... ....... ..10/27/2023 . NEOJ ....................... ........(6,714.000) .......... (131,252)......................  ...........(142,000) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (142,000) ................ 0 ...........10,748 ...........10,748 ....................0 ........  .......
088606-10-8 ... BHP GROUP ADR ...................................... C...... ..12/20/2023 . Various ................... ............155.000 .............. 9,582 ......................  ...............9,098 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 9,098 ................ 0 ...............484 ...............484 ................. 127 ........  .......
89360C-57-1 ... Transamerica Aegon High Yield Bond VP ........ ....... ..12/29/2023 . 6 ........................... .......633,254.749 ......... 4,232,537 ......................  ......... 4,656,117 ..........4,084,493 ..........571,624 ................. 0 ................. 0 ...........571,624 ................ 0 ........4,656,117 ................ 0 ........ (423,580) ........ (423,580) ............. 31,526 ........  .......
89358J-88-5 ... Transamerica BlackRock iShares Edge 100 VP . ....... ..12/29/2023 . 6 ........................... .......489,861.772 ......... 6,763,073 ......................  ......... 6,729,281 ......... 6,818,876 ..........(89,595) ................. 0 ................. 0 ...........(89,595) ................ 0 ........ 6,729,281 ................ 0 ...........33,792 ...........33,792 ............360,961 ........  .......
15189T-10-7 ... CENTERPOINT ENERGY ORD ........................... ....... ..04/21/2023 . EMM ......................... ............. 89.000 .............. 2,711 ......................  ...............2,418 ...............2,669 ............. (251) ................. 0 ................. 0 .............. (251) ................ 0 ............. 2,418 ................ 0 ...............293 ...............293 .................. 17 ........  .......
698884-10-3 ... PAR TECHNOLOGY ORD ................................ ....... ..11/16/2023 . Various ................... ..... (183,468.000) ........(5,858,941)......................  ........(6,713,600) ........ (4,713,769) ......(1,906,732) ................. 0 ................. 0 .......(1,906,732) ................ 0 .......(6,713,600) ................ 0 ..........854,659 ..........854,659 ....................0 ........  .......
01853W-60-0 ... AB Global Bond Fund ............................... ....... ..12/29/2023 . 34 .......................... .......272,600.387 ......... 1,847,786 ......................  ......... 2,321,191 ......... 1,831,875 ..........489,316 ................. 0 ................. 0 ...........489,316 ................ 0 ........1,847,786 ................ 0 ........ (473,405) ........ (473,405) ............. 36,040 ........  .......

89360C-86-0 ...
Transamerica Aegon Sustainable Equity Income 

VP .................................................... ....... ..12/29/2023 . 6 ........................... .......564,777.855 ......... 9,825,482 ......................  ........ 12,010,906 ..........9,923,147 ....... 2,087,759 ................. 0 ................. 0 ........ 2,087,759 ................ 0 .......12,010,906 ................ 0 ......(2,185,424) ......(2,185,424) ............. 84,408 ........  .......
89360C-34-0 ... Transamerica BlackRock iShares Edge 40 VP .. ....... ..12/29/2023 . 6 ........................... .... 3,814,088.017 ........ 31,584,445 ......................  ........ 34,153,623 ........ 31,084,817 .......3,068,806 ................. 0 ................. 0 ........3,068,806 ................ 0 .......34,153,623 ................ 0 ......(2,569,178) ......(2,569,178) ............412,766 ........  .......
15677J-10-8 ... CERIDIAN HCM HOLDING ORD ........................ ....... ..04/21/2023 . EMM ......................... ............. 17.000 .............. 1,136 ......................  .............. 1,798 ...............1,091 ...............707 ................. 0 ................. 0 ................707 ................ 0 ............. 1,798 ................ 0 ............. (662) ............. (662) ....................0 ........  .......
70202L-10-2 ... PARSONS ORD ......................................... ....... ..09/11/2023 . Various ................... ..... (281,403.000) .......(14,307,153)......................  .......(10,595,302) .......(13,014,889) ....... 2,419,587 ................. 0 ................. 0 ........ 2,419,587 ................ 0 ..... (10,595,302) ................ 0 ..... (3,711,851) ..... (3,711,851) ....................0 ........  .......
090043-10-0 ... BILL HOLDINGS ORD ................................. ....... ..03/20/2023 . Various ................... ......... 3,587.000 ............310,565 ......................  ............650,371 ............ 390,840 ..........259,532 ................. 0 ................. 0 ...........259,532 ................ 0 ...........650,371 ................ 0 ........ (339,806) ........ (339,806) ....................0 ........  .......

89360C-19-1 ...
Transamerica Aegon U.S. Government 

Securities VP ...................................... ....... ..12/29/2023 . 6 ........................... .......172,225.249 ......... 1,552,763 ......................  ..........1,994,292 ......... 1,537,971 ..........456,321 ................. 0 ................. 0 ...........456,321 ................ 0 ........ 1,994,292 ................ 0 ........ (441,529) ........ (441,529) .............. 5,560 ........  .......
89360C-35-7 ... Transamerica BlackRock iShares Edge 40 VP .. ....... ..12/29/2023 . 6 ........................... .......287,414.107 ......... 2,405,518 ......................  ......... 2,745,166 ..........2,359,670 ..........385,496 ................. 0 ................. 0 ...........385,496 ................ 0 ........ 2,745,166 ................ 0 ........ (339,648) ........ (339,648) ............. 23,677 ........  .......

159864-10-7 ... CHRLS RIVER LABS ORD ............................. ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... .............. 5.000 .............. 1,004 ......................  .............. 1,612 ...............1,090 ...............522 ................. 0 ................. 0 ................522 ................ 0 ............. 1,612 ................ 0 ............. (608) ............. (608) ....................0 ........  .......
703343-10-3 ... PATRICK INDUSTRIES ORD ........................... ....... ..09/05/2023 . Various ................... .......(34,170.000) ........ (2,343,332)......................  ........ (1,911,731) ........ (2,037,614) ..........172,757 ................. 0 ................. 0 ...........172,757 ................ 0 .......(1,911,731) ................ 0 ........ (431,601) ........ (431,601) ............(15,377)........  .......
01853W-80-8 ... AB Global Bond Fund ............................... ....... ..12/29/2023 . 34 .......................... .......468,172.150 ......... 3,156,657 ......................  ..........3,999,842 ......... 3,146,117 ..........853,777 ................. 0 ................. 0 ...........853,777 ................ 0 ........ 3,156,657 ................ 0 ........ (843,185) ........ (843,185) ............. 68,001 ........  .......
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89360C-26-6 ...
Transamerica BlackRock Government Money 

Market VP ........................................... ....... ..12/29/2023 . 6 ........................... ...15,619,478.180 ........15,619,478 ......................  ........ 15,619,478 ........ 15,619,478 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......15,619,478 ................ 0 ................. 0 ................. 0 ............312,787 ........  .......
89358J-70-3 ... Transamerica BlackRock iShares Edge 50 VP .. ....... ..12/29/2023 . 6 ........................... .... 3,835,518.999 ........46,446,637 ......................  ........ 45,253,650 ........ 45,450,900 ........ (197,250) ................. 0 ................. 0 ......... (197,250) ................ 0 .......45,253,650 ................ 0 .......1,192,987 .......1,192,987 ............ 552,199 ........  .......
16119P-10-8 ... CHARTER COMMUNICATIONS CL A ORD ............... ....... ..12/18/2023 . Various ................... ............. 18.000 .............. 6,319 ......................  .............. 5,011 ...............6,104 ...........(1,093) ................. 0 ................. 0 ............(1,093) ................ 0 ............. 5,011 ................ 0 ............ 1,308 ............ 1,308 ....................0 ........  .......
70509V-10-0 ... PEBBLEBROOK HOTEL REIT ORD ...................... ....... ..11/28/2023 . Various ................... ..... (234,341.000) ........(3,118,140)......................  ........ (4,948,728) ........ (3,137,826) ......(1,810,902) ................. 0 ................. 0 .......(1,810,902) ................ 0 .......(4,948,728) ................ 0 .......1,830,588 .......1,830,588 ............. (5,616)........  .......
09061G-10-1 ... BIOMARIN PHARMACEUTICAL ORD .................... ....... ..12/27/2023 . Various ................... ............266.000 ............. 25,077 ......................  ............. 24,596 ............. 27,528 ........... (2,932) ................. 0 ................. 0 ............ (2,932) ................ 0 ............ 24,596 ................ 0 ...............481 ...............481 ....................0 ........  .......

89360C-77-9 ...
Transamerica BlackRock Real Estate 

Securities VP ...................................... ....... ..12/29/2023 . 6 ........................... .......384,819.668 ......... 3,524,212 ......................  ......... 4,723,063 ..........3,509,555 ....... 1,213,508 ................. 0 ................. 0 ........ 1,213,508 ................ 0 ........ 4,723,063 ................ 0 ..... (1,198,851) ..... (1,198,851) ............. 65,836 ........  .......
89358J-80-2 ... Transamerica BlackRock iShares Edge 75 VP .. ....... ..12/29/2023 . 6 ........................... .... 2,203,449.554 ........29,277,051 ......................  ........ 27,904,509 ........ 28,556,706 ........ (652,197) ................. 0 ................. 0 ......... (652,197) ................ 0 .......27,904,509 ................ 0 ....... 1,372,542 ....... 1,372,542 ............566,048 ........  .......
166764-10-0 ... CHEVRON ORD ......................................... ....... ..12/18/2023 . Various ................... ............283.000 ............. 45,367 ......................  ............. 31,032 ............. 50,796 ..........(19,764) ................. 0 ................. 0 ...........(19,764) ................ 0 ............31,032 ................ 0 ...........14,335 ...........14,335 ................. 847 ........  .......
71375U-10-1 ... PERFICIENT ORD ..................................... ....... ..07/27/2023 . Various ................... .......(18,103.000) ........ (1,323,439)......................  ........ (1,367,133) ........ (1,170,840) ......... (91,871) ................. 0 ................. 0 .......... (91,871) ................ 0 .......(1,367,133) ................ 0 ...........43,693 ...........43,693 ....................0 ........  .......
018597-88-0 ... AB Relative Value Fund ........................... ....... ..12/29/2023 . 34 .......................... ............658.789 .............. 4,093 ......................  ...............3,723 ...............3,946 ..............(222) ................. 0 ................. 0 ...............(222) ................ 0 ............. 4,093 ................ 0 ...............370 ...............370 .................. 12 ........  .......

89360D-39-7 ...
Transamerica BlackRock Tactical Allocation 

VP .................................................... ....... ..12/29/2023 . 6 ........................... .......937,012.412 ......... 4,962,466 ......................  ......... 8,429,404 ..........4,994,276 ....... 3,435,128 ................. 0 ................. 0 ........ 3,435,128 ................ 0 ........ 8,429,404 ................ 0 ......(3,466,938) ......(3,466,938) ............ 347,942 ........  .......

89358J-84-4 ...
Transamerica Goldman Sachs 70/30 Allocation 

VP .................................................... ....... ..12/29/2023 . 6 ........................... ........ 17,653.093 ............196,927 ......................  ............ 230,828 ............ 188,535 ........... 42,293 ................. 0 ................. 0 ............ 42,293 ................ 0 ...........230,828 ................ 0 ......... (33,901) ......... (33,901) .............. 3,711 ........  .......
169656-10-5 ... CHIPOTLE MEXICAN GRILL ORD ...................... ....... ..12/18/2023 . Various ................... .............. 4.000 .............. 8,245 ......................  .............. 1,815 ...............5,550 ...........(3,735) ................. 0 ................. 0 ............(3,735) ................ 0 ............. 1,815 ................ 0 ............ 6,430 ............ 6,430 ....................0 ........  .......

737446-10-4 ... POST HOLDINGS ORD ................................. ....... ..10/12/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ........(1,300.000) .......... (102,781)......................  .......... (111,760) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (111,760) ................ 0 ............ 8,980 ............ 8,980 ....................0 ........  .......
09062X-10-3 ... BIOGEN ORD .......................................... ....... ..12/27/2023 . Various ................... ............168.000 ............. 45,179 ......................  ............. 52,950 ............. 35,169 ............ 7,135 ................. 0 ................. 0 ............. 7,135 ................ 0 ............ 52,950 ................ 0 ...........(7,771) ...........(7,771) ....................0 ........  .......

89360D-61-1 ...
Transamerica BlackRock iShares Active Asset 

Alloca ............................................... ....... ..12/29/2023 . 6 ........................... .......107,492.182 ............924,068 ......................  ......... 1,170,600 ............ 895,410 ..........275,190 ................. 0 ................. 0 ...........275,190 ................ 0 ........1,170,600 ................ 0 ........ (246,532) ........ (246,532) .............. 5,173 ........  .......

89360D-30-6 ...
Transamerica Goldman Sachs Managed Risk - 

Balanced ............................................. ....... ..12/29/2023 . 6 ........................... ........ 12,980.905 ............142,855 ......................  ............147,600 ............ 144,348 ............ 3,252 ................. 0 ................. 0 ............. 3,252 ................ 0 .......... 147,600 ................ 0 ...........(4,745) ...........(4,745) .............. 9,810 ........  .......

171340-10-2 ... CHURCH AND DWIGHT ORD ............................ ....... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 20.000 .............. 1,904 ......................  ................. 999 ...............1,612 ............. (613) ................. 0 ................. 0 .............. (613) ................ 0 ................999 ................ 0 ...............905 ...............905 .................. 11 ........  .......

74624M-10-2 ... PURE STORAGE CL A ORD ............................ ....... ..03/02/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ..... (353,410.000) ........(9,677,002)......................  .......(10,469,756) ........ (9,457,252) ......(1,012,504) ................. 0 ................. 0 .......(1,012,504) ................ 0 ..... (10,469,756) ................ 0 ..........792,754 ..........792,754 ....................0 ........  .......
01877E-70-1 ... AB Small Cap Growth Portfolio .................. ....... ..12/29/2023 . 34 .......................... ........88,037.787 ......... 4,514,981 ......................  ......... 6,731,425 ......... 4,172,111 ....... 2,559,316 ................. 0 ................. 0 ........ 2,559,316 ................ 0 ........ 4,514,981 ................ 0 ......(2,216,444) ......(2,216,444) ....................0 ........  .......

89360D-58-7 ...
Transamerica BlackRock iShares Active Asset 

Alloca ............................................... ....... ..12/29/2023 . 6 ........................... .......516,225.633 ......... 4,937,079 ......................  ......... 5,768,238 ..........4,609,895 ....... 1,158,343 ................. 0 ................. 0 ........ 1,158,343 ................ 0 ........ 5,768,238 ................ 0 ........ (831,159) ........ (831,159) ............. 28,422 ........  .......

89360D-40-5 ...
Transamerica Goldman Sachs Managed Risk - 

Balanced ............................................. ....... ..12/29/2023 . 6 ........................... ...48,550,405.026 .......544,043,578 ......................  .......563,812,991 ....... 532,112,439 ......31,700,552 ................. 0 ................. 0 .......31,700,552 ................ 0 ..... 563,812,991 ................ 0 .... (19,769,413) .... (19,769,413) ........18,070,519 ........  .......
172062-10-1 ... CINCINNATI FINANCIAL ORD ........................ ....... ..07/26/2023 . EMM ......................... ............. 11.000 .............. 1,139 ......................  ................. 855 ...............1,126 ............. (271) ................. 0 ................. 0 .............. (271) ................ 0 ................855 ................ 0 ...............284 ...............284 .................. 24 ........  .......
753422-10-4 ... RAPID7 ORD .......................................... ....... ..11/16/2023 . Various ................... .......(19,241.000) .......... (854,644)......................  ...........(703,540) ...........(476,637) ........... 29,299 ................. 0 ................. 0 ............ 29,299 ................ 0 ......... (703,540) ................ 0 ........ (151,104) ........ (151,104) ....................0 ........  .......
09260D-10-7 ... BLACKSTONE ORD ..................................... ....... ..12/27/2023 . Various ................... ......... 5,378.000 ............554,904 ......................  ............ 281,145 ............ 397,436 ........ (118,676) ................. 0 ................. 0 ......... (118,676) ................ 0 ...........281,145 ................ 0 ..........273,759 ..........273,759 ............. 11,917 ........  .......

89360D-56-1 ...
Transamerica BlackRock iShares Active Asset 

Alloca ............................................... ....... ..12/29/2023 . 6 ........................... ........ 56,836.790 ............531,985 ......................  ............661,658 ............ 505,847 ..........155,811 ................. 0 ................. 0 ...........155,811 ................ 0 .......... 661,658 ................ 0 ........ (129,673) ........ (129,673) ...............2,392 ........  .......

89360D-64-5 ...
Transamerica Goldman Sachs Managed Risk - 

Conserva ............................................. ....... ..12/29/2023 . 6 ........................... .... 6,769,168.406 ........74,845,721 ......................  ........ 80,257,616 ........ 73,716,244 ....... 6,541,372 ................. 0 ................. 0 ........ 6,541,372 ................ 0 .......80,257,616 ................ 0 ......(5,411,895) ......(5,411,895) ......... 1,902,097 ........  .......
17275R-10-2 ... CISCO SYSTEMS ORD ................................. ....... ..12/18/2023 . Various ................... ............617.000 ............. 30,507 ......................  ............. 15,218 ..............29,394 ......... (14,176) ................. 0 ................. 0 .......... (14,176) ................ 0 ............15,218 ................ 0 ...........15,289 ...........15,289 ................. 586 ........  .......
75737F-10-8 ... REDFIN ORD .......................................... ....... ..01/30/2023 . Various ................... ........ (9,237.000) ............(55,435)......................  .......... (110,166) ............ (39,165) ......... (71,001) ................. 0 ................. 0 .......... (71,001) ................ 0 ......... (110,166) ................ 0 ...........54,731 ...........54,731 ....................0 ........  .......
01878H-88-5 ... AB Large Cap Growth Fund ........................ ....... ..12/18/2023 . 34 .......................... ........18,107.852 ......... 1,489,626 ......................  ......... 1,704,476 ..........1,264,290 ..........440,187 ................. 0 ................. 0 ...........440,187 ................ 0 ........ 1,489,626 ................ 0 ........ (214,850) ........ (214,850) .............. 1,377 ........  .......
89360C-35-7 ... Transamerica BlackRock iShares Edge 40 VP .. ....... ..12/29/2023 . 6 ........................... ........ 42,369.823 ............353,150 ......................  ............417,577 ............ 347,856 ...........69,721 ................. 0 ................. 0 ............69,721 ................ 0 ...........417,577 ................ 0 ......... (64,427) ......... (64,427) .............. 6,083 ........  .......

89360D-50-4 ...
Transamerica Goldman Sachs Managed Risk - 

Growth E ............................................. ....... ..12/29/2023 . 6 ........................... ......... 3,265.998 ............. 32,718 ......................  ............. 34,753 ............. 30,537 ............ 4,216 ................. 0 ................. 0 ............. 4,216 ................ 0 ............ 34,753 ................ 0 ...........(2,035) ...........(2,035) ................. 126 ........  .......
172908-10-5 ... CINTAS ORD .......................................... ....... ..12/18/2023 . Various ................... ............. 14.000 .............. 6,934 ......................  .............. 1,138 ...............6,323 ...........(5,185) ................. 0 ................. 0 ............(5,185) ................ 0 ............. 1,138 ................ 0 ............ 5,796 ............ 5,796 .................. 33 ........  .......
76029L-10-0 ... REPAY HOLDINGS CL A ORD .......................... ....... ..02/07/2023 . Various ................... .......(32,998.000) ...........(305,492)......................  ...........(243,061) ...........(265,634) ........... 22,572 ................. 0 ................. 0 ............ 22,572 ................ 0 ......... (243,061) ................ 0 ......... (62,431) ......... (62,431) ....................0 ........  .......
09857L-10-8 ... BOOKING HOLDINGS ORD ............................. ....... ..12/27/2023 . Various ................... ............617.000 ......... 1,533,549 ......................  ......... 1,316,982 ..........1,243,428 ........... 73,554 ................. 0 ................. 0 ............ 73,554 ................ 0 ........ 1,316,982 ................ 0 ......... 216,568 ......... 216,568 ....................0 ........  .......

89360D-30-6 ...
Transamerica Goldman Sachs Managed Risk - 

Balanced ............................................. ....... ..12/29/2023 . 6 ........................... ........ 49,127.529 ............555,462 ......................  ............ 624,862 ............ 546,298 ...........78,564 ................. 0 ................. 0 ............78,564 ................ 0 ...........624,862 ................ 0 ......... (69,400) ......... (69,400) ............. 22,514 ........  .......

89360D-60-3 ...
Transamerica Goldman Sachs Managed Risk - 

Growth E ............................................. ....... ..12/29/2023 . 6 ........................... ... 27,250,224.941 ...... 266,164,120 ......................  .......276,841,699 ....... 249,884,563 ......26,957,136 ................. 0 ................. 0 .......26,957,136 ................ 0 ..... 276,841,699 ................ 0 .... (10,677,579) .... (10,677,579) ......... 4,220,561 ........  .......
172967-42-4 ... CITIGROUP ORD ...................................... ....... ..12/18/2023 . Various ................... ............295.000 ............. 14,204 ......................  ............. 17,633 ............. 13,343 ............ 4,290 ................. 0 ................. 0 ............. 4,290 ................ 0 ............17,633 ................ 0 ...........(3,429) ...........(3,429) ................. 299 ........  .......
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760416-10-7 ... REPUBLIC FIRST BANCORP ORD ...................... ....... ..05/10/2023 . Various ................... ..... (248,637.000) .......... (341,438)......................  ...........(716,059) ...........(534,570) ........ (181,489) ................. 0 ................. 0 ......... (181,489) ................ 0 ......... (716,059) ................ 0 ......... 374,621 ......... 374,621 ....................0 ........  .......
01879K-40-8 ... AB Core Opportunities Fund ...................... ....... ..12/29/2023 . 34 .......................... ......... 6,537.496 ............118,667 ......................  ............ 142,359 ............ 109,961 ........... 32,399 ................. 0 ................. 0 ............ 32,399 ................ 0 .......... 118,667 ................ 0 ..........(23,692) ..........(23,692) ....................7 ........  .......

89360D-65-2 ...
Transamerica Goldman Sachs Managed Risk - 

Conserva ............................................. ....... ..12/26/2023 . 6 ........................... ............. 29.722 ................. 333 ......................  ................. 378 ................. 327 ................ 51 ................. 0 ................. 0 ................. 51 ................ 0 ................378 ................ 0 ...............(45) ...............(45) ....................9 ........  .......

89358J-86-9 ...
Transamerica Great Lakes Advisors Large Cap 

Value ................................................. ....... ..12/29/2023 . 6 ........................... .... 1,024,811.308 ........ 11,932,455 ......................  ........ 11,133,172 ........ 11,693,097 ........ (559,925) ................. 0 ................. 0 ......... (559,925) ................ 0 .......11,133,172 ................ 0 ..........799,283 ..........799,283 ............172,108 ........  .......

174610-10-5 ... CITIZENS FINANCIAL GROUP ORD ................... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 61.000 .............. 1,696 ......................  ...............1,236 ...............2,402 ...........(1,165) ................. 0 ................. 0 ............(1,165) ................ 0 ............. 1,236 ................ 0 ...............460 ...............460 .................. 51 ........  .......
76680R-20-6 ... RINGCENTRAL CL A ORD ............................. ....... ..07/12/2023 . Various ................... ........(1,124.000) ............(41,528)......................  ............ (56,938) ............ (39,790) ......... (17,148) ................. 0 ................. 0 .......... (17,148) ................ 0 ...........(56,938) ................ 0 ...........15,410 ...........15,410 ....................0 ........  .......
099502-10-6 ... BOOZ ALLEN HAMILTON HOLDING CL A ORD ......... ....... ..09/01/2023 . Various ................... ............602.000 ............. 70,344 ......................  ............. 47,007 ............. 62,921 ..........(15,914) ................. 0 ................. 0 ...........(15,914) ................ 0 ............47,007 ................ 0 ...........23,336 ...........23,336 ................. 662 ........  .......

89360D-50-4 ...
Transamerica Goldman Sachs Managed Risk - 

Growth E ............................................. ....... ..12/29/2023 . 6 ........................... ........ 69,430.733 ............688,206 ......................  ............ 751,053 ............ 649,177 ......... 101,876 ................. 0 ................. 0 .......... 101,876 ................ 0 ...........751,053 ................ 0 ......... (62,847) ......... (62,847) ............. 13,143 ........  .......
89360C-54-8 ... Transamerica International Focus VP .......... ....... ..12/29/2023 . 6 ........................... .... 1,800,036.591 ........ 14,522,456 ......................  ........ 15,053,460 ........ 13,806,281 ....... 1,247,179 ................. 0 ................. 0 ........ 1,247,179 ................ 0 .......15,053,460 ................ 0 ........ (531,004) ........ (531,004) ............. 77,315 ........  .......
189054-10-9 ... CLOROX ORD .......................................... ....... ..07/26/2023 . EMM ......................... ............. 15.000 .............. 2,391 ......................  ...............2,220 ...............2,105 ...............115 ................. 0 ................. 0 ................115 ................ 0 ............. 2,220 ................ 0 ...............171 ...............171 .................. 26 ........  .......
803607-10-0 ... SAREPTA THERAPEUTICS ORD ........................ ....... ..01/05/2023 . Various ................... .......(18,949.000) ........ (2,357,253)......................  ........ (2,089,741) ........ (2,455,411) ..........365,670 ................. 0 ................. 0 ...........365,670 ................ 0 .......(2,089,741) ................ 0 ........ (267,512) ........ (267,512) ....................0 ........  .......
018913-10-3 ... AB International Value Fund .................... ....... ..12/29/2023 . 34 .......................... ........ 51,516.396 ............717,740 ......................  ............688,485 ............ 651,167 ...........37,318 ................. 0 ................. 0 ............37,318 ................ 0 .......... 717,740 ................ 0 ...........29,255 ...........29,255 ...............3,285 ........  .......
89360C-55-5 ... Transamerica International Focus VP .......... ....... ..12/29/2023 . 6 ........................... .......441,357.809 ......... 3,666,531 ......................  ......... 3,611,017 ..........3,469,072 ..........141,945 ................. 0 ................. 0 ...........141,945 ................ 0 ........3,611,017 ................ 0 ...........55,514 ...........55,514 ............. 26,198 ........  .......
89360C-55-5 ... Transamerica International Focus VP .......... ....... ..12/29/2023 . 6 ........................... .... 3,103,040.529 ........25,672,857 ......................  ........ 28,279,386 ........ 24,389,899 ....... 3,889,487 ................. 0 ................. 0 ........ 3,889,487 ................ 0 .......28,279,386 ................ 0 ......(2,606,529) ......(2,606,529) ............166,288 ........  .......
191216-10-0 ... COCA-COLA ORD ...................................... ....... ..12/18/2023 . Various ................... ............567.000 ............. 35,349 ......................  ............. 24,918 ............. 36,067 ..........(11,149) ................. 0 ................. 0 ...........(11,149) ................ 0 ............24,918 ................ 0 ...........10,431 ...........10,431 ................. 461 ........  .......
816850-10-1 ... SEMTECH ORD ......................................... ....... ..12/14/2023 . Various ................... ..... (188,902.000) ........ (4,544,385)......................  ........ (5,165,287) ........ (4,238,316) ..........(40,501) ................. 0 ................. 0 ...........(40,501) ................ 0 .......(5,165,287) ................ 0 ......... 620,902 ......... 620,902 ....................0 ........  .......
099724-10-6 ... BORGWARNER ORD ..................................... ....... ..12/27/2023 . EMM ......................... .............. 5.000 .................180 ......................  ................. 172 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................172 ................ 0 ................. 8 ................. 8 ....................0 ........  .......

89360C-30-8 ...
Transamerica JPMorgan Asset Allocation - 

Conservat ........................................... ....... ..12/29/2023 . 6 ........................... ....... 537,235.349 ......... 4,453,195 ......................  ......... 5,764,506 ..........4,426,819 .......1,337,687 ................. 0 ................. 0 ........1,337,687 ................ 0 ........ 5,764,506 ................ 0 ..... (1,311,311) ..... (1,311,311) ............. 44,473 ........  .......

89360C-30-8 ...
Transamerica JPMorgan Asset Allocation - 

Conservat ........................................... ....... ..12/29/2023 . 6 ........................... .... 2,964,859.360 ........24,508,876 ......................  ........ 31,371,517 ........ 24,430,441 .......6,941,076 ................. 0 ................. 0 ........6,941,076 ................ 0 .......31,371,517 ................ 0 ..... (6,862,641) ..... (6,862,641) ............ 243,248 ........  .......
192446-10-2 ... COGNIZANT TECHNOLOGY SOLUTN CL A ORD ......... ....... ..12/18/2023 . EMM ......................... ............. 90.000 .............. 5,937 ......................  ...............5,236 ...............5,147 ................ 89 ................. 0 ................. 0 ................. 89 ................ 0 ............. 5,236 ................ 0 ...............701 ...............701 .................. 53 ........  .......
819047-10-1 ... SHAKE SHACK CL A ORD ............................. ....... ..11/29/2023 . Various ................... .......(14,067.000) .......... (809,491)......................  ...........(710,819) ...........(569,169) ........ (118,066) ................. 0 ................. 0 ......... (118,066) ................ 0 ......... (710,819) ................ 0 ......... (98,673) ......... (98,673) ....................0 ........  .......
023375-81-9 ... AMCAP Fund« ......................................... ....... ..12/29/2023 . 36 .......................... .......178,455.111 ......... 6,207,100 ......................  ......... 6,608,745 ..........5,494,633 .......1,114,113 ................. 0 ................. 0 ........1,114,113 ................ 0 ........6,207,100 ................ 0 ........ (401,645) ........ (401,645) ............. 20,023 ........  .......

89360C-40-7 ...
Transamerica JPMorgan Asset Allocation - 

Conservat ........................................... ....... ..12/29/2023 . 6 ........................... ............. 83.621 .................686 ......................  ................. 971 ................. 678 ...............293 ................. 0 ................. 0 ................293 ................ 0 ................971 ................ 0 ............. (285) ............. (285) ....................5 ........  .......

89360C-40-7 ...
Transamerica JPMorgan Asset Allocation - 

Conservat ........................................... ....... ..12/29/2023 . 6 ........................... ... 14,920,053.341 .......121,851,474 ......................  .......154,508,858 .......121,001,633 ......33,507,225 ................. 0 ................. 0 .......33,507,225 ................ 0 ..... 154,508,858 ................ 0 .... (32,657,384) .... (32,657,384) ............887,060 ........  .......
194162-10-3 ... COLGATE PALMOLIVE ORD ............................ ....... ..11/16/2023 . Various ................... ............141.000 ............. 10,845 ......................  ...............9,524 ............. 11,109 ...........(1,585) ................. 0 ................. 0 ............(1,585) ................ 0 ............. 9,524 ................ 0 ............ 1,321 ............ 1,321 ................. 169 ........  .......
82452J-10-9 ... SHIFT4 PAYMENTS CL A ORD ........................ ....... ..12/11/2023 . Various ................... .......(55,602.000) ........(3,550,034)......................  ........ (2,661,115) ........ (3,058,868) ..........458,620 ................. 0 ................. 0 ...........458,620 ................ 0 .......(2,661,115) ................ 0 ........ (888,919) ........ (888,919) ....................0 ........  .......
101137-10-7 ... BOSTON SCIENTIFIC ORD ............................ ....... ..12/27/2023 . Various ................... ......... 3,001.000 ............157,559 ......................  ............ 127,495 ............. 78,150 ..........(21,052) ................. 0 ................. 0 ...........(21,052) ................ 0 ...........127,495 ................ 0 ...........30,063 ...........30,063 ....................0 ........  .......

89360C-50-6 ...
Transamerica JPMorgan Asset Allocation - 

Growth VP ........................................... ....... ..12/29/2023 . 6 ........................... .... 4,503,146.732 ........42,973,726 ......................  ........ 55,367,769 ........ 39,987,943 ......15,379,826 ................. 0 ................. 0 .......15,379,826 ................ 0 .......55,367,769 ................ 0 .... (12,394,043) .... (12,394,043) ............ 432,961 ........  .......

89360C-50-6 ...
Transamerica JPMorgan Asset Allocation - 

Growth VP ........................................... ....... ..12/29/2023 . 6 ........................... .... 3,122,916.976 ........29,643,887 ......................  ........ 35,044,886 ........ 27,731,503 ....... 7,313,383 ................. 0 ................. 0 ........ 7,313,383 ................ 0 .......35,044,886 ................ 0 ......(5,400,999) ......(5,400,999) ............301,629 ........  .......
20030N-10-1 ... COMCAST CL A ORD ................................... ....... ..12/18/2023 . Various ................... ............743.000 ............. 29,936 ......................  ............. 25,301 ............. 25,983 ............. (682) ................. 0 ................. 0 .............. (682) ................ 0 ............25,301 ................ 0 ............ 4,635 ............ 4,635 ................. 489 ........  .......
82452T-10-7 ... SHIFT TECHNOLOGIES CL A ORD .................... ....... ..01/24/2023 . Various ................... .......(45,861.000) ............. (9,258)......................  ...........(115,586) ............. (6,829) ........ (108,758) ................. 0 ................. 0 ......... (108,758) ................ 0 ......... (115,586) ................ 0 ......... 106,329 ......... 106,329 ....................0 ........  .......
023375-83-5 ... AMCAP Fund« ......................................... ....... ..12/29/2023 . 36 .......................... .......543,503.990 ........18,997,179 ......................  ........ 17,851,335 ........ 16,767,098 ....... 1,084,237 ................. 0 ................. 0 ........ 1,084,237 ................ 0 .......18,997,179 ................ 0 .......1,145,844 .......1,145,844 ............108,154 ........  .......

89360C-60-5 ...
Transamerica JPMorgan Asset Allocation - 

Growth VP ........................................... ....... ..12/29/2023 . 6 ........................... ......... 1,066.852 .............10,131 ......................  ............. 11,190 ...............9,324 ............ 1,866 ................. 0 ................. 0 ............. 1,866 ................ 0 ............11,190 ................ 0 ...........(1,059) ...........(1,059) .................. 73 ........  .......

89360C-60-5 ...
Transamerica JPMorgan Asset Allocation - 

Growth VP ........................................... ....... ..12/29/2023 . 6 ........................... .... 3,397,053.757 ........31,622,117 ......................  ........ 41,118,472 ........ 29,690,250 ......11,428,222 ................. 0 ................. 0 .......11,428,222 ................ 0 .......41,118,472 ................ 0 ......(9,496,355) ......(9,496,355) ............388,462 ........  .......
200340-10-7 ... COMERICA ORD ........................................ ....... ..07/26/2023 . EMM ......................... ............. 20.000 .............. 1,062 ......................  ................. 893 ...............1,337 ..............(444) ................. 0 ................. 0 ...............(444) ................ 0 ................893 ................ 0 ...............169 ...............169 .................. 42 ........  .......
82452T-30-5 ... SHIFT TECHNOLOGIES CL A ORD .................... ....... ..05/01/2023 . Various ................... ........(1,478.600) .............(2,108)......................  ............ (32,943) ............ (32,943) ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........(32,943) ................ 0 ...........30,835 ...........30,835 ....................0 ........  .......
110122-10-8 ... BRISTOL MYERS SQUIBB ORD ........................ ....... ..12/27/2023 . Various ................... ......... 1,429.000 ............. 91,461 ......................  ............126,851 ............ 102,817 ........... 24,034 ................. 0 ................. 0 ............ 24,034 ................ 0 ...........126,851 ................ 0 ..........(35,390) ..........(35,390) ...............1,934 ........  .......

89360C-70-4 ...
Transamerica JPMorgan Asset Allocation - 

Moderate ............................................. ....... ..12/29/2023 . 6 ........................... .... 3,490,692.608 ........ 34,203,553 ......................  ........ 43,198,341 ........ 33,475,742 ....... 9,722,599 ................. 0 ................. 0 ........ 9,722,599 ................ 0 .......43,198,341 ................ 0 ......(8,994,788) ......(8,994,788) ............698,805 ........  .......
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89360C-70-4 ...
Transamerica JPMorgan Asset Allocation - 

Moderate ............................................. ....... ..12/29/2023 . 6 ........................... .... 6,708,531.364 ........65,620,456 ......................  ........ 82,530,439 ........ 64,334,816 ......18,195,623 ................. 0 ................. 0 .......18,195,623 ................ 0 .......82,530,439 ................ 0 .... (16,909,983) .... (16,909,983) ......... 1,525,576 ........  .......

205887-10-2 ... CONAGRA BRANDS ORD ................................ ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 51.000 .............. 1,793 ......................  .............. 1,850 ...............1,974 ............. (124) ................. 0 ................. 0 .............. (124) ................ 0 ............. 1,850 ................ 0 ...............(57) ...............(57) .................. 34 ........  .......
82509L-10-7 ... SHOPIFY CL A SUB VTG ORD ........................ ....... ..11/10/2023 . Various ................... .......(10,498.000) .......... (498,989)......................  ...........(419,991) ...........(343,733) ..........(42,680) ................. 0 ................. 0 ...........(42,680) ................ 0 ......... (419,991) ................ 0 ......... (78,998) ......... (78,998) ....................0 ........  .......
023375-85-0 ... AMCAP Fund« ......................................... ....... ..12/26/2023 . 36 .......................... ........ 97,527.220 ......... 3,250,523 ......................  ......... 2,809,205 ..........2,786,353 ........... 22,854 ................. 0 ................. 0 ............ 22,854 ................ 0 ........ 3,250,523 ................ 0 ......... 441,318 ......... 441,318 ............. 10,099 ........  .......

89360C-80-3 ...
Transamerica JPMorgan Asset Allocation - 

Moderate ............................................. ....... ..12/29/2023 . 6 ........................... ............755.840 .............. 7,227 ......................  ...............6,552 ...............7,097 ..............(545) ................. 0 ................. 0 ...............(545) ................ 0 ............. 6,552 ................ 0 ...............675 ...............675 ................. 167 ........  .......

89360C-80-3 ...
Transamerica JPMorgan Asset Allocation - 

Moderate ............................................. ....... ..12/29/2023 . 6 ........................... ... 42,829,325.581 .......409,460,423 ......................  .......498,515,895 .......402,167,367 ......96,348,528 ................. 0 ................. 0 .......96,348,528 ................ 0 ......498,515,895 ................ 0 .... (89,055,472) .... (89,055,472) ......... 9,484,648 ........  .......
20825C-10-4 ... CONOCOPHILLIPS ORD ................................ ....... ..12/18/2023 . Various ................... ............205.000 ............. 22,128 ......................  ............. 11,063 ............. 24,190 ..........(13,127) ................. 0 ................. 0 ...........(13,127) ................ 0 ............11,063 ................ 0 ...........11,065 ...........11,065 ................. 602 ........  .......
83304A-10-6 ... SNAP CL A ORD ...................................... ....... ..11/15/2023 . Various ................... .......(18,209.000) .......... (191,398)......................  ...........(194,830) ...........(157,735) ..........(30,523) ................. 0 ................. 0 ...........(30,523) ................ 0 ......... (194,830) ................ 0 ............ 3,433 ............ 3,433 ....................0 ........  .......
11135F-10-1 ... BROADCOM ORD ........................................ ....... ..12/27/2023 . Various ................... ......... 1,451.000 ......... 1,186,456 ......................  ............633,170 ............ 615,602 ........ (258,015) ................. 0 ................. 0 ......... (258,015) ................ 0 ...........633,170 ................ 0 ..........553,286 ..........553,286 ............. 10,620 ........  .......

89360C-87-8 ...
Transamerica JPMorgan Asset Allocation - 

Moderate ............................................. ....... ..12/29/2023 . 6 ........................... ........ 27,765.385 ............270,380 ......................  ............317,571 ............ 263,494 ...........54,077 ................. 0 ................. 0 ............54,077 ................ 0 ...........317,571 ................ 0 ......... (47,191) ......... (47,191) ................. 134 ........  .......

89360C-87-8 ...
Transamerica JPMorgan Asset Allocation - 

Moderate ............................................. ....... ..12/29/2023 . 6 ........................... ...58,755,066.499 .......566,233,117 ......................  .......669,284,298 ....... 557,585,581 .... 111,698,717 ................. 0 ................. 0 ..... 111,698,717 ................ 0 ..... 669,284,298 ................ 0 ...(103,051,181) ...(103,051,181) ......... 5,464,788 ........  .......
209115-10-4 ... CONSOLIDATED EDISON ORD .......................... ....... ..07/26/2023 . Various ................... ............. 34.000 .............. 3,227 ......................  ...............1,949 ...............3,241 ...........(1,292) ................. 0 ................. 0 ............(1,292) ................ 0 ............. 1,949 ................ 0 ............ 1,278 ............ 1,278 .................. 55 ........  .......
83417M-10-4 ... SOLAREDGE TECHNOLOGIES ORD ...................... C...... ..12/29/2023 . NEOR ....................... ...........(149.000) ............(13,949)......................  ............(10,275) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........(10,275) ................ 0 ...........(3,674) ...........(3,674) ....................0 ........  .......
024071-81-3 ... American Balanced Fund« .......................... ....... ..12/29/2023 . 36 .......................... .... 1,046,451.307 ........ 31,494,273 ......................  ........ 29,406,075 ........ 30,106,404 ........ (700,329) ................. 0 ................. 0 ......... (700,329) ................ 0 .......31,494,273 ................ 0 .......2,088,198 .......2,088,198 ............288,558 ........  .......

89360C-88-6 ...
Transamerica JPMorgan Asset Allocation - 

Moderate ............................................. ....... ..12/29/2023 . 6 ........................... .......800,692.136 ......... 7,860,053 ......................  ......... 9,404,862 ..........7,742,693 .......1,662,169 ................. 0 ................. 0 ........1,662,169 ................ 0 ........ 9,404,862 ................ 0 ......(1,544,809) ......(1,544,809) ............. 83,545 ........  .......

89360C-88-6 ...
Transamerica JPMorgan Asset Allocation - 

Moderate ............................................. ....... ..12/29/2023 . 6 ........................... .... 4,637,983.824 ........ 45,592,558 ......................  ........ 54,072,989 ........ 44,849,304 ....... 9,223,685 ................. 0 ................. 0 ........ 9,223,685 ................ 0 .......54,072,989 ................ 0 ......(8,480,431) ......(8,480,431) ............ 453,155 ........  .......
21036P-10-8 ... CONSTELLATION BRANDS CL A ORD .................. ....... ..12/18/2023 . EMM ......................... ............. 30.000 .............. 7,212 ......................  ...............3,992 ...............6,953 ...........(2,960) ................. 0 ................. 0 ............(2,960) ................ 0 ............. 3,992 ................ 0 ............ 3,220 ............ 3,220 .................. 54 ........  .......
842587-10-7 ... SOUTHERN ORD ........................................ ....... ..12/27/2023 . NMRA ....................... ........(3,387.000) ...........(235,430)......................  ...........(224,876) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (224,876) ................ 0 ......... (10,554) ......... (10,554) ............. (2,371)........  .......
115637-20-9 ... BROWN FORMAN CL B ORD ............................ ....... ..12/21/2023 . Various ................... ............761.000 ............. 43,584 ......................  ............. 48,041 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............48,041 ................ 0 ...........(4,457) ...........(4,457) ................. 312 ........  .......
89360C-66-2 ... Transamerica JPMorgan Enhanced Index VP ..... ....... ..12/29/2023 . 6 ........................... .......139,530.926 ......... 3,074,706 ......................  ......... 3,221,271 ..........2,758,526 ..........462,745 ................. 0 ................. 0 ...........462,745 ................ 0 ........ 3,221,271 ................ 0 ........ (146,565) ........ (146,565) ............. 80,459 ........  .......
89360C-65-4 ... Transamerica JPMorgan Enhanced Index VP ..... ....... ..12/29/2023 . 6 ........................... .......799,403.238 ........17,106,950 ......................  ........ 16,991,864 ........ 15,708,274 ....... 1,283,590 ................. 0 ................. 0 ........ 1,283,590 ................ 0 .......16,991,864 ................ 0 ......... 115,086 ......... 115,086 ............268,716 ........  .......
21037T-10-9 ... CONSTELLATION ENERGY ORD ........................ ....... ..12/18/2023 . Various ................... ............. 47.000 .............. 4,430 ......................  ...............1,375 ...............4,052 ...........(2,677) ................. 0 ................. 0 ............(2,677) ................ 0 ............. 1,375 ................ 0 ............ 3,056 ............ 3,056 .................. 27 ........  .......
84857L-10-1 ... SPIRE ORD ............................................ ....... ..12/22/2023 . Various ................... ..... (225,406.000) .......(14,326,754)......................  .......(14,045,315) ........ (9,331,081) ..........368,547 ................. 0 ................. 0 ...........368,547 ................ 0 ..... (14,045,315) ................ 0 ........ (281,439) ........ (281,439) ...........(276,476)........  .......
024071-83-9 ... American Balanced Fund« .......................... ....... ..12/29/2023 . 36 .......................... .... 1,675,385.626 ........ 50,449,099 ......................  ........ 45,886,969 ........ 48,251,106 ......(2,364,136) ................. 0 ................. 0 .......(2,364,136) ................ 0 .......50,449,099 ................ 0 .......4,562,130 .......4,562,130 ............ 323,305 ........  .......

89360C-73-8 ...
Transamerica JPMorgan International Moderate 

Growt ................................................. ....... ..12/29/2023 . 6 ........................... .......467,178.392 ......... 4,115,736 ......................  ......... 4,619,970 ..........3,985,032 ..........634,938 ................. 0 ................. 0 ...........634,938 ................ 0 ........ 4,619,970 ................ 0 ........ (504,234) ........ (504,234) ............. 19,820 ........  .......
89360C-66-2 ... Transamerica JPMorgan Enhanced Index VP ..... ....... ..12/29/2023 . 6 ........................... ....... 991,333.953 ........21,680,429 ......................  ........ 19,762,114 ........ 19,598,672 ..........163,442 ................. 0 ................. 0 ...........163,442 ................ 0 .......19,762,114 ................ 0 .......1,918,315 .......1,918,315 ............ 493,149 ........  .......
216648-40-2 ... COOPER ORD .......................................... ....... ..07/26/2023 . EMM ......................... .............. 6.000 .............. 2,315 ......................  ...............1,439 ...............1,984 ..............(545) ................. 0 ................. 0 ...............(545) ................ 0 ............. 1,439 ................ 0 ...............875 ...............875 ....................0 ........  .......
848637-10-4 ... SPLUNK ORD .......................................... ....... ..05/02/2023 . Various ................... ........(6,385.000) ...........(569,429)......................  ...........(513,868) ...........(549,685) ...........35,817 ................. 0 ................. 0 ............35,817 ................ 0 ......... (513,868) ................ 0 ..........(55,562) ..........(55,562) ....................0 ........  .......
12008R-10-7 ... BUILDERS FIRSTSOURCE ORD ........................ ....... ..12/20/2023 . Various ................... ......... 3,620.000 ............363,908 ......................  ............ 288,203 ............ 234,866 ........... 53,338 ................. 0 ................. 0 ............ 53,338 ................ 0 ...........288,203 ................ 0 ...........75,705 ...........75,705 ....................0 ........  .......
89360C-64-7 ... Transamerica JPMorgan Mid Cap Value VP ...... ....... ..12/29/2023 . 6 ........................... ........ 38,026.897 ............554,005 ......................  ............773,889 ............ 555,953 ..........217,936 ................. 0 ................. 0 ...........217,936 ................ 0 ...........773,889 ................ 0 ........ (219,884) ........ (219,884) ............. 11,876 ........  .......

89360C-72-0 ...
Transamerica JPMorgan International Moderate 

Growt ................................................. ....... ..12/29/2023 . 6 ........................... .... 7,223,100.282 ........62,602,903 ......................  ........ 65,883,672 ........ 60,962,966 ....... 4,920,706 ................. 0 ................. 0 ........ 4,920,706 ................ 0 .......65,883,672 ................ 0 ......(3,280,769) ......(3,280,769) ............ 292,853 ........  .......
217204-10-6 ... COPART ORD .......................................... ....... ..12/18/2023 . EMM ......................... ............. 81.000 .............. 5,529 ......................  .............. 1,781 ...............3,836 ...........(2,055) ................. 0 ................. 0 ............(2,055) ................ 0 ............. 1,781 ................ 0 ............ 3,749 ............ 3,749 ....................0 ........  .......
852234-10-3 ... BLOCK CL A ORD ..................................... ....... ..10/30/2023 . Various ................... ........(3,778.000) .......... (283,851)......................  ...........(256,522) ...........(222,579) ......... (17,675) ................. 0 ................. 0 .......... (17,675) ................ 0 ......... (256,522) ................ 0 ......... (27,330) ......... (27,330) ....................0 ........  .......
024071-85-4 ... American Balanced Fund« .......................... ....... ..12/26/2023 . 36 .......................... .......218,763.829 ......... 6,502,697 ......................  ......... 5,754,584 ..........6,254,458 ........ (499,873) ................. 0 ................. 0 ......... (499,873) ................ 0 ........ 6,502,697 ................ 0 ......... 748,113 ......... 748,113 ............. 36,945 ........  .......

89360C-75-3 ...
Transamerica JPMorgan Tactical Allocation VP 

........................................................ ....... ..12/29/2023 . 6 ........................... .......610,886.026 ......... 7,098,670 ......................  ......... 8,813,118 ......... 7,037,407 .......1,775,711 ................. 0 ................. 0 ........1,775,711 ................ 0 ........8,813,118 ................ 0 ......(1,714,448) ......(1,714,448) ............. 67,289 ........  .......

89360C-73-8 ...
Transamerica JPMorgan International Moderate 

Growt ................................................. ....... ..12/29/2023 . 6 ........................... ........ 43,669.900 ............381,932 ......................  ............ 434,963 ............ 372,504 ........... 62,459 ................. 0 ................. 0 ............ 62,459 ................ 0 ...........434,963 ................ 0 ......... (53,031) ......... (53,031) .............. 2,773 ........  .......
219350-10-5 ... CORNING ORD ......................................... ....... ..07/26/2023 . EMM ......................... ............104.000 .............. 3,523 ......................  .............. 1,967 ...............3,322 ...........(1,354) ................. 0 ................. 0 ............(1,354) ................ 0 ............. 1,967 ................ 0 ............ 1,556 ............ 1,556 .................. 39 ........  .......
86333M-10-8 ... STRIDE ORD .......................................... ....... ..12/20/2023 . Various ................... .......(54,887.000) ........(2,273,136)......................  ........ (2,137,491) ........ (2,114,527) ........ (387,035) ................. 0 ................. 0 ......... (387,035) ................ 0 .......(2,137,491) ................ 0 ........ (135,646) ........ (135,646) ....................0 ........  .......
122017-10-6 ... BURLINGTON STORES ORD ............................ ....... ..12/27/2023 . Various ................... ......... 3,812.000 ............668,113 ......................  ............ 733,917 ............ 772,921 ..........(39,004) ................. 0 ................. 0 ...........(39,004) ................ 0 ...........733,917 ................ 0 ......... (65,804) ......... (65,804) ....................0 ........  .......
89360D-77-7 ... Transamerica Janus Balanced VP ................. ....... ..12/29/2023 . 6 ........................... .......168,586.024 ......... 2,607,968 ......................  ......... 2,788,936 ..........2,479,900 ..........309,036 ................. 0 ................. 0 ...........309,036 ................ 0 ........ 2,788,936 ................ 0 ........ (180,968) ........ (180,968) ............. 41,558 ........  .......
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89360C-63-9 ... Transamerica JPMorgan Mid Cap Value VP ...... ....... ..12/29/2023 . 6 ........................... .... 2,700,437.646 ........37,501,152 ......................  ........ 42,752,545 ........ 38,454,232 ....... 4,298,313 ................. 0 ................. 0 ........ 4,298,313 ................ 0 .......42,752,545 ................ 0 ......(5,251,393) ......(5,251,393) ......... 1,473,024 ........  .......
22052L-10-4 ... CORTEVA ORD ......................................... ....... ..12/18/2023 . Various ................... ............126.000 .............. 7,023 ......................  ...............3,497 ...............7,406 ...........(3,910) ................. 0 ................. 0 ............(3,910) ................ 0 ............. 3,497 ................ 0 ............ 3,526 ............ 3,526 .................. 41 ........  .......
866082-10-0 ... SUMMIT HOTEL PROPERTIES REIT ORD .............. ....... ..12/19/2023 . Various ................... ..... (235,409.000) ........(1,548,655)......................  ........ (1,856,741) ........ (1,675,596) ........ (157,822) ................. 0 ................. 0 ......... (157,822) ................ 0 .......(1,856,741) ................ 0 ......... 308,086 ......... 308,086 ............(17,356)........  .......
024932-41-0 ... Diversified Bond Fund ............................ ....... ..12/18/2023 . 38 .......................... ........ 47,810.295 ............432,846 ......................  ............ 532,367 ............ 440,811 ...........91,557 ................. 0 ................. 0 ............91,557 ................ 0 ...........432,846 ................ 0 ..........(99,521) ..........(99,521) ............. 10,034 ........  .......
89360D-10-8 ... Transamerica Janus Mid-Cap Growth VP ......... ....... ..12/29/2023 . 6 ........................... .... 1,007,449.207 ........32,135,064 ......................  ........ 34,536,460 ........ 31,684,278 ....... 2,852,182 ................. 0 ................. 0 ........ 2,852,182 ................ 0 .......34,536,460 ................ 0 ......(2,401,396) ......(2,401,396) ......... 2,164,484 ........  .......
89360C-64-7 ... Transamerica JPMorgan Mid Cap Value VP ...... ....... ..12/29/2023 . 6 ........................... ........ 71,347.594 ......... 1,005,623 ......................  ......... 1,162,728 ......... 1,043,102 ..........119,626 ................. 0 ................. 0 ...........119,626 ................ 0 ........1,162,728 ................ 0 ........ (157,105) ........ (157,105) ............. 43,692 ........  .......
22160K-10-5 ... COSTCO WHOLESALE ORD ............................. ....... ..12/18/2023 . Various ................... ............. 64.000 ............. 34,804 ......................  ............. 10,187 ............. 29,216 ..........(19,029) ................. 0 ................. 0 ...........(19,029) ................ 0 ............10,187 ................ 0 ...........24,616 ...........24,616 ................. 116 ........  .......
87874R-10-0 ... TECHTARGET ORD ..................................... ....... ..07/12/2023 . Various ................... .......(21,822.000) .......... (911,442)......................  ........ (1,311,447) ...........(915,699) ........ (348,400) ................. 0 ................. 0 ......... (348,400) ................ 0 .......(1,311,447) ................ 0 ......... 400,004 ......... 400,004 ....................0 ........  .......
12514G-10-8 ... CDW ORD .............................................. ....... ..12/21/2023 . Various ................... ......... 1,388.000 ............267,385 ......................  ............ 252,876 ............ 247,869 ............ 5,007 ................. 0 ................. 0 ............. 5,007 ................ 0 ...........252,876 ................ 0 ...........14,509 ...........14,509 .............. 1,500 ........  .......

89360C-62-1 ...
Transamerica Morgan Stanley Capital Growth 

VP .................................................... ....... ..12/29/2023 . 6 ........................... .... 2,702,191.450 ........12,564,187 ......................  ........ 61,556,944 ........ 10,241,306 ......51,315,638 ................. 0 ................. 0 .......51,315,638 ................ 0 .......61,556,944 ................ 0 .... (48,992,757) .... (48,992,757) ....................0 ........  .......

89360C-74-6 ...
Transamerica JPMorgan Tactical Allocation VP 

........................................................ ....... ..12/29/2023 . 6 ........................... .... 9,684,917.960 .......121,805,456 ......................  .......140,526,790 .......119,415,038 ......21,111,752 ................. 0 ................. 0 .......21,111,752 ................ 0 ..... 140,526,790 ................ 0 .... (18,721,334) .... (18,721,334) ............ 742,548 ........  .......
22160N-10-9 ... COSTAR GROUP ORD ................................... ....... ..12/18/2023 . EMM ......................... ............. 69.000 .............. 5,475 ......................  ...............4,898 ...............5,332 ..............(434) ................. 0 ................. 0 ...............(434) ................ 0 ............. 4,898 ................ 0 ...............577 ...............577 ....................0 ........  .......
87918A-10-5 ... TELADOC HEALTH ORD ................................ ....... ..11/01/2023 . Various ................... ........(1,208.000) ............(23,802)......................  ............(37,317) ............ (28,569) ...........(8,748) ................. 0 ................. 0 ............(8,748) ................ 0 ...........(37,317) ................ 0 ...........13,516 ...........13,516 ....................0 ........  .......
025076-28-2 ... Real Estate Fund .................................. ....... ..12/29/2023 . 38 .......................... ......... 6,170.422 ............142,887 ......................  ............168,561 ............ 142,167 ........... 26,395 ................. 0 ................. 0 ............ 26,395 ................ 0 ...........142,887 ................ 0 ......... (25,674) ......... (25,674) .............. 1,832 ........  .......

89360D-41-3 ...
Transamerica Morgan Stanley Global 

Allocation VP ...................................... ....... ..12/29/2023 . 6 ........................... .......236,751.863 ......... 1,290,221 ......................  ......... 2,148,205 ..........1,242,947 ..........905,258 ................. 0 ................. 0 ...........905,258 ................ 0 ........ 2,148,205 ................ 0 ........ (857,984) ........ (857,984) ............. 25,340 ........  .......

89360C-75-3 ...
Transamerica JPMorgan Tactical Allocation VP 

........................................................ ....... ..12/29/2023 . 6 ........................... .......246,280.901 ......... 2,893,356 ......................  ......... 3,327,712 ......... 2,837,156 ..........490,556 ................. 0 ................. 0 ...........490,556 ................ 0 ........ 3,327,712 ................ 0 ........ (434,356) ........ (434,356) ............. 18,562 ........  .......
22822V-10-1 ... CROWN CASTLE ORD ................................... ....... ..11/16/2023 . Various ................... ............. 65.000 .............. 7,626 ......................  ...............5,772 ...............8,817 ...........(3,045) ................. 0 ................. 0 ............(3,045) ................ 0 ............. 5,772 ................ 0 ............ 1,854 ............ 1,854 ................. 171 ........  .......
88162G-10-3 ... TETRA TECH ORD ..................................... ....... ..11/29/2023 . Various ................... ........(3,110.000) .......... (482,096)......................  ...........(489,220) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (489,220) ................ 0 ............ 7,124 ............ 7,124 ............. (1,010)........  .......
12532H-10-4 ... CGI ORD .............................................. ....... ..12/22/2023 . Various ................... ......... 1,161.000 ............114,711 ......................  ............. 82,016 ............ 100,004 ..........(23,544) ................. 0 ................. 0 ...........(23,544) ........... 5,557 ............82,016 ..........(5,740) ...........38,434 ...........32,694 ....................0 ........  .......
89360C-37-3 ... Transamerica Multi-Managed Balanced VP ...... ....... ..12/29/2023 . 6 ........................... .......711,044.781 ........10,319,695 ......................  ......... 8,992,941 ......... 9,670,209 ........ (677,268) ................. 0 ................. 0 ......... (677,268) ................ 0 ........ 8,992,941 ................ 0 .......1,326,754 .......1,326,754 ............200,783 ........  .......
89360D-78-5 ... Transamerica Janus Balanced VP ................. ....... ..12/29/2023 . 6 ........................... .... 8,776,292.319 .......133,130,074 ......................  .......118,249,153 ....... 126,554,135 ......(8,304,982) ................. 0 ................. 0 .......(8,304,982) ................ 0 ..... 118,249,153 ................ 0 ......14,880,921 ......14,880,921 ......... 2,001,839 ........  .......
231021-10-6 ... CUMMINS ORD ......................................... ....... ..07/26/2023 . EMM ......................... ............. 19.000 .............. 4,579 ......................  ...............2,875 ...............4,604 ...........(1,729) ................. 0 ................. 0 ............(1,729) ................ 0 ............. 2,875 ................ 0 ............ 1,705 ............ 1,705 .................. 41 ........  .......
88554D-20-5 ... 3D SYSTEMS ORD ..................................... ....... ..12/18/2023 . Various ................... .......(94,809.000) .......... (894,201)......................  ...........(988,583) ...........(630,658) ........ (265,096) ................. 0 ................. 0 ......... (265,096) ................ 0 ......... (988,583) ................ 0 ...........94,382 ...........94,382 ....................0 ........  .......
025076-31-6 ... Value Fund .......................................... ....... ..12/29/2023 . 38 .......................... ........ 24,901.580 ............197,791 ......................  ............162,702 ............ 193,485 ..........(30,783) ................. 0 ................. 0 ...........(30,783) ................ 0 ...........197,791 ................ 0 ...........35,089 ...........35,089 .............. 2,500 ........  .......
89360D-75-1 ... Transamerica PIMCO Tactical - Balanced VP .. ....... ..12/29/2023 . 6 ........................... .......102,010.297 ............946,858 ......................  ......... 1,210,825 ............ 908,912 ..........301,913 ................. 0 ................. 0 ...........301,913 ................ 0 ........ 1,210,825 ................ 0 ........ (263,967) ........ (263,967) ...............4,241 ........  .......
89360D-10-8 ... Transamerica Janus Mid-Cap Growth VP ......... ....... ..12/29/2023 . 6 ........................... .......623,685.097 ........19,581,597 ......................  ........ 18,961,314 ........ 19,614,896 ........ (653,582) ................. 0 ................. 0 ......... (653,582) ................ 0 .......18,961,314 ................ 0 ......... 620,283 ......... 620,283 ......... 1,631,843 ........  .......
23331A-10-9 ... D R HORTON ORD ..................................... ....... ..07/26/2023 . EMM ......................... ............. 43.000 .............. 4,963 ......................  ...............1,250 ...............3,833 ...........(2,583) ................. 0 ................. 0 ............(2,583) ................ 0 ............. 1,250 ................ 0 ............ 3,713 ............ 3,713 .................. 15 ........  .......
12572Q-10-5 ... CME GROUP CL A ORD ................................ ....... ..12/27/2023 . Various ................... ......... 1,265.000 ............260,628 ......................  ............ 224,539 ............ 212,722 ...........11,817 ................. 0 ................. 0 ............11,817 ................ 0 ...........224,539 ................ 0 ...........36,089 ...........36,089 ............. 10,133 ........  .......

89360D-71-0 ...
Transamerica PIMCO Tactical - Conservative 

VP .................................................... ....... ..12/29/2023 . 6 ........................... .......182,845.639 ......... 1,702,028 ......................  ......... 2,097,470 ......... 1,662,067 ..........435,403 ................. 0 ................. 0 ...........435,403 ................ 0 ........ 2,097,470 ................ 0 ........ (395,442) ........ (395,442) .............. 6,917 ........  .......
89360D-20-7 ... Transamerica Janus Mid-Cap Growth VP ......... ....... ..12/29/2023 . 6 ........................... .......827,230.011 ........ 24,513,969 ......................  ........ 27,548,137 ........ 24,113,755 ....... 3,434,382 ................. 0 ................. 0 ........ 3,434,382 ................ 0 .......27,548,137 ................ 0 ......(3,034,168) ......(3,034,168) ......... 1,517,428 ........  .......
233331-10-7 ... DTE ENERGY ORD ..................................... ....... ..04/21/2023 . EMM ......................... ............. 19.000 .............. 2,157 ......................  ....................0 ...............2,233 ........... (2,233) ................. 0 ................. 0 ............ (2,233) ................ 0 .................. 0 ................ 0 ............ 2,157 ............ 2,157 .................. 36 ........  .......

896945-20-1 ... TRIPADVISOR ORD .................................... ....... ..11/29/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ...........(153.000) .............(2,778)......................  ............. (2,492) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ (2,492) ................ 0 ............. (285) ............. (285) ....................0 ........  .......
025076-32-4 ... Small Cap Value Fund .............................. ....... ..12/29/2023 . 38 .......................... ......... 5,870.452 ............. 57,348 ......................  ............. 62,591 ............. 53,656 ............ 8,936 ................. 0 ................. 0 ............. 8,936 ................ 0 ............57,348 ................ 0 ...........(5,243) ...........(5,243) .................. 98 ........  .......
89360D-73-6 ... Transamerica PIMCO Tactical - Growth VP ..... ....... ..12/29/2023 . 6 ........................... .......262,803.051 ......... 2,447,297 ......................  ......... 3,090,387 ..........2,310,039 ..........780,348 ................. 0 ................. 0 ...........780,348 ................ 0 ........ 3,090,387 ................ 0 ........ (643,090) ........ (643,090) .............. 9,663 ........  .......
89360D-12-4 ... Transamerica MSCI EAFE Index VP ............... ....... ..12/29/2023 . 6 ........................... .......955,687.169 ........11,312,651 ......................  ........ 10,414,650 ........ 10,445,661 ......... (31,011) ................. 0 ................. 0 .......... (31,011) ................ 0 .......10,414,650 ................ 0 ......... 898,001 ......... 898,001 ............. 67,097 ........  .......
23355L-10-6 ... DXC TECHNOLOGY ORD ................................ ....... ..10/12/2023 . Various ................... ............138.000 .............. 3,139 ......................  ...............8,405 ...............3,657 ............ 4,748 ................. 0 ................. 0 ............. 4,748 ................ 0 ............. 8,405 ................ 0 ...........(5,265) ...........(5,265) ....................0 ........  .......

90041L-10-5 ... TURNING POINT BRANDS ORD ........................ ....... ..06/15/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... .......(25,305.000) .......... (564,362)......................  ...........(692,059) ...........(547,347) ........ (144,712) ................. 0 ................. 0 ......... (144,712) ................ 0 ......... (692,059) ................ 0 ......... 127,696 ......... 127,696 ............. (2,210)........  .......
126408-10-3 ... CSX ORD .............................................. ....... ..12/27/2023 . Various ................... ............660.000 ............. 20,521 ......................  ............. 18,574 ............. 20,447 ...........(1,872) ................. 0 ................. 0 ............(1,872) ................ 0 ............18,574 ................ 0 ............ 1,947 ............ 1,947 ................. 124 ........  .......

89360C-22-5 ...
Transamerica Small/Mid Cap Value VP Initial 

Class ................................................ ....... ..12/29/2023 . 6 ........................... .......992,578.471 ........18,640,236 ......................  ........ 18,827,216 ........ 18,690,253 ..........136,963 ................. 0 ................. 0 ...........136,963 ................ 0 .......18,827,216 ................ 0 ........ (186,980) ........ (186,980) ............700,584 ........  .......
89360D-46-2 ... Transamerica Madison Diversified Income VP . ....... ..12/29/2023 . 6 ........................... .... 2,128,562.354 ........ 23,434,579 ......................  ........ 27,109,835 ........ 24,031,469 .......3,078,366 ................. 0 ................. 0 ........3,078,366 ................ 0 .......27,109,835 ................ 0 ......(3,675,256) ......(3,675,256) ............ 546,524 ........  .......
235851-10-2 ... DANAHER ORD ......................................... ....... ..12/18/2023 . Various ................... ............363.000 ............. 61,948 ......................  ............. 47,313 ............. 91,835 ..........(48,057) ................. 0 ................. 0 ...........(48,057) ................ 0 ............47,313 ................ 0 ...........14,635 ...........14,635 ................. 330 ........  .......
90353T-10-0 ... UBER TECHNOLOGIES ORD ............................ ....... ..12/20/2023 . Various ................... .......(40,219.000) ........(1,711,021)......................  ........ (1,524,071) ...........(636,896) ........ (100,285) ................. 0 ................. 0 ......... (100,285) ................ 0 .......(1,524,071) ................ 0 ........ (186,950) ........ (186,950) ....................0 ........  .......
025076-35-7 ... Mid Cap Value Fund ................................ ....... ..12/29/2023 . 38 .......................... .......217,300.077 ......... 3,350,098 ......................  ......... 4,100,626 ..........3,355,113 ..........745,513 ................. 0 ................. 0 ...........745,513 ................ 0 ........ 3,350,098 ................ 0 ........ (750,528) ........ (750,528) ............. 39,576 ........  .......
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89360C-44-9 ... Transamerica T. Rowe Price Small Cap VP ..... ....... ..12/29/2023 . 6 ........................... .... 1,231,460.143 ........12,815,051 ......................  ........ 19,580,828 ........ 12,043,680 ....... 7,537,148 ................. 0 ................. 0 ........ 7,537,148 ................ 0 .......19,580,828 ................ 0 ..... (6,765,777) ..... (6,765,777) ............ 165,552 ........  .......

89360D-36-3 ...
Transamerica Market Participation Strategy 

VP .................................................... ....... ..12/29/2023 . 6 ........................... .... 5,323,715.489 ........50,147,474 ......................  ........ 62,036,100 ........ 47,913,439 ......14,122,661 ................. 0 ................. 0 .......14,122,661 ................ 0 .......62,036,100 ................ 0 .... (11,888,626) .... (11,888,626) ............. 82,719 ........  .......
237194-10-5 ... DARDEN RESTAURANTS ORD ........................... ....... ..07/26/2023 . EMM ......................... ............. 19.000 .............. 2,977 ......................  ...............2,126 ...............2,628 ............. (502) ................. 0 ................. 0 .............. (502) ................ 0 ............. 2,126 ................ 0 ...............851 ...............851 .................. 54 ........  .......
904270-10-5 ... UNAPIX ENTERTAINMENT, INC ....................... ....... ..12/01/2023 . Adjustment ................ .......104,880.000 ................... 0 ......................  ............. 17,546 ....................0 ...........17,546 ................. 0 ................. 0 ............17,546 ................ 0 ............17,546 ................ 0 ......... (17,546) ......... (17,546) ....................0 ........  .......
126650-10-0 ... CVS HEALTH ORD ..................................... ....... ..12/27/2023 . Various ................... ............207.000 ............. 15,172 ......................  ............. 20,561 ............. 19,290 ............ 1,271 ................. 0 ................. 0 ............. 1,271 ................ 0 ............20,561 ................ 0 ...........(5,390) ...........(5,390) ................. 276 ........  .......
89360C-33-2 ... Transamerica WMC US Growth VP .................. ....... ..12/29/2023 . 6 ........................... .... 2,974,484.624 ........93,157,610 ......................  ........ 89,377,321 ........ 77,158,131 ......12,219,190 ................. 0 ................. 0 .......12,219,190 ................ 0 .......89,377,321 ................ 0 .......3,780,289 .......3,780,289 ............ 964,914 ........  .......

89360C-61-3 ...
Transamerica Morgan Stanley Capital Growth 

VP .................................................... ....... ..05/01/2023 . 6 ........................... ..114,481,394.583 .......393,200,653 ......................  .... 1,056,752,531 .......357,181,951 .... 699,570,580 ................. 0 ................. 0 ..... 699,570,580 ................ 0 ...1,056,752,531 ................ 0 ...(663,551,878) ...(663,551,878) ....................0 ........  .......
23918K-10-8 ... DAVITA ORD .......................................... ....... ..11/16/2023 . EMM ......................... .............. 6.000 .................558 ......................  ................. 453 ................. 448 ................. 5 ................. 0 ................. 0 .................. 5 ................ 0 ................453 ................ 0 ...............105 ...............105 ....................0 ........  .......
91332U-10-1 ... UNITY SOFTWARE ORD ................................ ....... ..07/21/2023 . Various ................... ........(5,172.000) .......... (168,234)......................  ...........(190,216) ...........(131,971) ..........(43,414) ................. 0 ................. 0 ...........(43,414) ................ 0 ......... (190,216) ................ 0 ...........21,982 ...........21,982 ....................0 ........  .......
025076-37-3 ... Equity Income Fund ................................ ....... ..12/22/2023 . 38 .......................... ........ 25,376.856 ............223,728 ......................  ............ 235,797 ............ 222,809 ...........12,989 ................. 0 ................. 0 ............12,989 ................ 0 ...........223,728 ................ 0 ......... (12,069) ......... (12,069) .............. 2,090 ........  .......
09661P-10-5 ... BNY Mellon Stock Index Fund, Inc. ............. ....... ..12/29/2023 . 8 ........................... ............. 28.180 .............. 1,766 ......................  ................. 821 ...............1,629 ............. (808) ................. 0 ................. 0 .............. (808) ................ 0 ................821 ................ 0 ...............945 ...............945 .................. 59 ........  .......

89360C-62-1 ...
Transamerica Morgan Stanley Capital Growth 

VP .................................................... ....... ..05/01/2023 . 6 ........................... ...60,922,501.128 .......254,322,301 ......................  .......650,781,451 ....... 230,896,279 .... 419,885,172 ................. 0 ................. 0 ..... 419,885,172 ................ 0 ..... 650,781,451 ................ 0 ... (396,459,150) ... (396,459,150) ....................0 ........  .......
244199-10-5 ... DEERE ORD ............................................ ....... ..12/18/2023 . Various ................... ............. 46.000 ............. 18,431 ......................  ...............6,333 ............. 19,723 ..........(13,390) ................. 0 ................. 0 ...........(13,390) ................ 0 ............. 6,333 ................ 0 ...........12,099 ...........12,099 ................. 154 ........  .......
91688F-10-4 ... UPWORK ORD .......................................... ....... ..10/03/2023 . NEOR ....................... .......(16,422.000) .......... (200,722)......................  ...........(218,573) ...........(124,507) ..........(35,530) ................. 0 ................. 0 ...........(35,530) ................ 0 ......... (218,573) ................ 0 ...........17,851 ...........17,851 ....................0 ........  .......
127097-10-3 ... COTERRA ENERGY ORD ................................ ....... ..03/06/2023 . EMM ......................... ......... 4,647.000 ............118,736 ......................  ............ 120,964 ............ 114,177 ............ 6,787 ................. 0 ................. 0 ............. 6,787 ................ 0 ...........120,964 ................ 0 ...........(2,228) ...........(2,228) ....................0 ........  .......
05589U-30-9 ... Government Money Market Portfolio ............. ....... ..12/29/2023 . 8 ........................... ............762.100 .................762 ......................  ................. 762 ................. 762 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................762 ................ 0 ................. 0 ................. 0 .................. 17 ........  .......

89358J-20-8 ...
Transamerica Morgan Stanley Global 

Allocation Mana .................................... ....... ..12/29/2023 . 6 ........................... .... 3,727,847.286 ........26,122,956 ......................  ........ 34,088,092 ........ 27,511,513 ....... 6,576,579 ................. 0 ................. 0 ........ 6,576,579 ................ 0 .......34,088,092 ................ 0 ......(7,965,136) ......(7,965,136) ......... 2,150,148 ........  .......
247361-70-2 ... DELTA AIR LINES ORD ............................... ....... ..12/18/2023 . Various ................... ............115.000 .............. 4,695 ......................  ...............5,653 ...............3,779 ............ 1,874 ................. 0 ................. 0 ............. 1,874 ................ 0 ............. 5,653 ................ 0 ............. (958) ............. (958) .................. 13 ........  .......

92276F-10-0 ... VENTAS REIT ORD .................................... ....... ..10/03/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... .......(14,151.000) .......... (570,172)......................  ...........(656,035) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (656,035) ................ 0 ...........85,863 ...........85,863 ............(12,736)........  .......
025076-50-6 ... Value Fund .......................................... ....... ..12/29/2023 . 38 .......................... ........ 46,265.490 ............361,254 ......................  ............361,057 ............ 358,558 ............ 2,500 ................. 0 ................. 0 ............. 2,500 ................ 0 ...........361,254 ................ 0 ...............197 ...............197 ...............2,899 ........  .......
55273F-50-6 ... MFS Total Return Series ......................... ....... ..12/29/2023 . 10 .......................... ............114.260 .............. 2,586 ......................  ...............2,258 ...............2,570 ............. (312) ................. 0 ................. 0 .............. (312) ................ 0 ............. 2,258 ................ 0 ...............328 ...............328 .................. 60 ........  .......

89360D-86-8 ...
Transamerica Morgan Stanley Global 

Allocation VP ...................................... ....... ..12/29/2023 . 6 ........................... ...11,122,007.414 .......134,735,507 ......................  .......151,046,591 .......129,126,506 ......21,920,085 ................. 0 ................. 0 .......21,920,085 ................ 0 ..... 151,046,591 ................ 0 .... (16,311,084) .... (16,311,084) ......... 1,873,486 ........  .......

24906P-10-9 ... DENTSPLY SIRONA ORD ............................... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 27.000 .............. 1,043 ......................  .............. 1,627 ................. 860 ...............767 ................. 0 ................. 0 ................767 ................ 0 ............. 1,627 ................ 0 ............. (584) ............. (584) ....................7 ........  .......
928298-10-8 ... VISHAY INTERTECH ORD ............................. ....... ..11/09/2023 . Various ................... ..... (108,640.000) ........(2,706,193)......................  ........ (2,337,804) ........ (2,189,269) ...........48,177 ................. 0 ................. 0 ............48,177 ................ 0 .......(2,337,804) ................ 0 ........ (368,389) ........ (368,389) ............. (9,149)........  .......
127387-10-8 ... CADENCE DESIGN SYSTEMS ORD ...................... ....... ..12/27/2023 . Various ................... ......... 6,223.000 ......... 1,406,800 ......................  ............ 551,473 ............ 961,430 ........ (458,099) ................. 0 ................. 0 ......... (458,099) ................ 0 ...........551,473 ................ 0 ..........855,327 ..........855,327 ....................0 ........  .......
55273F-10-0 ... MFS® Growth Series ................................ ....... ..12/29/2023 . 10 .......................... ........ 46,863.549 ......... 2,549,172 ......................  ......... 1,607,332 ..........2,250,388 ........ (643,056) ................. 0 ................. 0 ......... (643,056) ................ 0 ........ 1,607,332 ................ 0 ......... 941,840 ......... 941,840 ............. 66,008 ........  .......
89360C-36-5 ... Transamerica Multi-Managed Balanced VP ...... ....... ..12/29/2023 . 6 ........................... ...13,627,402.367 .......191,909,341 ......................  .......183,361,463 .......179,881,711 ....... 3,479,752 ................. 0 ................. 0 ........ 3,479,752 ................ 0 ..... 183,361,463 ................ 0 .......8,547,878 .......8,547,878 ......... 3,653,650 ........  .......
25179M-10-3 ... DEVON ENERGY ORD ................................... ....... ..07/18/2023 . Various ................... ............. 80.000 .............. 4,179 ......................  ...............2,665 ...............4,921 ...........(2,256) ................. 0 ................. 0 ............(2,256) ................ 0 ............. 2,665 ................ 0 ............ 1,514 ............ 1,514 .................. 94 ........  .......
929089-10-0 ... VOYA FINANCIAL ORD ................................ ....... ..02/03/2023 . Various ................... ..... (203,660.000) .......(13,333,409)......................  .......(13,403,222) ....... (12,523,053) ........ (880,169) ................. 0 ................. 0 ......... (880,169) ................ 0 ......(13,403,222) ................ 0 ...........69,814 ...........69,814 ....................0 ........  .......
025076-65-4 ... Mid Cap Value Fund ................................ ....... ..12/29/2023 . 38 .......................... .......709,552.818 ........11,025,668 ......................  ........ 10,651,026 ........ 10,948,400 ........ (297,374) ................. 0 ................. 0 ......... (297,374) ................ 0 .......11,025,668 ................ 0 ..........374,642 ..........374,642 ............. 59,505 ........  .......
55273F-30-8 ... MFS® Research Series ............................. ....... ..12/29/2023 . 10 .......................... ............. 15.023 .................447 ......................  ................. 210 ................. 417 ............. (207) ................. 0 ................. 0 .............. (207) ................ 0 ................210 ................ 0 ...............237 ...............237 .................. 10 ........  .......
89360C-37-3 ... Transamerica Multi-Managed Balanced VP ...... ....... ..12/29/2023 . 6 ........................... .... 1,431,463.148 ........20,733,283 ......................  ........ 19,696,373 ........ 19,467,899 ..........228,474 ................. 0 ................. 0 ...........228,474 ................ 0 .......19,696,373 ................ 0 .......1,036,910 .......1,036,910 ............ 382,129 ........  .......
252131-10-7 ... DEXCOM ORD .......................................... ....... ..11/16/2023 . Various ................... ............. 54.000 .............. 6,720 ......................  ...............5,672 ...............6,115 ..............(443) ................. 0 ................. 0 ...............(443) ................ 0 ............. 5,672 ................ 0 ............ 1,048 ............ 1,048 ....................0 ........  .......
934423-10-4 ... WARNER BROS. DISCOVERY SRS A ORD .............. ....... ..02/02/2023 . Barclays Capital, Inc. ........(7,846.000) .......... (124,751)......................  ...........(248,799) ............ (74,380) ........ (174,419) ................. 0 ................. 0 ......... (174,419) ................ 0 ......... (248,799) ................ 0 ......... 124,048 ......... 124,048 ....................0 ........  .......
12769G-10-0 ... CAESARS ENTERTAINMENT ORD ....................... ....... ..10/09/2023 . Various ................... ............511.000 ............. 22,896 ......................  ............. 28,616 ............. 21,258 ............ 7,358 ................. 0 ................. 0 ............. 7,358 ................ 0 ............28,616 ................ 0 ...........(5,720) ...........(5,720) ....................0 ........  .......
55273F-60-5 ... MFS® Utilities Series ............................ ....... ..12/29/2023 . 10 .......................... ............. 43.999 .............. 1,495 ......................  .............. 1,119 ...............1,598 ............. (479) ................. 0 ................. 0 .............. (479) ................ 0 ............. 1,119 ................ 0 ...............376 ...............376 .................. 51 ........  .......
89360D-76-9 ... Transamerica PIMCO Tactical - Balanced VP .. ....... ..12/29/2023 . 6 ........................... .... 5,424,462.785 ........49,049,719 ......................  ........ 64,155,166 ........ 47,355,560 ......16,799,606 ................. 0 ................. 0 .......16,799,606 ................ 0 .......64,155,166 ................ 0 .... (15,105,447) .... (15,105,447) ............ 201,233 ........  .......
25278X-10-9 ... DIAMONDBACK ENERGY ORD ........................... ....... ..11/16/2023 . Various ................... ............. 26.000 .............. 3,676 ......................  ...............2,341 ...............3,556 ...........(1,215) ................. 0 ................. 0 ............(1,215) ................ 0 ............. 2,341 ................ 0 ............ 1,335 ............ 1,335 ................. 132 ........  .......
94419L-10-1 ... WAYFAIR CL A ORD .................................. ....... ..12/29/2023 . Various ................... .......(32,430.000) ........(1,656,437)......................  ........ (1,276,968) ...........(964,828) ........ (162,249) ................. 0 ................. 0 ......... (162,249) ................ 0 .......(1,276,968) ................ 0 ........ (379,470) ........ (379,470) ....................0 ........  .......
025076-78-7 ... Focused Large Cap Value Fund ................... ....... ..12/18/2023 . 38 .......................... .......151,212.925 ......... 1,462,586 ......................  ......... 1,498,948 ......... 1,466,765 ...........32,183 ................. 0 ................. 0 ............32,183 ................ 0 ........ 1,462,586 ................ 0 ......... (36,362) ......... (36,362) ............. 12,340 ........  .......
00888X-79-9 ... Invesco V.I. American Franchise Fund ......... ....... ..12/29/2023 . 11 .......................... ........ 17,756.497 ............891,455 ......................  ......... 1,043,634 ............760,688 ..........282,946 ................. 0 ................. 0 ...........282,946 ................ 0 ........ 1,043,634 ................ 0 ........ (152,179) ........ (152,179) .............. 1,687 ........  .......

89360D-72-8 ...
Transamerica PIMCO Tactical - Conservative 

VP .................................................... ....... ..12/29/2023 . 6 ........................... .... 2,944,604.600 ........26,973,752 ......................  ........ 33,990,340 ........ 26,413,103 ....... 7,577,237 ................. 0 ................. 0 ........ 7,577,237 ................ 0 .......33,990,340 ................ 0 ..... (7,016,588) ..... (7,016,588) ............107,450 ........  .......
253868-10-3 ... DIGITAL REALTY REIT ORD ......................... ....... ..12/18/2023 . EMM ......................... ............. 36.000 .............. 4,084 ......................  ...............4,622 ...............3,610 ............ 1,012 ................. 0 ................. 0 ............. 1,012 ................ 0 ............. 4,622 ................ 0 ............. (538) ............. (538) ................. 127 ........  .......
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949746-10-1 ... WELLS FARGO ORD .................................... ....... ..11/27/2023 . Adjustment ................ ........(8,106.000) .......... (349,812)......................  ...........(428,339) ...........(334,697) ..........(93,642) ................. 0 ................. 0 ...........(93,642) ................ 0 ......... (428,339) ................ 0 ...........78,527 ...........78,527 ............(12,775)........  .......
133131-10-2 ... CAMDEN PROPERTY REIT ORD ........................ ....... ..03/28/2023 . EMM ......................... ............536.000 .............63,687 ......................  ............. 72,723 ............. 59,968 ...........12,755 ................. 0 ................. 0 ............12,755 ................ 0 ............72,723 ................ 0 ...........(9,036) ...........(9,036) ................. 854 ........  .......
008892-80-4 ... Invesco V.I. Core Equity Fund .................. ....... ..12/29/2023 . 11 .......................... ........ 38,032.667 ......... 1,036,313 ......................  ......... 1,274,635 ............ 933,702 ..........340,933 ................. 0 ................. 0 ...........340,933 ................ 0 ........ 1,274,635 ................ 0 ........ (238,322) ........ (238,322) .............. 7,541 ........  .......
89360D-74-4 ... Transamerica PIMCO Tactical - Growth VP ..... ....... ..12/29/2023 . 6 ........................... .... 4,065,889.700 ........36,388,047 ......................  ........ 45,537,113 ........ 34,560,062 ......10,977,051 ................. 0 ................. 0 .......10,977,051 ................ 0 .......45,537,113 ................ 0 ......(9,149,066) ......(9,149,066) ............106,488 ........  .......
254687-10-6 ... WALT DISNEY ORD .................................... ....... ..12/18/2023 . Various ................... ............266.000 ............. 24,790 ......................  ............. 17,142 ............. 23,110 ...........(5,968) ................. 0 ................. 0 ............(5,968) ................ 0 ............17,142 ................ 0 ............ 7,648 ............ 7,648 ....................0 ........  .......
977852-10-2 ... WOLFSPEED ORD ...................................... ....... ..12/29/2023 . Various ................... .......(66,528.000) ........(4,020,669)......................  ........ (5,872,140) ........ (4,512,869) ......(1,300,406) ................. 0 ................. 0 .......(1,300,406) ................ 0 .......(5,872,140) ................ 0 .......1,851,472 .......1,851,472 ....................0 ........  .......
025076-83-7 ... Small Cap Value Fund .............................. ....... ..12/29/2023 . 38 .......................... .......337,051.000 ......... 3,026,588 ......................  ..........2,327,433 ..........2,996,383 ........ (668,950) ................. 0 ................. 0 ......... (668,950) ................ 0 ........ 3,026,588 ................ 0 ..........699,155 ..........699,155 ............. 10,184 ........  .......
008892-50-7 ... Invesco V.I. EQV International Equity Fund . ....... ..12/29/2023 . 11 .......................... ............. 29.482 ................. 932 ......................  ................. 996 ................. 853 ...............143 ................. 0 ................. 0 ................143 ................ 0 ................996 ................ 0 ...............(64) ...............(64) ....................1 ........  .......

89360D-42-1 ...
Transamerica PineBridge Inflation 

Opportunities VP .................................. ....... ..12/29/2023 . 6 ........................... .... 3,253,265.092 ........32,336,112 ......................  ........ 33,480,680 ........ 32,337,455 ....... 1,143,225 ................. 0 ................. 0 ........ 1,143,225 ................ 0 .......33,480,680 ................ 0 ......(1,144,568) ......(1,144,568) ............586,391 ........  .......
254709-10-8 ... DISCOVER FINANCIAL SERVICES ORD ............... ....... ..07/18/2023 . Various ................... ............. 37.000 .............. 4,167 ......................  ...............2,513 ...............3,620 ...........(1,107) ................. 0 ................. 0 ............(1,107) ................ 0 ............. 2,513 ................ 0 ............ 1,654 ............ 1,654 .................. 34 ........  .......

98139A-10-5 ... WORKIVA CL A ORD .................................. ....... ..12/11/2023 .
RBC CAPITAL MARKETS, 

LLC ......................... ...........(509.000) ............(48,267)......................  ............ (52,223) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........(52,223) ................ 0 ............ 3,956 ............ 3,956 ....................0 ........  .......
14040H-10-5 ... CAPITAL ONE FINANCIAL ORD ....................... ....... ..05/17/2023 . Various ................... ............567.000 ............. 52,984 ......................  ............. 40,264 ............. 52,708 ..........(12,444) ................. 0 ................. 0 ...........(12,444) ................ 0 ............40,264 ................ 0 ...........12,720 ...........12,720 ................. 641 ........  .......
008892-30-9 ... Invesco V.I. Government Securities Fund ..... ....... ..12/29/2023 . 11 .......................... ............. 39.167 .................398 ......................  ................. 473 ................. 395 ................ 78 ................. 0 ................. 0 ................. 78 ................ 0 ................473 ................ 0 ...............(75) ...............(75) ....................2 ........  .......
89360D-88-4 ... Transamerica ProFund UltraBear Fund VP ...... ....... ..12/29/2023 . 6 ........................... .......915,920.521 ......... 8,996,507 ......................  ........10,701,196 ........ 11,274,982 ........ (573,786) ................. 0 ................. 0 ......... (573,786) ................ 0 .......10,701,196 ................ 0 ..... (1,704,689) ..... (1,704,689) ....................0 ........  .......

25470M-10-9 ... DISH NETWORK CL A ORD ............................ ....... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............139.000 .................907 ......................  ...............4,883 ...............1,952 ............ 2,932 ................. 0 ................. 0 ............. 2,932 ................ 0 ............. 4,883 ................ 0 ...........(3,976) ...........(3,976) ....................0 ........  .......
981475-10-6 ... WORLD KINECT ORD ................................... ....... ..12/12/2023 . Various ................... .......(44,150.000) .......... (894,982)......................  ...........(952,586) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ......... (952,586) ................ 0 ...........57,604 ...........57,604 ............(11,329)........  .......
02507F-19-1 ... One Choice« 2060 Portfolio ...................... ....... ..12/29/2023 . 38 .......................... ........ 74,578.864 ......... 1,020,773 ......................  ......... 1,237,564 ............ 925,524 ..........312,040 ................. 0 ................. 0 ...........312,040 ................ 0 ........1,020,773 ................ 0 ........ (216,791) ........ (216,791) .............. 7,138 ........  .......
00900X-10-8 ... Invesco V.I. Capital Appreciation Fund ...... ....... ..12/29/2023 . 12 .......................... ............. 58.281 .............. 2,377 ......................  ...............2,583 ...............2,026 ...............557 ................. 0 ................. 0 ................557 ................ 0 ............. 2,583 ................ 0 ............. (206) ............. (206) ....................0 ........  .......
89356L-49-4 ... Transamerica S&P 500 Index VP .................. ....... ..12/29/2023 . 6 ........................... .... 1,717,419.670 ........31,308,484 ......................  ........ 28,901,005 ........ 28,114,160 ..........786,845 ................. 0 ................. 0 ...........786,845 ................ 0 .......28,901,005 ................ 0 .......2,407,479 .......2,407,479 ............. 99,945 ........  .......
256677-10-5 ... DOLLAR GENERAL ORD ................................ ....... ..12/18/2023 . Various ................... ............. 39.000 .............. 6,949 ......................  ...............4,208 ...............9,604 ........... (5,395) ................. 0 ................. 0 ............ (5,395) ................ 0 ............. 4,208 ................ 0 ............ 2,740 ............ 2,740 .................. 59 ........  .......
G4412G-10-1 ... HERBALIFE ORD ...................................... ....... ..12/21/2023 . Various ................... ..... (480,723.000) ........(6,959,108)......................  ........ (6,487,054) ........ (7,153,158) ......... 666,104 ................. 0 ................. 0 .......... 666,104 ................ 0 .......(6,487,054) ................ 0 ........ (472,054) ........ (472,054) ....................0 ........  .......
148806-10-2 ... CATALENT ORD ........................................ ....... ..04/14/2023 . Various ................... ......... 8,346.000 ............470,974 ......................  ............ 535,460 ............ 375,653 ..........159,807 ................. 0 ................. 0 ...........159,807 ................ 0 ...........535,460 ................ 0 ......... (64,487) ......... (64,487) ....................0 ........  .......
00900X-50-4 ... Invesco V.I. Global Fund ........................ ....... ..12/29/2023 . 12 .......................... ............. 55.251 .............. 1,978 ......................  ...............1,969 ...............1,718 ...............251 ................. 0 ................. 0 ................251 ................ 0 ............. 1,969 ................ 0 ................. 9 ................. 9 .................. 54 ........  .......
89360D-13-2 ... Transamerica S&P 500 Index VP .................. ....... ..12/29/2023 . 6 ........................... .... 3,455,234.201 ........ 62,397,524 ......................  ........ 49,886,183 ........ 56,216,660 ......(6,330,477) ................. 0 ................. 0 .......(6,330,477) ................ 0 .......49,886,183 ................ 0 ......12,511,341 ......12,511,341 ............501,764 ........  .......
256746-10-8 ... DOLLAR TREE ORD .................................... ....... ..12/18/2023 . EMM ......................... ............. 37.000 .............. 5,408 ......................  .............. 2,866 ...............5,233 ...........(2,368) ................. 0 ................. 0 ............(2,368) ................ 0 ............. 2,866 ................ 0 ............ 2,542 ............ 2,542 ....................0 ........  .......
G50871-10-5 ... JAZZ PHARMACEUTICALS ORD ........................ C...... ..05/25/2023 . Various ................... .......(11,198.000) ........(1,565,845)......................  ........ (1,689,568) ........ (1,783,953) ...........94,386 ................. 0 ................. 0 ............94,386 ................ 0 .......(1,689,568) ................ 0 ..........123,723 ..........123,723 ....................0 ........  .......
02507F-42-3 ... One Choice« 2055 Portfolio ...................... ....... ..12/29/2023 . 38 .......................... .......113,510.246 ......... 1,692,356 ......................  ......... 1,909,304 ..........1,558,496 ..........350,809 ................. 0 ................. 0 ...........350,809 ................ 0 ........ 1,692,356 ................ 0 ........ (216,948) ........ (216,948) ...............2,254 ........  .......
00900X-88-4 ... Invesco V.I. Global Strategic Income Fund .. ....... ..12/29/2023 . 12 .......................... ............156.874 .................642 ......................  ................. 817 ................. 618 ...............199 ................. 0 ................. 0 ................199 ................ 0 ................817 ................ 0 ............. (175) ............. (175) ....................0 ........  .......

89360C-22-5 ...
Transamerica Small/Mid Cap Value VP Initial 

Class ................................................ ....... ..12/29/2023 . 6 ........................... .... 1,021,325.508 ........19,057,801 ......................  ........ 19,730,995 ........ 19,231,559 ..........499,436 ................. 0 ................. 0 ...........499,436 ................ 0 .......19,730,995 ................ 0 ........ (673,194) ........ (673,194) ............867,776 ........  .......
25746U-10-9 ... DOMINION ENERGY ORD ............................... ....... ..11/16/2023 . EMM ......................... ............130.000 .............. 7,082 ......................  ...............9,673 ...............7,972 ............ 1,702 ................. 0 ................. 0 ............. 1,702 ................ 0 ............. 9,673 ................ 0 ...........(2,591) ...........(2,591) ................. 145 ........  .......
G66721-10-4 ... NORWEGIAN CRUISE LINE HOLDINGS ORD ........... ....... ..12/12/2023 . Various ................... ..... (407,326.000) ........(5,926,820)......................  ........ (5,923,450) ........ (4,913,907) ........ (929,396) ................. 0 ................. 0 ......... (929,396) ................ 0 .......(5,923,450) ................ 0 ...........(3,370) ...........(3,370) ....................0 ........  .......
150870-10-3 ... CELANESE ORD ........................................ ....... ..12/20/2023 . Various ................... ......... 1,216.000 ............139,003 ......................  ............ 134,945 ............ 124,324 ...........10,621 ................. 0 ................. 0 ............10,621 ................ 0 ...........134,945 ................ 0 ............ 4,058 ............ 4,058 .............. 1,700 ........  .......
00900X-82-7 ... Invesco V.I. Main Street Fund .................. ....... ..12/29/2023 . 12 .......................... ............ 139.404 .............. 2,467 ......................  .............. 4,081 ...............2,247 ............ 1,834 ................. 0 ................. 0 ............. 1,834 ................ 0 ............. 4,081 ................ 0 ...........(1,614) ...........(1,614) .................. 41 ........  .......

89360C-21-7 ...
Transamerica Small/Mid Cap Value VP Service 

Class ................................................ ....... ..12/29/2023 . 6 ........................... .... 1,597,008.725 ........28,727,596 ......................  ........ 30,228,161 ........ 28,905,858 ....... 1,322,303 ................. 0 ................. 0 ........ 1,322,303 ................ 0 .......30,228,161 ................ 0 ......(1,500,565) ......(1,500,565) ......... 1,192,529 ........  .......
25754A-20-1 ... DOMINOS PIZZA ORD ................................. ....... ..07/26/2023 . EMM ......................... .............. 5.000 .............. 1,792 ......................  .............. 1,877 ...............1,732 ...............145 ................. 0 ................. 0 ................145 ................ 0 ............. 1,877 ................ 0 ...............(86) ...............(86) ....................8 ........  .......
G7997R-10-3 ... SEAGATE TECHNOLOGY HOLDINGS ORD ............... C...... ..12/18/2023 . Various ................... .......(40,575.000) ........(3,012,792)......................  ........ (2,594,677) ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......(2,594,677) ................ 0 ........ (418,114) ........ (418,114) ............(16,237)........  .......
02507F-50-6 ... One Choice« 2025 Portfolio ...................... ....... ..12/29/2023 . 38 .......................... .......283,759.391 ......... 3,758,193 ......................  ......... 4,170,986 ..........3,572,531 ..........598,456 ................. 0 ................. 0 ...........598,456 ................ 0 ........ 3,758,193 ................ 0 ........ (412,793) ........ (412,793) ................. 102 ........  .......
355151-30-9 ... Franklin Allocation VIP Fund ................... ....... ..12/29/2023 . 15 .......................... .......143,039.770 ............683,008 ......................  ............839,006 ............ 655,122 ..........183,884 ................. 0 ................. 0 ...........183,884 ................ 0 ...........839,006 ................ 0 ........ (155,998) ........ (155,998) .............. 8,308 ........  .......
89360C-43-1 ... Transamerica T. Rowe Price Small Cap VP ..... ....... ..12/29/2023 . 6 ........................... .... 4,558,151.487 ........41,472,379 ......................  ........ 67,771,629 ........ 38,698,706 ......29,072,923 ................. 0 ................. 0 .......29,072,923 ................ 0 .......67,771,629 ................ 0 .... (26,299,250) .... (26,299,250) ............ 565,556 ........  .......
260003-10-8 ... DOVER ORD ............................................ ....... ..11/16/2023 . EMM ......................... ............. 29.000 .............. 4,178 ......................  .............. 1,807 ...............3,927 ...........(2,120) ................. 0 ................. 0 ............(2,120) ................ 0 ............. 1,807 ................ 0 ............ 2,371 ............ 2,371 .................. 28 ........  .......
L8681T-10-2 ... SPOTIFY TECHNOLOGY ORD ........................... C...... ..10/25/2023 . Various ................... ........ (3,250.000) ...........(431,434)......................  ...........(351,577) ........... (249,324) ..........(89,630) ................. 0 ................. 0 ...........(89,630) ................ 0 ......... (351,577) ................ 0 ......... (79,858) ......... (79,858) ....................0 ........  .......
15135B-10-1 ... CENTENE ORD ......................................... ....... ..12/27/2023 . Various ................... ............900.000 ............. 65,051 ......................  ............. 57,135 ............. 73,809 ......... (16,674) ................. 0 ................. 0 .......... (16,674) ................ 0 ............57,135 ................ 0 ............ 7,916 ............ 7,916 ....................0 ........  .......
693394-40-5 ... Total Return Portfolio ........................... ....... ..12/29/2023 . 23 .......................... ............ 233.057 .............. 2,089 ......................  ...............2,470 ...............2,093 ...............377 ................. 0 ................. 0 ................377 ................ 0 ............. 2,470 ................ 0 ............. (381) ............. (381) .................. 37 ........  .......
89360C-44-9 ... Transamerica T. Rowe Price Small Cap VP ..... ....... ..12/29/2023 . 6 ........................... .... 1,826,944.541 ........ 19,291,499 ......................  ........ 27,319,036 ........ 17,867,518 ....... 9,451,518 ................. 0 ................. 0 ........ 9,451,518 ................ 0 .......27,319,036 ................ 0 ......(8,027,537) ......(8,027,537) ............ 233,448 ........  .......
260557-10-3 ... DOW ORD .............................................. ....... ..11/16/2023 . EMM ......................... ............110.000 .............. 5,879 ......................  ...............5,984 ...............5,543 ...............441 ................. 0 ................. 0 ................441 ................ 0 ............. 5,984 ................ 0 ............. (105) ............. (105) ................. 144 ........  .......
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P31076-10-5 ... COPA HOLDINGS CL A ORD ........................... C...... ..03/07/2023 . Various ................... ..... (211,023.000) .......(19,690,793)......................  .......(16,673,214) .......(17,550,783) ..........877,569 ................. 0 ................. 0 ...........877,569 ................ 0 ..... (16,673,214) ................ 0 ..... (3,017,578) ..... (3,017,578) ....................0 ........  .......
02507F-56-3 ... One Choice« 2050 Portfolio ...................... ....... ..12/29/2023 . 38 .......................... .......192,785.541 ......... 2,553,551 ......................  ......... 2,948,646 ..........2,359,695 ..........588,951 ................. 0 ................. 0 ...........588,951 ................ 0 ........ 2,553,551 ................ 0 ........ (395,095) ........ (395,095) ...............2,524 ........  .......

19766E-44-2 ...
Columbia Variable Portfolio - Select Small 

Cap Val .............................................. ....... ..12/29/2023 . 26 .......................... ............. 74.517 .............. 2,384 ......................  ................. 927 ...............2,274 ...........(1,347) ................. 0 ................. 0 ............(1,347) ................ 0 ................927 ................ 0 ............ 1,457 ............ 1,457 ....................0 ........  .......
89360C-14-2 ... Transamerica TS&W International Equity VP .. ....... ..12/29/2023 . 6 ........................... .......792,370.773 ........10,655,981 ......................  ........ 10,427,239 ..........9,920,482 ..........506,757 ................. 0 ................. 0 ...........506,757 ................ 0 .......10,427,239 ................ 0 ..........228,742 ..........228,742 ............. 22,729 ........  .......
26441C-20-4 ... DUKE ENERGY ORD .................................... ....... ..12/18/2023 . EMM ......................... ............114.000 .............11,038 ......................  .............. 8,181 ............. 11,741 ...........(3,560) ................. 0 ................. 0 ............(3,560) ................ 0 ............. 8,181 ................ 0 ............ 2,857 ............ 2,857 ................. 257 ........  .......
15189T-10-7 ... CENTERPOINT ENERGY ORD ........................... ....... ..11/08/2023 . Various ................... ......... 6,730.000 ............186,176 ......................  ............ 173,546 ............ 201,833 ..........(28,287) ................. 0 ................. 0 ...........(28,287) ................ 0 ...........173,546 ................ 0 ...........12,630 ...........12,630 .............. 3,367 ........  .......
239124-10-0 ... Davis Value Portfolio ............................ ....... ..12/29/2023 . 30 .......................... ............671.252 .............. 4,071 ......................  ...............6,149 ...............3,544 ............ 2,605 ................. 0 ................. 0 ............. 2,605 ................ 0 ............. 6,149 ................ 0 ...........(2,078) ...........(2,078) ....................4 ........  .......
89360C-15-9 ... Transamerica TS&W International Equity VP .. ....... ..12/29/2023 . 6 ........................... .......711,734.766 ......... 9,667,037 ......................  ......... 8,916,843 ..........9,003,445 ......... (86,602) ................. 0 ................. 0 .......... (86,602) ................ 0 ........ 8,916,843 ................ 0 ......... 750,194 ......... 750,194 ............. 32,342 ........  .......
26614N-10-2 ... DUPONT DE NEMOURS ORD ............................ ....... ..12/18/2023 . EMM ......................... ............120.000 .............. 8,668 ......................  .............. 7,478 ...............8,236 ............. (758) ................. 0 ................. 0 .............. (758) ................ 0 ............. 7,478 ................ 0 ............ 1,190 ............ 1,190 .................. 93 ........  .......
02507F-61-3 ... One Choice« 2040 Portfolio ...................... ....... ..12/29/2023 . 38 .......................... .......310,339.660 ......... 3,828,717 ......................  ......... 4,460,024 ..........3,584,423 ..........875,602 ................. 0 ................. 0 ...........875,602 ................ 0 ........3,828,717 ................ 0 ........ (631,307) ........ (631,307) .............. 8,589 ........  .......
018792-43-2 ... AB VPS Balanced Hedged Allocation Portfolio ....... ..12/29/2023 . 34 .......................... ........81,667.280 ............692,782 ......................  ............ 864,825 ............ 665,588 ..........199,237 ................. 0 ................. 0 ...........199,237 ................ 0 ...........864,825 ................ 0 ........ (172,043) ........ (172,043) .............. 9,367 ........  .......
89360C-32-4 ... Transamerica WMC US Growth VP .................. ....... ..12/29/2023 . 6 ........................... .... 2,904,260.084 ........87,908,800 ......................  ........ 90,309,781 ........ 71,706,181 ......18,603,600 ................. 0 ................. 0 .......18,603,600 ................ 0 .......90,309,781 ................ 0 ......(2,400,981) ......(2,400,981) ............ 964,309 ........  .......
26875P-10-1 ... EOG RESOURCES ORD ................................. ....... ..11/16/2023 . Various ................... ............. 84.000 .............10,038 ......................  ...............7,926 ............. 10,880 ........... (2,954) ................. 0 ................. 0 ............ (2,954) ................ 0 ............. 7,926 ................ 0 ............ 2,112 ............ 2,112 ................. 258 ........  .......
16115Q-30-8 ... CHART INDUSTRIES ORD .............................. ....... ..11/21/2023 . Various ................... ......... 1,643.000 ............224,273 ......................  ............ 265,970 ............ 189,323 ...........76,648 ................. 0 ................. 0 ............76,648 ................ 0 ...........265,970 ................ 0 ......... (41,697) ......... (41,697) ....................0 ........  .......
018792-40-8 ... AB VPS Large Cap Growth Portfolio ............. ....... ..12/29/2023 . 34 .......................... ........ 95,887.775 ......... 6,622,065 ......................  ......... 5,255,686 ......... 5,647,790 ........ (392,104) ................. 0 ................. 0 ......... (392,104) ................ 0 ........ 5,255,686 ................ 0 .......1,366,379 .......1,366,379 ............276,094 ........  .......
89360C-33-2 ... Transamerica WMC US Growth VP .................. ....... ..12/29/2023 . 6 ........................... .... 3,871,321.872 .......122,292,767 ......................  .......106,639,905 .......100,422,089 .......6,217,816 ................. 0 ................. 0 ........6,217,816 ................ 0 ..... 106,639,905 ................ 0 ......15,652,862 ......15,652,862 ......... 1,332,283 ........  .......
26884L-10-9 ... EQT ORD .............................................. ....... ..07/26/2023 . EMM ......................... ............. 46.000 .............. 1,711 ......................  .............. 1,880 ...............1,556 ...............324 ................. 0 ................. 0 ................324 ................ 0 ............. 1,880 ................ 0 ............. (168) ............. (168) .................. 11 ........  .......
02507F-65-4 ... One Choice« 2030 Portfolio ...................... ....... ..12/29/2023 . 38 .......................... .......256,207.342 ......... 2,996,294 ......................  ......... 3,426,189 ..........2,820,843 ..........605,347 ................. 0 ................. 0 ...........605,347 ................ 0 ........ 2,996,294 ................ 0 ........ (429,895) ........ (429,895) .............. 9,884 ........  .......
018792-10-1 ... AB VPS Relative Value Portfolio ............... ....... ..12/29/2023 . 34 .......................... ............. 44.910 .............. 1,291 ......................  ...............1,397 ...............1,302 ................ 95 ................. 0 ................. 0 ................. 95 ................ 0 ............. 1,397 ................ 0 ............. (106) ............. (106) .................. 55 ........  .......
05589U-85-3 ... Appreciation Portfolio ........................... ....... ..12/29/2023 . 8 ........................... ............280.984 .............. 8,800 ......................  .............. 7,478 ...............8,800 ...........(1,322) ................. 0 ................. 0 ............(1,322) ................ 0 ............. 7,478 ................ 0 ............ 1,322 ............ 1,322 ................. 827 ........  .......
277432-10-0 ... EASTMAN CHEMICAL ORD ............................. ....... ..04/21/2023 . EMM ......................... ............. 21.000 .............. 1,701 ......................  .............. 1,678 ...............1,710 ...............(32) ................. 0 ................. 0 ................(32) ................ 0 ............. 1,678 ................ 0 ................ 23 ................ 23 .................. 33 ........  .......
16119P-10-8 ... CHARTER COMMUNICATIONS CL A ORD ............... ....... ..12/27/2023 . Various ................... ............393.000 ............155,821 ......................  ............186,908 ............ 133,266 ........... 53,642 ................. 0 ................. 0 ............ 53,642 ................ 0 .......... 186,908 ................ 0 ......... (31,087) ......... (31,087) ....................0 ........  .......
030372-76-7 ... American Funds - Growth Fund ................... ....... ..12/22/2023 . 36 .......................... ............166.360 ............. 14,292 ......................  ............. 12,886 ............. 12,544 ...............342 ................. 0 ................. 0 ................342 ................ 0 ............12,886 ................ 0 ............ 1,406 ............ 1,406 ................. 441 ........  .......
05589U-86-1 ... Appreciation Portfolio ........................... ....... ..12/29/2023 . 8 ........................... .......205,885.560 ......... 6,751,657 ......................  ......... 8,085,804 ..........6,573,926 .......1,511,878 ................. 0 ................. 0 ........1,511,878 ................ 0 ........8,085,804 ................ 0 ......(1,334,147) ......(1,334,147) ............ 491,264 ........  .......
278642-10-3 ... EBAY ORD ............................................. ....... ..07/26/2023 . Various ................... ............. 52.000 .............. 2,397 ......................  .............. 1,175 ...............2,156 ............. (982) ................. 0 ................. 0 .............. (982) ................ 0 ............. 1,175 ................ 0 ............ 1,222 ............ 1,222 .................. 26 ........  .......
02507F-79-5 ... One Choice« In Retirement Portfolio .......... ....... ..12/29/2023 . 38 .......................... .......355,517.595 ......... 4,182,692 ......................  ..........4,525,983 ..........3,999,573 ..........526,410 ................. 0 ................. 0 ...........526,410 ................ 0 ........ 4,182,692 ................ 0 ........ (343,291) ........ (343,291) ............. 15,021 ........  .......
030372-81-7 ... American Funds - Growth-Income Fund .......... ....... ..12/21/2023 . 36 .......................... ............ 334.364 .............17,866 ......................  ............. 13,948 ............. 16,538 ...........(2,590) ................. 0 ................. 0 ............(2,590) ................ 0 ............13,948 ................ 0 ............ 3,918 ............ 3,918 ................. 906 ........  .......
05589Q-10-0 ... BNY Mellon Appreciation Fund, Inc. ........... ....... ..12/29/2023 . 8 ........................... ........ 52,982.441 ......... 2,067,494 ......................  ......... 1,607,698 ......... 1,917,964 ........ (310,266) ................. 0 ................. 0 ......... (310,266) ................ 0 ........1,607,698 ................ 0 ..........459,796 ..........459,796 ............. 35,353 ........  .......
278865-10-0 ... ECOLAB ORD .......................................... ....... ..11/16/2023 . Various ................... ............. 38.000 .............. 6,759 ......................  ...............4,715 ...............5,531 ............. (816) ................. 0 ................. 0 .............. (816) ................ 0 ............. 4,715 ................ 0 ............ 2,044 ............ 2,044 .................. 55 ........  .......
16411R-20-8 ... CHENIERE ENERGY ORD ............................... ....... ..11/21/2023 . Various ................... ......... 1,042.000 ............160,105 ......................  ............140,801 ............ 156,258 ..........(15,458) ................. 0 ................. 0 ...........(15,458) ................ 0 .......... 140,801 ................ 0 ...........19,304 ...........19,304 ................. 818 ........  .......
030372-77-5 ... American Funds - International Fund .......... ....... ..12/27/2023 . 36 .......................... ............173.012 .............. 2,861 ......................  ...............3,488 ...............2,635 ...............853 ................. 0 ................. 0 ................853 ................ 0 ............. 3,488 ................ 0 ............. (627) ............. (627) ....................6 ........  .......
09661P-10-5 ... BNY Mellon Stock Index Fund, Inc. ............. ....... ..12/29/2023 . 8 ........................... ........ 98,486.318 ......... 6,180,271 ......................  ......... 2,916,764 ..........5,693,494 ......(2,776,730) ................. 0 ................. 0 .......(2,776,730) ................ 0 ........ 2,916,764 ................ 0 .......3,263,507 .......3,263,507 ............ 212,302 ........  .......
281020-10-7 ... EDISON INTERNATIONAL ORD ........................ ....... ..11/16/2023 . Various ................... ............. 62.000 .............. 4,209 ......................  .............. 3,800 ...............3,944 ............. (145) ................. 0 ................. 0 .............. (145) ................ 0 ............. 3,800 ................ 0 ...............409 ...............409 ................. 133 ........  .......
02507F-84-5 ... One Choice« 2045 Portfolio ...................... ....... ..12/29/2023 . 38 .......................... .......179,814.903 ......... 2,832,772 ......................  ......... 3,028,837 ..........2,659,462 ..........369,374 ................. 0 ................. 0 ...........369,374 ................ 0 ........ 2,832,772 ................ 0 ........ (196,065) ........ (196,065) ...............1,242 ........  .......
74318X-68-7 ... ProFund Access VP High Yield FundSM .......... ....... ..12/29/2023 . 67 .......................... ........ 53,102.861 ......... 1,267,367 ......................  ......... 1,347,064 ..........1,252,696 ...........94,368 ................. 0 ................. 0 ............94,368 ................ 0 ........ 1,347,064 ................ 0 ......... (79,697) ......... (79,697) ............. 16,903 ........  .......
09661P-20-4 ... BNY Mellon Stock Index Fund, Inc. ............. ....... ..12/29/2023 . 8 ........................... ........ 12,951.439 ............809,859 ......................  ............ 572,253 ............ 750,795 ........ (178,542) ................. 0 ................. 0 ......... (178,542) ................ 0 ...........572,253 ................ 0 ......... 237,606 ......... 237,606 ............. 28,258 ........  .......
28176E-10-8 ... EDWARDS LIFESCIENCES ORD ........................ ....... ..11/16/2023 . Various ................... ............. 95.000 .............. 8,175 ......................  ...............2,643 ...............7,088 ........... (4,445) ................. 0 ................. 0 ............ (4,445) ................ 0 ............. 2,643 ................ 0 ............ 5,532 ............ 5,532 ....................0 ........  .......
165167-73-5 ... CHESAPEAKE ENERGY ORD ............................ ....... ..11/21/2023 . NFSA ....................... ............. 57.000 .............. 4,705 ......................  ...............4,709 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 4,709 ................ 0 ................(4) ................(4) .................. 45 ........  .......
743185-76-1 ... ProFund VP Asia 30 ................................ ....... ..12/29/2023 . 67 .......................... ........ 90,007.565 ......... 3,384,754 ......................  ......... 4,800,830 ......... 3,191,668 .......1,609,162 ................. 0 ................. 0 ........1,609,162 ................ 0 ........4,800,830 ................ 0 ..... (1,416,076) ..... (1,416,076) ............. 23,526 ........  .......
05589U-30-9 ... Government Money Market Portfolio ............. ....... ..12/29/2023 . 8 ........................... .... 6,811,211.650 ......... 6,811,212 ......................  ......... 6,811,212 ......... 6,811,212 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ........6,811,212 ................ 0 ................. 0 ................. 0 ............137,315 ........  .......
285512-10-9 ... ELECTRONIC ARTS ORD ............................... ....... ..07/26/2023 . EMM ......................... ............. 28.000 .............. 3,753 ......................  ...............3,158 ...............3,421 ............. (263) ................. 0 ................. 0 .............. (263) ................ 0 ............. 3,158 ................ 0 ...............595 ...............595 ....................8 ........  .......
02507F-88-6 ... One Choice« 2035 Portfolio ...................... ....... ..12/29/2023 . 38 .......................... .......206,242.880 ......... 3,071,239 ......................  ......... 3,266,824 ......... 2,875,026 ..........391,799 ................. 0 ................. 0 ...........391,799 ................ 0 ........ 3,071,239 ................ 0 ........ (195,585) ........ (195,585) ............. 11,015 ........  .......
743185-73-8 ... ProFund VP Bull .................................... ....... ..12/29/2023 . 67 .......................... ........ 36,633.932 ......... 1,837,493 ......................  ......... 2,021,209 ......... 1,783,340 ..........237,869 ................. 0 ................. 0 ...........237,869 ................ 0 ........ 2,021,209 ................ 0 ........ (183,716) ........ (183,716) ............. 74,451 ........  .......
05589U-20-0 ... Growth and Income Portfolio .................... ....... ..12/29/2023 . 8 ........................... .......133,658.778 ......... 4,003,828 ......................  ......... 4,031,317 ..........3,858,729 ..........172,588 ................. 0 ................. 0 ...........172,588 ................ 0 ........ 4,031,317 ................ 0 ......... (27,489) ......... (27,489) ............377,387 ........  .......
291011-10-4 ... EMERSON ELECTRIC ORD ............................. ....... ..12/18/2023 . Various ................... ............105.000 .............. 9,418 ......................  ...............7,124 ............. 10,086 ...........(2,962) ................. 0 ................. 0 ............(2,962) ................ 0 ............. 7,124 ................ 0 ............ 2,294 ............ 2,294 ................. 103 ........  .......
166764-10-0 ... CHEVRON ORD ......................................... ....... ..12/27/2023 . Various ................... ............804.000 ............125,673 ......................  ............. 71,941 ............ 144,310 ..........(72,369) ................. 0 ................. 0 ...........(72,369) ................ 0 ............71,941 ................ 0 ...........53,732 ...........53,732 .............. 2,703 ........  .......
74318A-77-8 ... ProFund VP Communication Services ............. ....... ..12/29/2023 . 67 .......................... ........ 12,318.576 ............400,611 ......................  ............ 390,773 ............ 359,702 ...........31,071 ................. 0 ................. 0 ............31,071 ................ 0 ...........390,773 ................ 0 ............ 9,838 ............ 9,838 .............. 1,386 ........  .......
05589U-87-9 ... Growth and Income Portfolio .................... ....... ..12/29/2023 . 8 ........................... ........ 17,250.965 ............525,271 ......................  ............ 474,377 ............ 499,588 ..........(25,211) ................. 0 ................. 0 ...........(25,211) ................ 0 ...........474,377 ................ 0 ...........50,894 ...........50,894 ............. 25,020 ........  .......
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29355A-10-7 ... ENPHASE ENERGY ORD ................................ ....... ..07/26/2023 . EMM ......................... ............. 16.000 .............. 3,249 ......................  ...............3,273 ...............4,239 ............. (966) ................. 0 ................. 0 .............. (966) ................ 0 ............. 3,273 ................ 0 ...............(24) ...............(24) ....................0 ........  .......
02507J-10-2 ... One Choice« In Retirement Portfolio .......... ....... ..12/29/2023 . 38 .......................... .......100,113.139 ............900,019 ......................  ......... 1,077,977 ............ 869,983 ..........207,994 ................. 0 ................. 0 ...........207,994 ................ 0 ...........900,019 ................ 0 ........ (177,958) ........ (177,958) ...............2,995 ........  .......
74318A-50-5 ... ProFund VP Consumer Discretionary ............. ....... ..12/29/2023 . 67 .......................... ........ 20,984.002 ......... 1,237,927 ......................  ......... 1,605,014 ..........1,099,142 ..........505,872 ................. 0 ................. 0 ...........505,872 ................ 0 ........1,605,014 ................ 0 ........ (367,087) ........ (367,087) ............. 20,238 ........  .......
05587P-20-3 ... MidCap Stock Portfolio ........................... ....... ..12/29/2023 . 8 ........................... ........ 95,380.763 ......... 1,627,511 ......................  ......... 1,907,567 ......... 1,569,967 ..........337,600 ................. 0 ................. 0 ...........337,600 ................ 0 ........1,907,567 ................ 0 ........ (280,056) ........ (280,056) ............. 51,461 ........  .......
29364G-10-3 ... ENTERGY ORD ......................................... ....... ..07/26/2023 . EMM ......................... ............. 13.000 .............. 1,361 ......................  ...............1,044 ...............1,463 ............. (419) ................. 0 ................. 0 .............. (419) ................ 0 ............. 1,044 ................ 0 ...............318 ...............318 .................. 28 ........  .......
16679L-10-9 ... CHEWY CL A ORD ..................................... ....... ..08/14/2023 . Various ................... .......145,274.000 ......... 5,676,302 ......................  ......... 7,007,909 ......... 5,386,760 ....... 1,621,149 ................. 0 ................. 0 ........ 1,621,149 ................ 0 ........7,007,909 ................ 0 ..... (1,331,607) ..... (1,331,607) ....................0 ........  .......
74318W-82-0 ... ProFund VP Emerging Markets .................... ....... ..12/29/2023 . 67 .......................... .......135,957.892 ......... 3,639,927 ......................  ......... 4,347,148 ......... 3,401,666 ..........945,482 ................. 0 ................. 0 ...........945,482 ................ 0 ........ 4,347,148 ................ 0 ........ (707,221) ........ (707,221) ............. 14,916 ........  .......
05587P-50-0 ... MidCap Stock Portfolio ........................... ....... ..12/29/2023 . 8 ........................... ........ 21,696.545 ............372,179 ......................  ............ 430,903 ............ 354,955 ...........75,948 ................. 0 ................. 0 ............75,948 ................ 0 ...........430,903 ................ 0 ......... (58,724) ......... (58,724) .............. 7,337 ........  .......
29414B-10-4 ... EPAM SYSTEMS ORD .................................. ....... ..12/18/2023 . EMM ......................... ............. 11.000 .............. 2,949 ......................  .............. 6,819 ...............3,605 ............ 3,214 ................. 0 ................. 0 ............. 3,214 ................ 0 ............. 6,819 ................ 0 ...........(3,870) ...........(3,870) ....................0 ........  .......
02507J-30-0 ... One Choice« 2025 Portfolio ...................... ....... ..12/29/2023 . 38 .......................... .......195,749.860 ......... 1,838,745 ......................  ......... 2,192,721 ......... 1,750,004 ..........442,718 ................. 0 ................. 0 ...........442,718 ................ 0 ........ 1,838,745 ................ 0 ........ (353,976) ........ (353,976) .............. 5,280 ........  .......
74318A-70-3 ... ProFund VP Energy ................................. ....... ..12/29/2023 . 67 .......................... .......271,084.143 ........11,744,818 ......................  ........ 10,183,142 ........ 12,006,317 ......(1,823,175) ................. 0 ................. 0 .......(1,823,175) ................ 0 .......10,183,142 ................ 0 .......1,561,676 .......1,561,676 ............. 61,260 ........  .......
05589U-50-7 ... Opportunistic Small Cap Portfolio ............. ....... ..12/29/2023 . 8 ........................... ........ 58,135.150 ......... 2,352,382 ......................  ......... 2,047,775 ..........2,289,944 ........ (242,169) ................. 0 ................. 0 ......... (242,169) ................ 0 ........ 2,047,775 ................ 0 ......... 304,607 ......... 304,607 ............. 43,876 ........  .......
294429-10-5 ... EQUIFAX ORD ......................................... ....... ..07/26/2023 . EMM ......................... ............. 12.000 .............. 2,431 ......................  ................. 601 ...............2,332 ...........(1,732) ................. 0 ................. 0 ............(1,732) ................ 0 ................601 ................ 0 ............ 1,830 ............ 1,830 ....................7 ........  .......
169656-10-5 ... CHIPOTLE MEXICAN GRILL ORD ...................... ....... ..12/27/2023 . Various ................... ............626.000 ......... 1,156,193 ......................  ............928,676 ............ 868,569 ...........60,107 ................. 0 ................. 0 ............60,107 ................ 0 ...........928,676 ................ 0 ......... 227,517 ......... 227,517 ....................0 ........  .......
743185-59-7 ... ProFund VP Europe 30 ............................. ....... ..12/29/2023 . 67 .......................... ........ 44,540.304 ......... 1,055,862 ......................  ......... 1,072,129 ......... 1,003,048 ...........69,081 ................. 0 ................. 0 ............69,081 ................ 0 ........ 1,072,129 ................ 0 ......... (16,267) ......... (16,267) .............. 1,283 ........  .......
05589U-60-6 ... Opportunistic Small Cap Portfolio ............. ....... ..12/29/2023 . 8 ........................... ......... 4,301.611 ............164,580 ......................  ............ 194,745 ............ 158,256 ...........36,489 ................. 0 ................. 0 ............36,489 ................ 0 ...........194,745 ................ 0 ......... (30,165) ......... (30,165) .............. 2,119 ........  .......
29444U-70-0 ... EQUINIX REIT ORD .................................. ....... ..12/18/2023 . Various ................... ............. 14.000 .............10,709 ......................  ...............6,054 ...............9,170 ...........(3,117) ................. 0 ................. 0 ............(3,117) ................ 0 ............. 6,054 ................ 0 ............ 4,655 ............ 4,655 .................. 98 ........  .......
02507J-40-9 ... One Choice« 2030 Portfolio ...................... ....... ..12/29/2023 . 38 .......................... ........ 85,634.911 ............878,859 ......................  ......... 1,034,711 ............ 839,222 ..........195,488 ................. 0 ................. 0 ...........195,488 ................ 0 ...........878,859 ................ 0 ........ (155,852) ........ (155,852) ....................4 ........  .......
74318A-16-6 ... ProFund VP Falling U.S. Dollar ................. ....... ..12/29/2023 . 67 .......................... ........ 16,065.052 ............244,193 ......................  ............ 249,672 ............ 242,582 ............ 7,090 ................. 0 ................. 0 ............. 7,090 ................ 0 ...........249,672 ................ 0 ...........(5,479) ...........(5,479) ....................0 ........  .......
05587P-40-1 ... Technology Growth Portfolio .................... ....... ..12/29/2023 . 8 ........................... ......... 5,187.223 ............108,138 ......................  ............. 90,350 ............. 82,114 ............ 8,236 ................. 0 ................. 0 ............. 8,236 ................ 0 ............90,350 ................ 0 ...........17,788 ...........17,788 ....................0 ........  .......

29476L-10-7 ... EQUITY RESIDENTIAL REIT ORD .................... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 38.000 .............. 2,395 ......................  ...............2,573 ...............2,242 ...............331 ................. 0 ................. 0 ................331 ................ 0 ............. 2,573 ................ 0 ............. (178) ............. (178) .................. 49 ........  .......
171340-10-2 ... CHURCH AND DWIGHT ORD ............................ ....... ..12/27/2023 . EMM ......................... .............. 1.000 .................. 93 ......................  .................. 94 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................. 94 ................ 0 ................(1) ................(1) ....................1 ........  .......
74318A-88-5 ... ProFund VP Financials ............................ ....... ..12/29/2023 . 67 .......................... ........67,016.760 ......... 2,833,891 ......................  ......... 3,097,824 ......... 2,830,118 ......... 267,706 ................. 0 ................. 0 .......... 267,706 ................ 0 ........ 3,097,824 ................ 0 ........ (263,933) ........ (263,933) ............. 34,307 ........  .......
05587P-60-9 ... Technology Growth Portfolio .................... ....... ..12/29/2023 . 8 ........................... .......111,358.327 ......... 2,578,597 ......................  ..........2,132,253 ......... 1,956,566 ......... 175,687 ................. 0 ................. 0 .......... 175,687 ................ 0 ........ 2,132,253 ................ 0 ..........446,344 ..........446,344 ....................0 ........  .......
297178-10-5 ... ESSEX PROPERTY REIT ORD .......................... ....... ..12/18/2023 . Various ................... ............. 14.000 .............. 3,407 ......................  ...............3,924 ...............2,967 ...............957 ................. 0 ................. 0 ................957 ................ 0 ............. 3,924 ................ 0 ............. (517) ............. (517) ................. 112 ........  .......
02507J-50-8 ... One Choice« 2035 Portfolio ...................... ....... ..12/29/2023 . 38 .......................... .......141,239.230 ......... 1,349,565 ......................  ......... 1,703,779 ..........1,275,390 ..........428,389 ................. 0 ................. 0 ...........428,389 ................ 0 ........ 1,349,565 ................ 0 ........ (354,214) ........ (354,214) .............. 2,887 ........  .......
743185-77-9 ... ProFund VP Government Money Market ........... ....... ..12/29/2023 . 67 .......................... ...15,055,226.040 ........15,055,226 ......................  ........ 15,055,226 ........ 15,055,226 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......15,055,226 ................ 0 ................. 0 ................. 0 ............169,485 ........  .......

05588H-10-1 ...
The BNY Mellon Sustainable U.S. Equity 

Portfolio, .......................................... ....... ..12/29/2023 . 8 ........................... ........46,180.026 ......... 1,917,151 ......................  ......... 1,911,824 ..........1,927,092 ..........(15,268) ................. 0 ................. 0 ...........(15,268) ................ 0 ........ 1,911,824 ................ 0 ............ 5,327 ............ 5,327 ............ 234,472 ........  .......
29786A-10-6 ... ETSY ORD ............................................. ....... ..12/18/2023 . EMM ......................... ............. 31.000 .............. 2,923 ......................  ...............3,507 ...............3,713 ............. (206) ................. 0 ................. 0 .............. (206) ................ 0 ............. 3,507 ................ 0 ............. (585) ............. (585) ....................0 ........  .......
17275R-10-2 ... CISCO SYSTEMS ORD ................................. ....... ..12/20/2023 . Various ................... ......... 1,370.000 ............. 68,946 ......................  ............. 63,535 ............. 65,267 ...........(1,732) ................. 0 ................. 0 ............(1,732) ................ 0 ............ 63,535 ................ 0 ............ 5,411 ............ 5,411 ...............1,232 ........  .......
74318W-78-8 ... ProFund VP International ........................ ....... ..12/29/2023 . 67 .......................... .......172,190.954 ......... 3,309,918 ......................  ......... 3,407,601 ......... 3,066,721 ..........340,880 ................. 0 ................. 0 ...........340,880 ................ 0 ........3,407,601 ................ 0 ......... (97,683) ......... (97,683) ....................0 ........  .......
313915-10-0 ... Federated Hermes Equity Income Fund, Inc. .. ....... ..12/29/2023 . 9 ........................... ......... 6,360.215 ............132,496 ......................  ............ 142,114 ............ 130,957 ...........11,157 ................. 0 ................. 0 ............11,157 ................ 0 ...........142,114 ................ 0 ...........(9,618) ...........(9,618) ................. 732 ........  .......
30034W-10-6 ... EVERGY ORD .......................................... ....... ..04/21/2023 . EMM ......................... ............. 39.000 .............. 2,455 ......................  ...............2,047 ...............2,454 ............. (407) ................. 0 ................. 0 .............. (407) ................ 0 ............. 2,047 ................ 0 ...............408 ...............408 .................. 24 ........  .......
02507J-60-7 ... One Choice« 2040 Portfolio ...................... ....... ..12/18/2023 . 38 .......................... ........ 97,078.414 ......... 1,027,101 ......................  ......... 1,252,121 ............ 970,784 ..........281,337 ................. 0 ................. 0 ...........281,337 ................ 0 ........1,027,101 ................ 0 ........ (225,020) ........ (225,020) ....................0 ........  .......
743185-11-8 ... ProFund VP Japan ................................... ....... ..12/29/2023 . 67 .......................... ........ 52,089.194 ......... 2,779,596 ......................  ......... 2,674,807 ..........2,525,284 ..........149,523 ................. 0 ................. 0 ...........149,523 ................ 0 ........2,674,807 ................ 0 ......... 104,789 ......... 104,789 ....................0 ........  .......

313916-20-7 ...
Federated Hermes Fund for U.S. Government 

Securiti ............................................. ....... ..12/29/2023 . 9 ........................... ........ 27,009.135 ............244,921 ......................  ............ 295,430 ............ 248,484 ...........46,946 ................. 0 ................. 0 ............46,946 ................ 0 ...........295,430 ................ 0 ......... (50,509) ......... (50,509) ...............4,932 ........  .......

30040W-10-8 ... EVERSOURCE ENERGY ORD ............................ ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 31.000 .............. 2,173 ......................  ...............1,475 ...............2,599 ...........(1,124) ................. 0 ................. 0 ............(1,124) ................ 0 ............. 1,475 ................ 0 ...............698 ...............698 .................. 42 ........  .......
172908-10-5 ... CINTAS ORD .......................................... ....... ..12/28/2023 . Various ................... ............200.000 ............104,291 ......................  ............. 44,295 ............. 90,324 ..........(46,029) ................. 0 ................. 0 ...........(46,029) ................ 0 ............ 44,295 ................ 0 ...........59,996 ...........59,996 ................. 784 ........  .......
74318A-30-7 ... ProFund VP Materials ............................. ....... ..12/29/2023 . 67 .......................... ........ 21,414.229 ......... 1,700,831 ......................  ......... 1,709,031 ......... 1,636,047 ...........72,984 ................. 0 ................. 0 ............72,984 ................ 0 ........1,709,031 ................ 0 ...........(8,200) ...........(8,200) ...............3,442 ........  .......
313916-50-4 ... Federated Hermes Government Money Fund II ... ....... ..12/29/2023 . 9 ........................... .... 3,982,562.110 ......... 3,982,562 ......................  ......... 3,982,562 ..........3,982,562 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ........ 3,982,562 ................ 0 ................. 0 ................. 0 ............. 68,665 ........  .......
30161N-10-1 ... EXELON ORD .......................................... ....... ..07/26/2023 . EMM ......................... ............140.000 .............. 6,034 ......................  ...............3,648 ...............6,052 ...........(2,404) ................. 0 ................. 0 ............(2,404) ................ 0 ............. 3,648 ................ 0 ............ 2,386 ............ 2,386 .................. 69 ........  .......
02507J-70-6 ... One Choice« 2045 Portfolio ...................... ....... ..12/29/2023 . 38 .......................... .......150,346.092 ......... 1,416,582 ......................  ......... 1,837,330 ......... 1,354,618 ..........482,712 ................. 0 ................. 0 ...........482,712 ................ 0 ........ 1,416,582 ................ 0 ........ (420,748) ........ (420,748) ................. 377 ........  .......
74318A-71-1 ... ProFund VP Mid-Cap ................................ ....... ..12/29/2023 . 67 .......................... .......171,436.759 ......... 2,585,364 ......................  ......... 3,053,548 ..........2,516,692 ..........536,856 ................. 0 ................. 0 ...........536,856 ................ 0 ........ 3,053,548 ................ 0 ........ (468,184) ........ (468,184) ....................0 ........  .......
313916-30-6 ... Federated Hermes High Income Bond Fund II ... ....... ..12/29/2023 . 9 ........................... .......165,712.662 ............893,303 ......................  ......... 1,066,564 ............ 884,906 ......... 181,658 ................. 0 ................. 0 .......... 181,658 ................ 0 ........1,066,564 ................ 0 ........ (173,261) ........ (173,261) ............. 40,840 ........  .......
30212P-30-3 ... EXPEDIA GROUP ORD ................................. ....... ..07/26/2023 . EMM ......................... ............. 23.000 .............. 2,382 ......................  ...............2,240 ...............2,015 ...............225 ................. 0 ................. 0 ................225 ................ 0 ............. 2,240 ................ 0 ...............142 ...............142 ....................0 ........  .......
172967-42-4 ... CITIGROUP ORD ...................................... ....... ..11/09/2023 . Various ................... ......... 3,863.000 ............177,468 ......................  ............ 218,024 ............ 174,723 ...........43,301 ................. 0 ................. 0 ............43,301 ................ 0 ...........218,024 ................ 0 ......... (40,557) ......... (40,557) ...............3,296 ........  .......
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743185-13-4 ... ProFund VP NASDAQ-100 ............................ ....... ..12/29/2023 . 67 .......................... .......324,339.781 ........15,674,607 ......................  ........ 18,620,930 ........ 12,393,023 ....... 6,227,907 ................. 0 ................. 0 ........ 6,227,907 ................ 0 .......18,620,930 ................ 0 ......(2,946,323) ......(2,946,323) ............. 32,842 ........  .......
314172-67-7 ... Federated Hermes Kaufmann Fund ................. ....... ..12/29/2023 . 9 ........................... .......109,072.873 ............531,015 ......................  ............601,019 ............ 508,280 ........... 92,739 ................. 0 ................. 0 ............ 92,739 ................ 0 .......... 601,019 ................ 0 ......... (70,004) ......... (70,004) ................. 435 ........  .......
302130-10-9 ... EXPEDITORS INTERNATIONAL OF WASN ORD ......... ....... ..07/26/2023 . EMM ......................... ............. 26.000 .............. 3,018 ......................  .............. 1,120 ...............2,702 ...........(1,582) ................. 0 ................. 0 ............(1,582) ................ 0 ............. 1,120 ................ 0 ............ 1,898 ............ 1,898 ....................6 ........  .......
02507J-80-5 ... One Choice« 2050 Portfolio ...................... ....... ..12/28/2023 . 38 .......................... ........ 68,424.106 ............771,786 ......................  ............ 856,249 ............ 726,664 ..........129,586 ................. 0 ................. 0 ...........129,586 ................ 0 .......... 771,786 ................ 0 ......... (84,463) ......... (84,463) ....................6 ........  .......
74318A-83-6 ... ProFund VP Pharmaceuticals ...................... ....... ..12/29/2023 . 67 .......................... ........ 40,497.519 ......... 1,377,061 ......................  ......... 1,354,845 ......... 1,510,962 ........ (156,117) ................. 0 ................. 0 ......... (156,117) ................ 0 ........ 1,354,845 ................ 0 ...........22,216 ...........22,216 ............. 16,598 ........  .......
313916-77-7 ... Federated Hermes Kaufmann Fund II ............. ....... ..12/29/2023 . 9 ........................... ........ 32,015.183 ............458,550 ......................  ............ 546,050 ............ 439,568 ..........106,482 ................. 0 ................. 0 ...........106,482 ................ 0 ...........546,050 ................ 0 ......... (87,500) ......... (87,500) ....................0 ........  .......
30225T-10-2 ... EXTRA SPACE STORAGE REIT ORD ................... ....... ..04/21/2023 . EMM ......................... .............. 7.000 .............. 1,070 ......................  ................. 607 ...............1,030 ..............(424) ................. 0 ................. 0 ...............(424) ................ 0 ................607 ................ 0 ...............463 ...............463 .................. 11 ........  .......
18915M-10-7 ... CLOUDFLARE CL A ORD ............................... ....... ..10/04/2023 . Various ................... ........12,104.000 ............667,646 ......................  ............ 822,447 ............ 547,222 ..........275,225 ................. 0 ................. 0 ...........275,225 ................ 0 ...........822,447 ................ 0 ........ (154,801) ........ (154,801) ....................0 ........  .......
74318A-82-8 ... ProFund VP Precious Metals ...................... ....... ..12/29/2023 . 67 .......................... .......158,914.631 ......... 4,078,118 ......................  ......... 4,518,155 ..........3,977,633 ..........540,522 ................. 0 ................. 0 ...........540,522 ................ 0 ........ 4,518,155 ................ 0 ........ (440,037) ........ (440,037) ....................0 ........  .......
313916-82-7 ... Federated Hermes Kaufmann Fund II ............. ....... ..12/29/2023 . 9 ........................... .......306,234.592 ......... 4,891,256 ......................  ......... 5,645,330 ..........4,624,142 .......1,021,188 ................. 0 ................. 0 ........1,021,188 ................ 0 ........ 5,645,330 ................ 0 ........ (754,074) ........ (754,074) ....................0 ........  .......
30231G-10-2 ... EXXON MOBIL ORD .................................... ....... ..12/18/2023 . Various ................... ............624.000 .............67,851 ......................  ............. 49,705 ............. 68,827 ..........(19,122) ................. 0 ................. 0 ...........(19,122) ................ 0 ............49,705 ................ 0 ...........18,146 ...........18,146 .............. 1,086 ........  .......
02507J-87-0 ... One Choice« 2060 Portfolio ...................... ....... ..12/29/2023 . 38 .......................... ........ 39,823.933 ............536,901 ......................  ............606,014 ............ 495,808 ......... 110,206 ................. 0 ................. 0 .......... 110,206 ................ 0 ...........536,901 ................ 0 ......... (69,113) ......... (69,113) .................. 13 ........  .......
74318W-83-8 ... ProFund VP Short Emerging Markets ............. ....... ..12/29/2023 . 67 .......................... ........ 25,983.428 ............625,823 ......................  ............688,724 ............ 694,537 ...........(5,813) ................. 0 ................. 0 ............(5,813) ................ 0 ...........688,724 ................ 0 ......... (62,901) ......... (62,901) ................. 635 ........  .......
313916-10-8 ... Federated Hermes Managed Volatility Fund II ....... ..12/29/2023 . 9 ........................... ........64,807.079 ............551,371 ......................  ............671,125 ............ 548,268 ..........122,857 ................. 0 ................. 0 ...........122,857 ................ 0 ...........671,125 ................ 0 ........ (119,754) ........ (119,754) ...............9,434 ........  .......

302491-30-3 ... FMC ORD .............................................. ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 14.000 .............. 1,493 ......................  ................. 487 ...............1,747 ...........(1,260) ................. 0 ................. 0 ............(1,260) ................ 0 ................487 ................ 0 ............1,006 ............1,006 .................. 16 ........  .......
191216-10-0 ... COCA-COLA ORD ...................................... ....... ..12/27/2023 . Various ................... ......... 5,635.000 ............335,180 ......................  ............ 254,614 ............ 358,442 ........ (103,828) ................. 0 ................. 0 ......... (103,828) ................ 0 ...........254,614 ................ 0 ...........80,566 ...........80,566 .............. 6,675 ........  .......
74318W-79-6 ... ProFund VP Short International ................. ....... ..12/29/2023 . 67 .......................... ........ 22,488.022 ............593,731 ......................  ............673,715 ............ 635,736 ...........37,979 ................. 0 ................. 0 ............37,979 ................ 0 ...........673,715 ................ 0 ......... (79,984) ......... (79,984) ...............2,373 ........  .......
313916-74-4 ... Federated Hermes Managed Volatility Fund II ....... ..12/29/2023 . 9 ........................... ......... 5,774.696 ............. 49,846 ......................  ............. 60,866 ............. 49,836 ...........11,030 ................. 0 ................. 0 ............11,030 ................ 0 ............60,866 ................ 0 ......... (11,020) ......... (11,020) ................. 611 ........  .......
30303M-10-2 ... META PLATFORMS CL A ORD ......................... ....... ..12/18/2023 . Various ................... ............341.000 ............. 90,630 ......................  ............. 53,335 ............. 41,036 ........... 12,299 ................. 0 ................. 0 ............ 12,299 ................ 0 ............ 53,335 ................ 0 ...........37,296 ...........37,296 ....................0 ........  .......
02507J-88-8 ... One Choice« 2055 Portfolio ...................... ....... ..12/28/2023 . 38 .......................... ........ 47,661.224 ............566,614 ......................  ............ 652,821 ............ 532,376 ..........120,446 ................. 0 ................. 0 ...........120,446 ................ 0 ...........566,614 ................ 0 ......... (86,207) ......... (86,207) ....................1 ........  .......
743185-58-9 ... ProFund VP Short NASDAQ-100 .................... ....... ..12/29/2023 . 67 .......................... .......182,744.812 ......... 3,043,618 ......................  ......... 3,270,234 ..........3,329,610 ..........(59,376) ................. 0 ................. 0 ...........(59,376) ................ 0 ........ 3,270,234 ................ 0 ........ (226,616) ........ (226,616) ................. 143 ........  .......
313916-88-4 ... Federated Hermes Quality Bond Fund II ........ ....... ..12/29/2023 . 9 ........................... ............364.837 .............. 3,540 ......................  ...............3,908 ...............3,579 ...............329 ................. 0 ................. 0 ................329 ................ 0 ............. 3,908 ................ 0 ............. (368) ............. (368) .................. 86 ........  .......
303075-10-5 ... FACTSET RESEARCH SYSTEMS ORD ................... ....... ..07/26/2023 . EMM ......................... .............. 3.000 .............. 1,318 ......................  .............. 1,418 ...............1,204 ...............214 ................. 0 ................. 0 ................214 ................ 0 ............. 1,418 ................ 0 ............. (100) ............. (100) ....................6 ........  .......
192446-10-2 ... COGNIZANT TECHNOLOGY SOLUTN CL A ORD ......... ....... ..12/27/2023 . Various ................... ......... 1,354.000 ............. 90,466 ......................  ............. 99,871 ............. 75,491 ...........22,211 ................. 0 ................. 0 ............22,211 ................ 0 ............99,871 ................ 0 ...........(9,405) ...........(9,405) ................. 771 ........  .......
74318A-66-1 ... ProFund VP Short Small-Cap ...................... ....... ..12/29/2023 . 67 .......................... ........ 47,784.252 ......... 1,204,191 ......................  ......... 1,223,668 ..........1,258,159 ..........(34,491) ................. 0 ................. 0 ...........(34,491) ................ 0 ........ 1,223,668 ................ 0 ......... (19,477) ......... (19,477) ...............7,494 ........  .......
55273F-81-1 ... MFS Growth Series ................................. ....... ..12/29/2023 . 10 .......................... ......... 1,382.323 .............70,601 ......................  ............. 47,189 ............. 61,845 ..........(14,656) ................. 0 ................. 0 ...........(14,656) ................ 0 ............47,189 ................ 0 ...........23,412 ...........23,412 ...............3,450 ........  .......
303250-10-4 ... FAIR ISAAC ORD ..................................... ....... ..07/26/2023 . EMM ......................... .............. 3.000 .............. 2,278 ......................  ...............2,045 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 2,045 ................ 0 ...............233 ...............233 ....................0 ........  .......
02507M-60-0 ... Equity Growth Fund ................................ ....... ..12/29/2023 . 38 .......................... .......114,310.345 ......... 2,826,616 ......................  ......... 3,560,516 ..........2,525,116 ....... 1,035,402 ................. 0 ................. 0 ........ 1,035,402 ................ 0 ........2,826,616 ................ 0 ........ (733,900) ........ (733,900) ............. 24,183 ........  .......
743185-12-6 ... ProFund VP Small-Cap .............................. ....... ..12/29/2023 . 67 .......................... ........ 26,978.693 ............839,872 ......................  ............ 975,252 ............ 805,314 ..........169,938 ................. 0 ................. 0 ...........169,938 ................ 0 ...........975,252 ................ 0 ........ (135,380) ........ (135,380) ....................0 ........  .......
55273F-84-5 ... MFS New Discovery Series ........................ ....... ..12/29/2023 . 10 .......................... ......... 5,216.507 ............. 63,099 ......................  ............ 104,449 ............. 58,999 ........... 45,450 ................. 0 ................. 0 ............ 45,450 ................ 0 ...........104,449 ................ 0 ......... (41,350) ......... (41,350) ....................0 ........  .......
311900-10-4 ... FASTENAL ORD ........................................ ....... ..11/16/2023 . EMM ......................... ............100.000 .............. 5,699 ......................  ...............2,751 ...............4,732 ...........(1,981) ................. 0 ................. 0 ............(1,981) ................ 0 ............. 2,751 ................ 0 ............ 2,948 ............ 2,948 .................. 74 ........  .......
19260Q-10-7 ... COINBASE GLOBAL CL A ORD ........................ ....... ..06/12/2023 . Various ................... ........16,772.000 ............919,327 ......................  ......... 3,690,836 ............ 582,979 .......3,087,170 ................. 0 ................. 0 ........3,087,170 ................ 0 ........ 3,690,836 ................ 0 ......(2,771,509) ......(2,771,509) ....................0 ........  .......
74318A-73-7 ... ProFund VP Small-Cap Value ...................... ....... ..12/29/2023 . 67 .......................... ........ 32,343.301 ......... 1,312,422 ......................  ......... 1,428,744 ..........1,288,234 ..........140,510 ................. 0 ................. 0 ...........140,510 ................ 0 ........ 1,428,744 ................ 0 ........ (116,322) ........ (116,322) ............. 15,875 ........  .......
55273F-78-7 ... MFS Research Series ............................... ....... ..12/29/2023 . 10 .......................... ......... 8,946.139 ............261,962 ......................  ............ 231,943 ............ 243,335 ..........(11,392) ................. 0 ................. 0 ...........(11,392) ................ 0 ...........231,943 ................ 0 ...........30,019 ...........30,019 ...............9,822 ........  .......
31428X-10-6 ... FEDEX ORD ........................................... ....... ..12/18/2023 . Various ................... ............. 43.000 ............. 10,584 ......................  ...............6,555 ...............7,448 ............. (893) ................. 0 ................. 0 .............. (893) ................ 0 ............. 6,555 ................ 0 ............ 4,030 ............ 4,030 ................. 139 ........  .......
02507M-67-5 ... Disciplined Growth Fund ......................... ....... ..12/29/2023 . 38 .......................... .......167,197.652 ......... 3,538,240 ......................  ......... 3,927,250 ..........2,822,296 ....... 1,104,954 ................. 0 ................. 0 ........ 1,104,954 ................ 0 ........ 3,538,240 ................ 0 ........ (389,010) ........ (389,010) .................. 36 ........  .......
743185-56-3 ... ProFund VP U.S. Government Plus ............... ....... ..12/29/2023 . 67 .......................... .......133,833.398 ......... 1,801,847 ......................  ......... 2,908,605 ......... 1,775,969 ....... 1,132,636 ................. 0 ................. 0 ........ 1,132,636 ................ 0 ........ 2,908,605 ................ 0 ..... (1,106,758) ..... (1,106,758) ............. 13,256 ........  .......
55273F-50-6 ... MFS Total Return Series ......................... ....... ..12/29/2023 . 10 .......................... ........ 23,215.338 ............530,263 ......................  ............ 457,859 ............ 522,113 ..........(64,254) ................. 0 ................. 0 ...........(64,254) ................ 0 ...........457,859 ................ 0 ...........72,404 ...........72,404 ...............9,273 ........  .......
315616-10-2 ... F5 ORD ............................................... ....... ..07/26/2023 . EMM ......................... .............. 6.000 ................. 932 ......................  ................. 788 ................. 861 ...............(73) ................. 0 ................. 0 ................(73) ................ 0 ................788 ................ 0 ...............145 ...............145 ....................0 ........  .......
194162-10-3 ... COLGATE PALMOLIVE ORD ............................ ....... ..10/30/2023 . Various ................... ......... 8,231.000 ............612,817 ......................  ............ 626,921 ............ 648,520 ......... (21,600) ................. 0 ................. 0 .......... (21,600) ................ 0 ...........626,921 ................ 0 ......... (14,103) ......... (14,103) .............. 7,385 ........  .......
743185-64-7 ... ProFund VP UltraNASDAQ-100 ...................... ....... ..12/29/2023 . 67 .......................... .... 1,137,609.432 ........ 24,569,503 ......................  ........ 40,176,204 ........ 16,336,071 ......23,840,133 ................. 0 ................. 0 .......23,840,133 ................ 0 .......40,176,204 ................ 0 .... (15,606,701) .... (15,606,701) ....................0 ........  .......
552985-10-3 ... MFS® Growth Fund .................................. ....... ..12/29/2023 . 10 .......................... ........ 19,047.149 ......... 2,787,611 ......................  ......... 1,476,535 ..........2,331,562 ........ (855,027) ................. 0 ................. 0 ......... (855,027) ................ 0 ........ 1,476,535 ................ 0 .......1,311,076 .......1,311,076 ............. 20,353 ........  .......
31620M-10-6 ... FIDELITY NATIONAL INFORMATN SVCS ORD ......... ....... ..12/18/2023 . EMM ......................... ............. 98.000 .............. 5,762 ......................  ............. 12,724 ...............6,649 ............ 6,075 ................. 0 ................. 0 ............. 6,075 ................ 0 ............12,724 ................ 0 ...........(6,962) ...........(6,962) ................. 105 ........  .......
025081-30-8 ... Government Bond Fund .............................. ....... ..12/29/2023 . 38 .......................... .......503,713.173 ......... 4,855,539 ......................  ......... 5,886,728 ......... 4,830,609 .......1,056,120 ................. 0 ................. 0 ........1,056,120 ................ 0 ........ 4,855,539 ................ 0 ..... (1,031,189) ..... (1,031,189) ............. 66,586 ........  .......
743185-75-3 ... ProFund VP UltraSmall-Cap ....................... ....... ..12/29/2023 . 67 .......................... .......547,283.387 ......... 6,543,544 ......................  ......... 8,230,404 ......... 6,173,357 ....... 2,057,047 ................. 0 ................. 0 ........ 2,057,047 ................ 0 ........ 8,230,404 ................ 0 ..... (1,686,860) ..... (1,686,860) ....................0 ........  .......
55273F-10-0 ... MFS® Growth Series ................................ ....... ..12/29/2023 . 10 .......................... .......199,825.325 ........10,988,524 ......................  ..........7,539,325 ..........9,595,612 ......(2,056,287) ................. 0 ................. 0 .......(2,056,287) ................ 0 ........ 7,539,325 ................ 0 ....... 3,449,199 ....... 3,449,199 ............341,804 ........  .......
316773-10-0 ... FIFTH THIRD BANCORP ORD .......................... ....... ..12/18/2023 . EMM ......................... ............143.000 .............. 4,378 ......................  ...............3,825 ...............4,692 ............. (867) ................. 0 ................. 0 .............. (867) ................ 0 ............. 3,825 ................ 0 ...............553 ...............553 ................. 143 ........  .......
20030N-10-1 ... COMCAST CL A ORD ................................... ....... ..12/27/2023 . Various ................... ......... 6,380.000 ............264,415 ......................  ............ 258,382 ............ 223,109 ........... 35,273 ................. 0 ................. 0 ............ 35,273 ................ 0 ...........258,382 ................ 0 ............ 6,033 ............ 6,033 .............. 4,261 ........  .......
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74318A-76-0 ... ProFund VP Utilities ............................. ....... ..12/29/2023 . 67 .......................... ........ 58,726.612 ......... 2,285,550 ......................  ......... 2,311,678 ..........2,437,154 ........ (125,476) ................. 0 ................. 0 ......... (125,476) ................ 0 ........2,311,678 ................ 0 ......... (26,128) ......... (26,128) ...............9,362 ........  .......
55273F-40-7 ... MFS® Investors Trust Series .................... ....... ..12/29/2023 . 10 .......................... ......... 1,948.875 ............. 66,369 ......................  ............. 48,693 ............. 62,890 ..........(14,197) ................. 0 ................. 0 ...........(14,197) ................ 0 ............48,693 ................ 0 ...........17,676 ...........17,676 .............. 1,936 ........  .......

33616C-10-0 ... FIRST REPUBLIC BANK ORD ......................... ....... ..05/05/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 98.000 .................. 31 ......................  .............. 8,516 ............. 11,945 ...........(3,430) ................. 0 ................. 0 ............(3,430) ................ 0 ............. 8,516 ................ 0 ...........(8,484) ...........(8,484) .................. 26 ........  .......
025081-59-7 ... Inflation-Adjusted Bond Fund ................... ....... ..12/28/2023 . 38 .......................... .......346,698.102 ......... 3,653,026 ......................  ......... 4,294,064 ..........3,640,330 ..........653,733 ................. 0 ................. 0 ...........653,733 ................ 0 ........ 3,653,026 ................ 0 ........ (641,038) ........ (641,038) ............. 56,892 ........  .......
552987-70-3 ... MFS® Mid Cap Growth Fund ........................ ....... ..12/29/2023 . 10 .......................... ........ 64,094.389 ......... 1,573,257 ......................  ............910,608 ......... 1,416,486 ........ (505,878) ................. 0 ................. 0 ......... (505,878) ................ 0 .......... 910,608 ................ 0 ......... 662,649 ......... 662,649 ....................0 ........  .......
336433-10-7 ... FIRST SOLAR ORD .................................... ....... ..07/26/2023 . EMM ......................... .............. 9.000 .............. 1,836 ......................  ...............1,428 ...............1,348 ................ 80 ................. 0 ................. 0 ................. 80 ................ 0 ............. 1,428 ................ 0 ...............408 ...............408 ....................0 ........  .......
20825C-10-4 ... CONOCOPHILLIPS ORD ................................ ....... ..12/27/2023 . Various ................... ......... 2,669.000 ............302,032 ......................  ............ 168,234 ............ 314,942 ........ (146,708) ................. 0 ................. 0 ......... (146,708) ................ 0 ...........168,234 ................ 0 ......... 133,798 ......... 133,798 .............. 8,963 ........  .......
55273F-76-1 ... MFS® New Discovery Series ....................... ....... ..12/29/2023 . 10 .......................... .......370,493.977 ......... 3,496,054 ......................  ......... 6,156,902 ......... 3,275,167 ....... 2,881,735 ................. 0 ................. 0 ........ 2,881,735 ................ 0 ........ 6,156,902 ................ 0 ..... (2,660,848) ..... (2,660,848) ....................0 ........  .......
337738-10-8 ... FISERV ORD .......................................... ....... ..11/16/2023 . Various ................... ............. 98.000 .............11,887 ......................  ............. 10,203 ...............9,905 ...............298 ................. 0 ................. 0 ................298 ................ 0 ............10,203 ................ 0 ............ 1,683 ............ 1,683 ....................0 ........  .......
025081-70-4 ... Inflation-Adjusted Bond Fund ................... ....... ..12/29/2023 . 38 .......................... .......381,916.217 ......... 4,050,817 ......................  ......... 4,543,602 ......... 4,017,759 ..........525,844 ................. 0 ................. 0 ...........525,844 ................ 0 ........4,050,817 ................ 0 ........ (492,785) ........ (492,785) ............. 26,992 ........  .......
552983-51-2 ... MFS® Research International Fund .............. ....... ..12/28/2023 . 10 .......................... ........ 26,928.515 ............573,550 ......................  ............ 437,428 ............ 535,608 ......... (98,180) ................. 0 ................. 0 .......... (98,180) ................ 0 ...........437,428 ................ 0 ......... 136,122 ......... 136,122 .................. 95 ........  .......
337932-10-7 ... FIRSTENERGY ORD .................................... ....... ..07/26/2023 . Various ................... ............. 65.000 .............. 2,569 ......................  .............. 2,167 ...............2,726 ..............(559) ................. 0 ................. 0 ...............(559) ................ 0 ............. 2,167 ................ 0 ...............402 ...............402 .................. 51 ........  .......
21036P-10-8 ... CONSTELLATION BRANDS CL A ORD .................. ....... ..12/27/2023 . Various ................... ......... 4,816.000 ......... 1,175,550 ......................  ............778,718 ......... 1,116,108 ........ (337,390) ................. 0 ................. 0 ......... (337,390) ................ 0 .......... 778,718 ................ 0 ..........396,832 ..........396,832 .............. 9,684 ........  .......
55273F-30-8 ... MFS® Research Series ............................. ....... ..12/29/2023 . 10 .......................... ......... 7,075.636 ............209,166 ......................  ............178,316 ............ 196,278 ..........(17,962) ................. 0 ................. 0 ...........(17,962) ................ 0 .......... 178,316 ................ 0 ...........30,850 ...........30,850 ...............5,835 ........  .......
339041-10-5 ... FLEETCOR TECHNOLOGIES ORD ....................... ....... ..12/18/2023 . EMM ......................... ............. 14.000 .............. 3,469 ......................  ...............3,074 ...............2,572 ...............502 ................. 0 ................. 0 ................502 ................ 0 ............. 3,074 ................ 0 ...............396 ...............396 ....................0 ........  .......
025081-82-9 ... Inflation-Adjusted Bond Fund ................... ....... ..12/26/2023 . 38 .......................... ........ 54,523.220 ............572,844 ......................  ............ 692,949 ............ 572,494 ..........120,455 ................. 0 ................. 0 ...........120,455 ................ 0 ...........572,844 ................ 0 ........ (120,105) ........ (120,105) ...............4,099 ........  .......
55273F-68-8 ... MFS® Total Return Bond Series .................. ....... ..12/29/2023 . 10 .......................... ........ 22,620.750 ............250,827 ......................  ............ 297,340 ............ 249,733 ...........47,607 ................. 0 ................. 0 ............47,607 ................ 0 ...........297,340 ................ 0 ......... (46,513) ......... (46,513) ...............4,565 ........  .......
345370-86-0 ... FORD MOTOR ORD ..................................... ....... ..11/16/2023 . Various ................... ............576.000 .............. 7,106 ......................  .............. 6,018 ...............6,699 ............. (681) ................. 0 ................. 0 .............. (681) ................ 0 ............. 6,018 ................ 0 ............1,088 ............1,088 ................. 548 ........  .......
21037T-10-9 ... CONSTELLATION ENERGY ORD ........................ ....... ..12/27/2023 . EMM ......................... ............. 41.000 .............. 4,874 ......................  ...............3,943 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 3,943 ................ 0 ...............931 ...............931 .................. 23 ........  .......
55273F-87-8 ... MFS® Total Return Bond Series .................. ....... ..12/29/2023 . 10 .......................... ......... 1,214.318 ............. 13,874 ......................  ............. 16,071 ............. 13,673 ............ 2,398 ................. 0 ................. 0 ............. 2,398 ................ 0 ............16,071 ................ 0 ...........(2,197) ...........(2,197) ................. 131 ........  .......
34959E-10-9 ... FORTINET ORD ........................................ ....... ..12/18/2023 . Various ................... ............110.000 .............. 7,482 ......................  .............. 1,756 ...............5,378 ...........(3,622) ................. 0 ................. 0 ............(3,622) ................ 0 ............. 1,756 ................ 0 ............ 5,726 ............ 5,726 ....................0 ........  .......
025083-76-7 ... Heritage Fund ...................................... ....... ..12/27/2023 . 38 .......................... ........ 49,799.084 ............854,493 ......................  ......... 1,092,318 ............ 775,372 ..........316,948 ................. 0 ................. 0 ...........316,948 ................ 0 ...........854,493 ................ 0 ........ (237,825) ........ (237,825) .............. 1,066 ........  .......
55273F-74-6 ... MFS® Total Return Series ........................ ....... ..12/29/2023 . 10 .......................... .......193,370.988 ......... 4,272,751 ......................  ......... 3,779,181 ..........4,244,493 ........ (465,312) ................. 0 ................. 0 ......... (465,312) ................ 0 ........3,779,181 ................ 0 ..........493,570 ..........493,570 ............. 94,419 ........  .......
34959J-10-8 ... FORTIVE ORD ......................................... ....... ..07/26/2023 . EMM ......................... ............. 52.000 .............. 3,593 ......................  ....................0 ...............3,341 ...........(3,341) ................. 0 ................. 0 ............(3,341) ................ 0 .................. 0 ................ 0 ............ 3,593 ............ 3,593 ....................5 ........  .......
216648-40-2 ... COOPER ORD .......................................... ....... ..11/21/2023 . NFSA ....................... ............. 48.000 .............16,812 ......................  ............. 15,668 ............. 15,872 ............. (204) ................. 0 ................. 0 .............. (204) ................ 0 ............15,668 ................ 0 ............ 1,144 ............ 1,144 ....................2 ........  .......
55273F-60-5 ... MFS® Utilities Series ............................ ....... ..12/29/2023 . 10 .......................... ........ 16,642.756 ............563,942 ......................  ............ 517,479 ............ 604,465 ......... (86,986) ................. 0 ................. 0 .......... (86,986) ................ 0 ...........517,479 ................ 0 ...........46,463 ...........46,463 ............. 22,052 ........  .......

35137L-10-5 ... FOX CL A ORD ........................................ ....... ..07/18/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 31.000 .............. 1,052 ......................  ................. 636 ................. 941 ............. (306) ................. 0 ................. 0 .............. (306) ................ 0 ................636 ................ 0 ...............416 ...............416 ....................8 ........  .......
025083-79-1 ... Heritage Fund ...................................... ....... ..12/28/2023 . 38 .......................... .......140,784.451 ......... 2,811,776 ......................  ......... 3,107,269 ..........2,573,540 ..........533,729 ................. 0 ................. 0 ...........533,729 ................ 0 ........2,811,776 ................ 0 ........ (295,493) ........ (295,493) ................. 401 ........  .......
55273F-73-8 ... MFS® Utilities Series ............................ ....... ..12/29/2023 . 10 .......................... ......... 3,803.498 ............130,371 ......................  ............ 113,573 ............ 135,290 ......... (21,717) ................. 0 ................. 0 .......... (21,717) ................ 0 ...........113,573 ................ 0 ...........16,798 ...........16,798 ...............2,399 ........  .......
35137L-20-4 ... FOX CL B ORD ........................................ ....... ..04/21/2023 . EMM ......................... ............. 56.000 .............. 1,716 ......................  .............. 1,400 ...............1,593 ............. (193) ................. 0 ................. 0 .............. (193) ................ 0 ............. 1,400 ................ 0 ...............316 ...............316 .................. 14 ........  .......
219350-10-5 ... CORNING ORD ......................................... ....... ..12/27/2023 . Various ................... ............373.000 ............. 12,094 ......................  ............. 13,000 ............. 11,914 ............ 1,086 ................. 0 ................. 0 ............. 1,086 ................ 0 ............13,000 ................ 0 ............. (905) ............. (905) ................. 172 ........  .......
55274F-36-4 ... MFS® VIT II Core Equity Portfolio ............ ....... ..12/29/2023 . 10 .......................... ............ 391.247 .............. 9,738 ......................  ...............8,402 ...............9,284 ............. (882) ................. 0 ................. 0 .............. (882) ................ 0 ............. 8,402 ................ 0 ............ 1,336 ............ 1,336 .................. 52 ........  .......
354613-10-1 ... FRANKLIN RESOURCES ORD ........................... ....... ..07/26/2023 . EMM ......................... ............. 34.000 .................983 ......................  .............. 1,883 ................. 897 ...............986 ................. 0 ................. 0 ................986 ................ 0 ............. 1,883 ................ 0 ............. (899) ............. (899) .................. 31 ........  .......
025086-41-4 ... Focused Global Fund ............................... ....... ..12/21/2023 . 38 .......................... ........ 24,206.329 ............260,682 ......................  ............ 344,628 ............ 237,222 ......... 107,407 ................. 0 ................. 0 .......... 107,407 ................ 0 ...........260,682 ................ 0 ......... (83,946) ......... (83,946) ................. 104 ........  .......

55274F-61-2 ...
MFS® VIT II Massachusetts Investors Growth 

Stock P .............................................. ....... ..12/29/2023 . 10 .......................... ............182.008 .............. 3,827 ......................  ...............3,092 ...............3,511 ............. (419) ................. 0 ................. 0 .............. (419) ................ 0 ............. 3,092 ................ 0 ...............735 ...............735 .................. 88 ........  .......
35671D-85-7 ... FREEPORT MCMORAN ORD ............................. ....... ..11/16/2023 . Various ................... ............202.000 .............. 8,022 ......................  ...............2,033 ...............7,676 ...........(5,643) ................. 0 ................. 0 ............(5,643) ................ 0 ............. 2,033 ................ 0 ............ 5,989 ............ 5,989 .................. 77 ........  .......
22160K-10-5 ... COSTCO WHOLESALE ORD ............................. ....... ..12/28/2023 . Various ................... ............585.000 ............324,264 ......................  ............ 282,025 ............ 267,053 ...........14,972 ................. 0 ................. 0 ............14,972 ................ 0 ...........282,025 ................ 0 ...........42,240 ...........42,240 .............. 1,520 ........  .......

55274F-65-3 ...
MFS® VIT II Massachusetts Investors Growth 

Stock P .............................................. ....... ..12/29/2023 . 10 .......................... ........ 17,424.776 ............360,544 ......................  ............ 299,536 ............ 328,631 ..........(29,095) ................. 0 ................. 0 ...........(29,095) ................ 0 ...........299,536 ................ 0 ...........61,008 ...........61,008 .............. 8,893 ........  .......
36266G-10-7 ... GE HEALTHCARE TECHNOLOGIES ORD ................ ....... ..12/18/2023 . EMM ......................... .............. 9.377 .................705 ......................  ................. 383 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................383 ................ 0 ...............322 ...............322 ....................1 ........  .......
025086-42-2 ... Emerging Market Fund ............................. ....... ..12/27/2023 . 38 .......................... .......169,126.073 ......... 1,688,313 ......................  ......... 2,507,108 ......... 1,670,966 ..........836,143 ................. 0 ................. 0 ...........836,143 ................ 0 ........1,688,313 ................ 0 ........ (818,795) ........ (818,795) ................. 477 ........  .......
00142J-57-8 ... Invesco American Franchise Fund ............... ....... ..12/29/2023 . 11 .......................... ......... 3,184.487 ............. 64,963 ......................  ............. 58,681 ............. 50,984 ............ 7,697 ................. 0 ................. 0 ............. 7,697 ................ 0 ............58,681 ................ 0 ............ 6,282 ............ 6,282 ....................0 ........  .......
363576-10-9 ... ARTHUR J GALLAGHER ORD ........................... ....... ..12/18/2023 . EMM ......................... ............. 28.000 .............. 6,123 ......................  ...............1,405 ...............5,279 ...........(3,874) ................. 0 ................. 0 ............(3,874) ................ 0 ............. 1,405 ................ 0 ............ 4,718 ............ 4,718 .................. 37 ........  .......
22160N-10-9 ... COSTAR GROUP ORD ................................... ....... ..11/21/2023 . Various ................... ......... 5,455.000 ............448,857 ......................  ............286,626 ............ 421,562 ........ (134,937) ................. 0 ................. 0 ......... (134,937) ................ 0 ...........286,626 ................ 0 ......... 162,231 ......... 162,231 ....................0 ........  .......
001413-10-3 ... Invesco Charter Fund ............................. ....... ..12/29/2023 . 11 .......................... ......... 2,854.915 ............. 45,689 ......................  ............. 50,275 ............. 41,882 ............ 8,393 ................. 0 ................. 0 ............. 8,393 ................ 0 ............50,275 ................ 0 ...........(4,586) ...........(4,586) .................. 30 ........  .......
366651-10-7 ... GARTNER ORD ......................................... ....... ..07/26/2023 . EMM ......................... ............. 10.000 .............. 3,247 ......................  .............. 1,087 ...............3,361 ...........(2,274) ................. 0 ................. 0 ............(2,274) ................ 0 ............. 1,087 ................ 0 ............ 2,160 ............ 2,160 ....................0 ........  .......
025086-74-5 ... International Opportunities Fund .............. ....... ..12/29/2023 . 38 .......................... ............917.362 .............. 8,092 ......................  ...............8,589 ...............7,678 ...............911 ................. 0 ................. 0 ................911 ................ 0 ............. 8,092 ................ 0 ............. (497) ............. (497) ....................9 ........  .......
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00143M-71-1 ... Invesco Comstock Fund ............................ ....... ..12/29/2023 . 11 .......................... .......185,538.917 ......... 5,053,236 ......................  ......... 4,276,382 ..........4,911,215 ........ (634,833) ................. 0 ................. 0 ......... (634,833) ................ 0 ........ 4,276,382 ................ 0 ......... 776,854 ......... 776,854 ............. 47,176 ........  .......

368736-10-4 ... GENERAC HOLDINGS ORD ............................. ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... .............. 7.000 .................801 ......................  ...............2,198 ................. 705 ............ 1,493 ................. 0 ................. 0 ............. 1,493 ................ 0 ............. 2,198 ................ 0 ...........(1,397) ...........(1,397) ....................0 ........  .......
22266T-10-9 ... COUPANG CL A ORD ................................... ....... ..09/27/2023 . Various ................... .......281,038.000 ......... 4,739,248 ......................  ......... 4,626,961 ..........4,134,069 ..........492,892 ................. 0 ................. 0 ...........492,892 ................ 0 ........ 4,626,961 ................ 0 ......... 112,287 ......... 112,287 ....................0 ........  .......
00142J-47-9 ... Invesco Equity and Income Fund ................ ....... ..12/28/2023 . 11 .......................... ........ 29,766.822 ............296,341 ......................  ............ 307,253 ............ 292,310 ........... 14,943 ................. 0 ................. 0 ............ 14,943 ................ 0 ...........307,253 ................ 0 ......... (10,912) ......... (10,912) ...............3,236 ........  .......
369550-10-8 ... GENERAL DYNAMICS ORD ............................. ....... ..12/18/2023 . EMM ......................... ............. 32.000 .............. 7,454 ......................  .............. 4,187 ...............7,940 ...........(3,753) ................. 0 ................. 0 ............(3,753) ................ 0 ............. 4,187 ................ 0 ............ 3,267 ............ 3,267 ................. 123 ........  .......
025086-84-4 ... Focused Global Fund ............................... ....... ..12/29/2023 . 38 .......................... .......191,607.164 ......... 1,964,851 ......................  ..........2,363,995 ..........1,795,359 ..........568,635 ................. 0 ................. 0 ...........568,635 ................ 0 ........ 1,964,851 ................ 0 ........ (399,144) ........ (399,144) .............. 2,006 ........  .......
00888X-78-1 ... Invesco V.I. American Franchise Fund ......... ....... ..12/29/2023 . 11 .......................... ........17,679.076 ............836,161 ......................  ............ 844,824 ............ 686,832 ..........157,992 ................. 0 ................. 0 ...........157,992 ................ 0 ...........844,824 ................ 0 ...........(8,663) ...........(8,663) .............. 7,977 ........  .......
369604-30-1 ... GENERAL ELECTRIC ORD ............................. ....... ..12/18/2023 . EMM ......................... ............619.130 ............. 57,732 ......................  ............. 54,493 ............. 48,012 ............ 4,248 ................. 0 ................. 0 ............. 4,248 ................ 0 ............ 54,493 ................ 0 ............ 3,240 ............ 3,240 .................. 53 ........  .......
22788C-10-5 ... CROWDSTRIKE HOLDINGS CL A ORD .................. ....... ..12/15/2023 . Various ................... ......... 1,235.000 ............251,241 ......................  ............ 148,234 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........148,234 ................ 0 ......... 103,007 ......... 103,007 ....................0 ........  .......
00888X-79-9 ... Invesco V.I. American Franchise Fund ......... ....... ..12/29/2023 . 11 .......................... ........ 56,721.591 ......... 2,898,795 ......................  ......... 2,334,165 ..........2,429,953 ..........(95,788) ................. 0 ................. 0 ...........(95,788) ................ 0 ........ 2,334,165 ................ 0 ......... 564,630 ......... 564,630 .............. 7,331 ........  .......
370334-10-4 ... GENERAL MILLS ORD ................................. ....... ..12/18/2023 . EMM ......................... ............120.000 .............. 9,363 ......................  ...............5,206 ............. 10,062 ...........(4,856) ................. 0 ................. 0 ............(4,856) ................ 0 ............. 5,206 ................ 0 ............ 4,157 ............ 4,157 ................. 192 ........  .......
02508H-23-8 ... Sustainable Equity Fund ......................... ....... ..12/18/2023 . 38 .......................... ......... 5,371.397 ............236,831 ......................  ............ 201,945 ............ 208,195 ...........(6,250) ................. 0 ................. 0 ............(6,250) ................ 0 ...........236,831 ................ 0 ...........34,886 ...........34,886 ....................0 ........  .......
00888X-56-7 ... Invesco V.I. American Value Fund .............. ....... ..12/29/2023 . 11 .......................... ......... 4,707.232 ............. 69,450 ......................  ............. 85,703 ............. 72,868 ...........12,835 ................. 0 ................. 0 ............12,835 ................ 0 ............85,703 ................ 0 ......... (16,253) ......... (16,253) ...............4,952 ........  .......
37045V-10-0 ... GENERAL MOTORS ORD ................................ ....... ..12/18/2023 . Various ................... ............242.000 .............. 8,613 ......................  .............. 8,048 ...............8,141 ...............(93) ................. 0 ................. 0 ................(93) ................ 0 ............. 8,048 ................ 0 ...............566 ...............566 .................. 43 ........  .......
231021-10-6 ... CUMMINS ORD ......................................... ....... ..11/21/2023 . NFSA ....................... ......... 1,090.000 ............262,169 ......................  ............ 248,556 ............ 264,096 ..........(15,540) ................. 0 ................. 0 ...........(15,540) ................ 0 ...........248,556 ................ 0 ...........13,612 ...........13,612 ................. 257 ........  .......
00888X-57-5 ... Invesco V.I. American Value Fund .............. ....... ..12/29/2023 . 11 .......................... ......... 1,804.064 ............. 27,334 ......................  ............. 34,349 ............. 28,324 ............ 6,025 ................. 0 ................. 0 ............. 6,025 ................ 0 ............ 34,349 ................ 0 ...........(7,015) ...........(7,015) ................. 489 ........  .......
372460-10-5 ... GENUINE PARTS ORD ................................. ....... ..07/26/2023 . EMM ......................... ............. 16.000 .............. 2,618 ......................  ...............1,695 ...............2,776 ...........(1,082) ................. 0 ................. 0 ............(1,082) ................ 0 ............. 1,695 ................ 0 ...............924 ...............924 .................. 35 ........  .......
02508H-48-5 ... Small Cap Growth Fund ............................ ....... ..12/29/2023 . 38 .......................... ........ 51,961.246 ............955,412 ......................  ............ 959,954 ............ 886,978 ...........72,976 ................. 0 ................. 0 ............72,976 ................ 0 ...........955,412 ................ 0 ...........(4,542) ...........(4,542) ....................0 ........  .......
00888X-76-5 ... Invesco V.I. Comstock Fund ..................... ....... ..12/29/2023 . 11 .......................... ........ 15,439.098 ............309,819 ......................  ............ 285,628 ............ 312,642 ..........(27,014) ................. 0 ................. 0 ...........(27,014) ................ 0 ...........285,628 ................ 0 ...........24,191 ...........24,191 ............. 13,150 ........  .......
375558-10-3 ... GILEAD SCIENCES ORD ............................... ....... ..12/18/2023 . Various ................... ............188.000 ............. 15,285 ......................  ............. 15,817 ............. 16,140 ..............(323) ................. 0 ................. 0 ...............(323) ................ 0 ............15,817 ................ 0 ............. (532) ............. (532) ................. 259 ........  .......
231561-10-1 ... CURTISS WRIGHT ORD ................................ ....... ..12/20/2023 . Various ................... ......... 1,041.000 ............209,147 ......................  ............ 152,997 ............ 173,837 ..........(20,839) ................. 0 ................. 0 ...........(20,839) ................ 0 ...........152,997 ................ 0 ...........56,149 ...........56,149 ................. 506 ........  .......
00888X-77-3 ... Invesco V.I. Comstock Fund ..................... ....... ..12/29/2023 . 11 .......................... .......531,337.767 ........10,867,561 ......................  ......... 9,236,811 ........ 10,807,410 ......(1,570,599) ................. 0 ................. 0 .......(1,570,599) ................ 0 ........ 9,236,811 ................ 0 .......1,630,750 .......1,630,750 ............276,149 ........  .......
37940X-10-2 ... GLOBAL PAYMENTS ORD ............................... ....... ..12/18/2023 . EMM ......................... ............. 41.000 .............. 4,703 ......................  ...............4,426 ...............4,072 ...............354 ................. 0 ................. 0 ................354 ................ 0 ............. 4,426 ................ 0 ...............278 ...............278 .................. 22 ........  .......
02508H-49-3 ... American Century Heritage Ret Opt ............. ....... ..12/27/2023 . 38 .......................... ........ 93,943.380 ......... 2,182,623 ......................  ......... 2,612,506 ......... 1,980,326 ..........632,180 ................. 0 ................. 0 ...........632,180 ................ 0 ........ 2,182,623 ................ 0 ........ (429,883) ........ (429,883) ................. 346 ........  .......
008892-67-1 ... Invesco V.I. Core Equity Fund .................. ....... ..12/29/2023 . 11 .......................... ......... 9,254.802 ............250,537 ......................  ............308,769 ............ 225,817 ........... 82,952 ................. 0 ................. 0 ............ 82,952 ................ 0 ...........308,769 ................ 0 ..........(58,232) ..........(58,232) .............. 2,184 ........  .......
37959E-10-2 ... GLOBE LIFE ORD ..................................... ....... ..07/26/2023 . EMM ......................... .............. 9.000 .............. 1,029 ......................  ................. 464 ...............1,085 ............. (621) ................. 0 ................. 0 .............. (621) ................ 0 ................464 ................ 0 ...............565 ...............565 ....................6 ........  .......
233331-10-7 ... DTE ENERGY ORD ..................................... ....... ..12/27/2023 . EMM ......................... .............. 4.000 ................. 439 ......................  ................. 443 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................443 ................ 0 ................(4) ................(4) ....................0 ........  .......
008892-80-4 ... Invesco V.I. Core Equity Fund .................. ....... ..12/29/2023 . 11 .......................... .......256,748.434 ......... 7,041,563 ......................  ......... 8,509,044 ......... 6,303,174 ....... 2,205,870 ................. 0 ................. 0 ........ 2,205,870 ................ 0 ........ 8,509,044 ................ 0 ..... (1,467,481) ..... (1,467,481) ............. 30,572 ........  .......
38141G-10-4 ... GOLDMAN SACHS GROUP ORD .......................... ....... ..12/18/2023 . Various ................... ............. 54.000 ............. 18,655 ......................  ............. 11,095 ............. 18,543 ...........(7,447) ................. 0 ................. 0 ............(7,447) ................ 0 ............11,095 ................ 0 ............ 7,560 ............ 7,560 ................. 259 ........  .......
02508H-51-9 ... Growth Fund ......................................... ....... ..12/18/2023 . 38 .......................... ...............9.229 .................420 ......................  ................. 351 ................. 338 ................ 13 ................. 0 ................. 0 ................. 13 ................ 0 ................420 ................ 0 ................69 ................69 ....................0 ........  .......
008892-50-7 ... Invesco V.I. EQV International Equity Fund . ....... ..12/29/2023 . 11 .......................... ........ 31,862.790 .........1,017,768 ......................  ......... 1,061,601 ............ 922,109 ..........139,492 ................. 0 ................. 0 ...........139,492 ................ 0 ........1,061,601 ................ 0 ..........(43,833) ..........(43,833) ................. 776 ........  .......
384802-10-4 ... WW GRAINGER ORD .................................... ....... ..12/18/2023 . EMM ......................... .............. 7.000 .............. 5,291 ......................  .............. 1,910 ...............3,894 ...........(1,984) ................. 0 ................. 0 ............(1,984) ................ 0 ............. 1,910 ................ 0 ............ 3,381 ............ 3,381 .................. 29 ........  .......
235851-10-2 ... DANAHER ORD ......................................... ....... ..12/27/2023 . Various ................... ......... 5,962.000 ......... 1,307,767 ......................  ......... 1,180,575 ..........1,563,855 ........ (398,001) ................. 0 ................. 0 ......... (398,001) ................ 0 ........1,180,575 ................ 0 ......... 127,192 ......... 127,192 .............. 4,016 ........  .......
008892-65-5 ... Invesco V.I. EQV International Equity Fund . ....... ..12/29/2023 . 11 .......................... ............116.698 .............. 3,613 ......................  ...............4,002 ...............3,317 ...............685 ................. 0 ................. 0 ................685 ................ 0 ............. 4,002 ................ 0 ............. (389) ............. (389) ....................0 ........  .......
40412C-10-1 ... HCA HEALTHCARE ORD ................................ ....... ..12/18/2023 . Various ................... ............. 33.000 .............. 9,244 ......................  ...............3,271 ...............7,919 ...........(4,648) ................. 0 ................. 0 ............(4,648) ................ 0 ............. 3,271 ................ 0 ............ 5,973 ............ 5,973 .................. 43 ........  .......
02630D-81-6 ... American Funds Inflation Linked Bond Fund« . ....... ..12/29/2023 . 36 .......................... ........ 43,754.909 ............403,777 ......................  ............ 425,418 ............ 399,045 ...........26,374 ................. 0 ................. 0 ............26,374 ................ 0 ...........403,777 ................ 0 ......... (21,641) ......... (21,641) ................. 166 ........  .......
00888X-74-0 ... Invesco V.I. Equity and Income Fund .......... ....... ..12/29/2023 . 11 .......................... ........ 43,641.161 ............710,665 ......................  ............ 739,370 ............ 699,568 ...........39,802 ................. 0 ................. 0 ............39,802 ................ 0 ...........739,370 ................ 0 ......... (28,705) ......... (28,705) ...............7,529 ........  .......
40434L-10-5 ... HP ORD ............................................... ....... ..07/26/2023 . EMM ......................... ............104.000 .............. 3,193 ......................  ...............2,064 ...............2,794 ............. (731) ................. 0 ................. 0 .............. (731) ................ 0 ............. 2,064 ................ 0 ............ 1,129 ............ 1,129 .................. 64 ........  .......
23804L-10-3 ... DATADOG CL A ORD .................................. ....... ..11/21/2023 . Various ................... .......107,952.000 ......... 7,643,462 ......................  ........ 11,268,049 ..........7,934,472 ....... 3,333,577 ................. 0 ................. 0 ........ 3,333,577 ................ 0 .......11,268,049 ................ 0 ......(3,624,587) ......(3,624,587) ....................0 ........  .......
008892-30-9 ... Invesco V.I. Government Securities Fund ..... ....... ..12/29/2023 . 11 .......................... ......... 3,112.155 ............. 31,599 ......................  ............. 38,386 ............. 31,371 ............ 7,015 ................. 0 ................. 0 ............. 7,015 ................ 0 ............38,386 ................ 0 ...........(6,787) ...........(6,787) ................. 364 ........  .......
406216-10-1 ... HALLIBURTON ORD .................................... ....... ..07/18/2023 . Various ................... ............107.000 .............. 3,779 ......................  ...............3,932 ...............4,210 ............. (278) ................. 0 ................. 0 .............. (278) ................ 0 ............. 3,932 ................ 0 ............. (154) ............. (154) .................. 24 ........  .......

02630T-21-7 ...
American Funds 2055 Target Date Retirement 

Fund« ................................................. ....... ..12/19/2023 . 36 .......................... .......116,843.323 ......... 2,589,466 ......................  ......... 2,633,648 ..........2,333,361 ..........300,288 ................. 0 ................. 0 ...........300,288 ................ 0 ........ 2,589,466 ................ 0 ......... (44,182) ......... (44,182) ....................0 ........  .......
008892-69-7 ... Invesco V.I. Government Securities Fund ..... ....... ..12/29/2023 . 11 .......................... ......... 1,822.519 .............18,210 ......................  ............. 21,342 ............. 18,189 ............ 3,153 ................. 0 ................. 0 ............. 3,153 ................ 0 ............ 21,342 ................ 0 ...........(3,132) ...........(3,132) ................. 163 ........  .......

416515-10-4 ... HARTFORD FINANCIAL SERVICES GRUP ORD ......... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 33.000 .............. 2,333 ......................  ...............1,509 ...............2,502 ..............(993) ................. 0 ................. 0 ...............(993) ................ 0 ............. 1,509 ................ 0 ...............824 ...............824 .................. 42 ........  .......
244199-10-5 ... DEERE ORD ............................................ ....... ..12/27/2023 . Various ................... ......... 3,441.000 ......... 1,359,828 ......................  ......... 1,215,826 ..........1,475,363 ........ (259,537) ................. 0 ................. 0 ......... (259,537) ................ 0 ........ 1,215,826 ................ 0 ......... 144,001 ......... 144,001 ............. 10,075 ........  .......
008892-84-6 ... Invesco V.I. High Yield Fund ................... ....... ..12/29/2023 . 11 .......................... ........ 12,655.547 ............. 58,919 ......................  ............. 68,720 ............. 56,950 ...........11,770 ................. 0 ................. 0 ............11,770 ................ 0 ............68,720 ................ 0 ...........(9,801) ...........(9,801) ................. 120 ........  .......
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418056-10-7 ... HASBRO ORD .......................................... ....... ..07/26/2023 . EMM ......................... ............. 16.000 .............. 1,016 ......................  ...............1,352 ................. 976 ...............376 ................. 0 ................. 0 ................376 ................ 0 ............. 1,352 ................ 0 ............. (336) ............. (336) .................. 22 ........  .......

02630T-28-2 ...
American Funds 2010 Target Date Retirement 

Fund« ................................................. ....... ..12/26/2023 . 36 .......................... .......162,385.390 ......... 1,809,771 ......................  ......... 2,004,619 ......... 1,758,634 ..........245,986 ................. 0 ................. 0 ...........245,986 ................ 0 ........1,809,771 ................ 0 ........ (194,848) ........ (194,848) ................. 188 ........  .......
008892-57-2 ... Invesco V.I. Main Street Mid Cap Fund ....... ....... ..12/29/2023 . 11 .......................... ......... 3,778.318 ............. 32,911 ......................  ............. 42,430 ............. 31,096 ...........11,334 ................. 0 ................. 0 ............11,334 ................ 0 ............ 42,430 ................ 0 ...........(9,519) ...........(9,519) ....................6 ........  .......
42250P-10-3 ... HEALTHPEAK PROPERTIES ORD ....................... ....... ..04/21/2023 . EMM ......................... ............. 99.000 .............. 2,094 ......................  ...............2,476 ...............2,482 ................ (6) ................. 0 ................. 0 ................. (6) ................ 0 ............. 2,476 ................ 0 ............. (382) ............. (382) .................. 30 ........  .......
247361-70-2 ... DELTA AIR LINES ORD ............................... ....... ..12/27/2023 . EMM ......................... ............964.000 ............. 30,234 ......................  ............. 37,552 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 37,552 ................ 0 ...........(7,318) ...........(7,318) ................. 193 ........  .......
008892-58-0 ... Invesco V.I. Main Street Mid Cap Fund ....... ....... ..12/29/2023 . 11 .......................... ........ 35,164.712 ............318,988 ......................  ............ 439,295 ............ 301,713 ..........137,582 ................. 0 ................. 0 ...........137,582 ................ 0 ...........439,295 ................ 0 ........ (120,307) ........ (120,307) ................. 113 ........  .......

426281-10-1 ... JACK HENRY AND ASSOCIATES ORD .................. ....... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... .............. 7.000 .............. 1,147 ......................  ................. 971 ...............1,229 ............. (258) ................. 0 ................. 0 .............. (258) ................ 0 ................971 ................ 0 ...............176 ...............176 ....................7 ........  .......

02630T-29-0 ...
American Funds 2015 Target Date Retirement 

Fund« ................................................. ....... ..12/28/2023 . 36 .......................... ........ 47,117.432 ............552,360 ......................  ............587,083 ............ 532,427 ...........54,657 ................. 0 ................. 0 ............54,657 ................ 0 ...........552,360 ................ 0 ..........(34,723) ..........(34,723) .............. 7,118 ........  .......
00143M-39-8 ... Invesco Value Opportunities Fund .............. ....... ..12/29/2023 . 11 .......................... ......... 2,265.497 ............. 36,812 ......................  ............. 30,234 ............. 35,682 ...........(5,448) ................. 0 ................. 0 ............(5,448) ................ 0 ............ 30,234 ................ 0 ............ 6,578 ............ 6,578 .................. 16 ........  .......
427866-10-8 ... HERSHEY FOODS ORD ................................. ....... ..07/26/2023 . EMM ......................... ............. 15.000 .............. 3,760 ......................  .............. 1,104 ...............3,474 ...........(2,370) ................. 0 ................. 0 ............(2,370) ................ 0 ............. 1,104 ................ 0 ............ 2,656 ............ 2,656 .................. 24 ........  .......
25179M-10-3 ... DEVON ENERGY ORD ................................... ....... ..06/23/2023 . Various ................... ......... 4,693.000 ............221,207 ......................  ............ 250,632 ............ 288,666 ..........(38,034) ................. 0 ................. 0 ...........(38,034) ................ 0 ...........250,632 ................ 0 ..........(29,425) ..........(29,425) ...............6,434 ........  .......
00141G-73-2 ... Invesco Capital Appreciation Fund ............. ....... ..12/29/2023 . 12 .......................... ......... 2,403.298 ............133,377 ......................  ............152,187 ............ 114,036 ...........38,151 ................. 0 ................. 0 ............38,151 ................ 0 ...........152,187 ................ 0 ......... (18,810) ......... (18,810) ....................0 ........  .......
42809H-10-7 ... HESS ORD ............................................. ....... ..12/18/2023 . Various ................... ............. 51.000 .............. 7,290 ......................  ...............2,027 ...............7,233 ...........(5,206) ................. 0 ................. 0 ............(5,206) ................ 0 ............. 2,027 ................ 0 ............ 5,264 ............ 5,264 .................. 46 ........  .......

02630T-31-6 ...
American Funds 2020 Target Date Retirement 

Fund« ................................................. ....... ..12/29/2023 . 36 .......................... .......279,544.964 ......... 3,520,876 ......................  ......... 3,911,272 ..........3,416,039 ..........495,232 ................. 0 ................. 0 ...........495,232 ................ 0 ........ 3,520,876 ................ 0 ........ (390,396) ........ (390,396) ...............3,334 ........  .......
00143W-84-2 ... Invesco Discovery Mid Cap Growth Fund ....... ....... ..12/28/2023 . 12 .......................... ......... 6,113.084 ............132,703 ......................  ............128,803 ............ 127,336 ............ 1,467 ................. 0 ................. 0 ............. 1,467 ................ 0 ...........128,803 ................ 0 ............ 3,900 ............ 3,900 ....................0 ........  .......
42824C-10-9 ... HEWLETT PACKARD ENTERPRISE ORD ................ ....... ..12/18/2023 . EMM ......................... ............243.000 .............. 3,884 ......................  ...............1,912 ...............3,878 ...........(1,966) ................. 0 ................. 0 ............(1,966) ................ 0 ............. 1,912 ................ 0 ............ 1,972 ............ 1,972 .................. 87 ........  .......
252131-10-7 ... DEXCOM ORD .......................................... ....... ..12/27/2023 . Various ................... ......... 8,421.000 ............940,379 ......................  ............848,048 ............ 918,037 ..........(97,452) ................. 0 ................. 0 ...........(97,452) ................ 0 ...........848,048 ................ 0 ...........92,331 ...........92,331 ....................0 ........  .......
00143W-71-9 ... Invesco Fundamental Alternatives Fund ....... ....... ..12/28/2023 . 12 .......................... ......... 1,969.145 .............48,176 ......................  ............. 53,640 ............. 47,614 ............ 6,026 ................. 0 ................. 0 ............. 6,026 ................ 0 ............53,640 ................ 0 ...........(5,464) ...........(5,464) ....................9 ........  .......
43300A-20-3 ... HILTON WORLDWIDE HOLDINGS ORD .................. ....... ..07/18/2023 . Various ................... ............. 28.000 .............. 4,163 ......................  ...............1,990 ...............3,538 ...........(1,548) ................. 0 ................. 0 ............(1,548) ................ 0 ............. 1,990 ................ 0 ............ 2,172 ............ 2,172 ....................6 ........  .......

02630T-32-4 ...
American Funds 2025 Target Date Retirement 

Fund« ................................................. ....... ..12/29/2023 . 36 .......................... .......357,469.430 ......... 4,983,530 ......................  ......... 5,488,977 ......... 4,836,561 ..........652,417 ................. 0 ................. 0 ...........652,417 ................ 0 ........ 4,983,530 ................ 0 ........ (505,447) ........ (505,447) ...............2,624 ........  .......
00900W-10-0 ... Invesco Global Fund ............................... ....... ..12/29/2023 . 12 .......................... ......... 3,509.806 ............310,837 ......................  ............ 277,539 ............ 261,024 ...........16,515 ................. 0 ................. 0 ............16,515 ................ 0 ...........277,539 ................ 0 ...........33,298 ...........33,298 ............. 12,372 ........  .......
436440-10-1 ... HOLOGIC ORD ......................................... ....... ..07/26/2023 . EMM ......................... ............. 30.000 .............. 2,492 ......................  .............. 1,137 ...............2,244 ...........(1,107) ................. 0 ................. 0 ............(1,107) ................ 0 ............. 1,137 ................ 0 ............ 1,355 ............ 1,355 ....................0 ........  .......
25278X-10-9 ... DIAMONDBACK ENERGY ORD ........................... ....... ..12/27/2023 . Various ................... ......... 1,053.000 ............165,412 ......................  ............118,572 ............ 144,029 ..........(25,457) ................. 0 ................. 0 ...........(25,457) ................ 0 ...........118,572 ................ 0 ...........46,839 ...........46,839 .............. 4,381 ........  .......
00141B-72-5 ... Invesco Main Street Fund ........................ ....... ..12/29/2023 . 12 .......................... ........ 16,338.551 ............768,826 ......................  ............ 769,523 ............ 709,093 ...........60,430 ................. 0 ................. 0 ............60,430 ................ 0 ...........769,523 ................ 0 ............. (697) ............. (697) ................. 306 ........  .......
437076-10-2 ... HOME DEPOT ORD ..................................... ....... ..12/18/2023 . Various ................... ............155.000 ............. 48,530 ......................  ............. 21,573 ............. 48,958 ..........(27,386) ................. 0 ................. 0 ...........(27,386) ................ 0 ............21,573 ................ 0 ...........26,958 ...........26,958 ................. 602 ........  .......

02630T-33-2 ...
American Funds 2030 Target Date Retirement 

Fund« ................................................. ....... ..12/22/2023 . 36 .......................... .......337,687.998 ......... 5,232,508 ......................  ......... 5,561,720 ......... 4,926,868 ..........634,853 ................. 0 ................. 0 ...........634,853 ................ 0 ........ 5,232,508 ................ 0 ........ (329,212) ........ (329,212) ................. 973 ........  .......
00900R-57-2 ... Invesco Main Street Mid Cap Fund .............. ....... ..12/29/2023 . 12 .......................... ........ 14,121.304 ............345,956 ......................  ............288,762 ............ 329,591 ..........(40,829) ................. 0 ................. 0 ...........(40,829) ................ 0 ...........288,762 ................ 0 ...........57,194 ...........57,194 ....................0 ........  .......
438516-10-6 ... HONEYWELL INTERNATIONAL ORD .................... ....... ..12/18/2023 . Various ................... ............110.000 ............. 21,971 ......................  ............. 14,257 ............. 23,573 ...........(9,316) ................. 0 ................. 0 ............(9,316) ................ 0 ............14,257 ................ 0 ............ 7,715 ............ 7,715 ................. 227 ........  .......
253868-10-3 ... DIGITAL REALTY REIT ORD ......................... ....... ..12/27/2023 . EMM ......................... ............. 68.000 .............. 8,940 ......................  .............. 8,789 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 8,789 ................ 0 ...............151 ...............151 ....................0 ........  .......
00900X-10-8 ... Invesco V.I. Capital Appreciation Fund ...... ....... ..12/29/2023 . 12 .......................... ........ 24,823.532 ............956,395 ......................  ......... 1,314,530 ............ 863,114 ..........451,416 ................. 0 ................. 0 ...........451,416 ................ 0 ........ 1,314,530 ................ 0 ........ (358,135) ........ (358,135) ....................0 ........  .......
440452-10-0 ... HORMEL FOODS ORD ................................... ....... ..07/26/2023 . EMM ......................... ............. 25.000 .............. 1,020 ......................  ...............1,032 ...............1,139 ............. (107) ................. 0 ................. 0 .............. (107) ................ 0 ............. 1,032 ................ 0 ...............(12) ...............(12) .................. 21 ........  .......

02630T-34-0 ...
American Funds 2035 Target Date Retirement 

Fund« ................................................. ....... ..12/26/2023 . 36 .......................... .......188,849.873 ......... 3,155,210 ......................  ..........3,263,325 ..........2,934,727 ..........328,599 ................. 0 ................. 0 ...........328,599 ................ 0 ........ 3,155,210 ................ 0 ........ (108,115) ........ (108,115) ...............9,591 ........  .......
00900X-20-7 ... Invesco V.I. Capital Appreciation Fund ...... ....... ..12/29/2023 . 12 .......................... ......... 1,887.492 ............. 71,331 ......................  ............. 91,735 ............. 62,400 ........... 29,335 ................. 0 ................. 0 ............ 29,335 ................ 0 ............91,735 ................ 0 ......... (20,404) ......... (20,404) ....................0 ........  .......
44107P-10-4 ... HOST HOTELS & RESORTS REIT ORD ................. ....... ..07/26/2023 . EMM ......................... ............. 58.000 .............. 1,011 ......................  ...............1,385 ................. 931 ...............454 ................. 0 ................. 0 ................454 ................ 0 ............. 1,385 ................ 0 ............. (374) ............. (374) .................. 34 ........  .......
254687-10-6 ... WALT DISNEY ORD .................................... ....... ..12/20/2023 . Various ................... ........12,188.000 ......... 1,085,219 ......................  ......... 1,675,181 ......... 1,051,509 ......... 616,012 ................. 0 ................. 0 .......... 616,012 ................ 0 ........1,675,181 ................ 0 ........ (589,962) ........ (589,962) ....................0 ........  .......
00900X-30-6 ... Invesco V.I. Conservative Balanced Fund ..... ....... ..12/29/2023 . 12 .......................... ......... 5,735.278 ............. 83,863 ......................  ............. 80,985 ............. 79,835 ............ 1,150 ................. 0 ................. 0 ............. 1,150 ................ 0 ............80,985 ................ 0 ............ 2,878 ............ 2,878 ................. 425 ........  .......
443201-10-8 ... HOWMET AEROSPACE ORD ............................. ....... ..11/16/2023 . Various ................... ............. 69.000 .............. 3,235 ......................  ................. 993 ...............2,719 ...........(1,727) ................. 0 ................. 0 ............(1,727) ................ 0 ................993 ................ 0 ............ 2,243 ............ 2,243 ....................7 ........  .......

02630T-35-7 ...
American Funds 2040 Target Date Retirement 

Fund« ................................................. ....... ..12/18/2023 . 36 .......................... .......290,525.458 ......... 5,056,217 ......................  ......... 5,185,879 ..........4,651,313 ..........534,566 ................. 0 ................. 0 ...........534,566 ................ 0 ........ 5,056,217 ................ 0 ........ (129,662) ........ (129,662) ....................0 ........  .......
00900X-40-5 ... Invesco V.I. Conservative Balanced Fund ..... ....... ..12/29/2023 . 12 .......................... ............ 390.274 .............. 5,570 ......................  ...............6,250 ...............5,343 ...............907 ................. 0 ................. 0 ................907 ................ 0 ............. 6,250 ................ 0 ............. (680) ............. (680) ....................1 ........  .......
444859-10-2 ... HUMANA ORD .......................................... ....... ..11/16/2023 . Various ................... ............. 18.000 .............. 8,573 ......................  ...............3,223 ...............9,219 ...........(5,997) ................. 0 ................. 0 ............(5,997) ................ 0 ............. 3,223 ................ 0 ............ 5,350 ............ 5,350 .................. 38 ........  .......
254709-10-8 ... DISCOVER FINANCIAL SERVICES ORD ............... ....... ..11/21/2023 . NFSA ....................... ......... 1,383.000 ............128,590 ......................  ............ 136,431 ............ 135,299 ............ 1,132 ................. 0 ................. 0 ............. 1,132 ................ 0 ...........136,431 ................ 0 ...........(7,842) ...........(7,842) .............. 1,785 ........  .......
00900X-74-4 ... Invesco V.I. Discovery Mid Cap Growth Fund . ....... ..12/29/2023 . 12 .......................... ............651.844 ............. 32,809 ......................  ............. 43,845 ............. 31,197 ...........12,648 ................. 0 ................. 0 ............12,648 ................ 0 ............ 43,845 ................ 0 ......... (11,036) ......... (11,036) ....................0 ........  .......
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445658-10-7 ... JB HUNT TRANSPORT SERVICES ORD ................. ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 10.000 .............. 1,723 ......................  ................. 727 ...............1,744 ...........(1,017) ................. 0 ................. 0 ............(1,017) ................ 0 ................727 ................ 0 ...............997 ...............997 ....................8 ........  .......

02630T-36-5 ...
American Funds 2045 Target Date Retirement 

Fund« ................................................. ....... ..12/29/2023 . 36 .......................... .......265,823.252 ......... 4,725,548 ......................  ......... 4,845,957 ..........4,335,577 ..........510,380 ................. 0 ................. 0 ...........510,380 ................ 0 ........ 4,725,548 ................ 0 ........ (120,409) ........ (120,409) ...............2,347 ........  .......
00900X-50-4 ... Invesco V.I. Global Fund ........................ ....... ..12/29/2023 . 12 .......................... ......... 3,020.744 ............107,576 ......................  ............100,153 ..............93,945 ............ 6,208 ................. 0 ................. 0 ............. 6,208 ................ 0 ...........100,153 ................ 0 ............ 7,423 ............ 7,423 ...............2,155 ........  .......

446150-10-4 ... HUNTINGTON BANCSHARES ORD ....................... ....... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............110.000 .............. 1,176 ......................  ................. 942 ...............1,551 ............. (609) ................. 0 ................. 0 .............. (609) ................ 0 ................942 ................ 0 ...............234 ...............234 .................. 51 ........  .......
256163-10-6 ... DOCUSIGN ORD ........................................ ....... ..11/21/2023 . Various ................... ......... 1,563.000 .............80,130 ......................  ............. 74,890 ............. 74,374 ......... (11,879) ................. 0 ................. 0 .......... (11,879) ................ 0 ............74,890 ................ 0 ............ 5,240 ............ 5,240 ....................0 ........  .......
00900X-60-3 ... Invesco V.I. Global Fund ........................ ....... ..12/29/2023 . 12 .......................... ............. 36.968 .............. 1,300 ......................  ...............1,483 ...............1,120 ...............363 ................. 0 ................. 0 ................363 ................ 0 ............. 1,483 ................ 0 ............. (183) ............. (183) .................. 14 ........  .......
446413-10-6 ... HUNTINGTON INGALLS INDUSTRIES ORD ............. ....... ..07/26/2023 . EMM ......................... .............. 4.000 ................. 934 ......................  ................. 717 ................. 923 ............. (206) ................. 0 ................. 0 .............. (206) ................ 0 ................717 ................ 0 ...............218 ...............218 .................. 10 ........  .......

02630T-37-3 ...
American Funds 2050 Target Date Retirement 

Fund« ................................................. ....... ..12/28/2023 . 36 .......................... .......220,098.191 ......... 3,841,448 ......................  ......... 3,994,061 ......... 3,506,164 ..........487,897 ................. 0 ................. 0 ...........487,897 ................ 0 ........ 3,841,448 ................ 0 ........ (152,613) ........ (152,613) ................. 343 ........  .......
00900X-87-6 ... Invesco V.I. Global Strategic Income Fund .. ....... ..12/29/2023 . 12 .......................... ......... 8,609.884 ............. 36,326 ......................  ............. 44,976 ............. 35,042 ............ 9,934 ................. 0 ................. 0 ............. 9,934 ................ 0 ............44,976 ................ 0 ...........(8,650) ...........(8,650) ....................0 ........  .......

45167R-10-4 ... IDEX ORD ............................................. ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... .............. 9.000 .............. 1,883 ......................  .............. 1,478 ...............2,055 ............. (577) ................. 0 ................. 0 .............. (577) ................ 0 ............. 1,478 ................ 0 ...............405 ...............405 ....................5 ........  .......
256746-10-8 ... DOLLAR TREE ORD .................................... ....... ..12/27/2023 . EMM ......................... .............. 9.000 .............. 1,278 ......................  .............. 1,177 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 1,177 ................ 0 ...............101 ...............101 ....................0 ........  .......
00900X-88-4 ... Invesco V.I. Global Strategic Income Fund .. ....... ..12/29/2023 . 12 .......................... ........ 35,083.529 ............143,637 ......................  ............179,976 ............ 138,229 ...........41,747 ................. 0 ................. 0 ............41,747 ................ 0 ...........179,976 ................ 0 ..........(36,339) ..........(36,339) ....................0 ........  .......
45168D-10-4 ... IDEXX LABORATORIES ORD ........................... ....... ..12/18/2023 . Various ................... ............. 13.000 .............. 6,801 ......................  ...............1,499 ...............5,303 ...........(3,804) ................. 0 ................. 0 ............(3,804) ................ 0 ............. 1,499 ................ 0 ............ 5,302 ............ 5,302 ....................0 ........  .......

02631C-32-0 ...
American Funds 2060 Target Date Retirement 

Fund« ................................................. ....... ..12/28/2023 . 36 .......................... .......146,735.816 ......... 2,185,196 ......................  ..........2,226,424 ......... 1,979,466 ..........246,957 ................. 0 ................. 0 ...........246,957 ................ 0 ........ 2,185,196 ................ 0 ......... (41,228) ......... (41,228) .............. 2,131 ........  .......
00900X-81-9 ... Invesco V.I. Main Street Fund .................. ....... ..12/29/2023 . 12 .......................... ......... 9,091.608 ............161,350 ......................  ............ 253,866 ............ 143,102 ......... 110,764 ................. 0 ................. 0 .......... 110,764 ................ 0 ...........253,866 ................ 0 ......... (92,516) ......... (92,516) .............. 1,503 ........  .......
452308-10-9 ... ILLINOIS TOOL ORD ................................. ....... ..12/18/2023 . Various ................... ............. 42.000 ............. 10,379 ......................  ...............3,467 ...............9,253 ...........(5,786) ................. 0 ................. 0 ............(5,786) ................ 0 ............. 3,467 ................ 0 ............ 6,912 ............ 6,912 ................. 149 ........  .......
25754A-20-1 ... DOMINOS PIZZA ORD ................................. ....... ..11/21/2023 . Various ................... ............639.000 ............225,382 ......................  ............246,070 ............ 221,350 ...........24,720 ................. 0 ................. 0 ............24,720 ................ 0 ...........246,070 ................ 0 ......... (20,687) ......... (20,687) ................. 768 ........  .......
00900X-82-7 ... Invesco V.I. Main Street Fund .................. ....... ..12/29/2023 . 12 .......................... ........ 20,984.541 ............369,746 ......................  ............ 585,570 ............ 338,271 ..........247,299 ................. 0 ................. 0 ...........247,299 ................ 0 ...........585,570 ................ 0 ........ (215,824) ........ (215,824) ............. 14,480 ........  .......
452327-10-9 ... ILLUMINA ORD ........................................ ....... ..12/18/2023 . Various ................... ............. 27.000 .............. 5,047 ......................  ...............5,969 ...............5,459 ...............509 ................. 0 ................. 0 ................509 ................ 0 ............. 5,969 ................ 0 ............. (922) ............. (922) ....................0 ........  .......
027681-81-6 ... American Mutual Fund« ............................ ....... ..12/29/2023 . 36 .......................... .......238,464.301 ........11,651,118 ......................  ........ 10,071,315 ........ 11,551,211 ......(1,479,896) ................. 0 ................. 0 .......(1,479,896) ................ 0 .......11,651,118 ................ 0 .......1,579,803 .......1,579,803 ............142,300 ........  .......
00900X-78-5 ... Invesco V.I. Main Street Small Cap Fund ..... ....... ..12/29/2023 . 12 .......................... ............ 143.204 .............. 3,345 ......................  ...............3,521 ...............3,231 ...............290 ................. 0 ................. 0 ................290 ................ 0 ............. 3,521 ................ 0 ............. (176) ............. (176) .................. 12 ........  .......

45337C-10-2 ... INCYTE ORD .......................................... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 20.000 .............. 1,249 ......................  ...............2,652 ...............1,606 ............ 1,045 ................. 0 ................. 0 ............. 1,045 ................ 0 ............. 2,652 ................ 0 ...........(1,403) ...........(1,403) ....................0 ........  .......
25809K-10-5 ... DOORDASH CL A ORD ................................. ....... ..10/04/2023 . Various ................... ........26,470.000 ......... 1,776,454 ......................  ......... 3,468,582 ..........1,292,265 .......2,176,316 ................. 0 ................. 0 ........2,176,316 ................ 0 ........ 3,468,582 ................ 0 ......(1,692,128) ......(1,692,128) ....................0 ........  .......
74680E-10-1 ... Putnam International Equity Fund .............. ....... ..12/29/2023 . 14 .......................... ........ 52,897.512 ......... 1,250,575 ......................  ......... 1,184,375 ..........1,140,999 ...........43,376 ................. 0 ................. 0 ............43,376 ................ 0 ........ 1,184,375 ................ 0 ...........66,200 ...........66,200 ................. 252 ........  .......
45687V-10-6 ... INGERSOLL RAND ORD ................................ ....... ..07/26/2023 . EMM ......................... ............. 45.000 .............. 2,651 ......................  ...............1,563 ...............2,351 ............. (788) ................. 0 ................. 0 .............. (788) ................ 0 ............. 1,563 ................ 0 ............1,088 ............1,088 ....................1 ........  .......
04314H-10-5 ... Artisan Small Cap Fund ........................... ....... ..12/29/2023 . 7 ........................... ........ 60,851.926 ......... 1,853,554 ......................  ......... 2,093,780 ..........1,794,523 ..........299,257 ................. 0 ................. 0 ...........299,257 ................ 0 ........ 1,853,554 ................ 0 ........ (240,226) ........ (240,226) ....................0 ........  .......
746802-80-0 ... Putnam Large Cap Growth Fund ................... ....... ..12/29/2023 . 14 .......................... ......... 8,851.010 ............441,154 ......................  ............ 213,462 ............ 336,250 ........ (122,788) ................. 0 ................. 0 ......... (122,788) ................ 0 ...........213,462 ................ 0 ..........227,692 ..........227,692 .............. 1,004 ........  .......
45784P-10-1 ... INSULET ORD ......................................... ....... ..07/26/2023 . EMM ......................... .............. 9.000 .............. 2,730 ......................  ...............2,844 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 2,844 ................ 0 ............. (115) ............. (115) ....................0 ........  .......
260003-10-8 ... DOVER ORD ............................................ ....... ..12/27/2023 . Various ................... ............166.000 ............. 23,796 ......................  ............. 29,371 ............. 22,478 ............ 6,892 ................. 0 ................. 0 ............. 6,892 ................ 0 ............29,371 ................ 0 ...........(5,575) ...........(5,575) ................. 144 ........  .......
746745-10-8 ... Putnam Large Cap Value Fund ..................... ....... ..12/29/2023 . 14 .......................... ......... 5,986.381 ............178,181 ......................  ............ 136,953 ............168,876 ..........(31,923) ................. 0 ................. 0 ...........(31,923) ................ 0 ...........136,953 ................ 0 ...........41,228 ...........41,228 ...............5,315 ........  .......
458140-10-0 ... INTEL ORD ........................................... ....... ..12/18/2023 . Various ................... ............569.000 ............. 19,194 ......................  ............. 20,290 ............. 15,039 ............ 5,251 ................. 0 ................. 0 ............. 5,251 ................ 0 ............20,290 ................ 0 ...........(1,096) ...........(1,096) ................. 270 ........  .......
05586X-10-8 ... BNY Mellon Small/Mid Cap Growth Fund ......... ....... ..12/18/2023 . 8 ........................... ......... 1,390.861 ............. 32,130 ......................  ............. 55,481 ..............29,959 ........... 25,522 ................. 0 ................. 0 ............ 25,522 ................ 0 ............32,130 ................ 0 ..........(23,351) ..........(23,351) ....................0 ........  .......
746896-66-1 ... Putnam VT Core Equity Fund ...................... ....... ..12/29/2023 . 14 .......................... ............150.701 .............. 2,662 ......................  ...............2,658 ...............2,465 ...............193 ................. 0 ................. 0 ................193 ................ 0 ............. 2,658 ................ 0 ................. 4 ................. 4 ....................0 ........  .......
45866F-10-4 ... INTERCONTINENTAL EXCHANGE ORD .................. ....... ..12/18/2023 . Various ................... ............. 87.000 .............. 9,945 ......................  ...............4,242 ...............8,925 ...........(4,683) ................. 0 ................. 0 ............(4,683) ................ 0 ............. 4,242 ................ 0 ............ 5,702 ............ 5,702 .................. 73 ........  .......
260557-10-3 ... DOW ORD .............................................. ....... ..12/27/2023 . EMM ......................... ............. 15.000 .................836 ......................  ................. 786 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................786 ................ 0 ................50 ................50 .................. 42 ........  .......
746896-56-2 ... Putnam VT Diversified Income Fund ............. ....... ..12/29/2023 . 14 .......................... ......... 2,931.857 ............. 13,253 ......................  ............. 19,507 ............. 13,838 ............ 5,669 ................. 0 ................. 0 ............. 5,669 ................ 0 ............19,507 ................ 0 ...........(6,254) ...........(6,254) ................. 652 ........  .......
459200-10-1 ... INTERNATIONAL BUSINESS MACHINES ORD .......... ....... ..12/18/2023 . Various ................... ............131.000 ............. 17,915 ......................  ............. 19,514 ............. 18,457 ............ 1,057 ................. 0 ................. 0 ............. 1,057 ................ 0 ............19,514 ................ 0 ...........(1,599) ...........(1,599) ................. 415 ........  .......
05587A-86-7 ... BNY Mellon Natural Resources Fund ............. ....... ..12/27/2023 . 8 ........................... ......... 7,865.211 ............407,636 ......................  ............418,726 ............ 406,789 ...........11,937 ................. 0 ................. 0 ............11,937 ................ 0 ...........407,636 ................ 0 ......... (11,090) ......... (11,090) ...............5,450 ........  .......
746896-68-7 ... Putnam VT Focused International Equity Fund ....... ..12/29/2023 . 14 .......................... ......... 4,914.933 ............. 65,130 ......................  ............. 58,542 ............. 59,176 ............. (634) ................. 0 ................. 0 .............. (634) ................ 0 ............ 58,542 ................ 0 ............ 6,588 ............ 6,588 ................. 256 ........  .......
459506-10-1 ... INTERNATIONAL FLAVORS & FRAGRANS ORD ......... ....... ..07/26/2023 . EMM ......................... ............. 23.000 .............. 2,102 ......................  ...............2,920 ...............2,411 ...............509 ................. 0 ................. 0 ................509 ................ 0 ............. 2,920 ................ 0 ............. (818) ............. (818) .................. 47 ........  .......
26441C-20-4 ... DUKE ENERGY ORD .................................... ....... ..12/20/2023 . Various ................... ............256.000 ............. 24,663 ......................  ............. 29,425 ............. 26,365 ............ 3,059 ................. 0 ................. 0 ............. 3,059 ................ 0 ............ 29,425 ................ 0 ...........(4,762) ...........(4,762) ................. 503 ........  .......
746896-64-6 ... Putnam VT George Putnam Balanced Fund ........ ....... ..12/29/2023 . 14 .......................... ......... 5,821.967 ............. 72,148 ......................  ............. 49,531 ............. 67,185 ..........(17,654) ................. 0 ................. 0 ...........(17,654) ................ 0 ............ 49,531 ................ 0 ...........22,617 ...........22,617 ................. 291 ........  .......
460146-10-3 ... INTERNATIONAL PAPER ORD .......................... ....... ..04/21/2023 . EMM ......................... ............. 50.000 .............. 1,794 ......................  ....................0 ...............1,732 ...........(1,732) ................. 0 ................. 0 ............(1,732) ................ 0 .................. 0 ................ 0 ............ 1,794 ............ 1,794 .................. 23 ........  .......
05587K-68-3 ... BNY Mellon Global Stock Fund ................... ....... ..12/29/2023 . 8 ........................... ......... 3,363.861 ............. 75,356 ......................  ............. 75,528 ............. 67,277 ............ 8,251 ................. 0 ................. 0 ............. 8,251 ................ 0 ............75,356 ................ 0 ............. (172) ............. (172) ................. 179 ........  .......
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746896-65-3 ... Putnam VT Global Health Care Fund ............. ....... ..12/29/2023 . 14 .......................... ............618.995 .............. 9,518 ......................  ............. 10,172 ............. 10,040 ...............132 ................. 0 ................. 0 ................132 ................ 0 ............10,172 ................ 0 ............. (654) ............. (654) ................. 698 ........  .......

460690-10-0 ... INTERPUBLIC GROUP OF COMPANIES ORD ............ ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 35.000 .............. 1,354 ......................  ................. 674 ...............1,166 ..............(492) ................. 0 ................. 0 ...............(492) ................ 0 ................674 ................ 0 ...............680 ...............680 .................. 11 ........  .......
26614N-10-2 ... DUPONT DE NEMOURS ORD ............................ ....... ..05/18/2023 . Various ................... ......... 1,776.000 ............123,119 ......................  ............131,000 ............ 121,887 ............ 9,113 ................. 0 ................. 0 ............. 9,113 ................ 0 .......... 131,000 ................ 0 ...........(7,881) ...........(7,881) ................. 538 ........  .......
746896-71-1 ... Putnam VT Government Money Market Fund ...... ....... ..12/29/2023 . 14 .......................... .......218,089.590 ............218,090 ......................  ............218,090 ............ 218,090 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........218,090 ................ 0 ................. 0 ................. 0 .............. 4,460 ........  .......
461202-10-3 ... INTUIT ORD .......................................... ....... ..12/18/2023 . Various ................... ............. 42.000 ............. 20,422 ......................  ...............6,363 ............. 16,347 ...........(9,984) ................. 0 ................. 0 ............(9,984) ................ 0 ............. 6,363 ................ 0 ...........14,059 ...........14,059 .................. 88 ........  .......
05587K-72-5 ... BNY Mellon International Stock Fund .......... ....... ..12/29/2023 . 8 ........................... ........ 27,621.402 ............620,963 ......................  ............ 644,456 ............ 563,477 ...........80,981 ................. 0 ................. 0 ............80,981 ................ 0 ...........620,963 ................ 0 ..........(23,493) ..........(23,493) ................. 516 ........  .......
746896-72-9 ... Putnam VT Income Fund ............................ ....... ..12/29/2023 . 14 .......................... ............ 523.427 .............. 4,396 ......................  ...............5,723 ...............4,392 ............ 1,331 ................. 0 ................. 0 ............. 1,331 ................ 0 ............. 5,723 ................ 0 ...........(1,327) ...........(1,327) .................. 77 ........  .......
46120E-60-2 ... INTUITIVE SURGICAL ORD ........................... ....... ..12/18/2023 . Various ................... ............. 54.000 ............. 16,959 ......................  ...............8,503 ............. 14,329 ...........(5,826) ................. 0 ................. 0 ............(5,826) ................ 0 ............. 8,503 ................ 0 ............ 8,456 ............ 8,456 ....................0 ........  .......
26622P-10-7 ... DOXIMITY CL A ORD ................................. ....... ..09/25/2023 . Various ................... ........76,058.000 ......... 2,107,342 ......................  ......... 5,063,661 ..........2,552,506 ....... 2,511,155 ................. 0 ................. 0 ........ 2,511,155 ................ 0 ........5,063,661 ................ 0 ......(2,956,319) ......(2,956,319) ....................0 ........  .......
746896-57-0 ... Putnam VT International Equity Fund .......... ....... ..12/29/2023 . 14 .......................... ............ 156.232 .............. 2,215 ......................  ...............1,925 ...............2,014 ...............(89) ................. 0 ................. 0 ................(89) ................ 0 ............. 1,925 ................ 0 ...............290 ...............290 ....................0 ........  .......

46187W-10-7 ... INVITATION HOMES ORD ............................. ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 60.000 .............. 2,063 ......................  ...............2,182 ...............1,778 ...............404 ................. 0 ................. 0 ................404 ................ 0 ............. 2,182 ................ 0 ............. (119) ............. (119) .................. 31 ........  .......
05587N-65-3 ... BNY Mellon Dynamic Value Fund .................. ....... ..12/29/2023 . 8 ........................... ........ 27,991.192 ......... 1,109,460 ......................  ......... 1,216,661 ......... 1,082,699 ..........133,962 ................. 0 ................. 0 ...........133,962 ................ 0 ........1,109,460 ................ 0 ........ (107,201) ........ (107,201) .............. 4,046 ........  .......
746896-47-1 ... Putnam VT Large Cap Growth Fund ............... ....... ..12/29/2023 . 14 .......................... ......... 3,361.246 ............. 38,273 ......................  ............. 27,465 ............. 31,831 ...........(4,366) ................. 0 ................. 0 ............(4,366) ................ 0 ............27,465 ................ 0 ...........10,808 ...........10,808 ................. 374 ........  .......
46266C-10-5 ... IQVIA HOLDINGS ORD ................................ ....... ..11/16/2023 . Various ................... ............. 30.000 .............. 6,328 ......................  ...............4,360 ...............6,147 ...........(1,787) ................. 0 ................. 0 ............(1,787) ................ 0 ............. 4,360 ................ 0 ............ 1,968 ............ 1,968 ....................0 ........  .......
268150-10-9 ... DYNATRACE ORD ...................................... ....... ..11/21/2023 . Various ................... ......... 3,504.000 ............163,744 ......................  ............ 130,943 ............ 134,203 ...........(3,261) ................. 0 ................. 0 ............(3,261) ................ 0 ...........130,943 ................ 0 ...........32,802 ...........32,802 ....................0 ........  .......
746896-34-9 ... Putnam VT Large Cap Value Fund ................. ....... ..12/29/2023 . 14 .......................... ........ 24,854.758 ............686,149 ......................  ............550,600 ............ 672,818 ........ (122,218) ................. 0 ................. 0 ......... (122,218) ................ 0 ...........550,600 ................ 0 ..........135,549 ..........135,549 ............. 14,988 ........  .......
46284V-10-1 ... IRON MOUNTAIN ORD ................................. ....... ..07/26/2023 . EMM ......................... ............. 21.000 .............. 1,312 ......................  ................. 700 ...............1,047 ............. (347) ................. 0 ................. 0 .............. (347) ................ 0 ................700 ................ 0 ...............612 ...............612 .................. 39 ........  .......
05587N-67-9 ... BNY Mellon Dynamic Value Fund .................. ....... ..12/29/2023 . 8 ........................... ........ 10,040.437 ............401,153 ......................  ............ 374,663 ............ 385,954 ..........(11,291) ................. 0 ................. 0 ...........(11,291) ................ 0 ...........401,153 ................ 0 ...........26,490 ...........26,490 .................. 21 ........  .......
746896-52-1 ... Putnam VT Research Fund .......................... ....... ..12/29/2023 . 14 .......................... ............ 104.554 .............. 3,169 ......................  ...............1,452 ...............2,839 ...........(1,387) ................. 0 ................. 0 ............(1,387) ................ 0 ............. 1,452 ................ 0 ............1,717 ............1,717 .................. 20 ........  .......
46625H-10-0 ... JPMORGAN CHASE ORD ................................ ....... ..12/18/2023 . Various ................... ............433.000 ............. 64,498 ......................  ............. 24,985 ............. 58,065 ..........(33,080) ................. 0 ................. 0 ...........(33,080) ................ 0 ............ 24,985 ................ 0 ...........39,513 ...........39,513 .............. 1,148 ........  .......
26875P-10-1 ... EOG RESOURCES ORD ................................. ....... ..12/27/2023 . Various ................... ......... 1,231.000 ............152,994 ......................  ............. 79,196 ............ 159,439 ..........(80,243) ................. 0 ................. 0 ...........(80,243) ................ 0 ............79,196 ................ 0 ...........73,798 ...........73,798 .............. 4,198 ........  .......
746896-55-4 ... Putnam VT Sustainable Leaders Fund ........... ....... ..12/29/2023 . 14 .......................... ............. 24.093 .................808 ......................  ................. 711 ................. 787 ...............(76) ................. 0 ................. 0 ................(76) ................ 0 ................711 ................ 0 ................97 ................97 ....................3 ........  .......
46982L-10-8 ... JACOBS SOLUTIONS ORD .............................. ....... ..04/21/2023 . EMM ......................... ............. 12.000 .............. 1,376 ......................  ................. 447 ...............1,441 ..............(994) ................. 0 ................. 0 ...............(994) ................ 0 ................447 ................ 0 ...............929 ...............929 ....................3 ........  .......
05587N-70-3 ... BNY Mellon Dynamic Value Fund .................. ....... ..12/26/2023 . 8 ........................... ........ 28,615.795 ......... 1,158,626 ......................  ......... 1,163,654 ......... 1,103,711 ........... 59,943 ................. 0 ................. 0 ............ 59,943 ................ 0 ........1,158,626 ................ 0 ...........(5,028) ...........(5,028) ................. 522 ........  .......
355151-30-9 ... Franklin Allocation VIP Fund ................... ....... ..12/29/2023 . 15 .......................... .... 1,513,509.554 ......... 7,273,281 ......................  ........ 10,494,596 ......... 6,931,874 ....... 3,562,722 ................. 0 ................. 0 ........ 3,562,722 ................ 0 .......10,494,596 ................ 0 ......(3,221,315) ......(3,221,315) ............119,830 ........  .......
478160-10-4 ... JOHNSON & JOHNSON ORD ............................. ....... ..12/18/2023 . Various ................... ............449.000 ............. 73,189 ......................  ............. 50,723 ............. 79,316 ..........(28,592) ................. 0 ................. 0 ...........(28,592) ................ 0 ............50,723 ................ 0 ...........22,466 ...........22,466 .............. 1,043 ........  .......
277432-10-0 ... EASTMAN CHEMICAL ORD ............................. ....... ..12/27/2023 . Various ................... ............331.000 .............27,168 ......................  ............. 26,968 ............. 26,957 ................ 11 ................. 0 ................. 0 ................. 11 ................ 0 ............26,968 ................ 0 ...............200 ...............200 ................. 754 ........  .......
355150-41-8 ... Franklin Income VIP Fund ........................ ....... ..12/29/2023 . 15 .......................... .......433,928.982 ......... 6,109,259 ......................  ......... 6,713,490 ......... 6,391,774 ..........321,716 ................. 0 ................. 0 ...........321,716 ................ 0 ........ 6,713,490 ................ 0 ........ (604,231) ........ (604,231) ............ 439,613 ........  .......
48203R-10-4 ... JUNIPER NETWORKS ORD .............................. ....... ..04/21/2023 . EMM ......................... ............. 52.000 .............. 1,620 ......................  .............. 1,118 ...............1,662 ..............(544) ................. 0 ................. 0 ...............(544) ................ 0 ............. 1,118 ................ 0 ...............501 ...............501 .................. 11 ........  .......
05587N-75-2 ... BNY Mellon Opportunistic Midcap Value Fund . ....... ..12/18/2023 . 8 ........................... ......... 5,889.524 ............172,918 ......................  ............ 154,139 ............ 162,963 ...........(8,823) ................. 0 ................. 0 ............(8,823) ................ 0 ...........172,918 ................ 0 ...........18,779 ...........18,779 .................. 61 ........  .......
355150-55-8 ... Franklin Mutual Shares VIP Fund ............... ....... ..12/29/2023 . 15 .......................... ........ 98,392.812 ......... 1,489,903 ......................  ......... 1,802,253 ..........1,491,635 ......... 310,618 ................. 0 ................. 0 .......... 310,618 ................ 0 ........ 1,802,253 ................ 0 ........ (312,350) ........ (312,350) ............. 55,714 ........  .......
482480-10-0 ... KLA ORD .............................................. ....... ..11/16/2023 . Various ................... ............. 22.000 .............. 9,341 ......................  ...............1,892 ...............8,295 ...........(6,403) ................. 0 ................. 0 ............(6,403) ................ 0 ............. 1,892 ................ 0 ............ 7,449 ............ 7,449 .................. 48 ........  .......
28176E-10-8 ... EDWARDS LIFESCIENCES ORD ........................ ....... ..12/20/2023 . Various ................... ......... 2,994.000 ............236,160 ......................  ............ 146,124 ............ 223,382 ..........(77,258) ................. 0 ................. 0 ...........(77,258) ................ 0 ...........146,124 ................ 0 ...........90,036 ...........90,036 ....................0 ........  .......
355150-46-7 ... Franklin Rising Dividends VIP Fund ........... ....... ..12/29/2023 . 15 .......................... ........ 11,676.253 ............311,205 ......................  ............ 287,228 ............ 315,609 ..........(28,381) ................. 0 ................. 0 ...........(28,381) ................ 0 ...........287,228 ................ 0 ...........23,977 ...........23,977 ............. 22,766 ........  .......
487836-10-8 ... KELLANOVA ORD ...................................... ....... ..10/02/2023 . EMM ......................... ............133.000 .............. 8,641 ......................  .............. 8,627 ...............9,475 ............. (848) ................. 0 ................. 0 .............. (848) ................ 0 ............. 8,627 ................ 0 ................14 ................14 ................. 288 ........  .......
05587N-77-8 ... BNY Mellon Opportunistic Midcap Value Fund . ....... ..12/29/2023 . 8 ........................... ............258.697 .............. 7,263 ......................  .............. 8,064 ...............7,153 ...............911 ................. 0 ................. 0 ................911 ................ 0 ............. 7,263 ................ 0 ............. (801) ............. (801) ....................7 ........  .......
355150-59-0 ... Franklin Small Cap Value VIP Fund ............. ....... ..12/29/2023 . 15 .......................... ........ 10,472.969 ............129,567 ......................  ............168,123 ............ 131,226 ...........36,897 ................. 0 ................. 0 ............36,897 ................ 0 ...........168,123 ................ 0 ......... (38,556) ......... (38,556) ...............5,593 ........  .......
49271V-10-0 ... KEURIG DR PEPPER ORD ............................. ....... ..07/26/2023 . Various ................... ............. 95.000 .............. 3,017 ......................  ...............3,349 ...............3,388 ...............(38) ................. 0 ................. 0 ................(38) ................ 0 ............. 3,349 ................ 0 ............. (332) ............. (332) .................. 44 ........  .......
29355A-10-7 ... ENPHASE ENERGY ORD ................................ ....... ..11/21/2023 . NFSA ....................... ............149.000 .............19,816 ......................  ............. 24,718 ............. 39,479 ..........(14,762) ................. 0 ................. 0 ...........(14,762) ................ 0 ............24,718 ................ 0 ...........(4,902) ...........(4,902) ....................0 ........  .......
355150-52-5 ... Franklin Small-Mid Cap Growth VIP Fund ...... ....... ..12/29/2023 . 15 .......................... ........ 82,301.028 ............944,661 ......................  ......... 1,404,989 ............ 864,984 ..........540,005 ................. 0 ................. 0 ...........540,005 ................ 0 ........ 1,404,989 ................ 0 ........ (460,328) ........ (460,328) ....................0 ........  .......

493267-10-8 ... KEYCORP ORD ......................................... ....... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............104.000 .............. 1,018 ......................  .............. 1,871 ...............1,812 ................ 60 ................. 0 ................. 0 ................. 60 ................ 0 ............. 1,871 ................ 0 ............. (854) ............. (854) .................. 43 ........  .......
05588D-10-0 ... BNY Mellon Global Fixed Income Fund .......... ....... ..12/29/2023 . 8 ........................... ........ 63,274.747 ......... 1,211,237 ......................  ..........1,442,943 ......... 1,178,809 ..........264,135 ................. 0 ................. 0 ...........264,135 ................ 0 ........ 1,211,237 ................ 0 ........ (231,706) ........ (231,706) ...............2,235 ........  .......
355150-48-3 ... Templeton Developing Markets VIP Fund ........ ....... ..12/29/2023 . 15 .......................... ......... 4,109.582 ............. 32,695 ......................  ............. 38,098 ............. 30,657 ............ 7,441 ................. 0 ................. 0 ............. 7,441 ................ 0 ............38,098 ................ 0 ...........(5,403) ...........(5,403) ................. 484 ........  .......
49338L-10-3 ... KEYSIGHT TECHNOLOGIES ORD ....................... ....... ..12/18/2023 . Various ................... ............. 29.000 .............. 4,709 ......................  .............. 1,711 ...............4,961 ...........(3,250) ................. 0 ................. 0 ............(3,250) ................ 0 ............. 1,711 ................ 0 ............ 2,997 ............ 2,997 ....................0 ........  .......
29362U-10-4 ... ENTEGRIS ORD ........................................ ....... ..09/25/2023 . Various ................... ......... 3,398.000 ............338,604 ......................  ............ 354,565 ............ 222,875 ..........131,690 ................. 0 ................. 0 ...........131,690 ................ 0 ...........354,565 ................ 0 ......... (15,960) ......... (15,960) ................. 824 ........  .......
355150-39-2 ... Templeton Foreign VIP Fund ...................... ....... ..12/29/2023 . 15 .......................... .......161,137.775 ......... 2,139,689 ......................  ......... 2,267,409 ......... 1,961,047 ..........306,362 ................. 0 ................. 0 ...........306,362 ................ 0 ........ 2,267,409 ................ 0 ........ (127,720) ........ (127,720) ............. 44,716 ........  .......
494368-10-3 ... KIMBERLY CLARK ORD ................................ ....... ..12/18/2023 . EMM ......................... ............. 57.000 .............. 7,488 ......................  ...............5,970 ...............7,738 ...........(1,768) ................. 0 ................. 0 ............(1,768) ................ 0 ............. 5,970 ................ 0 ............ 1,518 ............ 1,518 ................. 202 ........  .......
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05588D-76-1 ... BNY Mellon Global Fixed Income Fund .......... ....... ..12/29/2023 . 8 ........................... .......101,968.664 ......... 1,964,594 ......................  ......... 2,322,280 ..........1,915,991 ..........406,289 ................. 0 ................. 0 ...........406,289 ................ 0 ........ 1,964,594 ................ 0 ........ (357,686) ........ (357,686) .............. 1,441 ........  .......
880199-10-4 ... Templeton Growth Fund, Inc. .................... ....... ..12/29/2023 . 15 .......................... ........ 29,393.944 ............696,908 ......................  ............ 639,961 ............ 628,149 ...........11,812 ................. 0 ................. 0 ............11,812 ................ 0 ...........639,961 ................ 0 ...........56,947 ...........56,947 ................. 836 ........  .......
49446R-10-9 ... KIMCO REALTY REIT ORD ............................ ....... ..07/26/2023 . EMM ......................... ............. 49.000 .............. 1,013 ......................  .............. 1,137 ...............1,038 ...............100 ................. 0 ................. 0 ................100 ................ 0 ............. 1,137 ................ 0 ............. (125) ............. (125) .................. 23 ........  .......
294429-10-5 ... EQUIFAX ORD ......................................... ....... ..11/21/2023 . NFSA ....................... ............. 29.000 .............. 5,547 ......................  ...............6,855 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 6,855 ................ 0 ...........(1,308) ...........(1,308) .................. 11 ........  .......
355150-49-1 ... Templeton Growth VIP Fund ....................... ....... ..12/29/2023 . 15 .......................... ........ 17,530.128 ............194,733 ......................  ............ 255,444 ............ 179,509 ........... 75,935 ................. 0 ................. 0 ............ 75,935 ................ 0 ...........255,444 ................ 0 ......... (60,711) ......... (60,711) .............. 3,050 ........  .......
49456B-10-1 ... KINDER MORGAN CL P ORD ........................... ....... ..07/26/2023 . EMM ......................... ............267.000 .............. 4,687 ......................  ...............5,243 ...............4,827 ...............415 ................. 0 ................. 0 ................415 ................ 0 ............. 5,243 ................ 0 ............. (555) ............. (555) ................. 106 ........  .......
066922-10-5 ... iShares U.S. Aggregate Bond Index Fund ...... ....... ..12/29/2023 . 4 ........................... ............. 21.838 .................108 ......................  ................. 108 ................. 194 ................. 3 ................. 0 ................. 0 .................. 3 ................ 0 ................108 ................ 0 ................. 0 ................. 0 ....................2 ........  .......

866167-69-5 ...
Calvert VP EAFE International Index 

Portfolio ........................................... ....... ..12/29/2023 . 18 .......................... ............936.260 ............. 85,557 ......................  ............. 67,222 ............. 78,215 ..........(10,993) ................. 0 ................. 0 ...........(10,993) ................ 0 ............67,222 ................ 0 ...........18,335 ...........18,335 ................. 242 ........  .......
500754-10-6 ... KRAFT HEINZ ORD .................................... ....... ..07/26/2023 . EMM ......................... ............. 81.000 .............. 3,057 ......................  ...............3,443 ...............3,298 ...............146 ................. 0 ................. 0 ................146 ................ 0 ............. 3,443 ................ 0 ............. (386) ............. (386) .................. 48 ........  .......
29444U-70-0 ... EQUINIX REIT ORD .................................. ....... ..09/22/2023 . Various ................... ............299.000 ............225,134 ......................  ............ 174,492 ............ 195,854 ..........(21,362) ................. 0 ................. 0 ...........(21,362) ................ 0 ...........174,492 ................ 0 ...........50,642 ...........50,642 ...............2,793 ........  .......
131647-20-8 ... Calvert VP SRI Balanced Portfolio ............. ....... ..12/29/2023 . 18 .......................... .......127,088.198 ............277,936 ......................  ............ 250,182 ............ 263,073 ..........(12,891) ................. 0 ................. 0 ...........(12,891) ................ 0 ...........250,182 ................ 0 ...........27,754 ...........27,754 .............. 1,791 ........  .......
501044-10-1 ... KROGER ORD .......................................... ....... ..07/26/2023 . EMM ......................... ............. 85.000 .............. 4,100 ......................  ...............2,965 ...............3,789 ............. (824) ................. 0 ................. 0 .............. (824) ................ 0 ............. 2,965 ................ 0 ............ 1,135 ............ 1,135 .................. 31 ........  .......
066922-16-2 ... BlackRock Lifepath« Dynamic 2055 Fund ........ ....... ..12/18/2023 . 4 ........................... ......... 2,778.460 ............. 47,737 ......................  ............. 46,910 ............. 42,427 ............ 4,483 ................. 0 ................. 0 ............. 4,483 ................ 0 ............47,737 ................ 0 ...............827 ...............827 ................. 582 ........  .......
131647-30-7 ... Calvert VP SRI Mid Cap Portfolio .............. ....... ..12/29/2023 . 18 .......................... ........ 14,870.937 ............356,124 ......................  ............ 486,654 ............ 339,950 ..........146,704 ................. 0 ................. 0 ...........146,704 ................ 0 ...........486,654 ................ 0 ........ (130,530) ........ (130,530) .................. 76 ........  .......
501889-20-8 ... LKQ ORD .............................................. ....... ..12/18/2023 . EMM ......................... ............. 55.000 .............. 2,741 ......................  ...............1,322 ...............2,938 ...........(1,615) ................. 0 ................. 0 ............(1,615) ................ 0 ............. 1,322 ................ 0 ............ 1,418 ............ 1,418 .................. 52 ........  .......
29472R-10-8 ... EQUITY LIFESTYLE PROP REIT ORD ................ ....... ..12/27/2023 . Various ................... ............294.000 .............19,787 ......................  ............. 17,690 ............. 18,992 ...........(1,302) ................. 0 ................. 0 ............(1,302) ................ 0 ............17,690 ................ 0 ............ 2,097 ............ 2,097 ................. 292 ........  .......
23320G-12-5 ... DFA VA Equity Allocation Portfolio ........... ....... ..12/29/2023 . 19 .......................... ......... 1,791.146 ............. 23,277 ......................  ............. 26,488 ............. 22,067 ............ 4,421 ................. 0 ................. 0 ............. 4,421 ................ 0 ............26,488 ................ 0 ...........(3,211) ...........(3,211) ....................9 ........  .......
502431-10-9 ... L3HARRIS TECHNOLOGIES ORD ....................... ....... ..12/18/2023 . EMM ......................... ............. 30.000 .............. 6,143 ......................  ...............2,190 ...............6,246 ...........(4,057) ................. 0 ................. 0 ............(4,057) ................ 0 ............. 2,190 ................ 0 ............ 3,953 ............ 3,953 .................. 76 ........  .......
066922-22-0 ... BlackRock Lifepath« Dynamic 2045 Fund ........ ....... ..12/18/2023 . 4 ........................... ......... 2,184.454 ............. 33,771 ......................  ............. 34,952 ............. 31,740 ............ 3,213 ................. 0 ................. 0 ............. 3,213 ................ 0 ............33,771 ................ 0 ...........(1,181) ...........(1,181) ................. 238 ........  .......
25239Y-58-4 ... DFA VA Global Moderate Allocation Portfolio ....... ..12/29/2023 . 19 .......................... ............303.609 .............. 4,414 ......................  ...............4,568 ...............4,141 ...............427 ................. 0 ................. 0 ................427 ................ 0 ............. 4,568 ................ 0 ............. (154) ............. (154) ....................3 ........  .......

50540R-40-9 ... LABORATORY CORPRTN OF AMER HLDGS ORD ......... ....... ..07/03/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 47.000 .............. 7,973 ......................  ...............7,653 ............. 11,068 ...........(3,414) ................. 0 ................. 0 ............(3,414) ................ 0 ............. 7,653 ................ 0 ...............320 ...............320 .................. 68 ........  .......
29786A-10-6 ... ETSY ORD ............................................. ....... ..12/15/2023 . Various ................... ......... 9,849.000 ............721,843 ......................  ............771,240 ............ 445,941 ..........(52,584) ................. 0 ................. 0 ...........(52,584) ................ 0 ...........771,240 ................ 0 ..........(49,397) ..........(49,397) ....................0 ........  .......
233203-72-8 ... VA Global Bond Portfolio ........................ ....... ..12/29/2023 . 19 .......................... .......532,603.130 ......... 5,249,673 ......................  ......... 5,794,647 ..........5,123,642 ......... 671,005 ................. 0 ................. 0 .......... 671,005 ................ 0 ........ 5,794,647 ................ 0 ........ (544,974) ........ (544,974) ...............2,946 ........  .......
512807-10-8 ... LAM RESEARCH ORD ................................... ....... ..12/18/2023 . Various ................... ............. 22.000 ............. 13,496 ......................  ...............1,483 ...............9,247 ...........(7,764) ................. 0 ................. 0 ............(7,764) ................ 0 ............. 1,483 ................ 0 ...........12,013 ...........12,013 ................. 103 ........  .......
066922-27-9 ... BlackRock Lifepath« Dynamic 2035 Fund ........ ....... ..12/18/2023 . 4 ........................... ......... 2,389.441 ............. 34,071 ......................  ............. 35,053 ............. 32,066 ............ 2,987 ................. 0 ................. 0 ............. 2,987 ................ 0 ............34,071 ................ 0 ............. (982) ............. (982) ................. 120 ........  .......
233203-68-6 ... VA International Small Portfolio .............. ....... ..12/29/2023 . 19 .......................... .......375,024.598 ......... 4,283,257 ......................  ......... 4,275,087 ..........4,031,514 ..........243,573 ................. 0 ................. 0 ...........243,573 ................ 0 ........ 4,275,087 ................ 0 ............8,170 ............8,170 .............. 2,060 ........  .......
513272-10-4 ... LAMB WESTON HOLDINGS ORD ........................ ....... ..07/26/2023 . EMM ......................... ............. 12.000 .............. 1,220 ......................  ................. 902 ...............1,072 ............. (171) ................. 0 ................. 0 .............. (171) ................ 0 ................902 ................ 0 ...............318 ...............318 ....................7 ........  .......
30040W-10-8 ... EVERSOURCE ENERGY ORD ............................ ....... ..10/04/2023 . Various ................... ......... 2,306.000 ............133,176 ......................  ............ 164,124 ............ 193,335 ..........(29,211) ................. 0 ................. 0 ...........(29,211) ................ 0 ...........164,124 ................ 0 ......... (30,948) ......... (30,948) ...............4,428 ........  .......
233203-69-4 ... VA International Value Portfolio .............. ....... ..12/29/2023 . 19 .......................... .......355,109.914 ......... 4,729,980 ......................  ......... 4,168,846 ..........4,346,545 ........ (177,699) ................. 0 ................. 0 ......... (177,699) ................ 0 ........4,168,846 ................ 0 ......... 561,134 ......... 561,134 ............. 20,351 ........  .......
517834-10-7 ... LAS VEGAS SANDS ORD ............................... ....... ..07/26/2023 . EMM ......................... ............. 41.000 .............. 2,492 ......................  ...............2,297 ...............1,971 ...............326 ................. 0 ................. 0 ................326 ................ 0 ............. 2,297 ................ 0 ...............196 ...............196 ....................0 ........  .......
066922-33-7 ... BlackRock Lifepath« Dynamic 2025 Fund ........ ....... ..12/29/2023 . 4 ........................... .............. 8.487 .................105 ......................  ................. 107 ................. 101 ................. 7 ................. 0 ................. 0 .................. 7 ................ 0 ................105 ................ 0 ................(2) ................(2) ....................1 ........  .......
233203-67-8 ... VA Short-Term Fixed Portfolio .................. ....... ..12/29/2023 . 19 .......................... .......573,142.579 ......... 5,825,552 ......................  ......... 5,858,606 ......... 5,691,306 ......... 167,300 ................. 0 ................. 0 .......... 167,300 ................ 0 ........5,858,606 ................ 0 ..........(33,054) ..........(33,054) .............. 2,113 ........  .......
518439-10-4 ... ESTEE LAUDER CL A ORD ............................ ....... ..12/18/2023 . Various ................... ............. 39.000 .............. 7,933 ......................  ...............3,030 ...............9,676 ...........(6,647) ................. 0 ................. 0 ............(6,647) ................ 0 ............. 3,030 ................ 0 ............ 4,904 ............ 4,904 .................. 54 ........  .......
30063P-10-5 ... EXACT SCIENCES ORD ................................ ....... ..11/21/2023 . NFSA ....................... ............206.000 ............. 13,569 ......................  ............. 13,293 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 13,293 ................ 0 ...............276 ...............276 ....................0 ........  .......
233203-77-7 ... VA U.S. Large Value Portfolio .................. ....... ..12/29/2023 . 19 .......................... .......289,079.652 ......... 8,943,281 ......................  ......... 6,667,424 ......... 8,796,694 ......(2,129,270) ................. 0 ................. 0 .......(2,129,270) ................ 0 ........ 6,667,424 ................ 0 .......2,275,857 .......2,275,857 ...............5,965 ........  .......

525327-10-2 ... LEIDOS HOLDINGS ORD ............................... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 18.000 .............. 1,462 ......................  ...............1,509 ...............1,893 ............. (384) ................. 0 ................. 0 .............. (384) ................ 0 ............. 1,509 ................ 0 ...............(48) ...............(48) ....................6 ........  .......
066922-56-8 ... BlackRock Lifepath« Dynamic 2040 Fund ....... ....... ..12/18/2023 . 4 ........................... ........ 10,799.250 ............173,981 ......................  ............179,051 ............ 159,397 ...........19,655 ................. 0 ................. 0 ............19,655 ................ 0 ...........173,981 ................ 0 ...........(5,070) ...........(5,070) ................. 614 ........  .......
233203-71-0 ... VA U.S. Targeted Value Portfolio .............. ....... ..12/29/2023 . 19 .......................... .......401,116.491 ......... 8,387,625 ......................  ......... 7,455,518 ..........8,238,933 ........ (783,415) ................. 0 ................. 0 ......... (783,415) ................ 0 ........ 7,455,518 ................ 0 ......... 932,107 ......... 932,107 ............. 19,772 ........  .......
526057-10-4 ... LENNAR CL A ORD .................................... ....... ..11/16/2023 . Various ................... ............. 33.000 .............. 3,959 ......................  ...............1,935 ...............2,987 ...........(1,052) ................. 0 ................. 0 ............(1,052) ................ 0 ............. 1,935 ................ 0 ............ 2,024 ............ 2,024 .................. 35 ........  .......
30212P-30-3 ... EXPEDIA GROUP ORD ................................. ....... ..12/27/2023 . Various ................... ......... 3,732.000 ............354,430 ......................  ............ 632,751 ............ 326,923 ..........305,828 ................. 0 ................. 0 ...........305,828 ................ 0 ...........632,751 ................ 0 ........ (278,321) ........ (278,321) ....................0 ........  .......
471021-40-2 ... Janus Henderson - Balanced Portfolio ......... ....... ..12/29/2023 . 21 .......................... ........ 50,218.214 ......... 2,155,055 ......................  ......... 1,369,541 ..........2,011,239 ........ (641,698) ................. 0 ................. 0 ......... (641,698) ................ 0 ........ 1,369,541 ................ 0 ......... 785,514 ......... 785,514 ............. 14,281 ........  .......
532457-10-8 ... ELI LILLY ORD ...................................... ....... ..12/18/2023 . Various ................... ............115.000 .............51,160 ......................  ...............8,336 ............. 42,072 ..........(33,736) ................. 0 ................. 0 ...........(33,736) ................ 0 ............. 8,336 ................ 0 ...........42,824 ...........42,824 ................. 249 ........  .......
066922-57-6 ... BlackRock Lifepath« Dynamic 2030 Fund ....... ....... ..12/29/2023 . 4 ........................... ........51,800.711 ............645,355 ......................  ............672,366 ............ 601,924 ...........70,442 ................. 0 ................. 0 ............70,442 ................ 0 ...........645,355 ................ 0 ......... (27,011) ......... (27,011) ...............2,540 ........  .......
471021-69-1 ... Janus Henderson - Balanced Portfolio ......... ....... ..12/29/2023 . 21 .......................... ......... 2,234.904 ............101,210 ......................  ............. 62,663 ............. 94,916 ..........(32,253) ................. 0 ................. 0 ...........(32,253) ................ 0 ............62,663 ................ 0 ...........38,547 ...........38,547 ................. 398 ........  .......
534187-10-9 ... LINCOLN NATIONAL ORD ............................. ....... ..09/21/2023 . Various ................... ............. 93.000 .............. 2,322 ......................  ...............4,255 ...............2,857 ............ 1,398 ................. 0 ................. 0 ............. 1,398 ................ 0 ............. 4,255 ................ 0 ...........(1,933) ...........(1,933) ................. 111 ........  .......
30231G-10-2 ... EXXON MOBIL ORD .................................... ....... ..12/27/2023 . Various ................... ......... 3,592.000 ............389,913 ......................  ............ 330,741 ............ 396,198 ..........(65,457) ................. 0 ................. 0 ...........(65,457) ................ 0 ...........330,741 ................ 0 ...........59,172 ...........59,172 .............. 5,120 ........  .......
471021-20-4 ... Janus Henderson - Enterprise Portfolio ...... ....... ..12/29/2023 . 21 .......................... ........ 34,901.194 ......... 2,522,996 ......................  ......... 1,152,148 ..........2,428,425 ......(1,276,277) ................. 0 ................. 0 .......(1,276,277) ................ 0 ........ 1,152,148 ................ 0 .......1,370,848 .......1,370,848 ............. 92,361 ........  .......
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538034-10-9 ... LIVE NATION ENTERTAINMENT ORD .................. ....... ..07/26/2023 . EMM ......................... ............. 10.000 .................975 ......................  ................. 710 ................. 697 ................ 12 ................. 0 ................. 0 ................. 12 ................ 0 ................710 ................ 0 ...............265 ...............265 ....................0 ........  .......
066922-61-8 ... BlackRock Lifepath« Dynamic Retirement Fund ....... ..12/19/2023 . 4 ........................... ......... 2,155.501 ............. 21,200 ......................  ............. 21,219 ............. 19,680 ............ 1,541 ................. 0 ................. 0 ............. 1,541 ................ 0 ............21,200 ................ 0 ...............(19) ...............(19) ................. 251 ........  .......
471021-71-7 ... Janus Henderson - Enterprise Portfolio ...... ....... ..12/29/2023 . 21 .......................... ........ 28,924.550 ......... 1,871,731 ......................  ......... 1,585,235 ......... 1,815,883 ........ (230,648) ................. 0 ................. 0 ......... (230,648) ................ 0 ........ 1,585,235 ................ 0 ......... 286,496 ......... 286,496 ............. 93,990 ........  .......
539830-10-9 ... LOCKHEED MARTIN ORD ............................... ....... ..12/18/2023 . Various ................... ............. 40.000 .............18,603 ......................  ............. 10,075 ............. 19,460 ...........(9,385) ................. 0 ................. 0 ............(9,385) ................ 0 ............10,075 ................ 0 ............ 8,528 ............ 8,528 ................. 229 ........  .......
302491-30-3 ... FMC ORD .............................................. ....... ..12/20/2023 . Various ................... ............266.000 ............. 24,148 ......................  ............. 27,912 ............. 33,197 ...........(5,284) ................. 0 ................. 0 ............(5,284) ................ 0 ............27,912 ................ 0 ...........(3,764) ...........(3,764) ................. 439 ........  .......
471021-50-1 ... Janus Henderson - Flexible Bond Portfolio .. ....... ..12/29/2023 . 21 .......................... ........ 90,284.733 ............887,506 ......................  ......... 1,068,319 ............ 897,430 ......... 170,889 ................. 0 ................. 0 .......... 170,889 ................ 0 ........1,068,319 ................ 0 ........ (180,813) ........ (180,813) ............. 10,284 ........  .......
540424-10-8 ... LOEWS ORD ............................................ ....... ..11/16/2023 . Various ................... ............. 62.000 .............. 3,854 ......................  ...............2,231 ...............3,616 ...........(1,386) ................. 0 ................. 0 ............(1,386) ................ 0 ............. 2,231 ................ 0 ............ 1,623 ............ 1,623 .................. 10 ........  .......
066923-37-6 ... BlackRock Lifepath« Dynamic 2060 Fund ....... ....... ..12/18/2023 . 4 ........................... ............. 21.493 .................261 ......................  ................. 258 ................. 239 ................ 18 ................. 0 ................. 0 ................. 18 ................ 0 ................261 ................ 0 ................. 3 ................. 3 ....................1 ........  .......
471021-61-8 ... Janus Henderson - Forty Portfolio ............. ....... ..12/29/2023 . 21 .......................... ........ 29,132.862 ......... 1,106,082 ......................  ......... 1,148,164 ............ 887,387 ......... 260,777 ................. 0 ................. 0 .......... 260,777 ................ 0 ........1,148,164 ................ 0 ......... (42,082) ......... (42,082) .................. 43 ........  .......
548661-10-7 ... LOWE'S COMPANIES ORD ............................. ....... ..12/18/2023 . Various ................... ............107.000 ............. 23,135 ......................  ............. 10,069 ............. 21,319 ..........(11,250) ................. 0 ................. 0 ...........(11,250) ................ 0 ............10,069 ................ 0 ...........13,066 ...........13,066 ................. 249 ........  .......
30303M-10-2 ... META PLATFORMS CL A ORD ......................... ....... ..12/27/2023 . Various ................... ......... 8,466.000 ......... 1,843,986 ......................  ......... 1,485,747 ............ 885,582 ..........389,748 ................. 0 ................. 0 ...........389,748 ................ 0 ........ 1,485,747 ................ 0 ..........358,239 ..........358,239 ....................0 ........  .......
471021-86-5 ... Janus Henderson - Forty Portfolio ............. ....... ..12/29/2023 . 21 .......................... ........40,887.648 ......... 1,650,591 ......................  ......... 1,328,548 ......... 1,385,682 ..........(57,134) ................. 0 ................. 0 ...........(57,134) ................ 0 ........ 1,328,548 ................ 0 ..........322,043 ..........322,043 ................. 118 ........  .......
550021-10-9 ... LULULEMON ATHLETICA ORD ......................... ....... ..12/18/2023 . EMM ......................... .............. 4.000 .............. 1,990 ......................  .............. 1,587 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 1,587 ................ 0 ...............403 ...............403 ....................0 ........  .......
06739T-53-1 ... BlackRock Lifepath« Dynamic 2050 Fund ....... ....... ..12/29/2023 . 4 ........................... ........ 14,773.125 ............294,502 ......................  ............ 309,335 ............ 271,382 ........... 37,953 ................. 0 ................. 0 ............ 37,953 ................ 0 ...........294,502 ................ 0 ......... (14,833) ......... (14,833) ...............2,154 ........  .......
471021-30-3 ... Janus Henderson - Global Research Portfolio ....... ..12/29/2023 . 21 .......................... ........ 17,972.259 ............997,936 ......................  ............ 522,617 ............ 898,972 ........ (376,355) ................. 0 ................. 0 ......... (376,355) ................ 0 ...........522,617 ................ 0 ..........475,319 ..........475,319 ............. 19,117 ........  .......
550241-10-3 ... LUMEN TECHNOLOGIES ORD ........................... ....... ..03/20/2023 . EMM ......................... ............528.000 .............. 1,280 ......................  ............. 10,526 ...............2,756 ............ 7,770 ................. 0 ................. 0 ............. 7,770 ................ 0 ............10,526 ................ 0 ...........(9,246) ...........(9,246) ....................0 ........  .......
303250-10-4 ... FAIR ISAAC ORD ..................................... ....... ..11/21/2023 . NFSA ....................... ............. 60.000 ............. 60,745 ......................  ............. 46,581 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............46,581 ................ 0 ...........14,163 ...........14,163 ....................0 ........  .......
471021-64-2 ... Janus Henderson - Global Research Portfolio ....... ..12/29/2023 . 21 .......................... ........ 42,842.116 ......... 2,293,058 ......................  ......... 1,223,057 ......... 2,073,987 ........ (850,930) ................. 0 ................. 0 ......... (850,930) ................ 0 ........ 1,223,057 ................ 0 .......1,070,001 .......1,070,001 ............. 41,665 ........  .......
55261F-10-4 ... M&T BANK ORD ........................................ ....... ..07/26/2023 . EMM ......................... ............. 24.000 .............. 3,098 ......................  ...............3,639 ...............3,481 ...............157 ................. 0 ................. 0 ................157 ................ 0 ............. 3,639 ................ 0 ............. (541) ............. (541) .................. 41 ........  .......

091929-10-9 ...
BlackRock International Opportunities 

Portfolio ........................................... ....... ..12/29/2023 . 4 ........................... ..........4,544.493 ............149,298 ......................  ............ 137,555 ............ 138,607 ...........(1,051) ................. 0 ................. 0 ............(1,051) ................ 0 ...........149,298 ................ 0 ...........11,743 ...........11,743 .............. 1,962 ........  .......

471021-56-8 ...
Janus Henderson - Global Technology and 

Innovation .......................................... ....... ..12/29/2023 . 21 .......................... ........71,876.136 ............896,104 ......................  ............ 893,448 ............ 743,199 ..........150,249 ................. 0 ................. 0 ...........150,249 ................ 0 ...........893,448 ................ 0 ............ 2,656 ............ 2,656 ....................0 ........  .......
552953-10-1 ... MGM RESORTS INTERNATIONAL ORD .................. ....... ..07/26/2023 . EMM ......................... ............. 58.000 .............. 2,710 ......................  ................. 754 ...............1,945 ...........(1,191) ................. 0 ................. 0 ............(1,191) ................ 0 ................754 ................ 0 ............ 1,955 ............ 1,955 ....................0 ........  .......
31428X-10-6 ... FEDEX ORD ........................................... ....... ..12/27/2023 . Various ................... ............. 87.000 ............. 21,247 ......................  ............. 19,222 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 19,222 ................ 0 ............ 2,025 ............ 2,025 ................. 128 ........  .......
471021-43-6 ... Janus Henderson - Mid Cap Value Portfolio .. ....... ..12/29/2023 . 21 .......................... ........ 27,156.102 ............447,669 ......................  ............408,201 ............ 444,274 ..........(36,073) ................. 0 ................. 0 ...........(36,073) ................ 0 ...........408,201 ................ 0 ...........39,468 ...........39,468 .............. 6,357 ........  .......
55354G-10-0 ... MSCI ORD ............................................. ....... ..07/26/2023 . Various ................... .............. 8.000 .............. 4,252 ......................  ...............1,154 ...............3,721 ...........(2,567) ................. 0 ................. 0 ............(2,567) ................ 0 ............. 1,154 ................ 0 ............ 3,098 ............ 3,098 .................. 18 ........  .......

091937-54-0 ...
BlackRock Health Sciences Opportunities 

Portfolio ........................................... ....... ..12/29/2023 . 4 ........................... .......195,784.952 ........13,463,556 ......................  ........ 13,142,620 ........ 13,706,904 ........ (564,284) ................. 0 ................. 0 ......... (564,284) ................ 0 .......13,463,556 ................ 0 ..........320,936 ..........320,936 ............172,878 ........  .......
471021-45-1 ... Janus Henderson - Mid Cap Value Portfolio .. ....... ..12/29/2023 . 21 .......................... ........ 13,744.220 ............216,808 ......................  ............ 211,722 ............ 214,960 ...........(3,238) ................. 0 ................. 0 ............(3,238) ................ 0 ...........211,722 ................ 0 ............ 5,086 ............ 5,086 .............. 5,607 ........  .......

565849-10-6 ... MARATHON OIL ORD ................................... ....... ..07/18/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 65.000 .............. 1,604 ......................  .............. 1,164 ...............1,760 ............. (596) ................. 0 ................. 0 .............. (596) ................ 0 ............. 1,164 ................ 0 ...............440 ...............440 .................. 13 ........  .......
31620M-10-6 ... FIDELITY NATIONAL INFORMATN SVCS ORD ......... ....... ..12/15/2023 . Various ................... ......... 4,342.000 ............244,851 ......................  ............ 430,421 ............ 200,293 ..........147,952 ................. 0 ................. 0 ...........147,952 ................ 0 ...........430,421 ................ 0 ........ (185,570) ........ (185,570) ...............2,512 ........  .......
471021-66-7 ... Janus Henderson - Overseas Portfolio ......... ....... ..12/29/2023 . 21 .......................... ......... 1,891.948 ............. 73,883 ......................  ............. 70,898 ............. 69,548 ............ 1,350 ................. 0 ................. 0 ............. 1,350 ................ 0 ............70,898 ................ 0 ............ 2,985 ............ 2,985 ................. 456 ........  .......
56585A-10-2 ... MARATHON PETROLEUM ORD ........................... ....... ..12/18/2023 . Various ................... ............113.000 .............14,808 ......................  ...............6,434 ............. 13,152 ...........(6,718) ................. 0 ................. 0 ............(6,718) ................ 0 ............. 6,434 ................ 0 ............ 8,374 ............ 8,374 ................. 185 ........  .......

09248G-40-4 ...
BlackRock International Fund of BlackRock 

Series, .............................................. ....... ..12/29/2023 . 4 ........................... ........ 79,594.788 ......... 1,452,622 ......................  ......... 1,670,373 ......... 1,318,886 ..........351,487 ................. 0 ................. 0 ...........351,487 ................ 0 ........ 1,452,622 ................ 0 ........ (217,751) ........ (217,751) .............. 2,806 ........  .......
471021-70-9 ... Janus Henderson - Overseas Portfolio ......... ....... ..12/29/2023 . 21 .......................... ........ 15,842.440 ............651,471 ......................  ............ 672,732 ............ 610,251 ...........62,481 ................. 0 ................. 0 ............62,481 ................ 0 ...........672,732 ................ 0 ......... (21,261) ......... (21,261) .............. 2,360 ........  .......
57060D-10-8 ... MARKETAXESS HOLDINGS ORD ........................ ....... ..04/21/2023 . EMM ......................... .............. 3.000 .................984 ......................  ................. 971 ................. 837 ...............134 ................. 0 ................. 0 ................134 ................ 0 ................971 ................ 0 ................13 ................13 ....................2 ........  .......
316773-10-0 ... FIFTH THIRD BANCORP ORD .......................... ....... ..12/28/2023 . Various ................... ......... 4,877.000 ............166,590 ......................  ............ 197,382 ............ 160,014 ...........37,368 ................. 0 ................. 0 ............37,368 ................ 0 ...........197,382 ................ 0 ......... (30,792) ......... (30,792) ...............3,504 ........  .......
471021-10-5 ... Janus Henderson - Research Portfolio ......... ....... ..12/29/2023 . 21 .......................... ........ 63,488.921 ......... 2,431,360 ......................  ......... 2,068,652 ......... 2,004,980 ...........63,672 ................. 0 ................. 0 ............63,672 ................ 0 ........ 2,068,652 ................ 0 ......... 362,708 ......... 362,708 .............. 1,745 ........  .......
571748-10-2 ... MARSH & MCLENNAN ORD ............................. ....... ..12/18/2023 . Various ................... ............. 80.000 .............14,761 ......................  ...............4,221 ............. 13,238 ...........(9,018) ................. 0 ................. 0 ............(9,018) ................ 0 ............. 4,221 ................ 0 ...........10,540 ...........10,540 ................. 129 ........  .......
09248G-50-3 ... BlackRock International Fund ................... ....... ..12/27/2023 . 4 ........................... ......... 2,323.160 ............. 41,343 ......................  ............. 41,288 ............. 38,495 ............ 2,793 ................. 0 ................. 0 ............. 2,793 ................ 0 ............ 41,343 ................ 0 ................ 55 ................ 55 ................. 262 ........  .......
471021-67-5 ... Janus Henderson - Research Portfolio ......... ....... ..12/29/2023 . 21 .......................... ............468.269 ............. 16,905 ......................  ............. 15,355 ............. 14,128 ............ 1,227 ................. 0 ................. 0 ............. 1,227 ................ 0 ............ 15,355 ................ 0 ............ 1,550 ............ 1,550 ....................5 ........  .......
571903-20-2 ... MARRIOTT INTERNATIONAL CL A ORD ............... ....... ..07/26/2023 . Various ................... ............. 33.800 .............. 5,905 ......................  ...............2,946 ...............5,032 ...........(2,086) ................. 0 ................. 0 ............(2,086) ................ 0 ............. 2,946 ................ 0 ............ 2,959 ............ 2,959 .................. 23 ........  .......
33616C-10-0 ... FIRST REPUBLIC BANK ORD ......................... ....... ..04/13/2023 . Various ................... ......... 3,624.000 ............. 67,419 ......................  ............ 520,619 ............ 441,729 ...........78,890 ................. 0 ................. 0 ............78,890 ................ 0 ...........520,619 ................ 0 ........ (453,201) ........ (453,201) ................. 978 ........  .......
47103C-82-9 ... Janus Henderson Enterprise Fund ............... ....... ..12/29/2023 . 21 .......................... ........ 37,522.038 ......... 4,642,647 ......................  ......... 3,600,186 ..........4,294,397 ........ (694,211) ................. 0 ................. 0 ......... (694,211) ................ 0 ........3,600,186 ................ 0 .......1,042,461 .......1,042,461 ............. 22,888 ........  .......
573284-10-6 ... MARTIN MARIETTA MATERIALS ORD ................. ....... ..11/16/2023 . Various ................... .............. 8.000 .............. 3,670 ......................  ...............1,659 ...............2,704 ...........(1,045) ................. 0 ................. 0 ............(1,045) ................ 0 ............. 1,659 ................ 0 ............ 2,011 ............ 2,011 .................. 13 ........  .......
09250J-50-2 ... BlackRock Large Cap Core Fund .................. ....... ..12/29/2023 . 4 ........................... ......... 2,324.936 ............. 40,305 ......................  ............. 47,041 ............. 37,431 ............ 9,610 ................. 0 ................. 0 ............. 9,610 ................ 0 ............40,305 ................ 0 ...........(6,736) ...........(6,736) .................. 54 ........  .......
47103A-67-4 ... Janus Henderson Forty Fund ...................... ....... ..12/29/2023 . 21 .......................... ........ 33,062.050 ......... 1,377,721 ......................  ......... 1,100,332 ......... 1,178,331 ..........(77,999) ................. 0 ................. 0 ...........(77,999) ................ 0 ........ 1,100,332 ................ 0 ......... 277,389 ......... 277,389 ...............3,326 ........  .......
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574599-10-6 ... MASCO ORD ............................................ ....... ..04/21/2023 . EMM ......................... ............. 31.000 .............. 1,575 ......................  ................. 788 ...............1,447 ............. (659) ................. 0 ................. 0 .............. (659) ................ 0 ................788 ................ 0 ...............787 ...............787 ....................9 ........  .......
337738-10-8 ... FISERV ORD .......................................... ....... ..12/27/2023 . EMM ......................... ............. 10.000 .............. 1,330 ......................  ...............1,329 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 1,329 ................ 0 ................. 1 ................. 1 ....................0 ........  .......
63868J-20-6 ... NVIT Emerging Markets Fund ...................... ....... ..12/29/2023 . 22 .......................... ......... 8,920.297 ............. 90,064 ......................  ............. 89,880 ............. 90,095 ............. (215) ................. 0 ................. 0 .............. (215) ................ 0 ............89,880 ................ 0 ...............184 ...............184 ................. 464 ........  .......
57636Q-10-4 ... MASTERCARD CL A ORD ............................... ....... ..12/18/2023 . Various ................... ............129.000 ............. 50,032 ......................  ............. 13,397 ............. 44,857 ..........(31,460) ................. 0 ................. 0 ...........(31,460) ................ 0 ............13,397 ................ 0 ...........36,635 ...........36,635 ................. 192 ........  .......
09250J-81-7 ... BlackRock Large Cap Value Fund ................. ....... ..12/29/2023 . 4 ........................... ........ 17,460.291 ............485,170 ......................  ............ 454,413 ............ 473,348 ..........(18,935) ................. 0 ................. 0 ...........(18,935) ................ 0 ...........485,170 ................ 0 ...........30,757 ...........30,757 .............. 3,078 ........  .......
693394-59-5 ... CommodityRealReturn« Strategy Portfolio ..... ....... ..12/29/2023 . 23 .......................... .......172,574.856 ............982,031 ......................  ......... 1,077,949 ......... 1,189,041 ........ (111,092) ................. 0 ................. 0 ......... (111,092) ................ 0 ........ 1,077,949 ................ 0 ......... (95,918) ......... (95,918) ............139,112 ........  .......
57667L-10-7 ... MATCH GROUP ORD .................................... ....... ..04/21/2023 . EMM ......................... ............. 21.000 .................734 ......................  ...............3,175 ................. 871 ............ 2,304 ................. 0 ................. 0 ............. 2,304 ................ 0 ............. 3,175 ................ 0 ...........(2,441) ...........(2,441) ....................0 ........  .......
337932-10-7 ... FIRSTENERGY ORD .................................... ....... ..02/06/2023 . EMM ......................... ......... 2,310.000 ............. 93,242 ......................  ............. 96,991 ............. 96,881 ...............109 ................. 0 ................. 0 ................109 ................ 0 ............96,991 ................ 0 ...........(3,749) ...........(3,749) ................. 333 ........  .......
693394-30-6 ... Low Duration Portfolio ........................... ....... ..12/29/2023 . 23 .......................... .......636,935.362 ......... 6,027,973 ......................  ......... 6,460,254 ......... 6,038,147 ..........422,107 ................. 0 ................. 0 ...........422,107 ................ 0 ........ 6,460,254 ................ 0 ........ (432,281) ........ (432,281) ............114,089 ........  .......

579780-20-6 ... MCCORMICK ORD ...................................... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 19.000 .............. 1,673 ......................  ...............1,234 ...............1,575 ............. (341) ................. 0 ................. 0 .............. (341) ................ 0 ............. 1,234 ................ 0 ...............439 ...............439 .................. 15 ........  .......
09251G-50-7 ... BlackRock Large Cap Focus Value Fund, Inc. . ....... ..12/29/2023 . 4 ........................... ......... 9,982.931 ............178,984 ......................  ............190,181 ............ 166,915 ...........23,267 ................. 0 ................. 0 ............23,267 ................ 0 ...........178,984 ................ 0 ......... (11,197) ......... (11,197) .................. 48 ........  .......
693394-81-9 ... Real Return Portfolio ............................ ....... ..12/29/2023 . 23 .......................... .......294,511.007 ......... 3,371,079 ......................  ......... 3,615,942 ......... 3,386,877 ..........229,065 ................. 0 ................. 0 ...........229,065 ................ 0 ........ 3,615,942 ................ 0 ........ (244,863) ........ (244,863) ............. 50,724 ........  .......
580135-10-1 ... MCDONALD'S ORD ..................................... ....... ..12/18/2023 . Various ................... ............111.000 ............. 32,243 ......................  ............. 14,746 ..............29,252 ..........(14,506) ................. 0 ................. 0 ...........(14,506) ................ 0 ............14,746 ................ 0 ...........17,497 ...........17,497 ................. 319 ........  .......
338307-10-1 ... FIVE9 ORD ........................................... ....... ..03/03/2023 . Various ................... ......... 4,819.000 ............326,176 ......................  ............ 655,654 ............ 327,017 ..........328,637 ................. 0 ................. 0 ...........328,637 ................ 0 ...........655,654 ................ 0 ........ (329,478) ........ (329,478) ....................0 ........  .......
693394-40-5 ... Total Return Portfolio ........................... ....... ..12/29/2023 . 23 .......................... .... 1,873,784.207 ........16,782,377 ......................  ........ 20,285,896 ........ 16,826,582 ....... 3,459,314 ................. 0 ................. 0 ........ 3,459,314 ................ 0 .......20,285,896 ................ 0 ......(3,503,519) ......(3,503,519) ............ 292,853 ........  .......
58155Q-10-3 ... MCKESSON ORD ........................................ ....... ..12/18/2023 . Various ................... ............. 25.000 .............. 9,841 ......................  ...............3,675 ...............9,378 ...........(5,703) ................. 0 ................. 0 ............(5,703) ................ 0 ............. 3,675 ................ 0 ............ 6,165 ............ 6,165 .................. 39 ........  .......
09251M-40-5 ... BlackRock Equity Dividend Fund ................ ....... ..12/29/2023 . 4 ........................... .......156,810.868 ......... 2,993,857 ......................  ......... 3,164,109 ..........2,896,297 ..........267,812 ................. 0 ................. 0 ...........267,812 ................ 0 ........ 2,993,857 ................ 0 ........ (170,252) ........ (170,252) ............ 104,494 ........  .......
94984B-29-8 ... Allspring VT Discovery All Cap Growth Fund . ....... ..12/29/2023 . 25 .......................... ............886.932 ............. 19,231 ......................  ............. 22,214 ............. 17,623 ............ 4,591 ................. 0 ................. 0 ............. 4,591 ................ 0 ............ 22,214 ................ 0 ...........(2,983) ...........(2,983) .............. 1,361 ........  .......
58933Y-10-5 ... MERCK & CO ORD ..................................... ....... ..12/18/2023 . Various ................... ............366.000 ............. 40,444 ......................  ....................0 ............. 40,608 ......... (40,608) ................. 0 ................. 0 .......... (40,608) ................ 0 .................. 0 ................ 0 ...........40,444 ...........40,444 ................. 714 ........  .......
339041-10-5 ... FLEETCOR TECHNOLOGIES ORD ....................... ....... ..12/27/2023 . Various ................... ......... 4,914.000 ......... 1,181,397 ......................  ......... 1,063,586 ............ 902,604 ..........160,983 ................. 0 ................. 0 ...........160,983 ................ 0 ........1,063,586 ................ 0 ......... 117,811 ......... 117,811 ....................0 ........  .......
94984B-31-4 ... Allspring VT Discovery All Cap Growth Fund . ....... ..12/29/2023 . 25 .......................... ......... 4,153.093 ............. 97,586 ......................  ............108,041 ............. 86,717 ........... 21,324 ................. 0 ................. 0 ............ 21,324 ................ 0 .......... 108,041 ................ 0 ......... (10,455) ......... (10,455) ...............5,492 ........  .......
59156R-10-8 ... METLIFE ORD ......................................... ....... ..12/18/2023 . Various ................... ............139.000 .............. 8,597 ......................  ...............5,648 ............. 10,059 ...........(4,412) ................. 0 ................. 0 ............(4,412) ................ 0 ............. 5,648 ................ 0 ............ 2,949 ............ 2,949 ................. 143 ........  .......
09251M-50-4 ... BlackRock Equity Dividend Fund ................ ....... ..12/29/2023 . 4 ........................... .... 1,433,753.086 ........26,936,536 ......................  ........ 28,381,347 ........ 26,209,006 ....... 2,172,341 ................. 0 ................. 0 ........ 2,172,341 ................ 0 .......26,936,536 ................ 0 ......(1,444,811) ......(1,444,811) ............606,568 ........  .......

949756-85-2 ...
Allspring VT Discovery SMID Cap Growth Fund 

........................................................ ....... ..12/29/2023 . 25 .......................... ............378.083 .............. 7,160 ......................  .............. 8,266 ...............6,439 ............ 1,827 ................. 0 ................. 0 ............. 1,827 ................ 0 ............. 8,266 ................ 0 ...........(1,106) ...........(1,106) ....................0 ........  .......
592688-10-5 ... METTLER TOLEDO ORD ................................ ....... ..11/16/2023 . Various ................... .............. 4.000 .............. 5,253 ......................  .............. 1,621 ...............5,782 ...........(4,161) ................. 0 ................. 0 ............(4,161) ................ 0 ............. 1,621 ................ 0 ............ 3,632 ............ 3,632 ....................0 ........  .......
34959E-10-9 ... FORTINET ORD ........................................ ....... ..01/23/2023 . EMM ......................... ......... 1,383.000 .............68,216 ......................  ............. 29,920 ............. 67,615 ..........(37,695) ................. 0 ................. 0 ...........(37,695) ................ 0 ............ 29,920 ................ 0 ...........38,296 ...........38,296 ....................0 ........  .......
949756-60-5 ... Allspring VT International Equity Fund ...... ....... ..12/29/2023 . 25 .......................... ......... 2,983.207 .............. 5,502 ......................  ...............9,021 ...............5,131 ............ 3,890 ................. 0 ................. 0 ............. 3,890 ................ 0 ............. 9,021 ................ 0 ...........(3,519) ...........(3,519) .................. 62 ........  .......
594918-10-4 ... MICROSOFT ORD ...................................... ....... ..12/18/2023 . Various ................... ......... 1,079.000 ............346,699 ......................  ............. 81,513 ............ 258,766 ........ (177,252) ................. 0 ................. 0 ......... (177,252) ................ 0 ............81,513 ................ 0 ......... 265,186 ......... 265,186 .............. 1,404 ........  .......
09251M-80-1 ... BlackRock Equity Dividend K .................... ....... ..12/29/2023 . 4 ........................... .......392,188.931 ......... 7,344,113 ......................  ......... 7,363,452 ..........7,165,292 ......... 198,161 ................. 0 ................. 0 .......... 198,161 ................ 0 ........ 7,344,113 ................ 0 ..........(19,339) ..........(19,339) ............105,730 ........  .......
94984B-24-9 ... Allspring VT International Equity Fund ...... ....... ..12/29/2023 . 25 .......................... ........ 23,301.077 ............. 41,650 ......................  ............. 59,875 ............. 38,680 ...........21,195 ................. 0 ................. 0 ............21,195 ................ 0 ............59,875 ................ 0 ......... (18,225) ......... (18,225) ................. 251 ........  .......
595017-10-4 ... MICROCHIP TECHNOLOGY ORD ........................ ....... ..12/18/2023 . Various ................... ............. 96.000 .............. 8,036 ......................  ...............3,301 ...............6,744 ........... (3,443) ................. 0 ................. 0 ............ (3,443) ................ 0 ............. 3,301 ................ 0 ............ 4,735 ............ 4,735 .................. 74 ........  .......
34959J-10-8 ... FORTIVE ORD ......................................... ....... ..11/21/2023 . NFSA ....................... ............296.000 ............. 20,507 ......................  ............. 21,137 ............. 19,018 ............ 2,119 ................. 0 ................. 0 ............. 2,119 ................ 0 ............21,137 ................ 0 ............. (630) ............. (630) .................. 39 ........  .......
949756-84-5 ... Allspring VT Opportunity Fund .................. ....... ..12/29/2023 . 25 .......................... ......... 1,235.755 ............. 28,838 ......................  ............. 31,962 ............. 27,582 ............ 4,380 ................. 0 ................. 0 ............. 4,380 ................ 0 ............31,962 ................ 0 ...........(3,124) ...........(3,124) ...............2,225 ........  .......
595112-10-3 ... MICRON TECHNOLOGY ORD ............................ ....... ..11/16/2023 . Various ................... ............129.000 .............. 8,481 ......................  .............. 1,786 ...............6,447 ...........(4,662) ................. 0 ................. 0 ............(4,662) ................ 0 ............. 1,786 ................ 0 ............ 6,695 ............ 6,695 .................. 37 ........  .......

09251P-40-8 ...
BlackRock Large Cap Focus Growth Fund, Inc. 

........................................................ ....... ..12/29/2023 . 4 ........................... ........ 22,139.378 ............121,644 ......................  ............167,398 ............ 104,055 ........... 63,343 ................. 0 ................. 0 ............ 63,343 ................ 0 ...........121,644 ................ 0 ..........(45,754) ..........(45,754) ................. 173 ........  .......
949921-15-9 ... Allspring VT Opportunity Fund .................. ....... ..12/29/2023 . 25 .......................... ......... 7,275.276 ............176,650 ......................  ............ 179,413 ............ 161,802 ...........17,611 ................. 0 ................. 0 ............17,611 ................ 0 ...........179,413 ................ 0 ...........(2,763) ...........(2,763) ............. 11,242 ........  .......
59522J-10-3 ... MID AMERICA APT COMMUNITI REIT ORD ........... ....... ..11/16/2023 . Various ................... ............. 25.000 .............. 3,453 ......................  ...............2,331 ...............3,925 ...........(1,594) ................. 0 ................. 0 ............(1,594) ................ 0 ............. 2,331 ................ 0 ............ 1,122 ............ 1,122 ................. 101 ........  .......
34964C-10-6 ... FORTUNE BRANDS INNOVATIONS ORD ................. ....... ..06/02/2023 . Various ................... ......... 1,028.000 .............63,676 ......................  ............. 57,486 ............ 229,743 ........ (172,257) ................. 0 ................. 0 ......... (172,257) ................ 0 ............57,486 ................ 0 ............ 6,190 ............ 6,190 ................. 473 ........  .......
949756-88-6 ... Allspring VT Small Cap Growth Fund ........... ....... ..12/29/2023 . 25 .......................... ............730.926 .............. 5,620 ......................  ...............7,248 ...............5,518 ............ 1,730 ................. 0 ................. 0 ............. 1,730 ................ 0 ............. 7,248 ................ 0 ...........(1,628) ...........(1,628) ....................0 ........  .......
60770K-10-7 ... MODERNA ORD ......................................... ....... ..12/18/2023 . Various ................... ............. 51.000 .............. 6,249 ......................  ............. 16,510 ...............9,161 ............ 7,350 ................. 0 ................. 0 ............. 7,350 ................ 0 ............16,510 ................ 0 ......... (10,262) ......... (10,262) ....................0 ........  .......

09251P-50-7 ...
BlackRock Large Cap Focus Growth Fund, Inc. 

........................................................ ....... ..12/29/2023 . 4 ........................... ........ 22,591.173 ............141,494 ......................  ............150,267 ............ 106,404 ...........43,864 ................. 0 ................. 0 ............43,864 ................ 0 ...........141,494 ................ 0 ...........(8,773) ...........(8,773) .............. 1,740 ........  .......
94984B-25-6 ... Allspring VT Small Cap Growth Fund ........... ....... ..12/29/2023 . 25 .......................... ........ 69,323.593 ............589,078 ......................  ............ 679,492 ............ 557,362 ..........122,130 ................. 0 ................. 0 ...........122,130 ................ 0 ...........679,492 ................ 0 ......... (90,414) ......... (90,414) ....................0 ........  .......
608190-10-4 ... MOHAWK INDUSTRIES ORD ............................ ....... ..07/26/2023 . EMM ......................... .............. 9.000 .............. 1,032 ......................  .............. 1,104 ................. 920 ...............184 ................. 0 ................. 0 ................184 ................ 0 ............. 1,104 ................ 0 ...............(71) ...............(71) ....................0 ........  .......
35671D-85-7 ... FREEPORT MCMORAN ORD ............................. ....... ..10/27/2023 . Various ................... ........12,261.000 ............487,051 ......................  ............381,648 ............ 465,918 ..........(84,270) ................. 0 ................. 0 ...........(84,270) ................ 0 ...........381,648 ................ 0 ......... 105,404 ......... 105,404 .............. 4,003 ........  .......
19766E-27-7 ... CTIVP® - Principal Blue Chip Growth Fund .... ....... ..12/29/2023 . 26 .......................... ......... 4,301.500 ............217,445 ......................  ............. 94,608 ............ 181,910 ..........(87,302) ................. 0 ................. 0 ...........(87,302) ................ 0 ............94,608 ................ 0 ......... 122,837 ......... 122,837 ....................0 ........  .......
60855R-10-0 ... MOLINA HEALTHCARE ORD ............................ ....... ..12/18/2023 . EMM ......................... ............. 12.000 .............. 3,773 ......................  ...............3,837 ...............3,963 ............. (125) ................. 0 ................. 0 .............. (125) ................ 0 ............. 3,837 ................ 0 ...............(65) ...............(65) ....................0 ........  .......
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09251R-40-4 ... BlackRock Capital Appreciation Fund, Inc. .. ....... ..12/21/2023 . 4 ........................... ......... 3,682.122 .............78,150 ......................  ............ 109,849 ............. 58,656 ...........51,192 ................. 0 ................. 0 ............51,192 ................ 0 ............78,150 ................ 0 ......... (31,699) ......... (31,699) .............. 1,700 ........  .......
19765H-26-3 ... Columbia Large Cap Growth Opportunity Fund . ....... ..12/29/2023 . 26 .......................... ........ 65,592.221 ............802,374 ......................  ......... 1,117,895 ............ 707,084 ......... 410,811 ................. 0 ................. 0 .......... 410,811 ................ 0 ........1,117,895 ................ 0 ........ (315,521) ........ (315,521) ....................0 ........  .......

60871R-20-9 ... MOLSON COORS BEVERAGE COMPA CL B ORD ......... ....... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 18.000 .............. 1,203 ......................  ...............1,593 ................. 927 ...............666 ................. 0 ................. 0 ................666 ................ 0 ............. 1,593 ................ 0 ............. (391) ............. (391) .................. 15 ........  .......
369550-10-8 ... GENERAL DYNAMICS ORD ............................. ....... ..05/11/2023 . Various ................... ............331.000 .............70,773 ......................  ............. 81,308 ............. 82,124 ............. (816) ................. 0 ................. 0 .............. (816) ................ 0 ............81,308 ................ 0 ......... (10,535) ......... (10,535) ................. 828 ........  .......
19765P-29-9 ... Columbia Select Mid Cap Growth Fund .......... ....... ..12/29/2023 . 26 .......................... ......... 2,680.920 ............. 53,161 ......................  ............. 61,652 ............. 46,434 ...........15,218 ................. 0 ................. 0 ............15,218 ................ 0 ............61,652 ................ 0 ...........(8,491) ...........(8,491) ....................0 ........  .......
609207-10-5 ... MONDELEZ INTERNATIONAL CL A ORD ............... ....... ..11/16/2023 . Various ................... ............204.000 ............. 14,724 ......................  .............. 7,809 ............. 13,597 ...........(5,788) ................. 0 ................. 0 ............(5,788) ................ 0 ............. 7,809 ................ 0 ............ 6,915 ............ 6,915 ................. 192 ........  .......
09251R-50-3 ... BlackRock Capital Appreciation Fund, Inc. .. ....... ..12/29/2023 . 4 ........................... ........ 50,693.652 ......... 1,633,707 ......................  ......... 1,688,521 ..........1,285,591 ..........402,930 ................. 0 ................. 0 ...........402,930 ................ 0 ........1,633,707 ................ 0 ......... (54,814) ......... (54,814) ............. 17,929 ........  .......
19766H-51-0 ... Columbia Select Small Cap Value Fund ......... ....... ..12/29/2023 . 26 .......................... ........ 62,144.241 ......... 1,144,082 ......................  ......... 1,033,041 ......... 1,098,710 ..........(65,669) ................. 0 ................. 0 ...........(65,669) ................ 0 ........ 1,033,041 ................ 0 ......... 111,041 ......... 111,041 ...............7,424 ........  .......
609839-10-5 ... MONOLITHIC POWER SYSTEMS ORD ................... ....... ..11/16/2023 . EMM ......................... .............. 5.000 .............. 2,518 ......................  .............. 1,647 ...............1,768 ............. (122) ................. 0 ................. 0 .............. (122) ................ 0 ............. 1,647 ................ 0 ...............871 ...............871 .................. 13 ........  .......
37637K-10-8 ... GITLAB CL A ORD .................................... ....... ..11/30/2023 . Various ................... ........30,577.000 ......... 1,424,507 ......................  ..........2,024,434 ..........1,389,419 ..........635,015 ................. 0 ................. 0 ...........635,015 ................ 0 ........ 2,024,434 ................ 0 ........ (599,927) ........ (599,927) ....................0 ........  .......

19766E-84-8 ...
Columbia Variable Portfolio - Dividend 

Opportunity ......................................... ....... ..12/29/2023 . 26 .......................... ......... 1,918.836 .............70,746 ......................  ............. 29,175 ............. 71,649 ..........(42,474) ................. 0 ................. 0 ...........(42,474) ................ 0 ............29,175 ................ 0 ...........41,571 ...........41,571 ....................0 ........  .......
61174X-10-9 ... MONSTER BEVERAGE ORD ............................. ....... ..07/26/2023 . EMM ......................... ............. 93.000 .............. 5,122 ......................  ...............2,082 ...............4,721 ...........(2,639) ................. 0 ................. 0 ............(2,639) ................ 0 ............. 2,082 ................ 0 ............ 3,040 ............ 3,040 ....................0 ........  .......
09251R-60-2 ... BlackRock Capital Appreciation Fund, Inc. .. ....... ..12/22/2023 . 4 ........................... ........ 50,744.879 ......... 1,606,132 ......................  ......... 1,840,116 ......... 1,302,114 ..........538,002 ................. 0 ................. 0 ...........538,002 ................ 0 ........1,606,132 ................ 0 ........ (233,984) ........ (233,984) ............. 12,309 ........  .......

19766E-67-3 ...
Columbia Variable Portfolio - Income 

Opportunities ...................................... ....... ..12/29/2023 . 26 .......................... ........ 13,835.463 ............. 84,479 ......................  ............ 116,359 ............. 83,013 ........... 33,346 ................. 0 ................. 0 ............ 33,346 ................ 0 ...........116,359 ................ 0 ......... (31,880) ......... (31,880) ...............2,525 ........  .......
615369-10-5 ... MOODYS ORD .......................................... ....... ..12/18/2023 . Various ................... ............. 26.000 .............. 8,870 ......................  ...............2,629 ...............7,244 ...........(4,615) ................. 0 ................. 0 ............(4,615) ................ 0 ............. 2,629 ................ 0 ............ 6,241 ............ 6,241 .................. 41 ........  .......
37940X-10-2 ... GLOBAL PAYMENTS ORD ............................... ....... ..04/12/2023 . Various ................... ......... 7,642.000 ............798,713 ......................  ............ 743,256 ............ 759,003 ..........(15,748) ................. 0 ................. 0 ...........(15,748) ................ 0 ...........743,256 ................ 0 ...........55,457 ...........55,457 .............. 1,862 ........  .......

19766E-51-7 ...
Columbia Variable Portfolio - Large Cap 

Growth Fun .......................................... ....... ..12/29/2023 . 26 .......................... ........ 13,816.753 ............446,309 ......................  ............173,476 ............ 359,788 ........ (186,312) ................. 0 ................. 0 ......... (186,312) ................ 0 ...........173,476 ................ 0 ..........272,833 ..........272,833 ....................0 ........  .......
617446-44-8 ... MORGAN STANLEY ORD ................................ ....... ..12/18/2023 . Various ................... ............208.590 .............18,702 ......................  ...............8,734 ............. 17,734 ...........(9,001) ................. 0 ................. 0 ............(9,001) ................ 0 ............. 8,734 ................ 0 ............ 9,968 ............ 9,968 ................. 323 ........  .......
09251T-50-9 ... BlackRock Global Allocation Fund .............. ....... ..12/29/2023 . 4 ........................... .......580,698.074 ........10,077,527 ......................  ........ 11,122,197 ......... 9,657,009 ....... 1,465,189 ................. 0 ................. 0 ........ 1,465,189 ................ 0 .......10,077,527 ................ 0 ..... (1,044,670) ..... (1,044,670) ............. 19,758 ........  .......

19766E-39-2 ...
Columbia Variable Portfolio - Overseas Core 

Fund .................................................. ....... ..12/29/2023 . 26 .......................... ........10,437.800 ............128,326 ......................  ............ 138,145 ............ 121,705 ...........16,440 ................. 0 ................. 0 ............16,440 ................ 0 ...........138,145 ................ 0 ...........(9,819) ...........(9,819) .............. 1,648 ........  .......
61945C-10-3 ... MOSAIC ORD .......................................... ....... ..07/26/2023 . EMM ......................... ............. 42.000 .............. 1,753 ......................  ................. 644 ...............1,843 ...........(1,199) ................. 0 ................. 0 ............(1,199) ................ 0 ................644 ................ 0 ............ 1,109 ............ 1,109 .................. 24 ........  .......
37959E-10-2 ... GLOBE LIFE ORD ..................................... ....... ..12/28/2023 . Various ................... ............545.000 ............. 63,295 ......................  ............. 59,048 ............. 65,700 ...........(6,652) ................. 0 ................. 0 ............(6,652) ................ 0 ............59,048 ................ 0 ............ 4,247 ............ 4,247 ................. 402 ........  .......

19766E-61-6 ...
Columbia Variable Portfolio - Select Mid Cap 

Growt ................................................. ....... ..12/29/2023 . 26 .......................... ......... 1,276.748 ............. 49,062 ......................  ............. 22,335 ............. 44,878 ..........(22,543) ................. 0 ................. 0 ...........(22,543) ................ 0 ............ 22,335 ................ 0 ...........26,727 ...........26,727 ....................0 ........  .......
620076-30-7 ... MOTOROLA SOLUTIONS ORD ........................... ....... ..12/18/2023 . Various ................... ............. 27.000 .............. 8,021 ......................  ...............2,942 ...............6,958 ...........(4,016) ................. 0 ................. 0 ............(4,016) ................ 0 ............. 2,942 ................ 0 ............ 5,079 ............ 5,079 .................. 67 ........  .......
09252A-50-9 ... BlackRock Global SmallCap Fund, Inc. ......... ....... ..12/29/2023 . 4 ........................... ........ 37,326.222 ............877,499 ......................  ............ 822,715 ............777,878 ...........44,837 ................. 0 ................. 0 ............44,837 ................ 0 ...........877,499 ................ 0 ...........54,784 ...........54,784 ...............1,299 ........  .......

19766E-62-4 ...
Columbia Variable Portfolio - Select Mid Cap 

Growt ................................................. ....... ..12/29/2023 . 26 .......................... ......... 1,892.519 ............. 76,263 ......................  ............. 31,588 ............. 68,604 ......... (37,016) ................. 0 ................. 0 .......... (37,016) ................ 0 ............31,588 ................ 0 ...........44,675 ...........44,675 ....................0 ........  .......

629377-50-8 ... NRG ENERGY ORD ..................................... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 26.000 .................850 ......................  ................. 488 ................. 827 ............. (340) ................. 0 ................. 0 .............. (340) ................ 0 ................488 ................ 0 ...............362 ...............362 .................. 20 ........  .......
380237-10-7 ... GODADDY CL A ORD ................................... ....... ..07/21/2023 . Various ................... ......... 5,909.000 ............446,502 ......................  ............ 448,124 ............ 442,111 ............ 6,013 ................. 0 ................. 0 ............. 6,013 ................ 0 ...........448,124 ................ 0 ...........(1,622) ...........(1,622) ....................0 ........  .......

19766E-58-2 ...
Columbia Variable Portfolio - Select Mid Cap 

Value ................................................. ....... ..12/29/2023 . 26 .......................... ............253.861 .............. 8,506 ......................  ...............4,544 ...............8,479 ........... (3,935) ................. 0 ................. 0 ............ (3,935) ................ 0 ............. 4,544 ................ 0 ............ 3,962 ............ 3,962 ....................0 ........  .......
62944T-10-5 ... NVR ORD .............................................. ....... ..11/16/2023 . EMM ......................... .............. 2.000 ............. 12,174 ......................  ...............8,025 ...............9,225 ...........(1,200) ................. 0 ................. 0 ............(1,200) ................ 0 ............. 8,025 ................ 0 ............ 4,149 ............ 4,149 ....................0 ........  .......
09252M-74-3 ... BlackRock Total Return Ret Opt ................ ....... ..12/28/2023 . 4 ........................... .......395,524.070 ......... 3,914,517 ......................  ......... 4,791,907 ..........3,903,823 ......... 888,115 ................. 0 ................. 0 .......... 888,115 ................ 0 ........ 3,914,517 ................ 0 ........ (877,390) ........ (877,390) ............. 97,037 ........  .......

19766E-40-0 ...
Columbia Variable Portfolio - Seligman 

Global Tech ......................................... ....... ..12/29/2023 . 26 .......................... ......... 9,046.169 ............186,763 ......................  ............ 179,559 ............ 158,760 ...........20,799 ................. 0 ................. 0 ............20,799 ................ 0 ...........179,559 ................ 0 ............ 7,204 ............ 7,204 .............. 5,406 ........  .......
631103-10-8 ... NASDAQ ORD .......................................... ....... ..07/26/2023 . EMM ......................... ............. 51.000 .............. 2,777 ......................  ................. 402 ...............3,129 ...........(2,727) ................. 0 ................. 0 ............(2,727) ................ 0 ................402 ................ 0 ............ 2,374 ............ 2,374 .................. 15 ........  .......
38141G-10-4 ... GOLDMAN SACHS GROUP ORD .......................... ....... ..12/27/2023 . EMM ......................... .............. 9.000 .............. 3,462 ......................  ...............3,149 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 3,149 ................ 0 ...............313 ...............313 ....................0 ........  .......

19765R-30-3 ...
Columbia Variable Portfolio - Small Cap 

Value Fund .......................................... ....... ..12/29/2023 . 26 .......................... ........ 11,358.521 ............135,618 ......................  ............ 202,546 ............ 130,623 ...........71,923 ................. 0 ................. 0 ............71,923 ................ 0 ...........202,546 ................ 0 ......... (66,928) ......... (66,928) ...............6,995 ........  .......

64110D-10-4 ... NETAPP ORD .......................................... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 21.000 .............. 1,495 ......................  ................. 633 ...............1,261 ............. (628) ................. 0 ................. 0 .............. (628) ................ 0 ................633 ................ 0 ...............862 ...............862 .................. 21 ........  .......
09252M-88-3 ... BlackRock Total Return Fund .................... ....... ..12/29/2023 . 4 ........................... .......238,669.080 ......... 2,327,997 ......................  ......... 2,933,281 ..........2,358,051 ..........575,231 ................. 0 ................. 0 ...........575,231 ................ 0 ........ 2,327,997 ................ 0 ........ (605,284) ........ (605,284) ............. 57,927 ........  .......

19765R-50-1 ...
Columbia Variable Portfolio - Strategic 

Income Fun .......................................... ....... ..12/29/2023 . 26 .......................... ........ 20,012.141 .............70,882 ......................  ............. 87,064 ............. 70,042 ...........17,022 ................. 0 ................. 0 ............17,022 ................ 0 ............87,064 ................ 0 ......... (16,182) ......... (16,182) .............. 1,100 ........  .......
64110L-10-6 ... NETFLIX ORD ......................................... ....... ..12/18/2023 . Various ................... ............. 67.000 ............. 26,488 ......................  ............. 13,717 ............. 19,757 ...........(6,040) ................. 0 ................. 0 ............(6,040) ................ 0 ............13,717 ................ 0 ...........12,771 ...........12,771 ....................0 ........  .......
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40131M-10-9 ... GUARDANT HEALTH ORD ............................... ....... ..04/18/2023 . Various ................... ........ 43,561.000 ......... 1,108,596 ......................  ......... 3,968,636 ......... 1,184,859 .......2,783,777 ................. 0 ................. 0 ........2,783,777 ................ 0 ........ 3,968,636 ................ 0 ..... (2,860,041) ..... (2,860,041) ....................0 ........  .......

19765R-64-2 ...
Columbia Variable Portfolio -Small Company 

Growth ............................................... ....... ..12/29/2023 . 26 .......................... ......... 7,607.176 .............80,477 ......................  ............ 125,020 ............. 69,986 ........... 55,034 ................. 0 ................. 0 ............ 55,034 ................ 0 ...........125,020 ................ 0 ..........(44,543) ..........(44,543) ....................0 ........  .......
651229-10-6 ... NEWELL BRANDS ORD ................................. ....... ..09/21/2023 . EMM ......................... ............202.000 .............. 1,853 ......................  ...............8,920 ...............2,642 ............ 6,278 ................. 0 ................. 0 ............. 6,278 ................ 0 ............. 8,920 ................ 0 ...........(7,067) ...........(7,067) .................. 75 ........  .......
09253F-87-9 ... BlackRock International Index Fund ........... ....... ..12/29/2023 . 4 ........................... ......... 8,351.919 ............120,996 ......................  ............109,516 ............ 110,830 ...........(1,314) ................. 0 ................. 0 ............(1,314) ................ 0 ...........120,996 ................ 0 ...........11,480 ...........11,480 ................. 157 ........  .......
933702-10-2 ... Wanger Acorn ........................................ ....... ..12/29/2023 . 26 .......................... .......172,216.974 ......... 2,101,243 ......................  ..........3,553,744 ......... 1,885,776 .......1,667,968 ................. 0 ................. 0 ........1,667,968 ................ 0 ........ 3,553,744 ................ 0 ......(1,452,501) ......(1,452,501) ....................0 ........  .......
651639-10-6 ... NEWMONT ORD ......................................... ....... ..07/26/2023 . Various ................... ............. 98.000 .............. 4,513 ......................  ...............3,361 ...............4,626 ...........(1,265) ................. 0 ................. 0 ............(1,265) ................ 0 ............. 3,361 ................ 0 ............ 1,152 ............ 1,152 .................. 58 ........  .......
40415F-10-1 ... HDFC BANK ADR REP 3 ORD .......................... C...... ..12/22/2023 . Various ................... ......... 1,330.000 ............. 83,040 ......................  ............. 63,850 ............. 90,985 ..........(27,135) ................. 0 ................. 0 ...........(27,135) ................ 0 ............63,850 ................ 0 ...........19,189 ...........19,189 ................. 486 ........  .......
933702-20-1 ... Wanger International ............................. ....... ..12/29/2023 . 26 .......................... .......224,079.350 ......... 4,273,434 ......................  ......... 5,554,488 ......... 3,916,907 .......1,637,581 ................. 0 ................. 0 ........1,637,581 ................ 0 ........ 5,554,488 ................ 0 ......(1,281,054) ......(1,281,054) ................. 464 ........  .......

65249B-10-9 ... NEWS CL A ORD ...................................... ....... ..07/18/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 53.000 .............. 1,086 ......................  ................. 860 ................. 965 ............. (104) ................. 0 ................. 0 .............. (104) ................ 0 ................860 ................ 0 ...............226 ...............226 ....................5 ........  .......
09255V-50-0 ... BlackRock Mid-Cap Value Fund ................... ....... ..12/29/2023 . 4 ........................... ........ 63,748.773 ......... 1,381,478 ......................  ......... 1,183,396 ..........1,322,150 ........ (138,753) ................. 0 ................. 0 ......... (138,753) ................ 0 ........1,381,478 ................ 0 ......... 198,082 ......... 198,082 ............. 10,415 ........  .......
239080-10-4 ... Davis New York Venture Fund, Inc. ............ ....... ..12/29/2023 . 30 .......................... .......132,510.383 ......... 3,285,687 ......................  ..........4,029,524 ..........2,939,080 ....... 1,090,444 ................. 0 ................. 0 ........ 1,090,444 ................ 0 ........ 4,029,524 ................ 0 ........ (743,837) ........ (743,837) ............. 70,616 ........  .......
65339F-10-1 ... NEXTERA ENERGY ORD ................................ ....... ..11/16/2023 . Various ................... ............251.000 .............18,773 ......................  ...............9,065 ............. 20,984 ..........(11,919) ................. 0 ................. 0 ...........(11,919) ................ 0 ............. 9,065 ................ 0 ............ 9,708 ............ 9,708 ................. 189 ........  .......
426281-10-1 ... JACK HENRY AND ASSOCIATES ORD .................. ....... ..11/21/2023 . Various ................... ......... 1,851.000 ............285,808 ......................  ............ 324,872 ............ 260,004 ............ 2,553 ................. 0 ................. 0 ............. 2,553 ................ 0 ...........324,872 ................ 0 ......... (39,064) ......... (39,064) ................. 949 ........  .......
239124-10-0 ... Davis Value Portfolio ............................ ....... ..12/29/2023 . 30 .......................... .... 1,574,751.439 ......... 9,611,823 ......................  ........ 14,305,856 ......... 8,314,688 ....... 5,991,168 ................. 0 ................. 0 ........ 5,991,168 ................ 0 .......14,305,856 ................ 0 ......(4,694,033) ......(4,694,033) ...............5,448 ........  .......
654106-10-3 ... NIKE CL B ORD ...................................... ....... ..12/18/2023 . Various ................... ............197.000 ............. 23,022 ......................  ............. 11,864 ............. 23,051 ......... (11,187) ................. 0 ................. 0 .......... (11,187) ................ 0 ............11,864 ................ 0 ...........11,159 ...........11,159 ................. 117 ........  .......

09258N-40-6 ...
BlackRock Sustainable Advantage Large Cap 

Core Fun ............................................. ....... ..12/26/2023 . 4 ........................... ............246.811 .............. 4,643 ......................  ...............4,370 ...............4,006 ...............364 ................. 0 ................. 0 ................364 ................ 0 ............. 4,643 ................ 0 ...............273 ...............273 .................. 12 ........  .......
25159W-40-2 ... DWS Alternative Asset Allocation VIP ........ ....... ..12/29/2023 . 32 .......................... ............ 270.442 .............. 3,314 ......................  ...............3,641 ...............3,513 ...............128 ................. 0 ................. 0 ................128 ................ 0 ............. 3,641 ................ 0 ............. (327) ............. (327) ................. 250 ........  .......
65473P-10-5 ... NISOURCE ORD ........................................ ....... ..11/16/2023 . EMM ......................... ............129.000 .............. 3,518 ......................  .............. 1,887 ...............3,537 ...........(1,650) ................. 0 ................. 0 ............(1,650) ................ 0 ............. 1,887 ................ 0 ............ 1,631 ............ 1,631 .................. 83 ........  .......
427866-10-8 ... HERSHEY FOODS ORD ................................. ....... ..01/18/2023 . EMM ......................... ............363.000 ............. 81,304 ......................  ............. 80,717 ............. 84,060 ........... (3,343) ................. 0 ................. 0 ............ (3,343) ................ 0 ............80,717 ................ 0 ...............587 ...............587 ....................0 ........  .......
25159W-50-1 ... DWS CROCI U.S. VIP ................................ ....... ..12/29/2023 . 32 .......................... ......... 1,875.349 ............. 26,465 ......................  ............. 26,686 ............. 24,642 ............ 2,044 ................. 0 ................. 0 ............. 2,044 ................ 0 ............26,686 ................ 0 ............. (221) ............. (221) ................. 303 ........  .......
655663-10-2 ... NORDSON ORD ......................................... ....... ..07/26/2023 . EMM ......................... .............. 4.000 .................985 ......................  ................. 902 ................. 951 ...............(48) ................. 0 ................. 0 ................(48) ................ 0 ................902 ................ 0 ................83 ................83 ....................8 ........  .......
09258N-60-4 ... BlackRock Mid-Cap Growth Equity Fund ......... ....... ..12/29/2023 . 4 ........................... .......440,970.691 ........ 15,243,253 ......................  ........ 16,526,247 ........ 13,304,086 ....... 3,222,162 ................. 0 ................. 0 ........ 3,222,162 ................ 0 .......15,243,253 ................ 0 ......(1,282,994) ......(1,282,994) ....................0 ........  .......
25159C-20-8 ... DWS Capital Growth VIP ........................... ....... ..12/29/2023 . 32 .......................... ......... 1,251.417 ............. 40,941 ......................  ............. 36,412 ............. 35,765 ...............647 ................. 0 ................. 0 ................647 ................ 0 ............36,412 ................ 0 ............ 4,529 ............ 4,529 .............. 1,175 ........  .......
655844-10-8 ... NORFOLK SOUTHERN ORD .............................. ....... ..12/18/2023 . Various ................... ............. 36.000 .............. 8,140 ......................  ...............2,643 ...............8,871 ...........(6,228) ................. 0 ................. 0 ............(6,228) ................ 0 ............. 2,643 ................ 0 ............ 5,497 ............ 5,497 ................. 105 ........  .......
42809H-10-7 ... HESS ORD ............................................. ....... ..11/21/2023 . Various ................... ............886.000 ............117,736 ......................  ............. 91,297 ............ 125,653 ..........(34,356) ................. 0 ................. 0 ...........(34,356) ................ 0 ............91,297 ................ 0 ...........26,439 ...........26,439 ................. 437 ........  .......
25159C-40-6 ... DWS Global Small Cap VIP ........................ ....... ..12/29/2023 . 32 .......................... ......... 2,619.081 ............. 24,617 ......................  ............. 24,709 ............. 22,315 ............ 2,394 ................. 0 ................. 0 ............. 2,394 ................ 0 ............24,709 ................ 0 ...............(92) ...............(92) ................. 232 ........  .......
665859-10-4 ... NORTHERN TRUST ORD ................................ ....... ..07/26/2023 . EMM ......................... ............. 28.000 .............. 2,312 ......................  ...............2,225 ...............2,478 ..............(253) ................. 0 ................. 0 ...............(253) ................ 0 ............. 2,225 ................ 0 ................87 ................87 .................. 52 ........  .......

09258N-75-2 ...
BlackRock Health Sciences Opportunities 

Portfolio ........................................... ....... ..12/22/2023 . 4 ........................... ........ 92,855.638 ......... 6,386,837 ......................  ......... 7,208,402 ......... 6,509,180 ..........699,222 ................. 0 ................. 0 ...........699,222 ................ 0 ........6,386,837 ................ 0 ........ (821,565) ........ (821,565) ............. 66,596 ........  .......
25159W-79-0 ... DWS High Income VIP ............................... ....... ..12/29/2023 . 32 .......................... ......... 1,678.037 .............. 8,874 ......................  ...............9,496 ...............8,961 ...............535 ................. 0 ................. 0 ................535 ................ 0 ............. 9,496 ................ 0 ............. (622) ............. (622) ................. 398 ........  .......
666807-10-2 ... NORTHROP GRUMMAN ORD .............................. ....... ..11/16/2023 . Various ................... ............. 21.000 .............. 9,749 ......................  ...............3,412 ............. 11,458 ...........(8,046) ................. 0 ................. 0 ............(8,046) ................ 0 ............. 3,412 ................ 0 ............ 6,337 ............ 6,337 .................. 61 ........  .......
43300A-20-3 ... HILTON WORLDWIDE HOLDINGS ORD .................. ....... ..09/27/2023 . Various ................... ......... 1,579.000 ............236,098 ......................  ............ 172,447 ............ 199,522 ......... (27,076) ................. 0 ................. 0 .......... (27,076) ................ 0 ...........172,447 ................ 0 ...........63,651 ...........63,651 ................. 518 ........  .......
25159W-85-7 ... DWS Small Mid Cap Growth VIP ................... ....... ..12/29/2023 . 32 .......................... ............490.028 .............. 6,170 ......................  ...............6,279 ...............5,866 ...............413 ................. 0 ................. 0 ................413 ................ 0 ............. 6,279 ................ 0 ............. (109) ............. (109) ................. 155 ........  .......
668771-10-8 ... GEN DIGITAL ORD .................................... ....... ..04/21/2023 . EMM ......................... ............. 47.000 .................827 ......................  .............. 1,091 ...............1,007 ................ 84 ................. 0 ................. 0 ................. 84 ................ 0 ............. 1,091 ................ 0 ............. (264) ............. (264) ....................6 ........  .......
09258N-77-8 ... BlackRock Global Allocation Fund .............. ....... ..12/29/2023 . 4 ........................... .......356,262.144 ......... 6,253,995 ......................  ......... 6,656,778 ......... 5,921,077 ..........735,702 ................. 0 ................. 0 ...........735,702 ................ 0 ........ 6,253,995 ................ 0 ........ (402,783) ........ (402,783) ............. 28,437 ........  .......
25159W-86-5 ... DWS Small Mid Cap Value VIP .................... ....... ..12/29/2023 . 32 .......................... ............477.874 .............. 6,262 ......................  ...............5,130 ...............6,083 ..............(953) ................. 0 ................. 0 ...............(953) ................ 0 ............. 5,130 ................ 0 ............ 1,132 ............ 1,132 ................. 216 ........  .......
670346-10-5 ... NUCOR ORD ............................................ ....... ..12/18/2023 . Various ................... ............. 39.000 .............. 6,311 ......................  ...............2,272 ...............5,141 ...........(2,868) ................. 0 ................. 0 ............(2,868) ................ 0 ............. 2,272 ................ 0 ............ 4,039 ............ 4,039 .................. 55 ........  .......
437076-10-2 ... HOME DEPOT ORD ..................................... ....... ..07/21/2023 . Various ................... ......... 1,271.000 ............380,594 ......................  ............ 328,652 ............ 401,458 ......... (72,806) ................. 0 ................. 0 .......... (72,806) ................ 0 ...........328,652 ................ 0 ...........51,942 ...........51,942 ...............3,459 ........  .......
018914-10-1 ... AB Discovery Value Fund ......................... ....... ..12/29/2023 . 34 .......................... ........ 21,384.161 ............437,968 ......................  ............ 393,286 ............ 420,199 ..........(26,913) ................. 0 ................. 0 ...........(26,913) ................ 0 ...........393,286 ................ 0 ...........44,682 ...........44,682 .............. 1,104 ........  .......
67066G-10-4 ... NVIDIA ORD .......................................... ....... ..12/18/2023 . Various ................... ............365.000 ............136,284 ......................  ............. 15,873 ............. 53,341 ..........(37,468) ................. 0 ................. 0 ...........(37,468) ................ 0 ............15,873 ................ 0 ......... 120,411 ......... 120,411 .................. 25 ........  .......
09258N-80-2 ... BlackRock Advantage Small Cap Core Fund ..... ....... ..12/28/2023 . 4 ........................... .......120,171.724 ......... 1,800,520 ......................  ..........2,283,523 ......... 1,728,069 ..........555,454 ................. 0 ................. 0 ...........555,454 ................ 0 ........1,800,520 ................ 0 ........ (483,003) ........ (483,003) ...............5,330 ........  .......
018913-10-3 ... AB International Value Fund .................... ....... ..12/29/2023 . 34 .......................... ........ 23,338.960 ............323,894 ......................  ............ 308,503 ............ 295,004 ........... 13,499 ................. 0 ................. 0 ............ 13,499 ................ 0 ...........308,503 ................ 0 ...........15,391 ...........15,391 ................. 107 ........  .......
67103H-10-7 ... O REILLY AUTOMOTIVE ORD ......................... ....... ..12/18/2023 . Various ................... ............. 11.000 .............10,278 ......................  .............. 2,776 ...............9,284 ...........(6,509) ................. 0 ................. 0 ............(6,509) ................ 0 ............. 2,776 ................ 0 ............ 7,502 ............ 7,502 ....................0 ........  .......
438516-10-6 ... HONEYWELL INTERNATIONAL ORD .................... ....... ..12/27/2023 . Various ................... ............879.000 ............173,596 ......................  ............ 137,979 ............ 188,370 ..........(50,391) ................. 0 ................. 0 ...........(50,391) ................ 0 ...........137,979 ................ 0 ...........35,617 ...........35,617 ...............1,442 ........  .......
01877C-10-1 ... AB Large Cap Growth Fund, Inc. ................ ....... ..12/29/2023 . 34 .......................... ......... 6,546.703 ............506,776 ......................  ............ 342,509 ............ 407,009 ..........(64,500) ................. 0 ................. 0 ...........(64,500) ................ 0 ...........342,509 ................ 0 ......... 164,267 ......... 164,267 ...............3,526 ........  .......
674599-10-5 ... OCCIDENTAL PETROLEUM ORD ........................ ....... ..07/26/2023 . Various ................... ............. 94.000 .............. 5,754 ......................  ............. 20,385 ...............5,921 ...........14,464 ................. 0 ................. 0 ............14,464 ................ 0 ............20,385 ................ 0 ......... (14,631) ......... (14,631) .................. 39 ........  .......
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09260B-38-2 ...
BlackRock Strategic Income Opportunities 

Portfolio ........................................... ....... ..12/29/2023 . 4 ........................... ........86,881.210 ............800,360 ......................  ............882,408 ............ 799,307 ...........83,101 ................. 0 ................. 0 ............83,101 ................ 0 .......... 800,360 ................ 0 ......... (82,048) ......... (82,048) ............. 14,693 ........  .......
018597-10-4 ... AB Relative Value Fund ........................... ....... ..12/28/2023 . 34 .......................... .......112,418.593 ............677,994 ......................  ............ 649,903 ............ 658,773 ...........(8,870) ................. 0 ................. 0 ............(8,870) ................ 0 ...........649,903 ................ 0 ...........28,091 ...........28,091 .............. 1,062 ........  .......
679580-10-0 ... OLD DOMINION FREIGHT LINE ORD .................. ....... ..07/26/2023 . EMM ......................... .............. 9.000 .............. 3,493 ......................  .............. 1,120 ...............2,554 ...........(1,434) ................. 0 ................. 0 ............(1,434) ................ 0 ............. 1,120 ................ 0 ............ 2,373 ............ 2,373 ....................6 ........  .......
44107P-10-4 ... HOST HOTELS & RESORTS REIT ORD ................. ....... ..12/20/2023 . Various ................... ......... 2,799.000 ............. 46,276 ......................  ............. 50,112 ..............44,924 ............ 5,188 ................. 0 ................. 0 ............. 5,188 ................ 0 ............50,112 ................ 0 ...........(3,835) ...........(3,835) ...............1,339 ........  .......
018792-43-2 ... AB VPS Balanced Hedged Allocation Portfolio ....... ..12/29/2023 . 34 .......................... .... 1,435,240.278 ........11,950,699 ......................  ........ 15,163,965 ........ 11,697,208 ....... 3,466,757 ................. 0 ................. 0 ........ 3,466,757 ................ 0 .......15,163,965 ................ 0 ......(3,213,266) ......(3,213,266) ............ 343,659 ........  .......
681919-10-6 ... OMNICOM GROUP ORD ................................. ....... ..07/26/2023 . EMM ......................... ............. 29.000 .............. 2,586 ......................  .............. 2,116 ...............2,366 ............. (250) ................. 0 ................. 0 .............. (250) ................ 0 ............. 2,116 ................ 0 ...............470 ...............470 .................. 49 ........  .......
09260B-50-7 ... BlackRock Core Bond Portfolio .................. ....... ..12/29/2023 . 4 ........................... .......129,429.190 ......... 1,051,728 ......................  ......... 1,288,855 ......... 1,066,497 ..........222,359 ................. 0 ................. 0 ...........222,359 ................ 0 ........1,051,728 ................ 0 ........ (237,127) ........ (237,127) ............. 25,366 ........  .......
018792-53-1 ... AB VPS Discovery Value Portfolio .............. ....... ..12/29/2023 . 34 .......................... ........ 21,553.819 ............361,280 ......................  ............400,603 ............ 358,224 ........... 42,379 ................. 0 ................. 0 ............ 42,379 ................ 0 ...........400,603 ................ 0 ..........(39,323) ..........(39,323) ............. 19,409 ........  .......
682189-10-5 ... ON SEMICONDUCTOR ORD .............................. ....... ..12/18/2023 . Various ................... ............. 71.000 .............. 6,100 ......................  .............. 3,716 ...............4,428 ............. (712) ................. 0 ................. 0 .............. (712) ................ 0 ............. 3,716 ................ 0 ............ 2,384 ............ 2,384 ....................0 ........  .......
443201-10-8 ... HOWMET AEROSPACE ORD ............................. ....... ..12/27/2023 . Various ................... ......... 1,368.000 ............. 63,193 ......................  ............. 47,132 ............. 53,913 ...........(6,781) ................. 0 ................. 0 ............(6,781) ................ 0 ............47,132 ................ 0 ...........16,062 ...........16,062 ................. 139 ........  .......
018792-55-6 ... AB VPS International Value Portfolio ......... ....... ..12/29/2023 . 34 .......................... ........17,157.109 ............241,539 ......................  ............ 239,610 ............ 222,185 ...........17,425 ................. 0 ................. 0 ............17,425 ................ 0 ...........239,610 ................ 0 ............ 1,929 ............ 1,929 .................. 43 ........  .......
682680-10-3 ... ONEOK ORD ............................................ ....... ..11/16/2023 . EMM ......................... ............. 79.000 .............. 5,239 ......................  ...............4,321 ...............5,190 ............. (869) ................. 0 ................. 0 .............. (869) ................ 0 ............. 4,321 ................ 0 ...............918 ...............918 ................. 148 ........  .......

09260B-54-9 ...
BlackRock Inflation Protected Bond Portfolio 

........................................................ ....... ..12/19/2023 . 4 ........................... ......... 1,762.639 ............. 17,336 ......................  ............. 16,797 ............. 16,921 ............. (124) ................. 0 ................. 0 .............. (124) ................ 0 ............17,336 ................ 0 ...............539 ...............539 .................. 85 ........  .......
018792-40-8 ... AB VPS Large Cap Growth Portfolio ............. ....... ..12/29/2023 . 34 .......................... .......222,976.353 ........14,948,987 ......................  ......... 9,106,263 ........ 13,133,307 ......(4,027,044) ................. 0 ................. 0 .......(4,027,044) ................ 0 ........ 9,106,263 ................ 0 ....... 5,842,724 ....... 5,842,724 ............477,327 ........  .......
68389X-10-5 ... ORACLE ORD .......................................... ....... ..12/18/2023 . Various ................... ............218.000 ............. 23,151 ......................  ...............9,565 ............. 17,819 ...........(8,254) ................. 0 ................. 0 ............(8,254) ................ 0 ............. 9,565 ................ 0 ...........13,585 ...........13,585 ................. 209 ........  .......
443573-10-0 ... HUBSPOT ORD ......................................... ....... ..12/21/2023 . Various ................... ......... 1,170.000 ............532,149 ......................  ............ 521,983 ............ 141,095 ...........(8,213) ................. 0 ................. 0 ............(8,213) ................ 0 ...........521,983 ................ 0 ...........10,166 ...........10,166 ....................0 ........  .......
018792-71-3 ... AB VPS Large Cap Growth Portfolio ............. ....... ..12/29/2023 . 34 .......................... ........ 50,109.224 ......... 3,043,771 ......................  ......... 2,258,268 ......... 2,678,338 ........ (420,070) ................. 0 ................. 0 ......... (420,070) ................ 0 ........ 2,258,268 ................ 0 ......... 785,503 ......... 785,503 ............. 96,715 ........  .......
68622V-10-6 ... ORGANON ORD ......................................... ....... ..10/19/2023 . EMM ......................... ............138.000 .............. 2,492 ......................  ............. 84,750 ...............3,854 ...........80,896 ................. 0 ................. 0 ............80,896 ................ 0 ............84,750 ................ 0 ......... (82,258) ......... (82,258) ................. 103 ........  .......

09260B-55-6 ...
BlackRock Inflation Protected Bond Portfolio 

........................................................ ....... ..12/29/2023 . 4 ........................... ........ 64,841.948 ............642,025 ......................  ............ 765,405 ............ 632,209 ..........133,195 ................. 0 ................. 0 ...........133,195 ................ 0 ...........642,025 ................ 0 ........ (123,380) ........ (123,380) .............. 5,198 ........  .......
018792-10-1 ... AB VPS Relative Value Portfolio ............... ....... ..12/29/2023 . 34 .......................... ........ 73,640.721 ......... 2,097,060 ......................  ......... 2,257,165 ..........2,135,581 ..........121,584 ................. 0 ................. 0 ...........121,584 ................ 0 ........ 2,257,165 ................ 0 ........ (160,105) ........ (160,105) ............ 104,235 ........  .......
68902V-10-7 ... OTIS WORLDWIDE ORD ................................ ....... ..07/26/2023 . EMM ......................... ............. 49.680 .............. 4,209 ......................  ...............5,773 ...............3,890 ............ 1,882 ................. 0 ................. 0 ............. 1,882 ................ 0 ............. 5,773 ................ 0 ...........(1,564) ...........(1,564) .................. 21 ........  .......
444859-10-2 ... HUMANA ORD .......................................... ....... ..12/27/2023 . Various ................... ............. 58.000 ............. 28,897 ......................  ............. 26,222 ............. 29,707 ...........(3,485) ................. 0 ................. 0 ............(3,485) ................ 0 ............ 26,222 ................ 0 ............ 2,674 ............ 2,674 ................. 116 ........  .......
018792-64-8 ... AB VPS Relative Value Portfolio ............... ....... ..12/29/2023 . 34 .......................... .... 1,605,897.639 ........45,417,900 ......................  ........ 47,882,046 ........ 45,543,257 ....... 2,338,789 ................. 0 ................. 0 ........ 2,338,789 ................ 0 .......47,882,046 ................ 0 ......(2,464,146) ......(2,464,146) ......... 1,472,187 ........  .......
69331C-10-8 ... PG&E ORD ............................................. ....... ..07/26/2023 . EMM ......................... ............152.000 .............. 2,658 ......................  ...............2,237 ...............2,472 ..............(235) ................. 0 ................. 0 ...............(235) ................ 0 ............. 2,237 ................ 0 ...............422 ...............422 ....................0 ........  .......
09260B-61-4 ... BlackRock High Yield Bond Ret Opt ............. ....... ..12/29/2023 . 4 ........................... .......540,786.589 ......... 3,660,478 ......................  ......... 4,209,810 ..........3,590,823 ..........619,053 ................. 0 ................. 0 ...........619,053 ................ 0 ........3,660,478 ................ 0 ........ (549,332) ........ (549,332) ............125,028 ........  .......

018792-68-9 ...
AB VPS Sustainable Global Thematic Growth 

Portfoli ............................................. ....... ..12/29/2023 . 34 .......................... ......... 1,646.621 ............. 48,731 ......................  ............. 34,415 ............. 47,077 ..........(12,662) ................. 0 ................. 0 ...........(12,662) ................ 0 ............ 34,415 ................ 0 ...........14,316 ...........14,316 ...............1,953 ........  .......
693475-10-5 ... PNC FINANCIAL SERVICES GROUP ORD .............. ....... ..12/18/2023 . EMM ......................... ............. 67.000 .............. 8,902 ......................  ...............8,053 ............. 10,582 ........... (2,529) ................. 0 ................. 0 ............ (2,529) ................ 0 ............. 8,053 ................ 0 ...............849 ...............849 ................. 279 ........  .......
45073V-10-8 ... ITT ORD .............................................. ....... ..11/21/2023 . Various ................... ......... 1,819.000 ............167,468 ......................  ............136,160 ............ 147,521 ......... (11,361) ................. 0 ................. 0 .......... (11,361) ................ 0 .......... 136,160 ................ 0 ...........31,308 ...........31,308 .............. 1,478 ........  .......

018792-77-0 ...
AB VPS Sustainable Global Thematic Growth 

Portfoli ............................................. ....... ..12/29/2023 . 34 .......................... ........ 38,475.485 ......... 1,229,593 ......................  ......... 1,090,935 ......... 1,170,424 ..........(79,489) ................. 0 ................. 0 ...........(79,489) ................ 0 ........ 1,090,935 ................ 0 ......... 138,658 ......... 138,658 ............. 20,132 ........  .......
693506-10-7 ... PPG INDUSTRIES ORD ................................ ....... ..07/18/2023 . Various ................... ............. 20.000 .............. 2,945 ......................  .............. 1,817 ...............2,515 ............. (697) ................. 0 ................. 0 .............. (697) ................ 0 ............. 1,817 ................ 0 ............ 1,128 ............ 1,128 .................. 19 ........  .......
09260B-63-0 ... BlackRock High Yield Bond Portfolio .......... ....... ..12/29/2023 . 4 ........................... .......498,621.309 ......... 3,368,385 ......................  ......... 3,903,173 ..........3,310,845 ..........592,385 ................. 0 ................. 0 ...........592,385 ................ 0 ........ 3,368,385 ................ 0 ........ (534,788) ........ (534,788) ............108,570 ........  .......
018915-10-8 ... AB Value Fund ...................................... ....... ..12/29/2023 . 34 .......................... ......... 2,947.654 ............. 46,580 ......................  ............. 41,676 ............. 42,800 ...........(1,124) ................. 0 ................. 0 ............(1,124) ................ 0 ............41,676 ................ 0 ............ 4,904 ............ 4,904 ................. 216 ........  .......

69351T-10-6 ... PPL ORD .............................................. ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 78.000 .............. 2,066 ......................  ...............2,173 ...............2,279 ............. (106) ................. 0 ................. 0 .............. (106) ................ 0 ............. 2,173 ................ 0 ............. (107) ............. (107) .................. 36 ........  .......
452327-10-9 ... ILLUMINA ORD ........................................ ....... ..12/20/2023 . Various ................... ........ 19,049.000 ......... 3,648,483 ......................  ......... 4,845,017 ..........3,805,202 ..........989,264 ................. 0 ................. 0 ...........989,264 ................ 0 ........ 4,845,017 ................ 0 ......(1,196,534) ......(1,196,534) ....................0 ........  .......
030372-20-5 ... American Funds - American High-Income Trust ....... ..12/29/2023 . 36 .......................... ............276.821 .............. 2,403 ......................  ...............3,131 ...............2,361 ...............770 ................. 0 ................. 0 ................770 ................ 0 ............. 3,131 ................ 0 ............. (728) ............. (728) .................. 11 ........  .......

69370C-10-0 ... PTC ORD .............................................. ....... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... .............. 9.000 .............. 1,278 ......................  ...............1,323 ...............1,080 ...............243 ................. 0 ................. 0 ................243 ................ 0 ............. 1,323 ................ 0 ...............(46) ...............(46) ....................0 ........  .......
09661F-10-7 ... BNY Mellon International Core Equity Fund .. ....... ..12/21/2023 . 8 ........................... ........ 27,729.987 ............995,110 ......................  ......... 1,110,524 ............ 906,216 ..........204,308 ................. 0 ................. 0 ...........204,308 ................ 0 ...........995,110 ................ 0 ........ (115,414) ........ (115,414) ....................0 ........  .......
02630E-81-4 ... American Funds - Asset Allocation Fund ...... ....... ..12/29/2023 . 36 .......................... .......140,636.736 ......... 3,130,200 ......................  ......... 3,701,766 ..........3,057,443 ..........644,323 ................. 0 ................. 0 ...........644,323 ................ 0 ........3,701,766 ................ 0 ........ (571,566) ........ (571,566) ............. 69,557 ........  .......
693718-10-8 ... PACCAR ORD .......................................... ....... ..12/18/2023 . EMM ......................... ............. 72.500 .............. 6,059 ......................  ...............2,765 ...............8,743 ...........(5,978) ................. 0 ................. 0 ............(5,978) ................ 0 ............. 2,765 ................ 0 ............ 3,294 ............ 3,294 ................. 176 ........  .......
45687V-10-6 ... INGERSOLL RAND ORD ................................ ....... ..12/27/2023 . Various ................... ......... 4,796.000 ............296,242 ......................  ............ 256,639 ............ 250,069 ............ 5,842 ................. 0 ................. 0 ............. 5,842 ................ 0 ...........256,639 ................ 0 ...........39,603 ...........39,603 ................. 168 ........  .......
030372-82-5 ... American Funds - Asset Allocation Fund ...... ....... ..12/29/2023 . 36 .......................... .... 4,573,048.203 ...... 102,092,668 ......................  .......101,972,826 .......100,195,486 .......1,777,340 ................. 0 ................. 0 ........1,777,340 ................ 0 ..... 101,972,826 ................ 0 ......... 119,842 ......... 119,842 ......... 2,876,096 ........  .......
695156-10-9 ... PACKAGING CORP OF AMERICA ORD .................. ....... ..07/26/2023 . EMM ......................... ............. 10.000 .............. 1,492 ......................  .............. 1,086 ...............1,279 ............. (193) ................. 0 ................. 0 .............. (193) ................ 0 ............. 1,086 ................ 0 ...............406 ...............406 .................. 38 ........  .......
09661F-30-5 ... BNY Mellon International Core Equity Fund .. ....... ..12/29/2023 . 8 ........................... ........ 22,141.897 ............809,597 ......................  ............828,606 ............ 739,761 ...........88,847 ................. 0 ................. 0 ............88,847 ................ 0 ...........809,597 ................ 0 ......... (19,009) ......... (19,009) .................. 82 ........  .......
02630E-88-9 ... American Funds - Growth Fund ................... ....... ..12/29/2023 . 36 .......................... ........ 82,356.201 ......... 7,033,964 ......................  ......... 9,799,810 ......... 6,064,711 ....... 3,735,099 ................. 0 ................. 0 ........ 3,735,099 ................ 0 ........ 9,799,810 ................ 0 ......(2,765,846) ......(2,765,846) ............ 258,042 ........  .......
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697435-10-5 ... PALO ALTO NETWORKS ORD ........................... ....... ..11/16/2023 . EMM ......................... ............. 16.000 .............. 3,891 ......................  ...............3,847 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 3,847 ................ 0 ................ 45 ................ 45 ....................0 ........  .......
45784P-10-1 ... INSULET ORD ......................................... ....... ..09/25/2023 . NFSA ....................... ............694.000 ............201,300 ......................  ............127,810 ............ 204,307 ..........(76,497) ................. 0 ................. 0 ...........(76,497) ................ 0 .......... 127,810 ................ 0 ...........73,490 ...........73,490 ....................0 ........  .......
030372-40-3 ... American Funds - Growth Fund ................... ....... ..12/29/2023 . 36 .......................... ............ 546.972 ............. 46,609 ......................  ............. 29,238 ............. 41,728 ..........(12,490) ................. 0 ................. 0 ...........(12,490) ................ 0 ............ 29,238 ................ 0 ...........17,371 ...........17,371 ...............2,321 ........  .......
701094-10-4 ... PARKER HANNIFIN ORD ............................... ....... ..11/16/2023 . Various ................... ............. 15.000 .............. 5,698 ......................  .............. 2,160 ...............4,365 ...........(2,205) ................. 0 ................. 0 ............(2,205) ................ 0 ............. 2,160 ................ 0 ............ 3,538 ............ 3,538 .................. 44 ........  .......
097873-81-4 ... The Bond Fund of America« ....................... ....... ..12/29/2023 . 36 .......................... ........ 24,244.289 ............270,056 ......................  ............ 294,347 ............ 275,900 ...........18,448 ................. 0 ................. 0 ............18,448 ................ 0 ...........270,056 ................ 0 ..........(24,291) ..........(24,291) .............. 6,563 ........  .......
030372-76-7 ... American Funds - Growth Fund ................... ....... ..12/29/2023 . 36 .......................... .... 1,552,400.933 .......134,121,898 ......................  .......117,760,366 .......117,051,030 ..........709,336 ................. 0 ................. 0 ...........709,336 ................ 0 ..... 117,760,366 ................ 0 ......16,361,532 ......16,361,532 ......... 4,079,550 ........  .......
704326-10-7 ... PAYCHEX ORD ......................................... ....... ..12/18/2023 . EMM ......................... ............. 50.000 .............. 6,067 ......................  ...............2,175 ...............5,778 ...........(3,603) ................. 0 ................. 0 ............(3,603) ................ 0 ............. 2,175 ................ 0 ............ 3,893 ............ 3,893 .................. 97 ........  .......
458140-10-0 ... INTEL ORD ........................................... ....... ..12/21/2023 . Various ................... ......... 2,121.000 .............80,566 ......................  ............. 79,282 ............. 48,869 ...........19,848 ................. 0 ................. 0 ............19,848 ................ 0 ............79,282 ................ 0 ............ 1,284 ............ 1,284 .............. 1,073 ........  .......
02630E-83-0 ... American Funds - Growth-Income Fund .......... ....... ..12/29/2023 . 36 .......................... .......100,735.722 ......... 5,277,377 ......................  ......... 5,790,383 ..........4,907,844 ..........882,539 ................. 0 ................. 0 ...........882,539 ................ 0 ........ 5,790,383 ................ 0 ........ (513,006) ........ (513,006) ............179,825 ........  .......
70432V-10-2 ... PAYCOM SOFTWARE ORD ............................... ....... ..07/26/2023 . EMM ......................... .............. 8.000 .............. 2,581 ......................  ...............2,531 ...............2,482 ................ 49 ................. 0 ................. 0 ................. 49 ................ 0 ............. 2,531 ................ 0 ................50 ................50 ....................1 ........  .......
128119-45-0 ... Calamos Global Equity Fund ...................... ....... ..12/29/2023 . 13 .......................... ......... 5,572.291 ............. 74,438 ......................  ............. 88,682 ............. 65,252 ........... 23,431 ................. 0 ................. 0 ............ 23,431 ................ 0 ............74,438 ................ 0 ..........(14,244) ..........(14,244) ....................0 ........  .......
030372-30-4 ... American Funds - Growth-Income Fund .......... ....... ..12/29/2023 . 36 .......................... ............. 86.439 .............. 4,672 ......................  .............. 3,007 ...............4,340 ...........(1,333) ................. 0 ................. 0 ............(1,333) ................ 0 ............. 3,007 ................ 0 ............ 1,665 ............ 1,665 ................. 161 ........  .......
70450Y-10-3 ... PAYPAL HOLDINGS ORD ............................... ....... ..12/18/2023 . Various ................... ............192.000 ............. 13,392 ......................  ............. 16,434 ............. 13,674 ............ 2,759 ................. 0 ................. 0 ............. 2,759 ................ 0 ............16,434 ................ 0 ...........(3,042) ...........(3,042) ....................0 ........  .......
45826J-10-5 ... INTELLIA THERAPEUTICS ORD ....................... ....... ..10/27/2023 . Various ................... ......... 8,913.000 ............229,279 ......................  ............ 554,159 ............ 310,975 ..........243,185 ................. 0 ................. 0 ...........243,185 ................ 0 ...........554,159 ................ 0 ........ (324,881) ........ (324,881) ....................0 ........  .......
030372-81-7 ... American Funds - Growth-Income Fund .......... ....... ..12/29/2023 . 36 .......................... .... 1,792,809.023 ........95,450,808 ......................  ........ 85,529,418 ........ 88,672,334 ......(3,142,916) ................. 0 ................. 0 .......(3,142,916) ................ 0 .......85,529,418 ................ 0 ....... 9,921,390 ....... 9,921,390 ......... 3,362,099 ........  .......
713448-10-8 ... PEPSICO ORD ......................................... ....... ..12/18/2023 . Various ................... ............204.000 ............. 37,559 ......................  ............. 21,238 ............. 36,855 ......... (15,616) ................. 0 ................. 0 .......... (15,616) ................ 0 ............21,238 ................ 0 ...........16,320 ...........16,320 ................. 665 ........  .......
128119-86-4 ... Calamos Convertible Fund ........................ ....... ..12/29/2023 . 13 .......................... ............. 41.114 .................677 ......................  ................. 646 ................. 646 ................. 1 ................. 0 ................. 0 .................. 1 ................ 0 ................677 ................ 0 ................31 ................31 ....................1 ........  .......
02630E-87-1 ... American Funds - International Fund .......... ....... ..12/29/2023 . 36 .......................... .......133,498.558 ......... 2,170,265 ......................  ......... 3,096,486 ......... 2,001,143 ....... 1,095,343 ................. 0 ................. 0 ........ 1,095,343 ................ 0 ........ 3,096,486 ................ 0 ........ (926,221) ........ (926,221) ...............4,592 ........  .......
714046-10-9 ... REVVITY ORD ......................................... ....... ..12/18/2023 . EMM ......................... ............. 34.000 .............. 4,081 ......................  .............. 1,616 ...............4,767 ...........(3,152) ................. 0 ................. 0 ............(3,152) ................ 0 ............. 1,616 ................ 0 ............ 2,466 ............ 2,466 ....................7 ........  .......
45866F-10-4 ... INTERCONTINENTAL EXCHANGE ORD .................. ....... ..12/27/2023 . Various ................... ............978.000 ............108,621 ......................  ............. 95,818 ............ 100,333 ...........(4,515) ................. 0 ................. 0 ............(4,515) ................ 0 ............95,818 ................ 0 ...........12,803 ...........12,803 ................. 748 ........  .......
030372-77-5 ... American Funds - International Fund .......... ....... ..12/29/2023 . 36 .......................... .... 2,049,753.085 ........33,870,920 ......................  ........ 38,441,726 ........ 31,217,739 ....... 7,223,987 ................. 0 ................. 0 ........ 7,223,987 ................ 0 .......38,441,726 ................ 0 ..... (4,570,806) ..... (4,570,806) ............. 39,902 ........  .......
717081-10-3 ... PFIZER ORD .......................................... ....... ..12/18/2023 . Various ................... ............803.000 ............. 29,664 ......................  ....................0 ............. 41,146 ..........(41,146) ................. 0 ................. 0 ...........(41,146) ................ 0 .................. 0 ................ 0 ...........29,664 ...........29,664 ................. 631 ........  .......
131618-30-8 ... Calvert Equity Portfolio ........................ ....... ..12/29/2023 . 18 .......................... ........28,701.276 ......... 2,001,037 ......................  ......... 1,688,973 ......... 1,898,590 ........ (209,615) ................. 0 ................. 0 ......... (209,615) ................ 0 ........2,001,037 ................ 0 ......... 312,064 ......... 312,064 .............. 1,541 ........  .......
02630E-86-3 ... American Funds - New World Fund® .............. ....... ..12/29/2023 . 36 .......................... ........ 60,272.282 ......... 1,420,004 ......................  ......... 1,889,728 ......... 1,316,347 ..........573,381 ................. 0 ................. 0 ...........573,381 ................ 0 ........1,889,728 ................ 0 ........ (469,724) ........ (469,724) ...............3,503 ........  .......
718172-10-9 ... PHILIP MORRIS INTERNATIONAL ORD ............... ....... ..12/18/2023 . Various ................... ............239.000 ............. 23,017 ......................  ............. 22,459 ............. 24,189 ...........(1,731) ................. 0 ................. 0 ............(1,731) ................ 0 ............ 22,459 ................ 0 ...............559 ...............559 ................. 819 ........  .......
461202-10-3 ... INTUIT ORD .......................................... ....... ..12/27/2023 . Various ................... ............374.000 ............188,917 ......................  ............ 151,473 ............. 73,563 ..........(23,712) ................. 0 ................. 0 ...........(23,712) ................ 0 ...........151,473 ................ 0 ...........37,444 ...........37,444 ................. 459 ........  .......
02630E-73-1 ... American Funds - The Bond Fund of America .. ....... ..12/29/2023 . 36 .......................... .......153,315.624 ......... 1,414,267 ......................  ......... 1,744,653 ......... 1,415,103 ..........329,550 ................. 0 ................. 0 ...........329,550 ................ 0 ........ 1,744,653 ................ 0 ........ (330,386) ........ (330,386) ............. 10,008 ........  .......
718546-10-4 ... PHILLIPS 66 ORD .................................... ....... ..12/18/2023 . Various ................... ............. 74.000 .............. 8,009 ......................  .............. 7,683 ...............7,702 ...............(18) ................. 0 ................. 0 ................(18) ................ 0 ............. 7,683 ................ 0 ...............325 ...............325 ................. 160 ........  .......
140411-60-4 ... Federated Hermes Capital Preservation Fund . ....... ..12/29/2023 . 9 ........................... ........ 12,712.258 ............127,122 ......................  ............ 127,122 ............ 127,123 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........127,122 ................ 0 ................. 0 ................. 0 ...............3,248 ........  .......
030372-83-3 ... American Funds - The Bond Fund of America .. ....... ..12/29/2023 . 36 .......................... .... 3,407,143.151 ........31,760,784 ......................  ........ 36,796,501 ........ 31,584,217 ....... 5,212,284 ................. 0 ................. 0 ........ 5,212,284 ................ 0 .......36,796,501 ................ 0 ......(5,035,717) ......(5,035,717) ............167,114 ........  .......
723484-10-1 ... PINNACLE WEST ORD ................................. ....... ..04/21/2023 . EMM ......................... ............. 19.000 .............. 1,530 ......................  .............. 1,587 ...............1,445 ...............142 ................. 0 ................. 0 ................142 ................ 0 ............. 1,587 ................ 0 ...............(57) ...............(57) .................. 16 ........  .......
46120E-60-2 ... INTUITIVE SURGICAL ORD ........................... ....... ..12/27/2023 . Various ................... ......... 1,075.000 ............308,785 ......................  ............ 254,967 ............ 285,251 ..........(30,284) ................. 0 ................. 0 ...........(30,284) ................ 0 ...........254,967 ................ 0 ...........53,818 ...........53,818 ....................0 ........  .......

030372-50-2 ...
American Funds - U.S. Government Securities 

Fund .................................................. ....... ..12/29/2023 . 36 .......................... ............136.721 .............. 1,365 ......................  ...............1,643 ...............1,366 ...............277 ................. 0 ................. 0 ................277 ................ 0 ............. 1,643 ................ 0 ............. (278) ............. (278) ....................7 ........  .......
723787-10-7 ... PIONEER NATURAL RESOURCE ORD ................... ....... ..12/18/2023 . Various ................... ............. 41.000 .............. 9,071 ......................  ...............5,276 ...............9,364 ...........(4,088) ................. 0 ................. 0 ............(4,088) ................ 0 ............. 5,276 ................ 0 ............ 3,795 ............ 3,795 ................. 354 ........  .......
140541-81-4 ... American Funds Cap World Bond .................. ....... ..12/29/2023 . 36 .......................... ......... 2,702.744 ............. 43,930 ......................  ............. 46,814 ............. 43,541 ............ 3,273 ................. 0 ................. 0 ............. 3,273 ................ 0 ............ 43,930 ................ 0 ...........(2,884) ...........(2,884) ................. 773 ........  .......
298706-40-9 ... EuroPacific Growth Fund« ........................ ....... ..12/29/2023 . 36 .......................... ........17,816.123 ............925,223 ......................  ............ 893,577 ............ 869,427 ...........24,150 ................. 0 ................. 0 ............24,150 ................ 0 ...........893,577 ................ 0 ...........31,646 ...........31,646 ................. 741 ........  .......
73278L-10-5 ... POOL ORD ............................................. ....... ..07/26/2023 . EMM ......................... .............. 6.000 .............. 2,184 ......................  ...............2,113 ...............1,814 ...............299 ................. 0 ................. 0 ................299 ................ 0 ............. 2,113 ................ 0 ................71 ................71 ....................9 ........  .......
46625H-10-0 ... JPMORGAN CHASE ORD ................................ ....... ..12/20/2023 . Various ................... ......... 1,928.000 ............280,093 ......................  ............ 149,353 ............ 258,545 ........ (109,192) ................. 0 ................. 0 ......... (109,192) ................ 0 ...........149,353 ................ 0 ......... 130,740 ......... 130,740 ...............5,209 ........  .......
097873-10-3 ... The Bond Fund of AmericaSM ...................... ....... ..12/29/2023 . 36 .......................... ........ 29,985.660 ............339,698 ......................  ............ 361,253 ............ 341,237 ...........20,016 ................. 0 ................. 0 ............20,016 ................ 0 ...........361,253 ................ 0 ..........(21,555) ..........(21,555) .............. 6,280 ........  .......
74144T-10-8 ... T ROWE PRICE GROUP ORD ........................... ....... ..07/26/2023 . EMM ......................... ............. 24.000 .............. 2,759 ......................  .............. 1,691 ...............2,617 ............. (927) ................. 0 ................. 0 .............. (927) ................ 0 ............. 1,691 ................ 0 ............1,068 ............1,068 .................. 43 ........  .......
140543-81-0 ... Capital World Growth and Income Fund« ........ ....... ..12/29/2023 . 36 .......................... .......107,936.431 ......... 5,995,356 ......................  ......... 5,330,290 ..........5,565,202 ........ (234,911) ................. 0 ................. 0 ......... (234,911) ................ 0 ........ 5,995,356 ................ 0 ......... 665,066 ......... 665,066 ............. 50,271 ........  .......
097873-40-0 ... The Bond Fund of AmericaSM ...................... ....... ..12/29/2023 . 36 .......................... ........ 22,766.952 ............259,734 ......................  ............ 292,431 ............ 259,088 ........... 33,343 ................. 0 ................. 0 ............ 33,343 ................ 0 ...........292,431 ................ 0 ......... (32,697) ......... (32,697) .............. 2,850 ........  .......
74251V-10-2 ... PRINCIPAL FINANCIAL GROUP ORD .................. ....... ..07/26/2023 . EMM ......................... ............. 37.000 .............. 2,891 ......................  .............. 1,813 ...............3,105 ...........(1,292) ................. 0 ................. 0 ............(1,292) ................ 0 ............. 1,813 ................ 0 ............ 1,079 ............ 1,079 .................. 31 ........  .......
466313-10-3 ... JABIL ORD ........................................... ....... ..12/12/2023 . Various ................... ............305.000 ............. 38,764 ......................  ............. 25,105 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............25,105 ................ 0 ...........13,659 ...........13,659 .................. 55 ........  .......
399874-10-6 ... The Growth Fund of America« .................... ....... ..12/29/2023 . 36 .......................... ........86,764.040 ......... 5,164,916 ......................  ......... 3,621,531 ..........4,293,952 ........ (672,421) ................. 0 ................. 0 ......... (672,421) ................ 0 ........ 3,621,531 ................ 0 ....... 1,543,385 ....... 1,543,385 ............. 23,229 ........  .......
742718-10-9 ... PROCTER & GAMBLE ORD ............................. ....... ..12/18/2023 . Various ................... ............346.000 ............. 53,064 ......................  ............. 27,946 ............. 52,440 ..........(24,493) ................. 0 ................. 0 ...........(24,493) ................ 0 ............27,946 ................ 0 ...........25,118 ...........25,118 ................. 819 ........  .......
197199-46-6 ... Columbia Acorn International« .................. ....... ..12/29/2023 . 26 .......................... ......... 2,237.324 ............. 54,340 ......................  ............. 80,478 ............. 48,818 ...........31,660 ................. 0 ................. 0 ............31,660 ................ 0 ............ 54,340 ................ 0 ......... (26,138) ......... (26,138) ....................0 ........  .......
399874-40-3 ... The Growth Fund of America« .................... ....... ..12/29/2023 . 36 .......................... ........33,807.811 ......... 1,919,555 ......................  ......... 1,529,187 ..........1,659,625 ........ (130,438) ................. 0 ................. 0 ......... (130,438) ................ 0 ........ 1,529,187 ................ 0 ......... 390,368 ......... 390,368 ............. 11,502 ........  .......

 E
1
4
.1

6
2



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

SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

CUSIP
Identi-
fication Description

For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Con-

sideration Par Value Actual Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11+12-13)

15
Total

Foreign 
Exchange 
Change in 

Book/ 
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain
(Loss) on 
Disposal

Realized 
Gain (Loss) 
on Disposal

Total Gain 
(Loss) on 
Disposal

Bond
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date

743315-10-3 ... PROGRESSIVE ORD .................................... ....... ..12/18/2023 . Various ................... ............. 88.000 .............12,017 ......................  .............. 2,687 ............. 11,414 ...........(8,728) ................. 0 ................. 0 ............(8,728) ................ 0 ............. 2,687 ................ 0 ............ 9,330 ............ 9,330 .................. 23 ........  .......
47215P-10-6 ... JD.COM ADR REP 2 CL A ORD ....................... C...... ..10/17/2023 . Various ................... ......... 3,008.000 ............102,636 ......................  ............208,871 ............ 168,839 ...........40,032 ................. 0 ................. 0 ............40,032 ................ 0 .......... 208,871 ................ 0 ........ (106,234) ........ (106,234) .............. 1,379 ........  .......
453320-10-3 ... The Income Fund of America« .................... ....... ..12/29/2023 . 36 .......................... ........ 47,355.493 ......... 1,075,111 ......................  ............ 793,524 ......... 1,071,655 ........ (278,131) ................. 0 ................. 0 ......... (278,131) ................ 0 ...........793,524 ................ 0 ......... 281,587 ......... 281,587 ............. 14,562 ........  .......
74340W-10-3 ... PROLOGIS REIT ...................................... ....... ..11/16/2023 . Various ................... ............126.000 ............. 15,604 ......................  ...............8,448 ............. 14,204 ...........(5,756) ................. 0 ................. 0 ............(5,756) ................ 0 ............. 8,448 ................ 0 ............ 7,156 ............ 7,156 ................. 179 ........  .......
197199-49-0 ... Columbia Acorn« Fund ............................. ....... ..12/29/2023 . 26 .......................... ........31,011.110 ............341,007 ......................  ............ 542,363 ............ 301,738 ..........240,626 ................. 0 ................. 0 ...........240,626 ................ 0 ...........341,007 ................ 0 ........ (201,356) ........ (201,356) ....................0 ........  .......
453320-40-0 ... The Income Fund of America« .................... ....... ..12/29/2023 . 36 .......................... ........ 25,038.305 ............564,111 ......................  ............ 401,240 ............ 564,614 ........ (163,374) ................. 0 ................. 0 ......... (163,374) ................ 0 ...........401,240 ................ 0 ......... 162,871 ......... 162,871 ............. 10,116 ........  .......
744320-10-2 ... PRUDENTIAL FINANCIAL ORD ........................ ....... ..07/26/2023 . EMM ......................... ............. 36.000 .............. 3,240 ......................  ...............2,605 ...............3,581 ............. (976) ................. 0 ................. 0 .............. (976) ................ 0 ............. 2,605 ................ 0 ...............636 ...............636 .................. 63 ........  .......
478160-10-4 ... JOHNSON & JOHNSON ORD ............................. ....... ..12/27/2023 . Various ................... ............865.000 ............136,518 ......................  ............ 142,782 ............ 152,802 ......... (10,020) ................. 0 ................. 0 .......... (10,020) ................ 0 ...........142,782 ................ 0 ...........(6,264) ...........(6,264) .............. 2,567 ........  .......
461308-10-8 ... The Investment Company of America« ........... ....... ..12/29/2023 . 36 .......................... ........ 52,243.838 ......... 2,440,455 ......................  ..........1,954,442 ..........2,155,581 ........ (201,139) ................. 0 ................. 0 ......... (201,139) ................ 0 ........ 1,954,442 ................ 0 ......... 486,013 ......... 486,013 ............. 20,088 ........  .......
744573-10-6 ... PUBLIC SERVICE ENTERPRISE GROUP ORD .......... ....... ..07/26/2023 . EMM ......................... ............. 54.000 .............. 3,477 ......................  ...............2,152 ...............3,309 ...........(1,156) ................. 0 ................. 0 ............(1,156) ................ 0 ............. 2,152 ................ 0 ............ 1,325 ............ 1,325 .................. 44 ........  .......
197199-79-7 ... Columbia Acorn International Select .......... ....... ..11/28/2023 . 26 .......................... ............736.027 .............17,180 ......................  ............. 16,696 ............. 15,876 ...............820 ................. 0 ................. 0 ................820 ................ 0 ............17,180 ................ 0 ...............484 ...............484 ....................0 ........  .......
461308-40-5 ... The Investment Company of America« ........... ....... ..12/29/2023 . 36 .......................... ........16,603.308 ............757,282 ......................  ............608,005 ............ 682,894 ..........(74,889) ................. 0 ................. 0 ...........(74,889) ................ 0 .......... 608,005 ................ 0 ......... 149,277 ......... 149,277 .............. 7,134 ........  .......
74460D-10-9 ... PUBLIC STORAGE REIT ORD ......................... ....... ..12/18/2023 . EMM ......................... ............. 26.000 .............. 7,574 ......................  ...............5,488 ...............7,285 ...........(1,796) ................. 0 ................. 0 ............(1,796) ................ 0 ............. 5,488 ................ 0 ............ 2,086 ............ 2,086 ................. 156 ........  .......
482480-10-0 ... KLA ORD .............................................. ....... ..12/21/2023 . Various ................... ............629.000 ............274,919 ......................  ............. 96,608 ............ 237,152 ........ (140,544) ................. 0 ................. 0 ......... (140,544) ................ 0 ............96,608 ................ 0 ......... 178,312 ......... 178,312 .............. 1,588 ........  .......
808515-86-0 ... Schwab Government Money Market Portfolio .... ....... ..12/29/2023 . 37 .......................... ......... 4,374.090 .............. 4,374 ......................  ...............4,374 ...............4,374 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 4,374 ................ 0 ................. 0 ................. 0 ................. 108 ........  .......
745867-10-1 ... PULTEGROUP ORD ..................................... ....... ..04/21/2023 . EMM ......................... ............. 33.000 .............. 2,075 ......................  ................. 881 ...............1,502 ............. (621) ................. 0 ................. 0 .............. (621) ................ 0 ................881 ................ 0 ............ 1,194 ............ 1,194 .................. 11 ........  .......
197199-81-3 ... Columbia Acorn International« .................. ....... ..12/29/2023 . 26 .......................... ........ 73,288.825 ......... 1,737,271 ......................  ......... 2,226,462 ......... 1,572,778 ..........653,684 ................. 0 ................. 0 ...........653,684 ................ 0 ........1,737,271 ................ 0 ........ (489,191) ........ (489,191) ....................0 ........  .......
024936-40-3 ... VP Balanced Fund ................................... ....... ..12/29/2023 . 38 .......................... ......... 1,249.573 .............. 8,661 ......................  ...............8,297 ...............8,372 ...............(75) ................. 0 ................. 0 ................(75) ................ 0 ............. 8,297 ................ 0 ...............364 ...............364 .................. 14 ........  .......
74736K-10-1 ... QORVO ORD ............................................ ....... ..04/21/2023 . EMM ......................... ............. 14.000 .............. 1,298 ......................  .............. 1,156 ...............1,269 ............. (112) ................. 0 ................. 0 .............. (112) ................ 0 ............. 1,156 ................ 0 ...............142 ...............142 ....................0 ........  .......
48251W-10-4 ... KKR AND CO ORD ..................................... ....... ..11/21/2023 . NFSA ....................... ............130.000 .............. 8,448 ......................  .............. 8,141 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 8,141 ................ 0 ...............307 ...............307 ....................7 ........  .......
024936-30-4 ... VP Capital Appreciation Fund ................... ....... ..12/29/2023 . 38 .......................... ............659.105 .............. 8,523 ......................  .............. 7,796 ...............7,777 ................ 19 ................. 0 ................. 0 ................. 19 ................ 0 ............. 7,796 ................ 0 ...............727 ...............727 ....................9 ........  .......
747525-10-3 ... QUALCOMM ORD ........................................ ....... ..12/18/2023 . Various ................... ............168.000 ............. 20,588 ......................  ...............9,401 ............. 18,470 ...........(9,069) ................. 0 ................. 0 ............(9,069) ................ 0 ............. 9,401 ................ 0 ...........11,187 ...........11,187 ................. 240 ........  .......
19763T-10-3 ... Columbia Income Opportunities Fund ............ ....... ..12/26/2023 . 26 .......................... .......106,293.262 ............894,350 ......................  ......... 1,062,823 ............ 874,794 ......... 188,030 ................. 0 ................. 0 .......... 188,030 ................ 0 ...........894,350 ................ 0 ........ (168,473) ........ (168,473) ............. 23,216 ........  .......
024936-88-2 ... VP Ultra® Fund ..................................... ....... ..12/29/2023 . 38 .......................... ........ 59,038.780 ......... 1,300,139 ......................  ......... 1,147,287 ......... 1,141,810 ............ 5,477 ................. 0 ................. 0 ............. 5,477 ................ 0 ........1,147,287 ................ 0 ..........152,852 ..........152,852 ............. 85,467 ........  .......
74762E-10-2 ... QUANTA SERVICES ORD ............................... ....... ..11/16/2023 . EMM ......................... ............. 26.000 .............. 4,679 ......................  ................. 971 ...............3,705 ...........(2,734) ................. 0 ................. 0 ............(2,734) ................ 0 ................971 ................ 0 ............ 3,708 ............ 3,708 ....................6 ........  .......
49177J-10-2 ... KENVUE ORD .......................................... ....... ..12/27/2023 . Various ................... ............ 451.247 .............. 9,032 ......................  ...............9,323 ...............7,601 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 9,323 ................ 0 ............. (291) ............. (291) ................. 157 ........  .......
61691F-79-7 ... Core Plus Fixed Income Portfolio .............. ....... ..07/28/2023 . 39 .......................... ........81,056.138 ............675,855 ......................  ............ 854,537 ............ 684,924 ..........169,613 ................. 0 ................. 0 ...........169,613 ................ 0 ...........854,537 ................ 0 ........ (178,682) ........ (178,682) ............. 26,473 ........  .......
74834L-10-0 ... QUEST DIAGNOSTICS ORD ............................ ....... ..07/26/2023 . EMM ......................... ............. 19.000 .............. 2,719 ......................  ...............1,909 ...............2,972 ...........(1,064) ................. 0 ................. 0 ............(1,064) ................ 0 ............. 1,909 ................ 0 ...............810 ...............810 .................. 31 ........  .......
19763T-88-9 ... Columbia Income Opportunities Fund ............ ....... ..12/26/2023 . 26 .......................... ........57,001.461 ............478,705 ......................  ............561,650 ............ 469,692 ........... 91,955 ................. 0 ................. 0 ............ 91,955 ................ 0 ...........478,705 ................ 0 ..........(82,945) ..........(82,945) ............. 14,224 ........  .......
61691F-10-2 ... Emerging Markets Equity Portfolio ............ ....... ..12/29/2023 . 39 .......................... ......... 1,024.097 ............. 12,693 ......................  ............. 15,777 ............. 12,207 ............ 3,570 ................. 0 ................. 0 ............. 3,570 ................ 0 ............15,777 ................ 0 ...........(3,084) ...........(3,084) ................. 140 ........  .......
754730-10-9 ... RAYMOND JAMES ORD ................................. ....... ..07/26/2023 . Various ................... ............. 21.000 .............. 2,128 ......................  ...............1,035 ...............2,244 ...........(1,209) ................. 0 ................. 0 ............(1,209) ................ 0 ............. 1,035 ................ 0 ............ 1,093 ............ 1,093 .................. 21 ........  .......
49271V-10-0 ... KEURIG DR PEPPER ORD ............................. ....... ..12/20/2023 . Various ................... ............325.000 .............10,680 ......................  ............. 11,957 ............. 11,590 ...............367 ................. 0 ................. 0 ................367 ................ 0 ............11,957 ................ 0 ...........(1,277) ...........(1,277) ................. 174 ........  .......
61691F-30-0 ... Global Franchise Portfolio ...................... ....... ..09/18/2023 . 39 .......................... ........77,179.001 ............808,235 ......................  ............907,846 ............ 773,334 ..........134,512 ................. 0 ................. 0 ...........134,512 ................ 0 ...........907,846 ................ 0 ......... (99,611) ......... (99,611) ............. 47,000 ........  .......
75513E-10-1 ... RTX ORD .............................................. ....... ..12/18/2023 . Various ................... ............233.000 ............. 21,765 ......................  ...............9,915 ............. 23,514 ......... (13,600) ................. 0 ................. 0 .......... (13,600) ................ 0 ............. 9,915 ................ 0 ...........11,850 ...........11,850 ................. 269 ........  .......
19765H-26-3 ... Columbia Large Cap Growth Opportunity Fund . ....... ..12/26/2023 . 26 .......................... ........37,690.188 ............482,009 ......................  ............ 693,391 ............ 406,300 ..........287,091 ................. 0 ................. 0 ...........287,091 ................ 0 ...........482,009 ................ 0 ........ (211,382) ........ (211,382) ....................0 ........  .......
61691F-70-6 ... Global Strategist Portfolio .................... ....... ..12/29/2023 . 39 .......................... ......... 4,503.974 ............. 36,684 ......................  ............. 44,994 ............. 34,410 ...........10,584 ................. 0 ................. 0 ............10,584 ................ 0 ............ 44,994 ................ 0 ...........(8,310) ...........(8,310) ................. 469 ........  .......
756109-10-4 ... REALTY INCOME REIT ORD ........................... ....... ..11/16/2023 . EMM ......................... ............. 94.000 .............. 5,555 ......................  ...............6,483 ...............5,962 ...............521 ................. 0 ................. 0 ................521 ................ 0 ............. 6,483 ................ 0 ............. (928) ............. (928) ................. 152 ........  .......
49338L-10-3 ... KEYSIGHT TECHNOLOGIES ORD ....................... ....... ..12/27/2023 . Various ................... ......... 4,953.000 ............660,590 ......................  ............ 742,589 ............ 838,072 ........ (103,250) ................. 0 ................. 0 ......... (103,250) ................ 0 ...........742,589 ................ 0 ......... (81,999) ......... (81,999) ....................0 ........  .......
015544-30-7 ... Alger Growth & Income Portfolio ............... ....... ..12/29/2023 . 40 .......................... ........ 11,802.133 ............298,608 ......................  ............119,157 ............ 272,747 ........ (153,590) ................. 0 ................. 0 ......... (153,590) ................ 0 ...........119,157 ................ 0 ......... 179,451 ......... 179,451 ...............2,054 ........  .......
758849-10-3 ... REGENCY CENTERS REIT ORD ........................ ....... ..12/18/2023 . Various ................... ............. 62.000 .............. 4,052 ......................  ...............4,022 ...............3,875 ...............147 ................. 0 ................. 0 ................147 ................ 0 ............. 4,022 ................ 0 ................30 ................30 ................. 142 ........  .......
19765H-31-3 ... Columbia Select Large Cap Equity Fund ........ ....... ..12/29/2023 . 26 .......................... ........ 12,443.954 ............225,459 ......................  ............ 241,837 ............ 192,384 ........... 49,454 ................. 0 ................. 0 ............ 49,454 ................ 0 ...........225,459 ................ 0 ......... (16,378) ......... (16,378) ...............3,259 ........  .......
921925-40-0 ... Balanced Portfolio ................................ ....... ..12/29/2023 . 47 .......................... .... 9,159,148.513 .......200,059,900 ......................  .......167,558,497 .......198,936,706 .... (31,378,209) ................. 0 ................. 0 ..... (31,378,209) ................ 0 ..... 167,558,497 ................ 0 ......32,501,403 ......32,501,403 ......... 9,658,807 ........  .......
75886F-10-7 ... REGENERON PHARMACEUTICALS ORD .................. ....... ..11/16/2023 . Various ................... ............. 14.000 .............10,816 ......................  .............. 6,517 ............. 10,101 ...........(3,584) ................. 0 ................. 0 ............(3,584) ................ 0 ............. 6,517 ................ 0 ............ 4,299 ............ 4,299 ....................0 ........  .......
494368-10-3 ... KIMBERLY CLARK ORD ................................ ....... ..06/23/2023 . Various ................... ......... 1,752.000 ............241,613 ......................  ............ 245,444 ............ 237,834 ............ 7,610 ................. 0 ................. 0 ............. 7,610 ................ 0 ...........245,444 ................ 0 ...........(3,830) ...........(3,830) ...............4,498 ........  .......
921925-82-2 ... Capital Growth Portfolio ........................ ....... ..12/29/2023 . 47 .......................... .... 1,845,038.436 ........76,675,143 ......................  ........ 49,509,632 ........ 71,605,942 .... (22,096,310) ................. 0 ................. 0 ..... (22,096,310) ................ 0 .......49,509,632 ................ 0 ......27,165,511 ......27,165,511 ......... 3,672,056 ........  .......
7591EP-10-0 ... REGIONS FINANCIAL ORD ............................ ....... ..11/16/2023 . Various ................... ............165.000 .............. 2,973 ......................  .............. 1,506 ...............3,557 ...........(2,051) ................. 0 ................. 0 ............(2,051) ................ 0 ............. 1,506 ................ 0 ............ 1,467 ............ 1,467 ................. 116 ........  .......
19765H-39-6 ... Columbia Short Term Bond Fund .................. ....... ..12/18/2023 . 26 .......................... ............839.065 .............. 7,920 ......................  ...............8,373 ...............7,854 ...............520 ................. 0 ................. 0 ................520 ................ 0 ............. 7,920 ................ 0 ............. (453) ............. (453) ................. 206 ........  .......
921925-79-8 ... Conservative Allocation Portfolio ............. ....... ..12/29/2023 . 47 .......................... .... 2,562,727.701 ........ 59,228,369 ......................  ........ 63,343,560 ........ 58,302,055 ....... 5,041,505 ................. 0 ................. 0 ........ 5,041,505 ................ 0 .......63,343,560 ................ 0 ......(4,115,191) ......(4,115,191) ......... 2,339,957 ........  .......
760759-10-0 ... REPUBLIC SERVICES ORD ............................ ....... ..07/26/2023 . EMM ......................... ............. 30.000 .............. 4,315 ......................  .............. 1,988 ...............3,870 ...........(1,882) ................. 0 ................. 0 ............(1,882) ................ 0 ............. 1,988 ................ 0 ............ 2,328 ............ 2,328 .................. 35 ........  .......
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49845K-10-1 ... KLAVIYO SRS A ORD ................................. ....... ..11/21/2023 . SBSA ....................... ............. 53.000 .............. 1,470 ......................  .............. 1,511 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 1,511 ................ 0 ...............(40) ...............(40) ....................0 ........  .......
921925-87-1 ... Diversified Value Portfolio .................... ....... ..12/29/2023 . 47 .......................... .... 4,459,950.823 ........63,314,812 ......................  ........ 71,998,206 ........ 62,483,911 ....... 9,514,295 ................. 0 ................. 0 ........ 9,514,295 ................ 0 .......71,998,206 ................ 0 ......(8,683,394) ......(8,683,394) ......... 3,344,350 ........  .......
761152-10-7 ... RESMED ORD .......................................... ....... ..12/18/2023 . EMM ......................... ............. 23.000 .............. 4,721 ......................  .............. 2,070 ...............4,787 ...........(2,717) ................. 0 ................. 0 ............(2,717) ................ 0 ............. 2,070 ................ 0 ............ 2,651 ............ 2,651 .................. 25 ........  .......

19765H-50-3 ...
Columbia Capital Allocation Moderate 

Conservative ........................................ ....... ..12/18/2023 . 26 .......................... ........ 68,439.051 ............627,866 ......................  ............ 744,344 ............ 602,264 ..........142,082 ................. 0 ................. 0 ...........142,082 ................ 0 .......... 627,866 ................ 0 ........ (116,478) ........ (116,478) .............. 8,947 ........  .......
921925-60-8 ... Equity Income Portfolio ......................... ....... ..12/29/2023 . 47 .......................... .... 5,974,563.252 ...... 135,870,815 ......................  .......118,093,932 .......144,046,720 .... (25,952,788) ................. 0 ................. 0 ..... (25,952,788) ................ 0 ..... 118,093,932 ................ 0 ..... 17,776,883 ..... 17,776,883 ......... 9,043,900 ........  .......

770323-10-3 ... ROBERT HALF ORD .................................... ....... ..07/18/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 16.000 .............. 1,333 ......................  ................. 733 ...............1,181 ............. (448) ................. 0 ................. 0 .............. (448) ................ 0 ................733 ................ 0 ...............600 ...............600 .................. 15 ........  .......
499049-10-4 ... KNIGHT SWIFT TRANSPRTATN CL A ORD ............. ....... ..12/20/2023 . Various ................... ............225.000 ............. 12,581 ......................  ............. 12,780 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............12,780 ................ 0 ............. (198) ............. (198) .................. 25 ........  .......
921925-30-1 ... Equity Index Portfolio ........................... ....... ..12/29/2023 . 47 .......................... .... 2,542,044.169 .......139,455,590 ......................  ........ 64,070,357 ....... 128,983,321 .... (64,912,964) ................. 0 ................. 0 ..... (64,912,964) ................ 0 .......64,070,357 ................ 0 ......75,385,233 ......75,385,233 ......... 4,588,357 ........  .......
773903-10-9 ... ROCKWELL AUTOMAT ORD ............................. ....... ..12/18/2023 . EMM ......................... ............. 19.000 .............. 5,733 ......................  .............. 2,018 ...............4,894 ...........(2,876) ................. 0 ................. 0 ............(2,876) ................ 0 ............. 2,018 ................ 0 ............ 3,715 ............ 3,715 .................. 51 ........  .......
19765H-72-7 ... Columbia Convertible Securities Fund ......... ....... ..12/29/2023 . 26 .......................... ............ 839.579 .............16,616 ......................  ............. 24,277 ............. 15,633 ............ 8,644 ................. 0 ................. 0 ............. 8,644 ................ 0 ............16,616 ................ 0 ...........(7,661) ...........(7,661) ................. 127 ........  .......
921925-50-9 ... Growth Portfolio .................................. ....... ..12/28/2023 . 47 .......................... .... 3,084,402.184 ........67,967,507 ......................  ........ 60,660,463 ........ 55,920,212 ....... 4,740,251 ................. 0 ................. 0 ........ 4,740,251 ................ 0 .......60,660,463 ................ 0 .......7,307,044 .......7,307,044 ............ 123,390 ........  .......
775711-10-4 ... ROLLINS ORD ......................................... ....... ..07/26/2023 . EMM ......................... ............. 22.000 .................983 ......................  ................. 583 ................. 804 ............. (221) ................. 0 ................. 0 .............. (221) ................ 0 ................583 ................ 0 ...............400 ...............400 ....................6 ........  .......
501889-20-8 ... LKQ ORD .............................................. ....... ..12/27/2023 . Various ................... ............436.000 ............. 23,453 ......................  ............. 24,769 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............24,769 ................ 0 ...........(1,316) ...........(1,316) ................. 254 ........  .......
921925-80-6 ... High Yield Bond Portfolio ....................... ....... ..12/29/2023 . 47 .......................... .... 4,365,760.666 ........30,374,821 ......................  ........ 33,457,743 ........ 30,342,037 .......3,115,706 ................. 0 ................. 0 ........3,115,706 ................ 0 .......33,457,743 ................ 0 ......(3,082,922) ......(3,082,922) ......... 1,238,188 ........  .......
776696-10-6 ... ROPER TECHNOLOGIES ORD ........................... ....... ..12/18/2023 . EMM ......................... ............. 15.000 .............. 7,369 ......................  ...............2,347 ...............6,481 ...........(4,134) ................. 0 ................. 0 ............(4,134) ................ 0 ............. 2,347 ................ 0 ............ 5,022 ............ 5,022 .................. 30 ........  .......

19765H-79-2 ...
Columbia Capital Allocation Moderate 

Aggressive Po ...................................... ....... ..12/29/2023 . 26 .......................... ........ 42,987.526 ............455,283 ......................  ............558,111 ............ 422,138 ..........135,974 ................. 0 ................. 0 ...........135,974 ................ 0 ...........455,283 ................ 0 ........ (102,828) ........ (102,828) ............. 14,150 ........  .......
921925-70-7 ... International Portfolio .......................... ....... ..12/29/2023 . 47 .......................... .... 4,095,039.843 ........97,341,894 ......................  ........ 77,275,863 ........ 92,220,297 .....(14,944,475) ................. 0 ................. 0 ......(14,944,475) ................ 0 .......77,275,863 ................ 0 ......20,065,915 ......20,065,915 ......... 3,940,129 ........  .......
778296-10-3 ... ROSS STORES ORD .................................... ....... ..12/18/2023 . Various ................... ............. 55.000 .............. 6,421 ......................  ...............2,659 ...............6,384 ...........(3,725) ................. 0 ................. 0 ............(3,725) ................ 0 ............. 2,659 ................ 0 ............ 3,762 ............ 3,762 .................. 41 ........  .......
502431-10-9 ... L3HARRIS TECHNOLOGIES ORD ....................... ....... ..11/21/2023 . NFSA ....................... ............. 86.000 ............. 15,682 ......................  ............. 15,876 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............15,876 ................ 0 ............. (195) ............. (195) ................. 253 ........  .......
921925-85-5 ... Mid-Cap Index Portfolio .......................... ....... ..12/29/2023 . 47 .......................... .... 4,194,104.469 ........91,656,484 ......................  ........ 65,341,233 ........ 89,669,954 .... (24,328,721) ................. 0 ................. 0 ..... (24,328,721) ................ 0 .......65,341,233 ................ 0 ......26,315,251 ......26,315,251 ......... 2,343,800 ........  .......
78409V-10-4 ... S&P GLOBAL ORD ..................................... ....... ..12/18/2023 . Various ................... ............. 51.000 .............19,777 ......................  .............. 6,670 ............. 17,082 ..........(10,412) ................. 0 ................. 0 ...........(10,412) ................ 0 ............. 6,670 ................ 0 ...........13,107 ...........13,107 .................. 83 ........  .......
19765J-79-8 ... Columbia Small Cap Value Fund II .............. ....... ..12/29/2023 . 26 .......................... ......... 3,070.803 ............. 48,914 ......................  ............. 50,309 ............. 47,475 ............ 2,835 ................. 0 ................. 0 ............. 2,835 ................ 0 ............48,914 ................ 0 ...........(1,395) ...........(1,395) ................. 112 ........  .......
921925-78-0 ... Moderate Allocation Portfolio .................. ....... ..12/29/2023 . 47 .......................... .... 1,624,276.150 ........44,369,064 ......................  ........ 41,715,320 ........ 43,286,959 ......(1,571,639) ................. 0 ................. 0 .......(1,571,639) ................ 0 .......41,715,320 ................ 0 ....... 2,653,744 ....... 2,653,744 ......... 1,674,297 ........  .......
78410G-10-4 ... SBA COMMUNICATIONS CL A REIT ORD .............. ....... ..07/26/2023 . EMM ......................... ............. 14.000 .............. 3,441 ......................  ...............2,128 ...............3,924 ...........(1,797) ................. 0 ................. 0 ............(1,797) ................ 0 ............. 2,128 ................ 0 ............ 1,314 ............ 1,314 .................. 16 ........  .......
512807-10-8 ... LAM RESEARCH ORD ................................... ....... ..12/27/2023 . Various ................... ............305.000 ............170,414 ......................  ............. 82,780 ............ 128,192 ..........(45,412) ................. 0 ................. 0 ...........(45,412) ................ 0 ............82,780 ................ 0 ...........87,634 ...........87,634 .............. 1,158 ........  .......
921925-10-3 ... Money Market Portfolio ........................... ....... ..12/29/2023 . 47 .......................... . 260,685,189.980 ...... 260,685,190 ......................  .......260,685,190 .......260,685,190 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ..... 260,685,190 ................ 0 ................. 0 ................. 0 ......... 6,888,626 ........  .......
78486Q-10-1 ... SVB FINANCIAL GROUP ORD .......................... ....... ..03/28/2023 . EMM ......................... ............. 32.000 ................... 9 ......................  .............. 6,961 ...............7,364 ............. (403) ................. 0 ................. 0 .............. (403) ................ 0 ............. 6,961 ................ 0 ...........(6,952) ...........(6,952) ....................0 ........  .......
19765J-86-3 ... Columbia Select Mid Cap Value Fund ............ ....... ..12/28/2023 . 26 .......................... .......244,119.651 ......... 2,953,820 ......................  ......... 2,406,554 ......... 2,907,466 ........ (500,911) ................. 0 ................. 0 ......... (500,911) ................ 0 ........ 2,953,820 ................ 0 ......... 547,266 ......... 547,266 ............. 19,142 ........  .......
921925-84-8 ... Real Estate Index Portfolio .................... ....... ..12/29/2023 . 47 .......................... .... 4,330,177.986 ........ 47,559,302 ......................  ........ 59,627,978 ........ 49,926,952 .......9,701,026 ................. 0 ................. 0 ........9,701,026 ................ 0 .......59,627,978 ................ 0 .... (12,068,676) .... (12,068,676) ......... 2,856,649 ........  .......
79466L-30-2 ... SALESFORCE ORD ..................................... ....... ..12/18/2023 . Various ................... ............154.000 ............. 33,247 ......................  ............. 22,935 ............. 20,419 ............ 2,516 ................. 0 ................. 0 ............. 2,516 ................ 0 ............ 22,935 ................ 0 ...........10,312 ...........10,312 ....................0 ........  .......
518439-10-4 ... ESTEE LAUDER CL A ORD ............................ ....... ..12/21/2023 . Various ................... ......... 2,007.000 ............413,017 ......................  ............ 495,925 ............ 497,957 ...........(2,032) ................. 0 ................. 0 ............(2,032) ................ 0 ...........495,925 ................ 0 ......... (82,908) ......... (82,908) ...............2,202 ........  .......
921925-86-3 ... Short-Term Investment-Grade Portfolio ....... ....... ..12/29/2023 . 47 .......................... ...11,986,387.604 .......119,565,580 ......................  .......127,166,784 .......118,904,965 .......8,261,819 ................. 0 ................. 0 ........8,261,819 ................ 0 ..... 127,166,784 ................ 0 ..... (7,601,204) ..... (7,601,204) ......... 1,970,547 ........  .......
806407-10-2 ... HENRY SCHEIN ORD ................................... ....... ..07/26/2023 . EMM ......................... ............. 24.000 .............. 1,965 ......................  ...............1,456 ...............1,917 ............. (461) ................. 0 ................. 0 .............. (461) ................ 0 ............. 1,456 ................ 0 ...............509 ...............509 ....................0 ........  .......
19765M-29-6 ... Columbia Overseas Value Fund ................... ....... ..12/29/2023 . 26 .......................... ......... 7,194.242 ............. 73,709 ......................  ............. 55,827 ............. 68,273 ........... 28,444 ................. 0 ................. 0 ............ 28,444 ................ 0 ............73,709 ................ 0 ...........17,882 ...........17,882 ...............2,202 ........  .......
921925-88-9 ... Small Company Growth Portfolio ................. ....... ..12/28/2023 . 47 .......................... .... 3,539,846.561 ........56,283,833 ......................  ........ 78,346,061 ........ 52,318,932 ......26,027,129 ................. 0 ................. 0 .......26,027,129 ................ 0 .......78,346,061 ................ 0 .... (22,062,228) .... (22,062,228) ............180,955 ........  .......
806857-10-8 ... SCHLUMBERGER ORD ................................... ....... ..11/16/2023 . Various ................... ............195.000 .............10,112 ......................  ............. 13,327 ............. 10,425 ............ 2,903 ................. 0 ................. 0 ............. 2,903 ................ 0 ............13,327 ................ 0 ...........(3,215) ...........(3,215) ................. 110 ........  .......
525327-10-2 ... LEIDOS HOLDINGS ORD ............................... ....... ..12/27/2023 . Various ................... ............247.000 ............. 23,153 ......................  ............. 21,677 ............. 25,982 ...........(4,305) ................. 0 ................. 0 ............(4,305) ................ 0 ............21,677 ................ 0 ............ 1,477 ............ 1,477 ................. 142 ........  .......
921925-20-2 ... Total Bond Market Index Portfolio ............. ....... ..12/29/2023 . 47 .......................... ...10,126,743.057 ...... 103,767,763 ......................  .......117,619,128 .......104,507,988 ......13,111,140 ................. 0 ................. 0 .......13,111,140 ................ 0 ..... 117,619,128 ................ 0 .... (13,851,365) .... (13,851,365) ......... 2,183,730 ........  .......
808513-10-5 ... CHARLES SCHWAB ORD ................................ ....... ..12/18/2023 . Various ................... ............239.000 ............. 14,024 ......................  .............. 7,467 ............. 19,899 ..........(12,432) ................. 0 ................. 0 ...........(12,432) ................ 0 ............. 7,467 ................ 0 ............ 6,557 ............ 6,557 ................. 115 ........  .......
19765M-33-8 ... Columbia Overseas Value Fund ................... ....... ..12/18/2023 . 26 .......................... ........ 12,748.672 ............129,527 ......................  ............ 124,635 ............ 120,730 ............ 3,907 ................. 0 ................. 0 ............. 3,907 ................ 0 ...........129,527 ................ 0 ............ 4,892 ............ 4,892 .............. 1,098 ........  .......
921925-81-4 ... Total Stock Market Index Portfolio ........... ....... ..12/29/2023 . 47 .......................... .... 2,620,570.146 ...... 116,799,605 ......................  ........ 63,043,980 .......110,850,117 .... (47,806,137) ................. 0 ................. 0 ..... (47,806,137) ................ 0 .......63,043,980 ................ 0 ......53,755,625 ......53,755,625 ......... 6,705,951 ........  .......
81211K-10-0 ... SEALED AIR ORD ..................................... ....... ..12/18/2023 . EMM ......................... ............. 67.000 .............. 2,398 ......................  .............. 1,677 ...............3,342 ...........(1,665) ................. 0 ................. 0 ............(1,665) ................ 0 ............. 1,677 ................ 0 ...............720 ...............720 .................. 54 ........  .......
526057-10-4 ... LENNAR CL A ORD .................................... ....... ..12/27/2023 . Various ................... ......... 1,786.000 ............191,400 ......................  ............ 104,229 ............ 161,633 ..........(57,404) ................. 0 ................. 0 ...........(57,404) ................ 0 ...........104,229 ................ 0 ...........87,170 ...........87,170 ................. 810 ........  .......
92202E-80-5 ... Vanguard Target Retirement 2020 Fund ......... ....... ..12/29/2023 . 47 .......................... ........ 18,990.025 ............516,429 ......................  ............504,807 ............ 481,587 ........... 23,220 ................. 0 ................. 0 ............ 23,220 ................ 0 ...........504,807 ................ 0 ...........11,622 ...........11,622 ....................0 ........  .......
816851-10-9 ... SEMPRA ORD .......................................... ....... ..07/26/2023 . EMM ......................... ............. 44.000 .............. 6,805 ......................  ...............4,595 ...............6,800 ...........(2,205) ................. 0 ................. 0 ............(2,205) ................ 0 ............. 4,595 ................ 0 ............ 2,210 ............ 2,210 ................. 123 ........  .......
19765N-46-8 ... Columbia Total Return Bond Fund ............... ....... ..12/29/2023 . 26 .......................... ........ 25,338.449 ............753,967 ......................  ............ 964,794 ............ 751,032 ..........213,763 ................. 0 ................. 0 ...........213,763 ................ 0 ...........753,967 ................ 0 ........ (210,827) ........ (210,827) ............. 22,262 ........  .......
92202E-40-9 ... Vanguard Target Retirement 2025 Fund ......... ....... ..11/15/2023 . 47 .......................... ........10,612.826 ............192,433 ......................  ............177,659 ............ 177,022 ...............637 ................. 0 ................. 0 ................637 ................ 0 ...........177,659 ................ 0 ...........14,774 ...........14,774 ....................0 ........  .......
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81762P-10-2 ... SERVICENOW ORD ..................................... ....... ..12/18/2023 . Various ................... ............. 28.000 ............. 15,268 ......................  .............. 7,867 ............. 10,872 ...........(3,005) ................. 0 ................. 0 ............(3,005) ................ 0 ............. 7,867 ................ 0 ............ 7,401 ............ 7,401 ....................0 ........  .......
532457-10-8 ... ELI LILLY ORD ...................................... ....... ..12/27/2023 . Various ................... ......... 2,505.000 ......... 1,090,510 ......................  ............ 374,042 ............ 907,283 ........ (547,370) ................. 0 ................. 0 ......... (547,370) ................ 0 ...........374,042 ................ 0 ......... 716,468 ......... 716,468 ...............4,312 ........  .......
921925-77-2 ... Vanguard® Global Bond Index ..................... ....... ..12/29/2023 . 47 .......................... .......971,891.040 ........17,312,724 ......................  ........ 19,221,751 ........ 17,328,817 ....... 1,892,934 ................. 0 ................. 0 ........ 1,892,934 ................ 0 .......19,221,751 ................ 0 ......(1,909,027) ......(1,909,027) ............316,546 ........  .......
824348-10-6 ... SHERWIN WILLIAMS ORD ............................. ....... ..11/16/2023 . Various ................... ............. 34.000 .............. 8,573 ......................  ...............4,555 ...............8,069 ...........(3,515) ................. 0 ................. 0 ............(3,515) ................ 0 ............. 4,555 ................ 0 ............ 4,018 ............ 4,018 .................. 37 ........  .......
19765N-49-2 ... Columbia Total Return Bond Fund ............... ....... ..12/26/2023 .  ............................ ........ 35,418.510 ......... 1,052,967 ......................  ......... 1,318,375 ......... 1,049,096 ..........269,280 ................. 0 ................. 0 ...........269,280 ................ 0 ........ 1,052,967 ................ 0 ........ (265,408) ........ (265,408) ............. 20,918 ........  .......

921925-76-4 ...
Vanguard® Total International Stock Market 

Index ................................................. ....... ..12/29/2023 . 47 .......................... .... 1,421,079.651 ........ 28,049,522 ......................  ........ 29,395,399 ........ 27,071,567 ....... 2,323,832 ................. 0 ................. 0 ........ 2,323,832 ................ 0 ....... 29,395,399 ................ 0 ......(1,345,877) ......(1,345,877) ............962,887 ........  .......

82669G-10-4 ... SIGNATURE BANK ORD ................................ ....... ..03/29/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 32.000 ................... 6 ......................  ...............9,586 ...............3,687 ............ 5,899 ................. 0 ................. 0 ............. 5,899 ................ 0 ............. 9,586 ................ 0 ...........(9,580) ...........(9,580) .................. 22 ........  .......
538034-10-9 ... LIVE NATION ENTERTAINMENT ORD .................. ....... ..11/21/2023 . Various ................... ......... 2,791.000 ............238,202 ......................  ............158,040 ............ 194,644 ..........(36,605) ................. 0 ................. 0 ...........(36,605) ................ 0 ...........158,040 ................ 0 ...........80,163 ...........80,163 ....................0 ........  .......

480906-70-0 ...
JPMorgan Insurance Trust Core Bond Portfolio 

........................................................ ....... ..04/28/2023 . 66 .......................... .......248,425.149 ......... 2,450,349 ......................  ......... 2,664,400 ..........2,402,271 ..........262,129 ................. 0 ................. 0 ...........262,129 ................ 0 ........ 2,664,400 ................ 0 ........ (214,051) ........ (214,051) ............. 47,976 ........  .......
828806-10-9 ... SIMON PROP GRP REIT ORD .......................... ....... ..07/26/2023 . EMM ......................... ............. 33.000 .............. 3,849 ......................  ...............5,921 ...............3,877 ............ 2,044 ................. 0 ................. 0 ............. 2,044 ................ 0 ............. 5,921 ................ 0 ...........(2,072) ...........(2,072) .................. 87 ........  .......
19765N-61-7 ... Columbia U.S. Treasury Index Fund ............. ....... ..12/29/2023 .  ............................ ........ 47,889.515 ............474,325 ......................  ............569,080 ............ 475,064 ...........94,016 ................. 0 ................. 0 ............94,016 ................ 0 ...........474,325 ................ 0 ..........(94,755) ..........(94,755) .............. 7,171 ........  .......

480906-60-1 ...
JPMorgan Insurance Trust Mid Cap Value 

Portfolio ........................................... ....... ..04/28/2023 . 66 .......................... .......100,476.906 ............943,354 ......................  ......... 1,050,520 ......... 1,047,974 ............ 2,546 ................. 0 ................. 0 ............. 2,546 ................ 0 ........ 1,050,520 ................ 0 ........ (107,166) ........ (107,166) ............100,015 ........  .......
83088M-10-2 ... SKYWORKS SOLUTIONS ORD ........................... ....... ..07/26/2023 . EMM ......................... ............. 25.000 .............. 2,726 ......................  ...............1,427 ...............2,278 ............. (851) ................. 0 ................. 0 .............. (851) ................ 0 ............. 1,427 ................ 0 ............ 1,299 ............ 1,299 .................. 21 ........  .......
539830-10-9 ... LOCKHEED MARTIN ORD ............................... ....... ..12/20/2023 . Various ................... ............120.000 ............. 57,454 ......................  ............. 42,442 ............. 58,379 ..........(15,936) ................. 0 ................. 0 ...........(15,936) ................ 0 ............ 42,442 ................ 0 ...........15,012 ...........15,012 ................. 904 ........  .......

480906-10-6 ...
JPMorgan Insurance Trust U.S. Equity 

Portfolio ........................................... ....... ..04/28/2023 . 66 .......................... ........ 51,180.548 ......... 1,670,785 ......................  ......... 1,608,224 ......... 1,616,794 ...........(8,570) ................. 0 ................. 0 ............(8,570) ................ 0 ........ 1,608,224 ................ 0 ...........62,561 ...........62,561 ............. 83,967 ........  .......

831865-20-9 ... A O SMITH ORD ...................................... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 18.000 .............. 1,224 ......................  ...............1,149 ...............1,030 ...............118 ................. 0 ................. 0 ................118 ................ 0 ............. 1,149 ................ 0 ................75 ................75 .................. 11 ........  .......
19765P-29-9 ... Columbia Select Mid Cap Growth Fund .......... ....... ..12/29/2023 .  ............................ ......... 3,299.083 ............. 62,561 ......................  ............101,193 ............. 57,140 ........... 44,054 ................. 0 ................. 0 ............ 44,054 ................ 0 ............62,561 ................ 0 ......... (38,632) ......... (38,632) ....................0 ........  .......
4812C0-54-8 ... JPMorgan Small Cap Growth Fund ................. ....... ..12/29/2023 . 66 .......................... ........ 29,569.854 ............445,111 ......................  ............ 495,717 ............ 411,908 ...........83,809 ................. 0 ................. 0 ............83,809 ................ 0 ...........495,717 ................ 0 ......... (50,606) ......... (50,606) ....................0 ........  .......
832696-40-5 ... JM SMUCKER ORD ..................................... ....... ..07/26/2023 . EMM ......................... .............. 8.000 .............. 1,217 ......................  .............. 1,019 ...............1,268 ............. (248) ................. 0 ................. 0 .............. (248) ................ 0 ............. 1,019 ................ 0 ...............198 ...............198 .................. 16 ........  .......
548661-10-7 ... LOWE'S COMPANIES ORD ............................. ....... ..12/27/2023 . Various ................... ............696.000 ............146,775 ......................  ............. 73,901 ............ 138,671 ......... (64,770) ................. 0 ................. 0 .......... (64,770) ................ 0 ............73,901 ................ 0 ...........72,874 ...........72,874 .............. 1,367 ........  .......
74318X-68-7 ... ProFund Access VP High Yield FundSM .......... ....... ..12/29/2023 . 67 .......................... ........ 49,275.104 ......... 1,172,701 ......................  ......... 1,285,785 ......... 1,162,400 ..........123,385 ................. 0 ................. 0 ...........123,385 ................ 0 ........ 1,285,785 ................ 0 ........ (113,084) ........ (113,084) ............. 17,438 ........  .......

833034-10-1 ... SNAP ON ORD ......................................... ....... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... .............. 6.000 .............. 1,639 ......................  ................. 374 ...............1,371 ............. (997) ................. 0 ................. 0 .............. (997) ................ 0 ................374 ................ 0 ............ 1,265 ............ 1,265 .................. 19 ........  .......
19765P-63-8 ... Columbia Small Cap Growth Fund ................. ....... ..12/26/2023 .  ............................ ........ 25,692.398 ............490,267 ......................  ............651,181 ............ 424,695 ..........226,486 ................. 0 ................. 0 ...........226,486 ................ 0 ...........490,267 ................ 0 ........ (160,914) ........ (160,914) ....................0 ........  .......
743185-76-1 ... ProFund VP Asia 30 ................................ ....... ..12/29/2023 . 67 .......................... ........12,906.660 ............456,743 ......................  ............773,311 ............ 457,670 ..........315,641 ................. 0 ................. 0 ...........315,641 ................ 0 ...........773,311 ................ 0 ........ (316,568) ........ (316,568) ............. 10,018 ........  .......
83417M-10-4 ... SOLAREDGE TECHNOLOGIES ORD ...................... C...... ..12/18/2023 . EMM ......................... ............. 30.000 .............. 3,825 ......................  ...............7,943 ...............8,498 ..............(555) ................. 0 ................. 0 ...............(555) ................ 0 ............. 7,943 ................ 0 ...........(4,118) ...........(4,118) ....................0 ........  .......
550021-10-9 ... LULULEMON ATHLETICA ORD ......................... ....... ..12/21/2023 . Various ................... ......... 4,364.000 ......... 1,638,525 ......................  ......... 1,169,558 ......... 1,398,138 ........ (228,581) ................. 0 ................. 0 ......... (228,581) ................ 0 ........ 1,169,558 ................ 0 ......... 468,968 ......... 468,968 ....................0 ........  .......
743185-73-8 ... ProFund VP Bull .................................... ....... ..12/29/2023 . 67 .......................... ........ 43,540.144 ......... 2,186,003 ......................  ......... 2,197,955 ..........2,119,534 ...........78,421 ................. 0 ................. 0 ............78,421 ................ 0 ........ 2,197,955 ................ 0 ......... (11,952) ......... (11,952) ............127,367 ........  .......
842587-10-7 ... SOUTHERN ORD ........................................ ....... ..12/18/2023 . Various ................... ............150.000 .............10,827 ......................  .............. 7,218 ............. 10,712 ........... (3,494) ................. 0 ................. 0 ............ (3,494) ................ 0 ............. 7,218 ................ 0 ............ 3,609 ............ 3,609 ................. 225 ........  .......
19766C-57-8 ... Columbia Dividend Opportunity Fund ............ ....... ..12/29/2023 .  ............................ ........ 42,685.012 ......... 1,508,455 ......................  ......... 1,564,329 ..........1,529,831 ........... 34,499 ................. 0 ................. 0 ............ 34,499 ................ 0 ........ 1,508,455 ................ 0 ......... (55,874) ......... (55,874) ............. 16,949 ........  .......
74318A-77-8 ... ProFund VP Communication Services ............. ....... ..12/29/2023 . 67 .......................... ......... 7,217.211 ............242,316 ......................  ............258,166 ............ 210,743 ........... 47,423 ................. 0 ................. 0 ............ 47,423 ................ 0 ...........258,166 ................ 0 ......... (15,850) ......... (15,850) ................. 784 ........  .......
844741-10-8 ... SOUTHWEST AIRLINES ORD ........................... ....... ..07/26/2023 . EMM ......................... ............. 69.000 .............. 2,325 ......................  ...............2,553 ...............2,323 ...............229 ................. 0 ................. 0 ................229 ................ 0 ............. 2,553 ................ 0 ............. (227) ............. (227) .................. 30 ........  .......
55306N-10-4 ... MKS INSTRUMENTS ORD ............................... ....... ..12/15/2023 . Various ................... ......... 1,839.000 ............171,944 ......................  ............ 221,475 ............ 155,818 ...........65,657 ................. 0 ................. 0 ............65,657 ................ 0 ...........221,475 ................ 0 ..........(49,531) ..........(49,531) .............. 1,536 ........  .......
74318A-50-5 ... ProFund VP Consumer Discretionary ............. ....... ..12/29/2023 . 67 .......................... ......... 9,548.193 ............561,586 ......................  ............716,108 ............ 500,134 ..........215,974 ................. 0 ................. 0 ...........215,974 ................ 0 .......... 716,108 ................ 0 ........ (154,522) ........ (154,522) ............. 12,182 ........  .......
854502-10-1 ... STANLEY BLACK AND DECKER ORD ................... ....... ..07/26/2023 . EMM ......................... ............. 10.000 .................965 ......................  .............. 1,568 ................. 751 ...............816 ................. 0 ................. 0 ................816 ................ 0 ............. 1,568 ................ 0 ............. (603) ............. (603) .................. 16 ........  .......
19766F-87-8 ... Columbia Global Value Fund ...................... ....... ..12/18/2023 .  ............................ ......... 1,825.148 ............. 21,391 ......................  ............. 20,388 ............. 20,934 ............. (546) ................. 0 ................. 0 .............. (546) ................ 0 ............21,391 ................ 0 ............ 1,003 ............ 1,003 ................. 677 ........  .......
74318W-82-0 ... ProFund VP Emerging Markets .................... ....... ..12/29/2023 . 67 .......................... ........ 71,537.653 ......... 1,925,104 ......................  ......... 1,898,678 ......... 1,789,872 ......... 108,806 ................. 0 ................. 0 .......... 108,806 ................ 0 ........1,898,678 ................ 0 ...........26,426 ...........26,426 ............. 20,004 ........  .......
855244-10-9 ... STARBUCKS ORD ...................................... ....... ..12/18/2023 . Various ................... ............175.000 ............. 18,240 ......................  .............. 9,881 ............. 17,360 ...........(7,479) ................. 0 ................. 0 ............(7,479) ................ 0 ............. 9,881 ................ 0 ............ 8,358 ............ 8,358 ................. 185 ........  .......
55354G-10-0 ... MSCI ORD ............................................. ....... ..09/25/2023 . NFSA ....................... ............. 55.000 ............. 28,720 ......................  ............. 27,125 ............. 25,584 ............ 1,540 ................. 0 ................. 0 ............. 1,540 ................ 0 ............27,125 ................ 0 ............ 1,596 ............ 1,596 ................. 150 ........  .......
74318A-70-3 ... ProFund VP Energy ................................. ....... ..12/29/2023 . 67 .......................... ........ 43,163.958 ......... 1,809,394 ......................  ......... 1,311,867 ......... 1,911,732 ........ (599,865) ................. 0 ................. 0 ......... (599,865) ................ 0 ........1,311,867 ................ 0 ..........497,527 ..........497,527 ............. 14,332 ........  .......
857477-10-3 ... STATE STREET ORD .................................. ....... ..07/26/2023 . Various ................... ............. 60.000 .............. 4,378 ......................  ...............3,827 ...............4,654 ............. (828) ................. 0 ................. 0 .............. (828) ................ 0 ............. 3,827 ................ 0 ...............552 ...............552 .................. 84 ........  .......

19766G-61-1 ...
Columbia Capital Allocation Aggressive 

Portfolio ........................................... ....... ..12/18/2023 .  ............................ ........17,468.638 ............198,690 ......................  ............ 205,430 ............ 182,373 ...........23,058 ................. 0 ................. 0 ............23,058 ................ 0 ...........198,690 ................ 0 ...........(6,740) ...........(6,740) .............. 6,384 ........  .......
743185-59-7 ... ProFund VP Europe 30 ............................. ....... ..12/29/2023 . 67 .......................... ......... 8,691.597 ............209,532 ......................  ............ 207,538 ............ 195,735 ...........11,803 ................. 0 ................. 0 ............11,803 ................ 0 ...........207,538 ................ 0 ............ 1,994 ............ 1,994 .............. 1,019 ........  .......
858119-10-0 ... STEEL DYNAMICS ORD ................................ ....... ..12/18/2023 . Various ................... ............. 38.000 .............. 4,177 ......................  ...............4,417 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 4,417 ................ 0 ............. (240) ............. (240) .................. 28 ........  .......
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558868-10-5 ... MADRIGAL PHARMACEUTI ORD ........................ ....... ..10/09/2023 . COWEN AND COMPANY, LLC ............. 27.000 .............. 3,765 ......................  ...............5,140 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 5,140 ................ 0 ...........(1,375) ...........(1,375) ....................0 ........  .......
74318A-16-6 ... ProFund VP Falling U.S. Dollar ................. ....... ..12/29/2023 . 67 .......................... ......... 1,227.839 ............. 18,794 ......................  ............. 22,326 ............. 18,540 ............ 3,786 ................. 0 ................. 0 ............. 3,786 ................ 0 ............ 22,326 ................ 0 ...........(3,532) ...........(3,532) ....................0 ........  .......
863667-10-1 ... STRYKER ORD ......................................... ....... ..11/16/2023 . Various ................... ............. 46.000 ............. 13,560 ......................  ...............5,210 ............. 11,247 ...........(6,037) ................. 0 ................. 0 ............(6,037) ................ 0 ............. 5,210 ................ 0 ............ 8,350 ............ 8,350 .................. 88 ........  .......
19766J-58-1 ... Columbia Quality Income Fund ................... ....... ..12/28/2023 .  ............................ ........ 95,973.838 ......... 1,658,556 ......................  ......... 2,098,894 ......... 1,707,375 ..........391,520 ................. 0 ................. 0 ...........391,520 ................ 0 ........ 1,658,556 ................ 0 ........ (440,338) ........ (440,338) ............. 33,751 ........  .......
74318A-88-5 ... ProFund VP Financials ............................ ....... ..12/29/2023 . 67 .......................... ........ 14,908.173 ............621,839 ......................  ............609,172 ............ 629,572 ..........(20,400) ................. 0 ................. 0 ...........(20,400) ................ 0 ...........609,172 ................ 0 ...........12,667 ...........12,667 ...............8,492 ........  .......
871607-10-7 ... SYNOPSYS ORD ........................................ ....... ..12/18/2023 . Various ................... ............. 24.000 ............. 10,547 ......................  ...............1,943 ...............7,663 ...........(5,720) ................. 0 ................. 0 ............(5,720) ................ 0 ............. 1,943 ................ 0 ............ 8,605 ............ 8,605 ....................0 ........  .......
559222-40-1 ... MAGNA INTERNATIONAL ORD ......................... ....... ..12/22/2023 . Various ................... ......... 1,864.000 ............100,055 ......................  ............ 166,425 ............. 77,287 ...........77,863 ................. 0 ................. 0 ............77,863 ..........11,276 ...........166,425 ........ (12,100) ......... (54,270) ......... (66,370) ................. 353 ........  .......
743185-77-9 ... ProFund VP Government Money Market ........... ....... ..12/29/2023 . 67 .......................... .... 5,692,223.037 ......... 5,692,223 ......................  ..........5,692,223 ..........5,692,223 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ........ 5,692,223 ................ 0 ................. 0 ................. 0 ............. 84,935 ........  .......

87165B-10-3 ... SYNCHRONY FINANCIAL ORD .......................... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 45.000 .............. 1,484 ......................  .............. 1,411 ...............1,479 ...............(67) ................. 0 ................. 0 ................(67) ................ 0 ............. 1,411 ................ 0 ................73 ................73 .................. 21 ........  .......
19766M-10-5 ... Columbia Balanced Fund ........................... ....... ..12/29/2023 .  ............................ ........ 15,542.878 ............705,533 ......................  ............ 727,340 ............ 636,015 ...........91,326 ................. 0 ................. 0 ............91,326 ................ 0 ...........705,533 ................ 0 ......... (21,807) ......... (21,807) ...............4,512 ........  .......
74318W-78-8 ... ProFund VP International ........................ ....... ..12/29/2023 . 67 .......................... ........ 62,802.603 ......... 1,203,992 ......................  ......... 1,291,993 ......... 1,118,514 ..........173,479 ................. 0 ................. 0 ...........173,479 ................ 0 ........ 1,291,993 ................ 0 ......... (88,001) ......... (88,001) ....................0 ........  .......
871829-10-7 ... SYSCO ORD ............................................ ....... ..12/18/2023 . Various ................... ............. 85.000 .............. 6,324 ......................  ...............5,960 ...............6,498 ............. (538) ................. 0 ................. 0 .............. (538) ................ 0 ............. 5,960 ................ 0 ...............363 ...............363 ................. 127 ........  .......
559222-40-1 ... MAGNA INTERNATIONAL ORD ......................... C...... ..05/11/2023 . EMM ......................... ......... 1,761.000 ............. 90,289 ......................  ............. 94,562 ............. 98,933 ...........(4,371) ................. 0 ................. 0 ............(4,371) ................ 0 ............ 94,562 ................ 0 ...........(4,273) ...........(4,273) ................. 671 ........  .......
743185-11-8 ... ProFund VP Japan ................................... ....... ..12/29/2023 . 67 .......................... ......... 6,804.253 ............381,602 ......................  ............ 354,000 ............ 329,870 ...........24,130 ................. 0 ................. 0 ............24,130 ................ 0 ...........354,000 ................ 0 ...........27,602 ...........27,602 ....................0 ........  .......
872540-10-9 ... TJX ORD .............................................. ....... ..11/16/2023 . Various ................... ............165.000 ............. 13,615 ......................  ...............5,745 ............. 13,134 ...........(7,389) ................. 0 ................. 0 ............(7,389) ................ 0 ............. 5,745 ................ 0 ............7,870 ............7,870 .................. 89 ........  .......
19766M-20-4 ... Columbia Balanced Fund ........................... ....... ..12/29/2023 .  ............................ ........10,180.772 ............454,459 ......................  ............ 514,149 ............ 416,801 ........... 97,349 ................. 0 ................. 0 ............ 97,349 ................ 0 ...........454,459 ................ 0 ......... (59,690) ......... (59,690) .............. 3,106 ........  .......
74318A-30-7 ... ProFund VP Materials ............................. ....... ..12/29/2023 . 67 .......................... ........ 15,170.622 ......... 1,211,932 ......................  ......... 1,043,208 ......... 1,159,036 ........ (115,828) ................. 0 ................. 0 ......... (115,828) ................ 0 ........ 1,043,208 ................ 0 ......... 168,724 ......... 168,724 ...............3,582 ........  .......
872590-10-4 ... T MOBILE US ORD .................................... ....... ..12/18/2023 . Various ................... ............116.000 .............16,608 ......................  ............. 11,660 ............. 16,240 ...........(4,580) ................. 0 ................. 0 ............(4,580) ................ 0 ............11,660 ................ 0 ............ 4,948 ............ 4,948 .................. 10 ........  .......
565849-10-6 ... MARATHON OIL ORD ................................... ....... ..12/27/2023 . EMM ......................... ............716.000 ............. 19,458 ......................  ............. 18,885 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............18,885 ................ 0 ...............573 ...............573 ................. 218 ........  .......
74318A-71-1 ... ProFund VP Mid-Cap ................................ ....... ..12/29/2023 . 67 .......................... ........ 66,276.535 ......... 1,017,136 ......................  ......... 1,278,273 ............ 972,940 ..........305,333 ................. 0 ................. 0 ...........305,333 ................ 0 ........ 1,278,273 ................ 0 ........ (261,137) ........ (261,137) ....................0 ........  .......
874054-10-9 ... TAKE TWO INTERACTIVE SOFTWARE ORD ............ ....... ..07/26/2023 . EMM ......................... ............. 17.000 .............. 2,348 ......................  .............. 1,751 ...............1,770 ...............(19) ................. 0 ................. 0 ................(19) ................ 0 ............. 1,751 ................ 0 ...............597 ...............597 ....................0 ........  .......
19766M-50-1 ... Columbia Contrarian Core Fund .................. ....... ..12/29/2023 .  ............................ ........ 93,686.744 ......... 2,762,871 ......................  ......... 2,489,566 ..........2,361,843 ..........127,724 ................. 0 ................. 0 ...........127,724 ................ 0 ........2,762,871 ................ 0 ..........273,305 ..........273,305 .............. 7,627 ........  .......
743185-13-4 ... ProFund VP NASDAQ-100 ............................ ....... ..12/29/2023 . 67 .......................... ........ 53,421.188 ......... 2,606,337 ......................  ......... 3,618,499 ..........2,041,224 ....... 1,577,275 ................. 0 ................. 0 ........ 1,577,275 ................ 0 ........ 3,618,499 ................ 0 ..... (1,012,162) ..... (1,012,162) .............. 5,007 ........  .......
876030-10-7 ... TAPESTRY ORD ........................................ ....... ..04/21/2023 . EMM ......................... ............. 39.000 .............. 1,641 ......................  ...............1,265 ...............1,485 ............. (220) ................. 0 ................. 0 .............. (220) ................ 0 ............. 1,265 ................ 0 ...............376 ...............376 .................. 12 ........  .......
571748-10-2 ... MARSH & MCLENNAN ORD ............................. ....... ..12/20/2023 . Various ................... ............135.000 ............. 25,134 ......................  .............. 7,691 ............. 22,340 ..........(14,649) ................. 0 ................. 0 ...........(14,649) ................ 0 ............. 7,691 ................ 0 ...........17,443 ...........17,443 ................. 205 ........  .......
74318A-83-6 ... ProFund VP Pharmaceuticals ...................... ....... ..12/29/2023 . 67 .......................... ........ 21,140.446 ............712,231 ......................  ............715,317 ............ 788,750 ..........(73,433) ................. 0 ................. 0 ...........(73,433) ................ 0 ...........715,317 ................ 0 ...........(3,086) ...........(3,086) ...............8,253 ........  .......
87612E-10-6 ... TARGET ORD .......................................... ....... ..11/16/2023 . Various ................... ............. 64.000 .............. 9,332 ......................  ...............4,859 ...............9,539 ...........(4,679) ................. 0 ................. 0 ............(4,679) ................ 0 ............. 4,859 ................ 0 ............ 4,473 ............ 4,473 ................. 127 ........  .......
19766M-70-9 ... Columbia Contrarian Core Fund .................. ....... ..12/28/2023 .  ............................ .......118,109.113 ......... 3,392,320 ......................  ......... 3,419,661 ..........2,976,350 ..........443,312 ................. 0 ................. 0 ...........443,312 ................ 0 ........ 3,392,320 ................ 0 ......... (27,341) ......... (27,341) .............. 3,906 ........  .......
74318A-82-8 ... ProFund VP Precious Metals ...................... ....... ..12/29/2023 . 67 .......................... ........ 25,668.214 ............630,548 ......................  ............ 662,913 ............ 642,475 ...........20,438 ................. 0 ................. 0 ............20,438 ................ 0 ...........662,913 ................ 0 ..........(32,365) ..........(32,365) ....................0 ........  .......

87612G-10-1 ... TARGA RESOURCES ORD ............................... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 22.000 .............. 1,579 ......................  .............. 1,580 ...............1,617 ...............(37) ................. 0 ................. 0 ................(37) ................ 0 ............. 1,580 ................ 0 ................(1) ................(1) .................. 19 ........  .......
571903-20-2 ... MARRIOTT INTERNATIONAL CL A ORD ............... ....... ..12/27/2023 . Various ................... ............419.000 ............. 82,082 ......................  ............. 63,572 ............. 62,385 ............ 1,187 ................. 0 ................. 0 ............. 1,187 ................ 0 ............63,572 ................ 0 ...........18,510 ...........18,510 ................. 565 ........  .......
74318W-83-8 ... ProFund VP Short Emerging Markets ............. ....... ..12/29/2023 . 67 .......................... ......... 1,526.822 ............. 38,634 ......................  ............. 49,678 ............. 40,812 ............ 8,866 ................. 0 ................. 0 ............. 8,866 ................ 0 ............49,678 ................ 0 ......... (11,044) ......... (11,044) .................. 95 ........  .......

879360-10-5 ... TELEDYNE TECH ORD ................................. ....... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... .............. 4.000 .............. 1,601 ......................  ...............1,296 ...............1,600 ............. (303) ................. 0 ................. 0 .............. (303) ................ 0 ............. 1,296 ................ 0 ...............305 ...............305 ....................0 ........  .......
19766M-84-0 ... Columbia Dividend Income Fund .................. ....... ..12/29/2023 .  ............................ .......190,970.983 ......... 5,699,258 ......................  ......... 5,034,216 ..........5,633,644 ........ (599,427) ................. 0 ................. 0 ......... (599,427) ................ 0 ........ 5,699,258 ................ 0 ......... 665,042 ......... 665,042 ............. 61,829 ........  .......
74318W-79-6 ... ProFund VP Short International ................. ....... ..12/29/2023 . 67 .......................... ............481.784 ............. 12,825 ......................  ............. 14,388 ............. 13,620 ...............768 ................. 0 ................. 0 ................768 ................ 0 ............14,388 ................ 0 ...........(1,563) ...........(1,563) .................. 89 ........  .......

879369-10-6 ... TELEFLEX ORD ....................................... ....... ..07/18/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... .............. 5.000 .............. 1,247 ......................  ...............1,283 ...............1,248 ................ 35 ................. 0 ................. 0 ................. 35 ................ 0 ............. 1,283 ................ 0 ...............(37) ...............(37) ....................3 ........  .......
573284-10-6 ... MARTIN MARIETTA MATERIALS ORD ................. ....... ..11/21/2023 . Various ................... ............848.000 ............342,885 ......................  ............ 210,195 ............ 286,599 ..........(76,404) ................. 0 ................. 0 ...........(76,404) ................ 0 ...........210,195 ................ 0 ......... 132,690 ......... 132,690 ................. 965 ........  .......
743185-58-9 ... ProFund VP Short NASDAQ-100 .................... ....... ..12/29/2023 . 67 .......................... ........ 27,106.472 ............421,715 ......................  ............ 490,213 ............ 493,880 ...........(3,667) ................. 0 ................. 0 ............(3,667) ................ 0 ...........490,213 ................ 0 ......... (68,498) ......... (68,498) ................. 247 ........  .......

880770-10-2 ... TERADYNE ORD ........................................ ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 16.000 .............. 1,646 ......................  ...............1,224 ...............1,398 ............. (174) ................. 0 ................. 0 .............. (174) ................ 0 ............. 1,224 ................ 0 ...............422 ...............422 ....................4 ........  .......
19766M-86-5 ... Columbia Dividend Income Fund .................. ....... ..12/29/2023 .  ............................ .......310,663.724 ......... 9,231,873 ......................  ......... 8,591,778 ......... 9,158,367 ........ (566,588) ................. 0 ................. 0 ......... (566,588) ................ 0 ........ 9,231,873 ................ 0 ......... 640,095 ......... 640,095 ............. 36,674 ........  .......
74318A-66-1 ... ProFund VP Short Small-Cap ...................... ....... ..12/29/2023 . 67 .......................... ......... 7,225.746 ............180,788 ......................  ............ 184,749 ............ 190,254 ...........(5,505) ................. 0 ................. 0 ............(5,505) ................ 0 ...........184,749 ................ 0 ...........(3,961) ...........(3,961) ...............2,373 ........  .......
88160R-10-1 ... TESLA ORD ........................................... ....... ..12/18/2023 . Various ................... ............382.000 ............. 83,655 ......................  ............. 83,921 ............. 47,055 ...........36,866 ................. 0 ................. 0 ............36,866 ................ 0 ............83,921 ................ 0 ............. (266) ............. (266) ....................0 ........  .......
573874-10-4 ... MARVELL TECHNOLOGY ORD ........................... ....... ..11/21/2023 . Various ................... ........ 13,295.000 ............760,587 ......................  ............ 324,720 ............ 472,149 ........ (171,148) ................. 0 ................. 0 ......... (171,148) ................ 0 ...........324,720 ................ 0 ......... 435,868 ......... 435,868 .............. 1,557 ........  .......
743185-12-6 ... ProFund VP Small-Cap .............................. ....... ..12/29/2023 . 67 .......................... ........ 20,934.445 ............652,417 ......................  ............823,716 ............ 624,893 ..........198,823 ................. 0 ................. 0 ...........198,823 ................ 0 ...........823,716 ................ 0 ........ (171,299) ........ (171,299) ....................0 ........  .......
882508-10-4 ... TEXAS INSTRUMENTS ORD ............................ ....... ..12/18/2023 . Various ................... ............133.000 ............. 23,168 ......................  ...............5,942 ............. 21,974 ..........(16,033) ................. 0 ................. 0 ...........(16,033) ................ 0 ............. 5,942 ................ 0 ...........17,227 ...........17,227 ................. 319 ........  .......
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19766N-86-3 ... Columbia Disciplined Core Fund ................. ....... ..12/29/2023 .  ............................ ........ 13,766.095 ............177,642 ......................  ............ 164,542 ............ 152,941 ...........11,716 ................. 0 ................. 0 ............11,716 ................ 0 ...........177,642 ................ 0 ...........13,100 ...........13,100 ....................3 ........  .......
74318A-73-7 ... ProFund VP Small-Cap Value ...................... ....... ..12/29/2023 . 67 .......................... ......... 8,533.528 ............336,426 ......................  ............367,147 ............ 339,890 ...........27,257 ................. 0 ................. 0 ............27,257 ................ 0 ...........367,147 ................ 0 ......... (30,721) ......... (30,721) .............. 8,046 ........  .......
883203-10-1 ... TEXTRON ORD ......................................... ....... ..04/21/2023 . EMM ......................... ............. 27.000 .............. 1,842 ......................  ...............1,390 ...............1,912 ..............(522) ................. 0 ................. 0 ...............(522) ................ 0 ............. 1,390 ................ 0 ...............453 ...............453 ....................1 ........  .......
574599-10-6 ... MASCO ORD ............................................ ....... ..12/27/2023 . Various ................... ............455.000 ............. 24,536 ......................  ............. 18,246 ............. 21,235 ...........(2,989) ................. 0 ................. 0 ............(2,989) ................ 0 ............18,246 ................ 0 ............ 6,290 ............ 6,290 ................. 245 ........  .......
743185-56-3 ... ProFund VP U.S. Government Plus ............... ....... ..12/29/2023 . 67 .......................... ........ 12,257.605 ............154,056 ......................  ............368,750 ............ 162,658 ..........206,092 ................. 0 ................. 0 ...........206,092 ................ 0 ...........368,750 ................ 0 ........ (214,694) ........ (214,694) .............. 3,377 ........  .......
883556-10-2 ... THERMO FISHER SCIENTIFIC ORD ................... ....... ..12/18/2023 . Various ................... ............. 60.000 ............. 32,857 ......................  ............. 10,657 ............. 33,041 ..........(22,384) ................. 0 ................. 0 ...........(22,384) ................ 0 ............10,657 ................ 0 ...........22,200 ...........22,200 .................. 54 ........  .......

233203-35-5 ...
DFA Inflation-Protected Securities Portfolio 

........................................................ ....... ..12/29/2023 .  ............................ .... 2,006,082.309 ........21,710,107 ......................  ........ 25,255,948 ........ 21,705,811 ....... 3,550,138 ................. 0 ................. 0 ........ 3,550,138 ................ 0 .......21,710,107 ................ 0 ......(3,545,841) ......(3,545,841) ............ 302,313 ........  .......
743185-75-3 ... ProFund VP UltraSmall-Cap ....................... ....... ..12/29/2023 . 67 .......................... ........ 28,017.649 ............323,946 ......................  ............ 508,312 ............ 316,039 ..........192,273 ................. 0 ................. 0 ...........192,273 ................ 0 ...........508,312 ................ 0 ........ (184,366) ........ (184,366) ....................0 ........  .......
88579Y-10-1 ... 3M ORD ............................................... ....... ..11/16/2023 . Various ................... ............. 86.000 .............. 8,918 ......................  ............. 16,862 ............. 10,313 ............ 6,549 ................. 0 ................. 0 ............. 6,549 ................ 0 ............16,862 ................ 0 ...........(7,943) ...........(7,943) ................. 240 ........  .......
57636Q-10-4 ... MASTERCARD CL A ORD ............................... ....... ..12/27/2023 . Various ................... ......... 4,051.000 ......... 1,550,950 ......................  ............487,967 ......... 1,408,654 ........ (920,687) ................. 0 ................. 0 ......... (920,687) ................ 0 ...........487,967 ................ 0 .......1,062,983 .......1,062,983 ...............5,552 ........  .......
74318A-76-0 ... ProFund VP Utilities ............................. ....... ..12/29/2023 . 67 .......................... ........ 29,332.256 ......... 1,104,866 ......................  ......... 1,204,421 ......... 1,217,289 ......... (12,868) ................. 0 ................. 0 .......... (12,868) ................ 0 ........ 1,204,421 ................ 0 ..........(99,555) ..........(99,555) ...............9,496 ........  .......
892356-10-6 ... TRACTOR SUPPLY ORD ................................ ....... ..12/18/2023 . Various ................... ............. 18.000 .............. 3,836 ......................  .............. 1,506 ...............4,049 ........... (2,543) ................. 0 ................. 0 ............ (2,543) ................ 0 ............. 1,506 ................ 0 ............ 2,330 ............ 2,330 .................. 52 ........  .......
233203-42-1 ... Emerging Markets Core Equity Portfolio ...... ....... ..12/18/2023 .  ............................ .......100,696.285 ......... 2,153,402 ......................  ......... 2,658,514 ..........2,028,023 ..........630,491 ................. 0 ................. 0 ...........630,491 ................ 0 ........ 2,153,402 ................ 0 ........ (505,112) ........ (505,112) ............. 15,906 ........  .......
723682-10-0 ... Pioneer Fund ........................................ ....... ..12/29/2023 . 69 .......................... ........17,741.756 ............552,674 ......................  ............ 552,759 ............ 519,301 ........... 33,458 ................. 0 ................. 0 ............ 33,458 ................ 0 ...........552,759 ................ 0 ...............(85) ...............(85) .............. 1,003 ........  .......
893641-10-0 ... TRANSDIGM GROUP ORD ............................... ....... ..07/26/2023 . Various ................... .............. 6.000 .............. 4,967 ......................  ...............1,849 ...............3,778 ...........(1,929) ................. 0 ................. 0 ............(1,929) ................ 0 ............. 1,849 ................ 0 ............ 3,118 ............ 3,118 ....................0 ........  .......
57667L-10-7 ... MATCH GROUP ORD .................................... ....... ..03/10/2023 . Various ................... ......... 4,551.000 ............175,957 ......................  ............ 405,354 ............ 188,821 ..........216,533 ................. 0 ................. 0 ...........216,533 ................ 0 ...........405,354 ................ 0 ........ (229,397) ........ (229,397) ....................0 ........  .......
72369B-10-9 ... Pioneer High Yield Fund .......................... ....... ..12/29/2023 . 69 .......................... ........ 50,766.473 ............420,736 ......................  ............ 487,321 ............ 413,747 ...........73,574 ................. 0 ................. 0 ............73,574 ................ 0 ...........487,321 ................ 0 ......... (66,585) ......... (66,585) ............. 11,861 ........  .......
89417E-10-9 ... TRAVELERS COMPANIES ORD .......................... ....... ..11/16/2023 . EMM ......................... ............. 43.000 .............. 7,597 ......................  .............. 5,670 ...............8,062 ........... (2,392) ................. 0 ................. 0 ............ (2,392) ................ 0 ............. 5,670 ................ 0 ............ 1,927 ............ 1,927 .................. 69 ........  .......
233203-59-5 ... U.S. Targeted Value Portfolio .................. ....... ..12/29/2023 .  ............................ .......459,087.641 ........ 13,049,539 ......................  ........ 10,214,646 ........ 12,574,410 ......(2,359,763) ................. 0 ................. 0 .......(2,359,763) ................ 0 .......13,049,539 ................ 0 ....... 2,834,893 ....... 2,834,893 ............. 83,975 ........  .......
724027-62-8 ... Pioneer High Yield VCT Portfolio .............. ....... ..12/29/2023 . 69 .......................... ........ 42,322.628 ............332,426 ......................  ............ 393,715 ............ 328,847 ...........64,868 ................. 0 ................. 0 ............64,868 ................ 0 ...........393,715 ................ 0 ......... (61,289) ......... (61,289) .............. 8,415 ........  .......
896239-10-0 ... TRIMBLE ORD ......................................... ....... ..04/21/2023 . EMM ......................... ............. 25.000 .............. 1,189 ......................  ...............1,859 ...............1,264 ...............595 ................. 0 ................. 0 ................595 ................ 0 ............. 1,859 ................ 0 ............. (671) ............. (671) ....................0 ........  .......
579780-20-6 ... MCCORMICK ORD ...................................... ....... ..11/21/2023 . Various ................... ......... 1,384.000 ............117,087 ......................  ............103,062 ............ 114,720 ......... (11,658) ................. 0 ................. 0 .......... (11,658) ................ 0 ...........103,062 ................ 0 ...........14,025 ...........14,025 .............. 1,415 ........  .......
723848-10-7 ... Pioneer Real Estate Shares Fund ............... ....... ..04/28/2023 . 69 .......................... .......131,358.806 ......... 1,438,127 ......................  ......... 1,821,047 ..........1,535,584 ..........285,463 ................. 0 ................. 0 ...........285,463 ................ 0 ........1,821,047 ................ 0 ........ (382,920) ........ (382,920) ............. 94,671 ........  .......
89832Q-10-9 ... TRUIST FINANCIAL ORD ............................. ....... ..11/16/2023 . EMM ......................... ............193.000 .............. 6,184 ......................  ...............5,467 ...............8,305 ...........(2,838) ................. 0 ................. 0 ............(2,838) ................ 0 ............. 5,467 ................ 0 ...............717 ...............717 ................. 175 ........  .......
233203-62-9 ... International Small Company Portfolio ........ ....... ..12/29/2023 .  ............................ ........ 67,800.225 ......... 1,243,014 ......................  ......... 1,422,620 ......... 1,181,080 ..........241,541 ................. 0 ................. 0 ...........241,541 ................ 0 ........ 1,243,014 ................ 0 ........ (179,606) ........ (179,606) .............. 8,530 ........  .......
724027-81-8 ... Pioneer Real Estate Shares VCT Portfolio .... ....... ..04/28/2023 . 69 .......................... .......165,942.815 ......... 1,017,148 ......................  ......... 1,406,096 ......... 1,116,795 ..........289,301 ................. 0 ................. 0 ...........289,301 ................ 0 ........1,406,096 ................ 0 ........ (388,948) ........ (388,948) ............. 88,028 ........  .......

902252-10-5 ... TYLER TECHNOLOGIES ORD ........................... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... .............. 3.000 .............. 1,191 ......................  .............. 1,016 ................. 967 ................ 49 ................. 0 ................. 0 ................. 49 ................ 0 ............. 1,016 ................ 0 ...............175 ...............175 ....................0 ........  .......
580135-10-1 ... MCDONALD'S ORD ..................................... ....... ..08/22/2023 . Various ................... ......... 2,607.000 ............750,773 ......................  ............ 598,802 ............ 687,023 ..........(88,221) ................. 0 ................. 0 ...........(88,221) ................ 0 ...........598,802 ................ 0 ......... 151,971 ......... 151,971 .............. 5,700 ........  .......
72387W-40-8 ... Pioneer Select Mid Cap Growth Fund ........... ....... ..12/29/2023 . 69 .......................... ......... 1,149.815 ............. 43,839 ......................  ............. 47,283 ............. 40,979 ............ 6,304 ................. 0 ................. 0 ............. 6,304 ................ 0 ............47,283 ................ 0 ...........(3,444) ...........(3,444) ....................0 ........  .......
902494-10-3 ... TYSON FOODS CL A ORD ............................. ....... ..07/26/2023 . EMM ......................... ............. 44.000 .............. 2,573 ......................  .............. 1,848 ...............2,739 ............. (891) ................. 0 ................. 0 .............. (891) ................ 0 ............. 1,848 ................ 0 ...............725 ...............725 .................. 30 ........  .......
233203-73-6 ... DFA International Small Cap Value Portfolio ....... ..12/29/2023 .  ............................ ........ 44,149.024 ............883,866 ......................  ............812,960 ............ 830,443 ..........(17,483) ................. 0 ................. 0 ...........(17,483) ................ 0 .......... 883,866 ................ 0 ...........70,906 ...........70,906 ............. 12,675 ........  .......
191912-10-4 ... Cohen & Steers Real Estate Securities Fund . ....... ..12/29/2023 . 70 .......................... ......... 7,603.644 ............111,909 ......................  ............119,981 ............107,668 ...........12,313 ................. 0 ................. 0 ............12,313 ................ 0 ...........119,981 ................ 0 ...........(8,072) ...........(8,072) ................. 835 ........  .......
902653-10-4 ... UDR REIT ORD ........................................ ....... ..07/26/2023 . EMM ......................... ............. 24.000 .............. 1,011 ......................  ................. 901 ................. 930 ...............(28) ................. 0 ................. 0 ................(28) ................ 0 ................901 ................ 0 ...............109 ...............109 .................. 29 ........  .......
58155Q-10-3 ... MCKESSON ORD ........................................ ....... ..12/28/2023 . Various ................... ............262.000 ............104,056 ......................  ............. 52,142 ............. 98,281 ..........(46,140) ................. 0 ................. 0 ...........(46,140) ................ 0 ............ 52,142 ................ 0 ...........51,915 ...........51,915 ................. 395 ........  .......
544001-10-0 ... Lord Abbett Affiliated Fund, Inc. ............ ....... ..12/29/2023 . 71 .......................... ........ 16,842.662 ............263,127 ......................  ............ 253,013 ............ 261,567 ...........(8,554) ................. 0 ................. 0 ............(8,554) ................ 0 ...........253,013 ................ 0 ...........10,114 ...........10,114 .............. 1,262 ........  .......
902973-30-4 ... US BANCORP ORD ..................................... ....... ..11/16/2023 . Various ................... ............179.000 .............. 6,356 ......................  ...............7,093 ...............7,806 ............. (713) ................. 0 ................. 0 .............. (713) ................ 0 ............. 7,093 ................ 0 ............. (738) ............. (738) ................. 234 ........  .......
233203-78-5 ... Emerging Markets Portfolio ...................... ....... ..12/29/2023 .  ............................ .......328,843.718 ......... 8,821,478 ......................  ......... 9,028,863 ......... 8,290,150 ..........738,714 ................. 0 ................. 0 ...........738,714 ................ 0 ........8,821,478 ................ 0 ........ (207,385) ........ (207,385) ............. 57,784 ........  .......
544004-10-4 ... Lord Abbett Bond - Debenture Fund, Inc. ..... ....... ..12/29/2023 . 71 .......................... .......255,319.668 ......... 1,769,290 ......................  ......... 2,017,242 ......... 1,782,131 ..........235,111 ................. 0 ................. 0 ...........235,111 ................ 0 ........ 2,017,242 ................ 0 ........ (247,952) ........ (247,952) ............. 46,165 ........  .......
90384S-30-3 ... ULTA BEAUTY ORD .................................... ....... ..07/18/2023 . Various ................... .............. 5.000 .............. 2,574 ......................  ...............1,025 ...............2,345 ...........(1,320) ................. 0 ................. 0 ............(1,320) ................ 0 ............. 1,025 ................ 0 ............ 1,549 ............ 1,549 ....................0 ........  .......
58733R-10-2 ... MERCADOLIBRE ORD ................................... C...... ..12/13/2023 . Various ................... ......... 2,913.000 ......... 3,425,176 ......................  ..........3,428,224 ..........2,465,097 ..........963,127 ................. 0 ................. 0 ...........963,127 ................ 0 ........ 3,428,224 ................ 0 ...........(3,048) ...........(3,048) ....................0 ........  .......
543919-10-4 ... Lord Abbett Mid-Cap Stock Fund, Inc. ......... ....... ..12/29/2023 . 71 .......................... ........ 48,997.857 ......... 1,442,431 ......................  ......... 1,075,369 ..........1,379,290 ........ (303,921) ................. 0 ................. 0 ......... (303,921) ................ 0 ........ 1,075,369 ................ 0 ......... 367,062 ......... 367,062 ...............2,449 ........  .......
907818-10-8 ... UNION PACIFIC ORD ................................. ....... ..12/18/2023 . Various ................... ............. 96.000 ............. 20,653 ......................  ............. 10,886 ............. 19,879 ...........(8,993) ................. 0 ................. 0 ............(8,993) ................ 0 ............10,886 ................ 0 ............ 9,767 ............ 9,767 ................. 230 ........  .......
233203-81-9 ... U.S. Small Cap Value Portfolio ................. ....... ..12/26/2023 .  ............................ .............. 4.009 .................164 ......................  ................. 136 ................. 158 ...............(22) ................. 0 ................. 0 ................(22) ................ 0 ................164 ................ 0 ................28 ................28 ....................1 ........  .......
245906-10-2 ... Delaware Mid Cap Growth Equity Fund .......... ....... ..12/29/2023 . 72 .......................... ........ 25,855.966 ............375,627 ......................  ............ 540,579 ............ 341,557 ..........199,022 ................. 0 ................. 0 ...........199,022 ................ 0 ...........540,579 ................ 0 ........ (164,952) ........ (164,952) ....................0 ........  .......
910047-10-9 ... UNITED AIRLINES HOLDINGS ORD ................... ....... ..07/26/2023 . EMM ......................... ............. 51.000 .............. 2,436 ......................  ...............2,457 ...............1,923 ...............534 ................. 0 ................. 0 ................534 ................ 0 ............. 2,457 ................ 0 ...............(20) ...............(20) ....................0 ........  .......
58933Y-10-5 ... MERCK & CO ORD ..................................... ....... ..12/27/2023 . Various ................... ......... 4,200.000 ............457,195 ......................  ............ 214,368 ............ 263,062 ........ (263,062) ................. 0 ................. 0 ......... (263,062) ................ 0 ...........214,368 ................ 0 ..........242,827 ..........242,827 .............. 7,127 ........  .......
27827E-10-3 ... Eaton Vance VT Floating-Rate Income Fund .... ....... ..12/29/2023 . 74 .......................... ........ 53,254.890 ............456,102 ......................  ............488,807 ............ 449,471 ........... 39,336 ................. 0 ................. 0 ............ 39,336 ................ 0 .......... 488,807 ................ 0 ......... (32,705) ......... (32,705) ............. 21,266 ........  .......
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911312-10-6 ... UNITED PARCEL SERVICE CL B ORD ................ ....... ..11/16/2023 . Various ................... ............106.000 ............. 19,361 ......................  ............. 10,779 ............. 18,427 ...........(7,648) ................. 0 ................. 0 ............(7,648) ................ 0 ............10,779 ................ 0 ............ 8,582 ............ 8,582 ................. 316 ........  .......
233203-84-3 ... U.S. Small Cap Portfolio ........................ ....... ..12/29/2023 .  ............................ ........80,500.796 ......... 3,318,570 ......................  ......... 2,836,939 ......... 3,116,186 ........ (279,246) ................. 0 ................. 0 ......... (279,246) ................ 0 ........ 3,318,570 ................ 0 ......... 481,631 ......... 481,631 ............. 25,383 ........  .......

893957-81-1 ...
Transamerica Asset Allocation - Conservative 

........................................................ ....... ..12/29/2023 . 78 .......................... ........ 42,844.653 ............412,912 ......................  ............ 477,592 ............ 402,740 ...........74,852 ................. 0 ................. 0 ............74,852 ................ 0 ...........477,592 ................ 0 ......... (64,680) ......... (64,680) .............. 1,686 ........  .......
911363-10-9 ... UNITED RENTAL ORD ................................. ....... ..07/18/2023 . Various ................... .............. 7.000 .............. 2,859 ......................  ...............1,255 ...............2,488 ...........(1,233) ................. 0 ................. 0 ............(1,233) ................ 0 ............. 1,255 ................ 0 ............ 1,605 ............ 1,605 .................. 15 ........  .......
59156R-10-8 ... METLIFE ORD ......................................... ....... ..12/27/2023 . Various ................... ......... 3,079.000 ............181,773 ......................  ............ 168,229 ............ 219,281 ..........(54,086) ................. 0 ................. 0 ...........(54,086) ................ 0 ...........168,229 ................ 0 ...........13,544 ...........13,544 ...............2,023 ........  .......
893957-64-7 ... Transamerica Asset Allocation - Moderate ... ....... ..12/29/2023 . 78 .......................... ........ 47,485.436 ............494,313 ......................  ............ 532,378 ............ 480,553 ...........51,825 ................. 0 ................. 0 ............51,825 ................ 0 ...........532,378 ................ 0 ......... (38,065) ......... (38,065) .................. 38 ........  .......
91324P-10-2 ... UNITEDHEALTH GRP ORD ............................. ....... ..12/18/2023 . Various ................... ............137.000 .............68,561 ......................  ............. 22,317 ............. 72,635 ..........(50,318) ................. 0 ................. 0 ...........(50,318) ................ 0 ............22,317 ................ 0 ...........46,245 ...........46,245 ................. 425 ........  .......
23320G-46-3 ... DFA Commodity Strategy Portfolio .............. ....... ..12/29/2023 .  ............................ ......... 5,524.498 ............. 26,256 ......................  ............. 29,491 ............. 27,125 ............ 2,367 ................. 0 ................. 0 ............. 2,367 ................ 0 ............26,256 ................ 0 ...........(3,235) ...........(3,235) .................. 14 ........  .......

893957-69-6 ...
Transamerica Asset Allocation - Moderate 

Growth ............................................... ....... ..12/29/2023 . 78 .......................... ........ 38,596.413 ............430,404 ......................  ............ 498,534 ............ 414,525 ...........84,009 ................. 0 ................. 0 ............84,009 ................ 0 ...........498,534 ................ 0 ......... (68,130) ......... (68,130) .................. 40 ........  .......
913903-10-0 ... UNIVERSAL HEALTH SERVICES CL B ORD ........... ....... ..07/26/2023 . EMM ......................... ............. 13.000 .............. 1,821 ......................  .............. 1,757 ...............1,832 ...............(74) ................. 0 ................. 0 ................(74) ................ 0 ............. 1,757 ................ 0 ................64 ................64 ....................4 ........  .......
592688-10-5 ... METTLER TOLEDO ORD ................................ ....... ..11/21/2023 . NFSA ....................... ............123.000 ............178,280 ......................  ............178,128 ............ 177,790 ...............337 ................. 0 ................. 0 ................337 ................ 0 .......... 178,128 ................ 0 ...............153 ...............153 ....................0 ........  .......
893957-25-8 ... Transamerica Bond ................................. ....... ..12/29/2023 . 78 .......................... ........11,072.468 .............87,747 ......................  ............ 102,314 ............. 88,137 ...........14,177 ................. 0 ................. 0 ............14,177 ................ 0 ...........102,314 ................ 0 ......... (14,567) ......... (14,567) .............. 1,848 ........  .......
918204-10-8 ... VF ORD ............................................... ....... ..07/26/2023 . EMM ......................... ............. 53.000 .............. 1,034 ......................  ...............3,290 ...............1,463 ............ 1,826 ................. 0 ................. 0 ............. 1,826 ................ 0 ............. 3,290 ................ 0 ...........(2,256) ...........(2,256) .................. 32 ........  .......

23320G-55-4 ...
DFA Global Real Estate Securities Portfolio 

........................................................ ....... ..12/29/2023 .  ............................ ........ 21,933.434 ............213,280 ......................  ............ 270,033 ............ 212,974 ...........57,059 ................. 0 ................. 0 ............57,059 ................ 0 ...........213,280 ................ 0 ......... (56,753) ......... (56,753) ....................2 ........  .......
893957-31-6 ... Transamerica Multi-Managed Balanced .......... ....... ..12/29/2023 . 78 .......................... ......... 3,136.654 ............. 94,413 ......................  ............. 93,484 ............. 88,140 ............ 5,344 ................. 0 ................. 0 ............. 5,344 ................ 0 ............ 93,484 ................ 0 ...............929 ...............929 ................. 545 ........  .......
91913Y-10-0 ... VALERO ENERGY ORD ................................. ....... ..12/18/2023 . Various ................... ............. 75.000 .............. 9,109 ......................  ...............6,215 ...............9,515 ........... (3,299) ................. 0 ................. 0 ............ (3,299) ................ 0 ............. 6,215 ................ 0 ............ 2,893 ............ 2,893 ................. 162 ........  .......
594918-10-4 ... MICROSOFT ORD ...................................... ....... ..12/27/2023 . Various ................... ........17,309.000 ......... 5,211,147 ......................  ......... 1,469,735 ..........4,151,044 ......(2,681,310) ................. 0 ................. 0 .......(2,681,310) ................ 0 ........ 1,469,735 ................ 0 .......3,741,413 .......3,741,413 ............. 20,277 ........  .......
893957-36-5 ... Transamerica Small/Mid Cap Value .............. ....... ..12/29/2023 . 78 .......................... .......148,010.357 ......... 3,882,557 ......................  ......... 3,362,827 ..........3,749,102 ........ (386,275) ................. 0 ................. 0 ......... (386,275) ................ 0 ........ 3,362,827 ................ 0 ......... 519,730 ......... 519,730 .............. 4,201 ........  .......

92276F-10-0 ... VENTAS REIT ORD .................................... ....... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 24.000 .............. 1,087 ......................  ...............1,332 ...............1,081 ...............251 ................. 0 ................. 0 ................251 ................ 0 ............. 1,332 ................ 0 ............. (245) ............. (245) .................. 22 ........  .......
25156A-83-3 ... Deutsche Global Growth Fund .................... ....... ..12/29/2023 .  ............................ ......... 1,498.157 ............. 53,039 ......................  ............. 57,740 ............. 48,630 ............ 9,110 ................. 0 ................. 0 ............. 9,110 ................ 0 ............ 53,039 ................ 0 ...........(4,701) ...........(4,701) ....................0 ........  .......
89355J-56-5 ... Transamerica Sustainable Equity Income ...... ....... ..12/29/2023 . 78 .......................... .......862,964.424 ......... 6,090,529 ......................  ......... 7,443,319 ......... 6,144,307 ....... 1,299,012 ................. 0 ................. 0 ........ 1,299,012 ................ 0 ........ 7,443,319 ................ 0 ......(1,352,790) ......(1,352,790) ............. 37,004 ........  .......
92343E-10-2 ... VERISIGN ORD ........................................ ....... ..07/26/2023 . Various ................... ............. 11.000 .............. 2,413 ......................  ...............1,499 ...............2,260 ............. (761) ................. 0 ................. 0 .............. (761) ................ 0 ............. 1,499 ................ 0 ...............914 ...............914 ....................0 ........  .......
595017-10-4 ... MICROCHIP TECHNOLOGY ORD ........................ ....... ..02/21/2023 . Various ................... ......... 2,602.000 ............211,650 ......................  ............ 185,139 ............ 182,791 ............ 2,348 ................. 0 ................. 0 ............. 2,348 ................ 0 ...........185,139 ................ 0 ...........26,511 ...........26,511 ................. 255 ........  .......
893962-41-5 ... Transamerica US Growth ........................... ....... ..12/29/2023 . 78 .......................... .......370,048.639 ......... 8,469,863 ......................  ......... 6,506,157 ......... 6,997,620 ........ (491,463) ................. 0 ................. 0 ......... (491,463) ................ 0 ........6,506,157 ................ 0 .......1,963,706 .......1,963,706 ...............3,448 ........  .......
92343V-10-4 ... VERIZON COMMUNICATIONS ORD ...................... ....... ..12/18/2023 . Various ................... ............617.000 ............. 22,147 ......................  ............. 30,775 ............. 24,310 ............ 6,465 ................. 0 ................. 0 ............. 6,465 ................ 0 ............30,775 ................ 0 ...........(8,628) ...........(8,628) .............. 1,075 ........  .......
25157M-60-4 ... Deutsche Small Cap Growth Fund ................. ....... ..12/27/2023 .  ............................ ......... 1,511.817 ............. 47,728 ......................  ............. 37,701 ............. 44,447 ...........(6,747) ................. 0 ................. 0 ............(6,747) ................ 0 ............47,728 ................ 0 ...........10,027 ...........10,027 ....................0 ........  .......
277911-12-9 ... Eaton Vance Floating-Rate Fund ................. ....... ..12/29/2023 . 79 .......................... ........87,978.884 ............757,892 ......................  ............ 801,932 ............ 744,301 ...........57,631 ................. 0 ................. 0 ............57,631 ................ 0 ...........801,932 ................ 0 ......... (44,040) ......... (44,040) ............. 32,896 ........  .......
92345Y-10-6 ... VERISK ANALYTICS ORD ............................. ....... ..12/18/2023 . Various ................... ............. 32.000 .............. 6,968 ......................  .............. 3,711 ...............5,645 ...........(1,935) ................. 0 ................. 0 ............(1,935) ................ 0 ............. 3,711 ................ 0 ............ 3,257 ............ 3,257 .................. 21 ........  .......
595112-10-3 ... MICRON TECHNOLOGY ORD ............................ ....... ..12/20/2023 . Various ................... ......... 1,255.000 ............. 75,023 ......................  ............116,795 ............. 57,727 ...........52,696 ................. 0 ................. 0 ............52,696 ................ 0 ...........116,795 ................ 0 ......... (41,772) ......... (41,772) ................. 135 ........  .......
277905-80-8 ... Eaton Vance Large-Cap Value Fund .............. ....... ..12/29/2023 . 79 .......................... ........ 37,969.663 ............875,328 ......................  ............808,810 ............ 859,253 ..........(50,443) ................. 0 ................. 0 ...........(50,443) ................ 0 .......... 808,810 ................ 0 ...........66,518 ...........66,518 ...............2,293 ........  .......
92532F-10-0 ... VERTEX PHARMACEUTICALS ORD ...................... ....... ..12/18/2023 . Various ................... ............. 38.000 ............. 13,235 ......................  ...............3,447 ............. 10,974 ...........(7,527) ................. 0 ................. 0 ............(7,527) ................ 0 ............. 3,447 ................ 0 ............ 9,788 ............ 9,788 ....................0 ........  .......
25157M-61-2 ... Deutsche Core Equity Fund ....................... ....... ..12/28/2023 .  ............................ ......... 3,359.577 ............. 98,940 ......................  ............. 93,189 ............. 87,517 ............ 5,673 ................. 0 ................. 0 ............. 5,673 ................ 0 ............98,940 ................ 0 ............ 5,751 ............ 5,751 ................. 491 ........  .......
85751Q-30-2 ... State Street Total Return V.I.S. Fund ....... ....... ..12/29/2023 . 80 .......................... .......604,114.322 ......... 8,371,390 ......................  ......... 9,925,865 ......... 7,883,692 ....... 2,042,173 ................. 0 ................. 0 ........ 2,042,173 ................ 0 ........ 9,925,865 ................ 0 ......(1,554,475) ......(1,554,475) ................. 883 ........  .......
92556H-20-6 ... PARAMOUNT GLOBAL CL B ORD ....................... ....... ..07/26/2023 . EMM ......................... ............. 66.000 .............. 1,005 ......................  ...............3,194 ...............1,114 ............ 2,080 ................. 0 ................. 0 ............. 2,080 ................ 0 ............. 3,194 ................ 0 ...........(2,190) ...........(2,190) .................. 35 ........  .......
60741F-10-4 ... MOBILEYE GLOBAL CL A ORD ........................ C...... ..11/21/2023 . Various ................... ............156.000 .............. 6,471 ......................  ...............5,969 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 5,969 ................ 0 ...............502 ...............502 ....................0 ........  .......
722005-58-4 ... PIMCO CommodityRealReturn Strategy Fund« .... ....... ..12/29/2023 . 81 .......................... ........ 94,295.337 ......... 1,190,343 ......................  ......... 1,372,334 ......... 1,312,719 ...........59,615 ................. 0 ................. 0 ............59,615 ................ 0 ........ 1,372,334 ................ 0 ........ (181,991) ........ (181,991) ............. 50,971 ........  .......

92556V-10-6 ... VIATRIS ORD ......................................... ....... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............111.000 .............. 1,133 ......................  ............. 27,142 ...............1,235 ...........25,906 ................. 0 ................. 0 ............25,906 ................ 0 ............27,142 ................ 0 ......... (26,009) ......... (26,009) .................. 27 ........  .......
25157M-67-9 ... Deutsche Core Equity Fund ....................... ....... ..12/28/2023 .  ............................ .......110,972.792 ......... 3,054,183 ......................  ......... 2,860,155 ......... 2,886,402 ..........(26,247) ................. 0 ................. 0 ...........(26,247) ................ 0 ........ 3,054,183 ................ 0 ......... 194,028 ......... 194,028 .............. 8,075 ........  .......
693390-41-1 ... PIMCO Low Duration Fund .......................... ....... ..12/29/2023 . 81 .......................... .......747,438.335 ......... 6,787,863 ......................  ......... 7,304,799 ......... 6,801,689 ..........503,110 ................. 0 ................. 0 ...........503,110 ................ 0 ........ 7,304,799 ................ 0 ........ (516,936) ........ (516,936) ............ 139,219 ........  .......
925652-10-9 ... VICI PPTYS ORD ..................................... ....... ..07/26/2023 . EMM ......................... ............126.000 .............. 4,172 ......................  ...............3,764 ...............4,082 ............. (318) ................. 0 ................. 0 .............. (318) ................ 0 ............. 3,764 ................ 0 ...............408 ...............408 ................. 114 ........  .......
609207-10-5 ... MONDELEZ INTERNATIONAL CL A ORD ............... ....... ..12/27/2023 . Various ................... ......... 2,868.000 ............199,829 ......................  ............ 154,265 ............ 191,152 ......... (36,887) ................. 0 ................. 0 .......... (36,887) ................ 0 ...........154,265 ................ 0 ...........45,564 ...........45,564 ...............2,227 ........  .......
693391-12-0 ... PIMCO Real Return Fund ........................... ....... ..12/29/2023 . 81 .......................... .......374,495.285 ......... 3,728,677 ......................  ......... 4,119,055 ......... 3,741,208 ..........377,847 ................. 0 ................. 0 ...........377,847 ................ 0 ........ 4,119,055 ................ 0 ........ (390,378) ........ (390,378) ............. 51,612 ........  .......
92826C-83-9 ... VISA CL A ORD ...................................... ....... ..12/18/2023 . Various ................... ............247.000 ............. 58,704 ......................  ............. 18,051 ............. 51,317 ..........(33,266) ................. 0 ................. 0 ...........(33,266) ................ 0 ............18,051 ................ 0 ...........40,653 ...........40,653 ................. 217 ........  .......
25157W-88-3 ... Deutsche Floating Rate Fund .................... ....... ..12/29/2023 .  ............................ ............104.755 .................785 ......................  ................. 824 ................. 783 ................ 42 ................. 0 ................. 0 ................. 42 ................ 0 ................785 ................ 0 ...............(39) ...............(39) .................. 11 ........  .......
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693390-44-5 ... PIMCO Total Return Fund .......................... ....... ..12/29/2023 . 81 .......................... .... 1,002,040.220 ......... 8,465,423 ......................  ........ 10,173,013 ......... 8,477,260 ....... 1,695,753 ................. 0 ................. 0 ........ 1,695,753 ................ 0 .......10,173,013 ................ 0 ..... (1,707,590) ..... (1,707,590) ............ 153,483 ........  .......

929042-10-9 ... VORNADO REALTY REIT ORD ......................... ....... ..01/26/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 79.000 .............. 1,751 ......................  ...............3,260 ...............1,644 ............ 1,616 ................. 0 ................. 0 ............. 1,616 ................ 0 ............. 3,260 ................ 0 ...........(1,509) ...........(1,509) ....................0 ........  .......
60937P-10-6 ... MONGODB CL A ORD ................................... ....... ..12/21/2023 . Various ................... ......... 1,072.000 ............387,451 ......................  ............ 417,335 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........417,335 ................ 0 ......... (29,883) ......... (29,883) ....................0 ........  .......
92837N-10-5 ... Virtus AllianzGI Dividend Value Fund ......... ....... ..12/29/2023 . 82 .......................... ........ 45,724.886 ............466,309 ......................  ............536,087 ............ 446,732 ........... 89,355 ................. 0 ................. 0 ............ 89,355 ................ 0 ...........536,087 ................ 0 ......... (69,778) ......... (69,778) ...............4,635 ........  .......
929160-10-9 ... VULCAN MATERIALS ORD ............................. ....... ..07/26/2023 . EMM ......................... ............. 15.000 .............. 2,816 ......................  ...............1,298 ...............2,627 ...........(1,329) ................. 0 ................. 0 ............(1,329) ................ 0 ............. 1,298 ................ 0 ............ 1,519 ............ 1,519 ....................9 ........  .......
25159G-72-0 ... Deutsche ESG Core Equity Fund .................. ....... ..12/29/2023 .  ............................ ......... 1,092.833 ............. 19,704 ......................  ............. 21,371 ............. 17,627 ............ 3,743 ................. 0 ................. 0 ............. 3,743 ................ 0 ............19,704 ................ 0 ...........(1,667) ...........(1,667) .................. 12 ........  .......
92837Q-10-8 ... Virtus NFJ Small-Cap Value ...................... ....... ..12/29/2023 . 82 .......................... ........ 71,374.539 ............829,890 ......................  ......... 1,431,333 ............ 768,704 ..........662,629 ................. 0 ................. 0 ...........662,629 ................ 0 ........ 1,431,333 ................ 0 ........ (601,443) ........ (601,443) ................. 655 ........  .......

92939U-10-6 ... WEC ENERGY GROUP ORD ............................. ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 27.000 .............. 2,349 ......................  ...............2,468 ...............2,532 ...............(63) ................. 0 ................. 0 ................(63) ................ 0 ............. 2,468 ................ 0 ............. (119) ............. (119) .................. 42 ........  .......
61174X-10-9 ... MONSTER BEVERAGE ORD ............................. ....... ..12/27/2023 . Various ................... ........ 15,946.000 ......... 1,049,501 ......................  ............ 469,091 ............ 964,840 ........ (504,566) ................. 0 ................. 0 ......... (504,566) ................ 0 ...........469,091 ................ 0 ......... 580,410 ......... 580,410 ....................0 ........  .......
00170K-84-4 ... AMG Renaissance Large Cap Growth Fund ....... ....... ..12/29/2023 . 83 .......................... ............566.653 .............. 8,992 ......................  .............. 7,470 ...............8,092 ............. (622) ................. 0 ................. 0 .............. (622) ................ 0 ............. 7,470 ................ 0 ............ 1,522 ............ 1,522 .................. 22 ........  .......
92942W-10-7 ... WK KELLOGG ORD ..................................... ....... ..10/12/2023 . EMM ......................... .............. 9.500 .................. 94 ......................  ................. 143 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................143 ................ 0 ...............(49) ...............(49) ....................0 ........  .......
25159G-88-6 ... Deutsche ESG Core Equity Fund .................. ....... ..12/29/2023 .  ............................ ........ 25,027.084 ............435,953 ......................  ............ 357,095 ............ 404,438 ..........(47,342) ................. 0 ................. 0 ...........(47,342) ................ 0 ...........435,953 ................ 0 ...........78,858 ...........78,858 ................. 996 ........  .......

929740-10-8 ... WABTEC ORD .......................................... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 26.000 .............. 2,538 ......................  ...............2,021 ...............2,595 ............. (574) ................. 0 ................. 0 .............. (574) ................ 0 ............. 2,021 ................ 0 ...............516 ...............516 ....................9 ........  .......
617446-44-8 ... MORGAN STANLEY ORD ................................ ....... ..12/27/2023 . Various ................... ......... 7,322.000 ............627,610 ......................  ............700,159 ............ 622,516 ...........77,643 ................. 0 ................. 0 ............77,643 ................ 0 ...........700,159 ................ 0 ..........(72,549) ..........(72,549) ............. 11,234 ........  .......
931142-10-3 ... WALMART ORD ......................................... ....... ..12/18/2023 . Various ................... ............206.000 ............. 31,813 ......................  ............. 16,146 ............. 29,209 ..........(13,063) ................. 0 ................. 0 ...........(13,063) ................ 0 ............16,146 ................ 0 ...........15,667 ...........15,667 ................. 317 ........  .......
25159K-80-4 ... Deutsche Real Assets Fund ....................... ....... ..12/29/2023 .  ............................ ........ 15,266.533 ............169,611 ......................  ............ 139,926 ............ 171,596 ......... (31,670) ................. 0 ................. 0 .......... (31,670) ................ 0 .......... 169,611 ................ 0 ...........29,685 ...........29,685 .............. 1,237 ........  .......
931427-10-8 ... WALGREEN BOOTS ALLIANCE ORD .................... ....... ..07/26/2023 . EMM ......................... ............. 71.000 .............. 2,356 ......................  ...............5,428 ...............2,653 ............ 2,775 ................. 0 ................. 0 ............. 2,775 ................ 0 ............. 5,428 ................ 0 ...........(3,072) ...........(3,072) .................. 50 ........  .......
620076-30-7 ... MOTOROLA SOLUTIONS ORD ........................... ....... ..12/27/2023 . Various ................... ............199.000 ............. 56,986 ......................  ............. 31,058 ............. 51,284 ..........(20,227) ................. 0 ................. 0 ...........(20,227) ................ 0 ............31,058 ................ 0 ...........25,928 ...........25,928 ................. 517 ........  .......
934423-10-4 ... WARNER BROS. DISCOVERY SRS A ORD .............. ....... ..12/18/2023 . Various ................... ............364.771 .............. 4,706 ......................  ............. 15,899 ...............3,458 ...........12,441 ................. 0 ................. 0 ............12,441 ................ 0 ............15,899 ................ 0 ......... (11,193) ......... (11,193) ....................0 ........  .......
25159L-44-8 ... DWS Enhanced Commodity Strategy Fund ......... ....... ..12/29/2023 .  ............................ .......301,532.567 ......... 1,777,090 ......................  ......... 2,397,414 ......... 1,827,287 ..........570,128 ................. 0 ................. 0 ...........570,128 ................ 0 ........1,777,090 ................ 0 ........ (620,324) ........ (620,324) .............. 9,091 ........  .......
94106L-10-9 ... WASTE MANAGEMENT ORD ............................. ....... ..11/16/2023 . Various ................... ............. 47.000 .............. 7,861 ......................  ...............2,949 ...............7,373 ........... (4,425) ................. 0 ................. 0 ............ (4,425) ................ 0 ............. 2,949 ................ 0 ............ 4,912 ............ 4,912 .................. 60 ........  .......
64110L-10-6 ... NETFLIX ORD ......................................... ....... ..12/28/2023 . Various ................... ............652.000 ............273,493 ......................  ............ 234,755 ............ 156,581 ........... 29,599 ................. 0 ................. 0 ............ 29,599 ................ 0 ...........234,755 ................ 0 ...........38,738 ...........38,738 ....................0 ........  .......
941848-10-3 ... WATERS ORD .......................................... ....... ..07/26/2023 . EMM ......................... .............. 8.000 .............. 2,389 ......................  ................. 968 ...............2,741 ...........(1,772) ................. 0 ................. 0 ............(1,772) ................ 0 ................968 ................ 0 ............ 1,420 ............ 1,420 ....................0 ........  .......
25159L-51-3 ... Deutsche Real Estate Securities Fund ......... ....... ..12/29/2023 .  ............................ .......185,306.421 ......... 3,638,533 ......................  ..........4,503,543 ..........3,531,940 ..........971,603 ................. 0 ................. 0 ...........971,603 ................ 0 ........ 3,638,533 ................ 0 ........ (865,010) ........ (865,010) ............. 28,912 ........  .......
949746-10-1 ... WELLS FARGO ORD .................................... ....... ..12/18/2023 . Various ................... ............592.000 ............. 25,835 ......................  ............. 30,219 ..............24,444 ............ 5,776 ................. 0 ................. 0 ............. 5,776 ................ 0 ............30,219 ................ 0 ...........(4,384) ...........(4,384) ................. 356 ........  .......
64125C-10-9 ... NEUROCRINE BIOSCIENCES ORD ...................... ....... ..12/27/2023 . Various ................... ......... 1,800.000 ............208,165 ......................  ............ 165,725 ............ 214,992 ..........(49,267) ................. 0 ................. 0 ...........(49,267) ................ 0 ...........165,725 ................ 0 ...........42,440 ...........42,440 ....................0 ........  .......
95040Q-10-4 ... WELLTOWER ORD ...................................... ....... ..07/26/2023 . EMM ......................... ............. 50.000 .............. 3,880 ......................  .............. 3,108 ...............3,278 ............. (170) ................. 0 ................. 0 .............. (170) ................ 0 ............. 3,108 ................ 0 ...............772 ...............772 .................. 38 ........  .......
25159L-88-5 ... Deutsche Real Estate Securities Fund ......... ....... ..12/29/2023 .  ............................ .......119,437.873 ......... 2,365,145 ......................  ..........2,595,275 ..........2,296,790 ..........298,486 ................. 0 ................. 0 ...........298,486 ................ 0 ........ 2,365,145 ................ 0 ........ (230,130) ........ (230,130) ............. 11,291 ........  .......
955306-10-5 ... WEST PHARM SVC ORD ................................ ....... ..07/26/2023 . EMM ......................... .............. 7.000 .............. 2,600 ......................  ...............1,475 ...............1,647 ............. (173) ................. 0 ................. 0 .............. (173) ................ 0 ............. 1,475 ................ 0 ............ 1,125 ............ 1,125 ....................2 ........  .......
65339F-10-1 ... NEXTERA ENERGY ORD ................................ ....... ..12/27/2023 . Various ................... ......... 2,210.000 ............153,835 ......................  ............117,175 ............ 184,756 ..........(67,582) ................. 0 ................. 0 ...........(67,582) ................ 0 .......... 117,175 ................ 0 ...........36,661 ...........36,661 .............. 2,216 ........  .......

958102-10-5 ... WESTERN DIGITAL ORD ............................... ....... ..07/18/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 25.000 .................960 ......................  ...............4,522 ................. 789 ............ 3,733 ................. 0 ................. 0 ............. 3,733 ................ 0 ............. 4,522 ................ 0 ...........(3,562) ...........(3,562) ....................0 ........  .......
25434D-67-4 ... Global Equity Portfolio ......................... ....... ..12/29/2023 .  ............................ .......134,873.319 ......... 3,830,169 ......................  ......... 3,035,168 ..........3,553,912 ........ (518,744) ................. 0 ................. 0 ......... (518,744) ................ 0 ........ 3,830,169 ................ 0 ......... 795,001 ......... 795,001 ............. 34,502 ........  .......

96145D-10-5 ... WESTROCK ORD ........................................ ....... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 44.000 .............. 1,263 ......................  ...............2,426 ...............1,547 ...............879 ................. 0 ................. 0 ................879 ................ 0 ............. 2,426 ................ 0 ...........(1,163) ...........(1,163) .................. 24 ........  .......
654106-10-3 ... NIKE CL B ORD ...................................... ....... ..12/21/2023 . Various ................... ........16,997.000 ......... 1,862,042 ......................  ......... 1,289,499 ......... 1,974,076 ........ (697,985) ................. 0 ................. 0 ......... (697,985) ................ 0 ........ 1,289,499 ................ 0 ..........572,543 ..........572,543 ............. 12,022 ........  .......
962166-10-4 ... WEYERHAEUSER REIT ................................. ....... ..07/26/2023 . EMM ......................... ............. 85.000 .............. 2,739 ......................  ...............2,064 ...............2,635 ............. (571) ................. 0 ................. 0 .............. (571) ................ 0 ............. 2,064 ................ 0 ...............674 ...............674 .................. 98 ........  .......

277902-66-4 ...
Eaton Vance Atlanta Capital Focused Growth 

Fund .................................................. ....... ..12/29/2023 .  ............................ ........ 11,664.279 ............206,099 ......................  ............ 205,578 ............ 182,779 ........... 22,799 ................. 0 ................. 0 ............ 22,799 ................ 0 ...........206,099 ................ 0 ...............521 ...............521 ....................0 ........  .......
969457-10-0 ... WILLIAMS ORD ........................................ ....... ..07/26/2023 . EMM ......................... ............122.000 .............. 3,927 ......................  .............. 3,867 ...............4,014 ............. (147) ................. 0 ................. 0 .............. (147) ................ 0 ............. 3,867 ................ 0 ................60 ................60 .................. 85 ........  .......
655663-10-2 ... NORDSON ORD ......................................... ....... ..12/12/2023 . Various ................... ......... 2,276.000 ............525,127 ......................  ............367,612 ............ 541,051 ........ (173,439) ................. 0 ................. 0 ......... (173,439) ................ 0 ...........367,612 ................ 0 ......... 157,515 ......... 157,515 .............. 4,727 ........  .......
983134-10-7 ... WYNN RESORTS ORD ................................... ....... ..07/26/2023 . EMM ......................... ............. 14.000 .............. 1,550 ......................  .............. 1,864 ...............1,155 ...............709 ................. 0 ................. 0 ................709 ................ 0 ............. 1,864 ................ 0 ............. (314) ............. (314) ....................2 ........  .......
277905-69-1 ... Eaton Vance Growth Fund .......................... ....... ..12/29/2023 .  ............................ ........ 29,153.761 ............884,698 ......................  ............887,946 ............ 769,659 ..........126,583 ................. 0 ................. 0 ...........126,583 ................ 0 ...........884,698 ................ 0 ...........(3,248) ...........(3,248) .............. 1,127 ........  .......
98389B-10-0 ... XCEL ENERGY ORD .................................... ....... ..07/26/2023 . EMM ......................... ............. 93.000 .............. 6,459 ......................  .............. 5,088 ...............6,520 ...........(1,432) ................. 0 ................. 0 ............(1,432) ................ 0 ............. 5,088 ................ 0 ............ 1,371 ............ 1,371 ................. 104 ........  .......
655844-10-8 ... NORFOLK SOUTHERN ORD .............................. ....... ..12/27/2023 . Various ................... ............628.000 ............133,025 ......................  ............. 90,721 ............ 154,752 ..........(64,031) ................. 0 ................. 0 ...........(64,031) ................ 0 ............90,721 ................ 0 ...........42,305 ...........42,305 .............. 1,023 ........  .......
98419M-10-0 ... XYLEM ORD ........................................... ....... ..12/18/2023 . EMM ......................... ............. 40.000 .............. 4,333 ......................  ...............2,523 ...............4,423 ...........(1,900) ................. 0 ................. 0 ............(1,900) ................ 0 ............. 2,523 ................ 0 ............1,810 ............1,810 .................. 30 ........  .......
277905-80-8 ... Eaton Vance Large-Cap Value Fund .............. ....... ..12/29/2023 .  ............................ ........ 18,592.379 ............414,862 ......................  ............ 334,525 ............ 420,746 ..........(86,220) ................. 0 ................. 0 ...........(86,220) ................ 0 ...........414,862 ................ 0 ...........80,337 ...........80,337 ...............1,339 ........  .......
988498-10-1 ... YUM BRANDS ORD ..................................... ....... ..12/18/2023 . Various ................... ............. 45.000 .............. 6,065 ......................  ...............2,921 ...............5,764 ...........(2,842) ................. 0 ................. 0 ............(2,842) ................ 0 ............. 2,921 ................ 0 ............ 3,144 ............ 3,144 .................. 64 ........  .......
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66987V-10-9 ... NOVARTIS ADR REPSG 1 ORD ........................ C...... ..12/20/2023 . Various ................... ......... 2,313.000 ............204,429 ......................  ............195,787 ............ 205,753 ..........(12,897) ................. 0 ................. 0 ...........(12,897) ................ 0 ...........195,787 ................ 0 ............ 8,642 ............ 8,642 .............. 6,716 ........  .......
989207-10-5 ... ZEBRA TECHNOLOGIES CL A ORD .................... ....... ..07/26/2023 . EMM ......................... .............. 7.000 .............. 2,062 ......................  .............. 1,817 ...............1,795 ................ 22 ................. 0 ................. 0 ................. 22 ................ 0 ............. 1,817 ................ 0 ...............244 ...............244 ....................0 ........  .......
277907-70-5 ... Eaton Vance Income Fund of Boston ............. ....... ..12/27/2023 .  ............................ ........ 46,371.449 ............231,715 ......................  ............ 249,591 ............ 225,829 ...........23,763 ................. 0 ................. 0 ............23,763 ................ 0 ...........231,715 ................ 0 ......... (17,876) ......... (17,876) ...............9,043 ........  .......
98956P-10-2 ... ZIMMER BIOMET HOLDINGS ORD ...................... ....... ..12/18/2023 . EMM ......................... ............. 40.000 .............. 5,330 ......................  ...............4,092 ...............5,100 ...........(1,008) ................. 0 ................. 0 ............(1,008) ................ 0 ............. 4,092 ................ 0 ............ 1,238 ............ 1,238 .................. 28 ........  .......
670346-10-5 ... NUCOR ORD ............................................ ....... ..12/27/2023 . Various ................... ............109.000 ............. 16,759 ......................  ............. 14,779 ............. 14,367 ...............412 ................. 0 ................. 0 ................412 ................ 0 ............14,779 ................ 0 ............ 1,980 ............ 1,980 ................. 125 ........  .......
989701-10-7 ... ZIONS BANCORPORATION ORD ........................ ....... ..04/21/2023 . EMM ......................... ............. 36.000 .............. 1,060 ......................  .............. 1,406 ...............1,770 ............. (364) ................. 0 ................. 0 .............. (364) ................ 0 ............. 1,406 ................ 0 ............. (346) ............. (346) .................. 15 ........  .......
277911-12-9 ... Eaton Vance Floating-Rate Fund ................. ....... ..12/29/2023 .  ............................ ........ 14,577.211 ............126,108 ......................  ............ 133,349 ............ 123,323 ............ 9,599 ................. 0 ................. 0 ............. 9,599 ................ 0 .......... 126,108 ................ 0 ...........(7,241) ...........(7,241) ...............4,544 ........  .......
98978V-10-3 ... ZOETIS CL A ORD .................................... ....... ..12/18/2023 . Various ................... ............. 72.000 .............13,061 ......................  ...............4,303 ............. 10,552 ...........(6,249) ................. 0 ................. 0 ............(6,249) ................ 0 ............. 4,303 ................ 0 ............ 8,758 ............ 8,758 .................. 71 ........  .......
67066G-10-4 ... NVIDIA ORD .......................................... ....... ..12/27/2023 . Various ................... ......... 4,407.000 ......... 1,603,988 ......................  ............ 898,584 ............ 644,039 ..........254,545 ................. 0 ................. 0 ...........254,545 ................ 0 ...........898,584 ................ 0 ......... 705,404 ......... 705,404 ................. 333 ........  .......

G0176J-10-9 ... ALLEGION ORD ........................................ C...... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 11.000 .............. 1,307 ......................  ................. 639 ...............1,158 ............. (519) ................. 0 ................. 0 .............. (519) ................ 0 ................639 ................ 0 ...............668 ...............668 .................. 10 ........  .......
277911-28-5 ... Eaton Vance Stock Fund ........................... ....... ..12/29/2023 .  ............................ ........ 31,087.531 ............608,844 ......................  ............ 599,467 ............ 544,654 ...........54,814 ................. 0 ................. 0 ............54,814 ................ 0 ...........608,844 ................ 0 ............ 9,377 ............ 9,377 .............. 1,948 ........  .......

G0250X-10-7 ... AMCOR ORD ............................................ C...... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............164.000 .............. 1,629 ......................  ...............1,849 ...............1,953 ............. (105) ................. 0 ................. 0 .............. (105) ................ 0 ............. 1,849 ................ 0 ............. (219) ............. (219) .................. 40 ........  .......
67103H-10-7 ... O REILLY AUTOMOTIVE ORD ......................... ....... ..12/27/2023 . Various ................... ............275.000 ............240,689 ......................  ............168,811 ............ 210,163 ..........(65,390) ................. 0 ................. 0 ...........(65,390) ................ 0 .......... 168,811 ................ 0 ...........71,879 ...........71,879 ....................0 ........  .......
G0403H-10-8 ... AON CL A ORD ........................................ C...... ..11/16/2023 . Various ................... ............. 28.000 .............. 9,369 ......................  ...............2,563 ...............8,404 ...........(5,841) ................. 0 ................. 0 ............(5,841) ................ 0 ............. 2,563 ................ 0 ............6,806 ............6,806 .................. 31 ........  .......
277923-41-3 ... Parametric International Equity Fund ......... ....... ..12/29/2023 .  ............................ .......136,192.572 ......... 1,838,845 ......................  ......... 1,962,963 ......... 1,720,112 ..........242,851 ................. 0 ................. 0 ...........242,851 ................ 0 ........ 1,838,845 ................ 0 ........ (124,118) ........ (124,118) ................. 723 ........  .......
G0450A-10-5 ... ARCH CAPITAL GROUP ORD ........................... C...... ..07/26/2023 . Various ................... ............. 34.000 .............. 2,544 ......................  ...............1,924 ...............2,135 ............. (211) ................. 0 ................. 0 .............. (211) ................ 0 ............. 1,924 ................ 0 ...............620 ...............620 ....................0 ........  .......
679580-10-0 ... OLD DOMINION FREIGHT LINE ORD .................. ....... ..11/21/2023 . NFSA ....................... ............. 90.000 ............. 33,653 ......................  ...............9,244 ............. 25,540 ..........(16,296) ................. 0 ................. 0 ...........(16,296) ................ 0 ............. 9,244 ................ 0 ...........24,409 ...........24,409 .................. 70 ........  .......
G1151C-10-1 ... ACCENTURE CL A ORD ................................ C...... ..12/18/2023 . Various ................... ............. 93.000 ............. 28,225 ......................  ...............9,908 ............. 24,816 ..........(14,908) ................. 0 ................. 0 ...........(14,908) ................ 0 ............. 9,908 ................ 0 ...........18,316 ...........18,316 ................. 284 ........  .......
277923-77-7 ... Parametric Emerging Markets Fund .............. ....... ..12/29/2023 .  ............................ ........11,814.813 ............158,404 ......................  ............177,582 ............ 151,584 ........... 25,998 ................. 0 ................. 0 ............ 25,998 ................ 0 ...........158,404 ................ 0 ......... (19,178) ......... (19,178) ................. 388 ........  .......
G29183-10-3 ... EATON ORD ............................................ C...... ..11/16/2023 . Various ................... ............. 57.000 .............10,577 ......................  ...............3,091 ...............8,946 ...........(5,855) ................. 0 ................. 0 ............(5,855) ................ 0 ............. 3,091 ................ 0 ............ 7,486 ............ 7,486 .................. 83 ........  .......
681919-10-6 ... OMNICOM GROUP ORD ................................. ....... ..12/20/2023 . Various ................... ......... 1,142.000 ............104,648 ......................  ............. 78,424 ............. 93,153 ..........(14,729) ................. 0 ................. 0 ...........(14,729) ................ 0 ............78,424 ................ 0 ...........26,224 ...........26,224 .............. 1,604 ........  .......
G3223R-10-8 ... EVEREST RE GROUP ORD ............................. C...... ..04/21/2023 . EMM ......................... .............. 3.000 .............. 1,108 ......................  ................. 762 ................. 994 ..............(232) ................. 0 ................. 0 ...............(232) ................ 0 ................762 ................ 0 ...............346 ...............346 ....................5 ........  .......
298706-82-1 ... EuroPacific Growth Fund« ........................ ....... ..12/29/2023 .  ............................ .......233,401.919 ........12,398,474 ......................  ........ 12,868,986 ........ 11,443,696 ....... 1,425,293 ................. 0 ................. 0 ........ 1,425,293 ................ 0 .......12,398,474 ................ 0 ........ (470,512) ........ (470,512) ............. 41,537 ........  .......
G491BT-10-8 ... INVESCO ORD ......................................... ....... ..07/26/2023 . EMM ......................... ............. 60.000 .................980 ......................  ...............1,754 ...............1,079 ...............674 ................. 0 ................. 0 ................674 ................ 0 ............. 1,754 ................ 0 ............. (774) ............. (774) .................. 23 ........  .......
682189-10-5 ... ON SEMICONDUCTOR ORD .............................. ....... ..07/07/2023 . Various ................... ......... 5,941.000 ............487,304 ......................  ............ 285,873 ............ 370,540 ......... (84,667) ................. 0 ................. 0 .......... (84,667) ................ 0 ...........285,873 ................ 0 ......... 201,431 ......... 201,431 ....................0 ........  .......
G51502-10-5 ... JOHNSON CONTROLS INTERNATIONAL ORD ............ C...... ..07/26/2023 . Various ................... ............. 87.000 .............. 5,493 ......................  ...............2,538 ...............5,568 ...........(3,030) ................. 0 ................. 0 ............(3,030) ................ 0 ............. 2,538 ................ 0 ............ 2,955 ............ 2,955 .................. 76 ........  .......
298706-83-9 ... EuroPacific Growth Fund« ........................ ....... ..12/29/2023 .  ............................ .......604,513.985 ........ 32,193,749 ......................  ........ 31,041,597 ........ 29,609,095 ....... 1,432,502 ................. 0 ................. 0 ........ 1,432,502 ................ 0 .......32,193,749 ................ 0 .......1,152,152 .......1,152,152 ............141,227 ........  .......
G5494J-10-3 ... LINDE ORD ............................................ C...... ..03/01/2023 . Various ................... ............264.000 ............. 46,798 ......................  ............. 46,798 ............. 86,112 ..........(39,313) ................. 0 ................. 0 ...........(39,313) ................ 0 ............46,798 ................ 0 ................. 0 ................. 0 ....................0 ........  .......
68389X-10-5 ... ORACLE ORD .......................................... ....... ..12/27/2023 . Various ................... ......... 1,521.000 ............160,002 ......................  ............ 104,039 ............ 124,327 ..........(20,287) ................. 0 ................. 0 ...........(20,287) ................ 0 ...........104,039 ................ 0 ...........55,963 ...........55,963 .............. 1,794 ........  .......

G54950-10-3 ... LINDE ORD ............................................ C...... ..12/18/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 18.000 .............. 7,232 ......................  .............. 2,680 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 2,680 ................ 0 ............ 4,552 ............ 4,552 .................. 73 ........  .......
314209-60-2 ... Federated Hermes MDT Large Cap Value ......... ....... ..12/29/2023 .  ............................ ............ 292.908 .............. 7,786 ......................  .............. 8,066 ...............7,668 ...............398 ................. 0 ................. 0 ................398 ................ 0 ............. 7,786 ................ 0 ............. (280) ............. (280) .................. 57 ........  .......
G5960L-10-3 ... MEDTRONIC ORD ...................................... C...... ..12/18/2023 . Various ................... ............200.000 ............. 16,912 ......................  ............. 17,515 ............. 15,544 ............ 1,971 ................. 0 ................. 0 ............. 1,971 ................ 0 ............17,515 ................ 0 ............. (603) ............. (603) ................. 369 ........  .......
68902V-10-7 ... OTIS WORLDWIDE ORD ................................ ....... ..12/27/2023 . Various ................... ......... 3,887.000 ............334,868 ......................  ............ 291,553 ............ 304,391 ..........(12,838) ................. 0 ................. 0 ...........(12,838) ................ 0 ...........291,553 ................ 0 ...........43,315 ...........43,315 .............. 2,001 ........  .......
G6095L-10-9 ... APTIV ORD ........................................... C...... ..11/16/2023 . EMM ......................... ............. 49.000 .............. 4,917 ......................  ...............2,973 ...............4,563 ...........(1,590) ................. 0 ................. 0 ............(1,590) ................ 0 ............. 2,973 ................ 0 ............ 1,944 ............ 1,944 ....................0 ........  .......
314209-70-1 ... Federated Hermes MDT Large Cap Value ......... ....... ..12/29/2023 .  ............................ ........ 81,339.711 ......... 2,153,127 ......................  ......... 2,270,528 ..........2,127,033 ..........157,722 ................. 0 ................. 0 ...........157,722 ................ 0 ........ 2,153,127 ................ 0 ........ (117,401) ........ (117,401) ............. 13,095 ........  .......

G66721-10-4 ... NORWEGIAN CRUISE LINE HOLDINGS ORD ........... ....... ..06/02/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 52.000 .................829 ......................  ...............2,398 ................. 636 ............ 1,761 ................. 0 ................. 0 ............. 1,761 ................ 0 ............. 2,398 ................ 0 ...........(1,568) ...........(1,568) ....................0 ........  .......
69331C-10-8 ... PG&E ORD ............................................. ....... ..12/27/2023 . Various ................... ......... 2,681.000 ............. 45,154 ......................  ............. 37,051 ..............43,593 ...........(6,542) ................. 0 ................. 0 ............(6,542) ................ 0 ............37,051 ................ 0 ............ 8,102 ............ 8,102 ....................0 ........  .......

G7997R-10-3 ... SEAGATE TECHNOLOGY HOLDINGS ORD ............... C...... ..06/20/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 16.000 .............. 1,004 ......................  ................. 753 ................. 842 ...............(88) ................. 0 ................. 0 ................(88) ................ 0 ................753 ................ 0 ...............251 ...............251 .................. 34 ........  .......

31420B-30-0 ...
Federated Hermes Institutional High Yield 

Bond Fun ............................................. ....... ..12/29/2023 .  ............................ .......767,055.940 ......... 6,531,964 ......................  ......... 7,456,968 ..........6,374,235 ....... 1,082,733 ................. 0 ................. 0 ........ 1,082,733 ................ 0 ........ 6,531,964 ................ 0 ........ (925,004) ........ (925,004) ............150,810 ........  .......
G7S00T-10-4 ... PENTAIR ORD ......................................... C...... ..04/21/2023 . EMM ......................... ............. 29.000 .............. 1,546 ......................  ...............1,989 ...............1,304 ...............684 ................. 0 ................. 0 ................684 ................ 0 ............. 1,989 ................ 0 ............. (443) ............. (443) .................. 13 ........  .......
693475-10-5 ... PNC FINANCIAL SERVICES GROUP ORD .............. ....... ..12/20/2023 . Various ................... ............858.000 ............112,437 ......................  ............. 84,019 ............ 135,513 ..........(51,493) ................. 0 ................. 0 ...........(51,493) ................ 0 ............84,019 ................ 0 ...........28,418 ...........28,418 ...............2,449 ........  .......
G8473T-10-0 ... STERIS ORD .......................................... C...... ..07/26/2023 . EMM ......................... ............. 13.000 .............. 2,605 ......................  ...............1,975 ...............2,401 ............. (426) ................. 0 ................. 0 .............. (426) ................ 0 ............. 1,975 ................ 0 ...............630 ...............630 ....................8 ........  .......

31420B-84-7 ...
Federated Hermes Institutional High Yield 

Bond Fun ............................................. ....... ..12/29/2023 .  ............................ .......761,677.765 ......... 6,416,587 ......................  ......... 7,406,738 ..........6,329,542 .......1,077,196 ................. 0 ................. 0 ........1,077,196 ................ 0 ........6,416,587 ................ 0 ........ (990,151) ........ (990,151) ............143,776 ........  .......
G8994E-10-3 ... TRANE TECHNOLOGIES ORD ........................... C...... ..12/18/2023 . EMM ......................... ............. 39.000 .............. 7,618 ......................  ................. 941 ...............6,556 ...........(5,615) ................. 0 ................. 0 ............(5,615) ................ 0 ................941 ................ 0 ............6,678 ............6,678 .................. 57 ........  .......
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693506-10-7 ... PPG INDUSTRIES ORD ................................ ....... ..12/27/2023 . Various ................... ........14,891.000 ......... 2,027,979 ......................  ......... 1,981,064 ..........1,872,394 ......... 108,670 ................. 0 ................. 0 .......... 108,670 ................ 0 ........1,981,064 ................ 0 ...........46,915 ...........46,915 ............. 12,577 ........  .......
G96629-10-3 ... WILLIS TOWERS WATSON ORD ........................ C...... ..07/26/2023 . EMM ......................... ............. 17.000 .............. 4,057 ......................  ...............2,479 ...............4,158 ...........(1,679) ................. 0 ................. 0 ............(1,679) ................ 0 ............. 2,479 ................ 0 ............ 1,577 ............ 1,577 .................. 32 ........  .......
31421R-61-9 ... Federated Hermes MDT Small Cap Growth Fund . ....... ..12/29/2023 .  ............................ ......... 5,109.345 ............112,692 ......................  ............ 138,464 ............ 103,924 ........... 34,540 ................. 0 ................. 0 ............ 34,540 ................ 0 ...........112,692 ................ 0 ......... (25,772) ......... (25,772) ....................0 ........  .......

H11356-10-4 ... BUNGE ORD ............................................ ....... ..12/18/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ..................... ............. 12.000 .............. 1,256 ......................  ...............1,144 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 1,144 ................ 0 ...............111 ...............111 ....................8 ........  .......
697435-10-5 ... PALO ALTO NETWORKS ORD ........................... ....... ..12/22/2023 . Various ................... ......... 6,300.000 ......... 1,271,632 ......................  ......... 1,007,260 ............ 879,102 ..........128,158 ................. 0 ................. 0 ...........128,158 ................ 0 ........1,007,260 ................ 0 ..........264,372 ..........264,372 ....................0 ........  .......
H1467J-10-4 ... CHUBB ORD ............................................ C...... ..11/16/2023 . Various ................... ............. 61.000 ............. 12,318 ......................  ...............6,899 ............. 13,457 ...........(6,558) ................. 0 ................. 0 ............(6,558) ................ 0 ............. 6,899 ................ 0 ............ 5,420 ............ 5,420 ................. 133 ........  .......
31421R-62-7 ... Federated Hermes MDT Small Cap Core Fund .... ....... ..12/18/2023 .  ............................ ........ 18,139.943 ............381,441 ......................  ............ 508,948 ............ 353,729 ..........155,220 ................. 0 ................. 0 ...........155,220 ................ 0 ...........381,441 ................ 0 ........ (127,507) ........ (127,507) ....................0 ........  .......
H2906T-10-9 ... GARMIN ORD .......................................... C...... ..07/26/2023 . EMM ......................... ............. 10.000 .............. 1,056 ......................  ................. 716 ................. 923 ............. (207) ................. 0 ................. 0 .............. (207) ................ 0 ................716 ................ 0 ...............340 ...............340 .................. 15 ........  .......
701094-10-4 ... PARKER HANNIFIN ORD ............................... ....... ..12/15/2023 . Various ................... ......... 1,186.000 ............475,541 ......................  ............ 222,291 ............ 345,126 ........ (122,835) ................. 0 ................. 0 ......... (122,835) ................ 0 ...........222,291 ................ 0 ..........253,250 ..........253,250 .............. 4,614 ........  .......
H84989-10-4 ... TE CONNECTIVITY ORD ............................... C...... ..11/16/2023 . EMM ......................... ............. 45.000 .............. 6,078 ......................  ...............3,511 ...............5,166 ...........(1,655) ................. 0 ................. 0 ............(1,655) ................ 0 ............. 3,511 ................ 0 ............ 2,567 ............ 2,567 .................. 64 ........  .......
31421R-75-9 ... Federated Hermes MDT Small Cap Growth Fund . ....... ..12/29/2023 .  ............................ .......102,357.153 ......... 2,249,280 ......................  ......... 3,055,918 ......... 2,080,921 ..........974,997 ................. 0 ................. 0 ...........974,997 ................ 0 ........ 2,249,280 ................ 0 ........ (806,638) ........ (806,638) ....................2 ........  .......
N53745-10-0 ... LYONDELLBASELL INDUSTRIES CL A ORD ........... C...... ..07/26/2023 . EMM ......................... ............. 35.000 .............. 3,289 ......................  ...............2,715 ...............2,906 ............. (191) ................. 0 ................. 0 .............. (191) ................ 0 ............. 2,715 ................ 0 ...............574 ...............574 .................. 59 ........  .......
70432V-10-2 ... PAYCOM SOFTWARE ORD ............................... ....... ..11/01/2023 . Various ................... ......... 4,267.000 ......... 1,095,798 ......................  ......... 1,718,761 ..........1,324,093 ..........394,668 ................. 0 ................. 0 ...........394,668 ................ 0 ........1,718,761 ................ 0 ........ (622,963) ........ (622,963) .............. 2,217 ........  .......
N6596X-10-9 ... NXP SEMICONDUCTORS ORD ........................... C...... ..12/18/2023 . Various ................... ............. 36.000 .............. 7,389 ......................  .............. 7,267 ...............5,689 ............ 1,578 ................. 0 ................. 0 ............. 1,578 ................ 0 ............. 7,267 ................ 0 ...............123 ...............123 .................. 85 ........  .......
31421R-78-3 ... Federated Hermes MDT Small Cap Core Fund .... ....... ..12/29/2023 .  ............................ .......297,950.129 ......... 6,027,536 ......................  ......... 5,620,091 ......... 5,807,048 ........ (186,957) ................. 0 ................. 0 ......... (186,957) ................ 0 ........ 6,027,536 ................ 0 ..........407,445 ..........407,445 ................. 272 ........  .......
V7780T-10-3 ... ROYAL CARIBBEAN GROUP ORD ....................... ....... ..11/16/2023 . EMM ......................... ............. 34.000 .............. 2,814 ......................  ...............2,366 ...............1,681 ...............685 ................. 0 ................. 0 ................685 ................ 0 ............. 2,366 ................ 0 ...............448 ...............448 ....................0 ........  .......
713448-10-8 ... PEPSICO ORD ......................................... ....... ..12/27/2023 . Various ................... ......... 1,406.000 ............254,190 ......................  ............ 233,151 ............ 254,008 ..........(20,857) ................. 0 ................. 0 ...........(20,857) ................ 0 ...........233,151 ................ 0 ...........21,040 ...........21,040 ...............5,444 ........  .......
31428Q-10-1 ... Federated Hermes Total Return Bond Fund ..... ....... ..12/29/2023 .  ............................ ........ 52,355.657 ............487,815 ......................  ............ 558,892 ............ 495,808 ...........63,084 ................. 0 ................. 0 ............63,084 ................ 0 ...........487,815 ................ 0 ......... (71,077) ......... (71,077) ............. 13,950 ........  .......
717081-10-3 ... PFIZER ORD .......................................... ....... ..12/20/2023 . Various ................... ......... 5,611.000 ............212,265 ......................  ............ 248,373 ............ 287,508 ..........(39,135) ................. 0 ................. 0 ...........(39,135) ................ 0 ...........248,373 ................ 0 ......... (36,108) ......... (36,108) ...............3,319 ........  .......
31428Q-73-9 ... Federated Hermes Total Return Bond Fund ..... ....... ..12/29/2023 .  ............................ .......176,006.497 ......... 1,648,175 ......................  ......... 1,864,671 ......... 1,666,782 ..........197,891 ................. 0 ................. 0 ...........197,891 ................ 0 ........1,648,175 ................ 0 ........ (216,496) ........ (216,496) ............. 35,437 ........  .......
718172-10-9 ... PHILIP MORRIS INTERNATIONAL ORD ............... ....... ..12/27/2023 . Various ................... ......... 1,538.000 ............153,099 ......................  ............119,187 ............ 155,661 ..........(36,474) ................. 0 ................. 0 ...........(36,474) ................ 0 .......... 119,187 ................ 0 ...........33,912 ...........33,912 ...............3,409 ........  .......
315792-15-0 ... Fidelity Freedom« Index Income ................. ....... ..12/29/2023 .  ............................ ......... 3,588.133 ............. 40,357 ......................  ............. 40,330 ............. 39,290 ............ 1,041 ................. 0 ................. 0 ............. 1,041 ................ 0 ............40,357 ................ 0 ................27 ................27 ................. 291 ........  .......
718546-10-4 ... PHILLIPS 66 ORD .................................... ....... ..04/03/2023 . EMM ......................... ............983.000 ............103,349 ......................  ............. 86,418 ............ 102,311 ..........(15,893) ................. 0 ................. 0 ...........(15,893) ................ 0 ............86,418 ................ 0 ...........16,931 ...........16,931 ................. 468 ........  .......
315793-30-7 ... Fidelity Freedom« Index 2010 ................... ....... ..12/18/2023 .  ............................ ............. 26.135 .................331 ......................  ................. 374 ................. 313 ................ 62 ................. 0 ................. 0 ................. 62 ................ 0 ................331 ................ 0 ...............(43) ...............(43) ....................1 ........  .......
723787-10-7 ... PIONEER NATURAL RESOURCE ORD ................... ....... ..12/07/2023 . Various ................... ......... 5,936.000 ......... 1,314,215 ......................  ......... 1,425,003 ..........1,355,723 ...........69,279 ................. 0 ................. 0 ............69,279 ................ 0 ........ 1,425,003 ................ 0 ........ (110,788) ........ (110,788) ............. 62,018 ........  .......
315793-40-6 ... Fidelity Freedom« Index 2015 ................... ....... ..12/18/2023 .  ............................ ............116.825 .............. 1,589 ......................  ...............1,572 ...............1,515 ................ 57 ................. 0 ................. 0 ................. 57 ................ 0 ............. 1,589 ................ 0 ................17 ................17 ....................0 ........  .......
74251V-10-2 ... PRINCIPAL FINANCIAL GROUP ORD .................. ....... ..12/20/2023 . Various ................... ............692.000 .............58,110 ......................  ............. 29,750 ............. 58,073 ..........(28,323) ................. 0 ................. 0 ...........(28,323) ................ 0 ............29,750 ................ 0 ...........28,360 ...........28,360 ................. 455 ........  .......
315793-50-5 ... Fidelity Freedom« Index 2020 ................... ....... ..12/29/2023 .  ............................ ............ 382.563 .............. 5,664 ......................  ...............6,153 ...............5,398 ...............756 ................. 0 ................. 0 ................756 ................ 0 ............. 5,664 ................ 0 ............. (489) ............. (489) ....................2 ........  .......
742718-10-9 ... PROCTER & GAMBLE ORD ............................. ....... ..12/27/2023 . Various ................... ......... 4,932.000 ............723,788 ......................  ............ 585,869 ............ 747,494 ........ (161,625) ................. 0 ................. 0 ......... (161,625) ................ 0 ...........585,869 ................ 0 ......... 137,919 ......... 137,919 ............. 14,798 ........  .......
315793-60-4 ... Fidelity Freedom« Index 2025 ................... ....... ..12/19/2023 .  ............................ ......... 9,095.096 ............148,970 ......................  ............ 153,480 ............ 144,794 ............ 8,687 ................. 0 ................. 0 ............. 8,687 ................ 0 ...........148,970 ................ 0 ...........(4,510) ...........(4,510) ....................0 ........  .......

74275K-10-8 ... PROCORE TECHNOLOGIES ORD ........................ ....... ..12/18/2023 .
WALLACHBETH CAPITAL LLC 

.............................. ............. 40.000 .............. 2,673 ......................  ...............2,569 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 2,569 ................ 0 ...............104 ...............104 ....................0 ........  .......
315793-69-5 ... Fidelity Freedom« Index 2060 ................... ....... ..12/18/2023 .  ............................ ............385.621 .............. 5,918 ......................  ...............5,970 ...............5,298 ...............672 ................. 0 ................. 0 ................672 ................ 0 ............. 5,918 ................ 0 ...............(52) ...............(52) ....................0 ........  .......
743315-10-3 ... PROGRESSIVE ORD .................................... ....... ..12/27/2023 . Various ................... ......... 2,322.000 ............321,188 ......................  ............ 211,542 ............ 293,274 ......... (90,088) ................. 0 ................. 0 .......... (90,088) ................ 0 ...........211,542 ................ 0 ......... 109,646 ......... 109,646 ................. 634 ........  .......
315793-70-3 ... Fidelity Freedom« Index 2030 ................... ....... ..12/18/2023 .  ............................ ............871.152 ............. 15,921 ......................  ............. 14,596 ............. 14,644 ...............(48) ................. 0 ................. 0 ................(48) ................ 0 ............15,921 ................ 0 ............ 1,325 ............ 1,325 .................. 21 ........  .......
74340W-10-3 ... PROLOGIS REIT ...................................... ....... ..12/27/2023 . Various ................... ......... 9,476.875 ......... 1,173,098 ......................  ......... 1,341,400 ......... 1,068,328 ..........273,072 ................. 0 ................. 0 ...........273,072 ................ 0 ........ 1,341,400 ................ 0 ........ (168,302) ........ (168,302) ............. 15,260 ........  .......
315793-80-2 ... Fidelity Freedom« Index 2035 ................... ....... ..12/22/2023 .  ............................ ......... 1,696.673 ............. 34,663 ......................  ............. 38,342 ............. 31,779 ............ 6,563 ................. 0 ................. 0 ............. 6,563 ................ 0 ............34,663 ................ 0 ...........(3,679) ...........(3,679) .................. 31 ........  .......
744320-10-2 ... PRUDENTIAL FINANCIAL ORD ........................ ....... ..04/28/2023 . Various ................... ......... 2,675.000 ............230,792 ......................  ............ 248,915 ............ 266,056 ......... (17,140) ................. 0 ................. 0 .......... (17,140) ................ 0 ...........248,915 ................ 0 ......... (18,123) ......... (18,123) .............. 3,311 ........  .......
315793-82-8 ... Fidelity Freedom« Index 2055 ................... ....... ..12/18/2023 .  ............................ ............ 234.976 .............. 4,259 ......................  ...............4,583 ...............3,811 ...............773 ................. 0 ................. 0 ................773 ................ 0 ............. 4,259 ................ 0 ............. (324) ............. (324) ....................0 ........  .......
744573-10-6 ... PUBLIC SERVICE ENTERPRISE GROUP ORD .......... ....... ..12/27/2023 . Various ................... ......... 2,821.000 ............176,430 ......................  ............161,957 ............ 172,843 ......... (10,886) ................. 0 ................. 0 .......... (10,886) ................ 0 ...........161,957 ................ 0 ...........14,473 ...........14,473 ...............4,452 ........  .......
315793-86-9 ... Fidelity Freedom« Index 2050 ................... ....... ..12/18/2023 .  ............................ ......... 1,639.227 ............. 37,232 ......................  ............. 34,647 ............. 32,358 ............ 2,288 ................. 0 ................. 0 ............. 2,288 ................ 0 ............ 37,232 ................ 0 ............ 2,585 ............ 2,585 ....................6 ........  .......
74460D-10-9 ... PUBLIC STORAGE REIT ORD ......................... ....... ..12/20/2023 . Various ................... ............176.000 ............. 51,205 ......................  ............. 43,847 ............. 49,313 ...........(5,466) ................. 0 ................. 0 ............(5,466) ................ 0 ............43,847 ................ 0 ............ 7,357 ............ 7,357 ................. 660 ........  .......
315793-87-7 ... Fidelity Freedom« Index 2045 ................... ....... ..12/18/2023 .  ............................ ............173.207 .............. 3,820 ......................  ...............4,144 ...............3,412 ...............732 ................. 0 ................. 0 ................732 ................ 0 ............. 3,820 ................ 0 ............. (324) ............. (324) ....................1 ........  .......
745867-10-1 ... PULTEGROUP ORD ..................................... ....... ..12/30/2022 . EMM ......................... .............. 0.000 ................... 0 ......................  ....................0 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 .................. 82 ........  .......
315793-88-5 ... Fidelity Freedom« Index 2040 ................... ....... ..12/18/2023 .  ............................ ........ 16,338.220 ............327,058 ......................  ............ 376,579 ............ 310,099 ...........66,479 ................. 0 ................. 0 ............66,479 ................ 0 ...........327,058 ................ 0 ..........(49,521) ..........(49,521) .................. 10 ........  .......
74736K-10-1 ... QORVO ORD ............................................ ....... ..12/27/2023 . EMM ......................... ............. 70.000 .............. 7,811 ......................  ...............7,542 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 7,542 ................ 0 ...............269 ...............269 ....................0 ........  .......
315805-10-1 ... Fidelity Advisor« Equity Growth Fund ........ ....... ..12/29/2023 .  ............................ ......... 1,583.807 ............. 27,128 ......................  ............. 31,588 ............. 23,250 ............ 8,339 ................. 0 ................. 0 ............. 8,339 ................ 0 ............27,128 ................ 0 ...........(4,460) ...........(4,460) ....................0 ........  .......
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747525-10-3 ... QUALCOMM ORD ........................................ ....... ..12/20/2023 . Various ................... ............863.000 ............. 97,945 ......................  ............152,867 ............. 86,083 ...........57,286 ................. 0 ................. 0 ............57,286 ................ 0 ...........152,867 ................ 0 ..........(54,922) ..........(54,922) ................. 210 ........  .......

315805-24-2 ...
Fidelity Advisor« Growth Opportunities Fund 

........................................................ ....... ..12/29/2023 .  ............................ ........ 74,735.184 ......... 9,048,078 ......................  ........ 13,101,460 ..........7,405,509 ....... 5,695,951 ................. 0 ................. 0 ........ 5,695,951 ................ 0 ........9,048,078 ................ 0 ......(4,053,382) ......(4,053,382) ....................0 ........  .......
74935Q-10-7 ... RB GLOBAL ORD ...................................... ....... ..12/22/2023 . Various ................... ......... 1,122.000 ............. 70,529 ......................  ............. 65,104 ............. 65,104 ...........(3,741) ................. 0 ................. 0 ............(3,741) ...........4,126 ............65,104 ..........(3,720) ............ 9,145 ............ 5,425 ...............2,204 ........  .......

315805-37-4 ...
Fidelity Advisor« Leveraged Company Stock 

Fund .................................................. ....... ..12/29/2023 .  ............................ ........ 80,035.371 ......... 3,467,458 ......................  ......... 3,103,542 ..........3,209,418 ........ (105,875) ................. 0 ................. 0 ......... (105,875) ................ 0 ........ 3,467,458 ................ 0 ......... 363,916 ......... 363,916 ............129,567 ........  .......
74967X-10-3 ... RH ORD ............................................... ....... ..12/08/2023 . Various ................... ............905.000 ............234,660 ......................  ............ 399,323 ............ 241,807 ..........157,516 ................. 0 ................. 0 ...........157,516 ................ 0 ...........399,323 ................ 0 ........ (164,662) ........ (164,662) ....................0 ........  .......

315805-40-8 ...
Fidelity Advisor« Stock Selector Mid Cap 

Fund .................................................. ....... ..12/20/2023 .  ............................ .......130,008.002 ......... 4,634,660 ......................  ......... 4,037,790 ......... 4,357,868 ........ (320,077) ................. 0 ................. 0 ......... (320,077) ................ 0 ........ 4,634,660 ................ 0 ......... 596,870 ......... 596,870 ....................0 ........  .......
754730-10-9 ... RAYMOND JAMES ORD ................................. ....... ..11/07/2023 . Various ................... ......... 1,571.000 ............161,489 ......................  ............165,150 ............167,861 ...........(2,711) ................. 0 ................. 0 ............(2,711) ................ 0 ...........165,150 ................ 0 ...........(3,661) ...........(3,661) .............. 2,056 ........  .......

315805-41-6 ...
Fidelity Advisor« Leveraged Company Stock 

Fund .................................................. ....... ..12/26/2023 .  ............................ ........ 31,691.274 ......... 1,266,478 ......................  ......... 1,216,215 ..........1,140,252 ...........75,964 ................. 0 ................. 0 ............75,964 ................ 0 ........1,266,478 ................ 0 ...........50,263 ...........50,263 ............. 48,037 ........  .......
75513E-10-1 ... RTX ORD .............................................. ....... ..12/27/2023 . Various ................... ......... 6,964.000 ............597,050 ......................  ............ 494,187 ............ 702,807 ........ (208,619) ................. 0 ................. 0 ......... (208,619) ................ 0 ...........494,187 ................ 0 ......... 102,863 ......... 102,863 ...............9,553 ........  .......
315805-66-3 ... Fidelity Advisor« Small Cap Fund .............. ....... ..12/26/2023 .  ............................ .......217,891.672 ......... 4,927,540 ......................  ......... 3,668,003 ..........4,634,556 ........ (966,553) ................. 0 ................. 0 ......... (966,553) ................ 0 ........ 4,927,540 ................ 0 ....... 1,259,537 ....... 1,259,537 ................. 501 ........  .......
75886F-10-7 ... REGENERON PHARMACEUTICALS ORD .................. ....... ..12/27/2023 . Various ................... ......... 1,850.000 ......... 1,377,140 ......................  ......... 1,034,778 ..........1,334,757 ........ (299,978) ................. 0 ................. 0 ......... (299,978) ................ 0 ........1,034,778 ................ 0 ..........342,362 ..........342,362 ....................0 ........  .......
315808-20-4 ... Fidelity Advisor« Equity Income Fund ........ ....... ..12/26/2023 .  ............................ ........ 74,735.272 ......... 2,338,918 ......................  ......... 2,008,924 ......... 2,277,184 ........ (268,260) ................. 0 ................. 0 ......... (268,260) ................ 0 ........ 2,338,918 ................ 0 ..........329,994 ..........329,994 ............. 11,387 ........  .......
76169C-10-0 ... REXFORD INDUSTRIAL REALTY REIT ORD ........... ....... ..04/27/2023 . Various ................... ........ 14,849.000 ............810,254 ......................  ......... 1,112,224 ............ 811,349 ..........300,875 ................. 0 ................. 0 ...........300,875 ................ 0 ........ 1,112,224 ................ 0 ........ (301,971) ........ (301,971) ............. 10,046 ........  .......
315911-72-7 ... Fidelity« International Index Fund ........... ....... ..12/18/2023 .  ............................ ......... 4,897.868 ............219,277 ......................  ............ 226,058 ............ 201,743 ........... 24,315 ................. 0 ................. 0 ............ 24,315 ................ 0 ...........219,277 ................ 0 ...........(6,781) ...........(6,781) .................. 26 ........  .......
767744-10-5 ... RB GLOBAL ORD ...................................... ....... ..05/11/2023 . Various ................... ......... 1,914.000 ............116,738 ......................  ............111,909 ............ 110,479 ...........(6,051) ................. 0 ................. 0 ............(6,051) ...........7,481 ...........111,909 ......... (7,060) ...........11,890 ............ 4,830 ................. 350 ........  .......
315911-75-0 ... Fidelity« 500 Index Fund ........................ ....... ..12/29/2023 .  ............................ ........ 48,083.430 ......... 7,125,633 ......................  ......... 6,277,818 ......... 6,400,866 ........ (123,048) ................. 0 ................. 0 ......... (123,048) ................ 0 ........ 7,125,633 ................ 0 ......... 847,815 ......... 847,815 ............. 35,440 ........  .......
76954A-10-3 ... RIVIAN AUTOMOTIVE CL A ORD ..................... ....... ..10/09/2023 . Various ................... ......... 7,302.000 ............. 99,459 ......................  ............ 744,909 ............ 134,576 ..........610,333 ................. 0 ................. 0 ...........610,333 ................ 0 ...........744,909 ................ 0 ........ (645,450) ........ (645,450) ....................0 ........  .......

315920-15-7 ...
Fidelity Advisor« International Capital 

Appreciati .......................................... ....... ..12/28/2023 .  ............................ ........ 50,833.756 ......... 1,339,136 ......................  ......... 1,436,194 ..........1,191,543 ..........244,651 ................. 0 ................. 0 ...........244,651 ................ 0 ........ 1,339,136 ................ 0 ......... (97,058) ......... (97,058) ................. 142 ........  .......
771049-10-3 ... ROBLOX CL A ORD .................................... ....... ..01/31/2023 . Various ................... ......... 4,296.000 ............145,068 ......................  ............ 331,249 ............ 122,264 ..........208,985 ................. 0 ................. 0 ...........208,985 ................ 0 ...........331,249 ................ 0 ........ (186,181) ........ (186,181) ....................0 ........  .......

315920-24-9 ...
Fidelity Advisor« Focus Emerging Markets 

Fund .................................................. ....... ..12/29/2023 .  ............................ ........ 68,346.628 ......... 1,920,056 ......................  ......... 1,991,650 ......... 1,828,272 ..........163,377 ................. 0 ................. 0 ...........163,377 ................ 0 ........ 1,920,056 ................ 0 ......... (71,594) ......... (71,594) ...............2,496 ........  .......
773903-10-9 ... ROCKWELL AUTOMAT ORD ............................. ....... ..04/11/2023 . Various ................... ............936.000 ............252,057 ......................  ............148,840 ............ 241,086 ..........(92,245) ................. 0 ................. 0 ...........(92,245) ................ 0 ...........148,840 ................ 0 ......... 103,216 ......... 103,216 ................. 414 ........  .......
315920-50-4 ... Fidelity Advisor« Strategic Income Fund ..... ....... ..12/29/2023 .  ............................ ........ 79,883.772 ............871,254 ......................  ............ 993,794 ............ 856,354 ..........137,440 ................. 0 ................. 0 ...........137,440 ................ 0 ...........871,254 ................ 0 ........ (122,540) ........ (122,540) ............. 11,266 ........  .......
778296-10-3 ... ROSS STORES ORD .................................... ....... ..11/21/2023 . NFSA ....................... ............236.000 ............. 27,821 ......................  ............. 24,098 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............24,098 ................ 0 ............ 3,723 ............ 3,723 ................. 158 ........  .......
316071-10-9 ... Fidelity« Contrafund« ............................ ....... ..12/19/2023 .  ............................ ............517.403 .............. 7,453 ......................  ...............9,884 ...............6,255 ............ 3,629 ................. 0 ................. 0 ............. 3,629 ................ 0 ............. 7,453 ................ 0 ...........(2,431) ...........(2,431) ................. 108 ........  .......
78377T-10-7 ... RYMAN HOSPITALITY PROP REIT ORD ............... ....... ..11/21/2023 . NFSA ....................... ............187.000 .............16,518 ......................  ............. 16,598 ............. 15,293 ............ 1,305 ................. 0 ................. 0 ............. 1,305 ................ 0 ............16,598 ................ 0 ...............(79) ...............(79) ................. 275 ........  .......
316071-86-9 ... Fidelity Advisor« New Insights Fund .......... ....... ..12/29/2023 .  ............................ ........ 96,427.373 ......... 2,944,587 ......................  ......... 3,228,846 ......... 2,574,611 ..........654,235 ................. 0 ................. 0 ...........654,235 ................ 0 ........ 2,944,587 ................ 0 ........ (284,259) ........ (284,259) ............. 40,511 ........  .......
78409V-10-4 ... S&P GLOBAL ORD ..................................... ....... ..12/27/2023 . Various ................... ............865.000 ............325,554 ......................  ............ 238,575 ............ 289,723 ..........(51,148) ................. 0 ................. 0 ...........(51,148) ................ 0 ...........238,575 ................ 0 ...........86,980 ...........86,980 .............. 1,482 ........  .......
316145-88-7 ... Fidelity« Strategic Dividend & Income« Fund ....... ..12/29/2023 .  ............................ ........ 49,442.822 ............775,426 ......................  ............ 742,043 ............ 759,442 ..........(17,399) ................. 0 ................. 0 ...........(17,399) ................ 0 ...........775,426 ................ 0 ...........33,383 ...........33,383 ...............5,272 ........  .......
78410G-10-4 ... SBA COMMUNICATIONS CL A REIT ORD .............. ....... ..12/27/2023 . Various ................... ............732.000 ............154,116 ......................  ............ 247,835 ............ 205,187 ...........42,648 ................. 0 ................. 0 ............42,648 ................ 0 ...........247,835 ................ 0 ......... (93,719) ......... (93,719) ...............1,549 ........  .......
316146-18-2 ... Fidelity« Small Cap Index Fund ................. ....... ..12/20/2023 .  ............................ ........ 40,893.421 ............932,483 ......................  ......... 1,106,212 ............ 887,387 ..........218,824 ................. 0 ................. 0 ...........218,824 ................ 0 ...........932,483 ................ 0 ........ (173,729) ........ (173,729) .............. 1,978 ........  .......
78486Q-10-1 ... SVB FINANCIAL GROUP ORD .......................... ....... ..03/28/2023 . EMM ......................... ............197.000 .............. 1,399 ......................  ............106,268 ............. 45,338 ...........60,930 ................. 0 ................. 0 ............60,930 ................ 0 .......... 106,268 ................ 0 ........ (104,869) ........ (104,869) ....................0 ........  .......
316146-23-2 ... Fidelity Real Estate Index ..................... ....... ..12/29/2023 .  ............................ ......... 4,487.261 ............. 65,792 ......................  ............. 61,385 ............. 65,200 ...........(3,815) ................. 0 ................. 0 ............(3,815) ................ 0 ............65,792 ................ 0 ............ 4,407 ............ 4,407 ................. 615 ........  .......
78709Y-10-5 ... SAIA ORD ............................................. ....... ..11/21/2023 . Various ................... ............539.000 ............184,094 ......................  ............ 120,946 ............ 113,018 ............ 7,928 ................. 0 ................. 0 ............. 7,928 ................ 0 ...........120,946 ................ 0 ...........63,149 ...........63,149 ....................0 ........  .......
316146-26-5 ... Fidelity Mid Cap Index Fund .................... ....... ..12/26/2023 .  ............................ ........ 43,077.649 ......... 1,177,546 ......................  ......... 1,279,719 ......... 1,116,573 ..........163,148 ................. 0 ................. 0 ...........163,148 ................ 0 ........1,177,546 ................ 0 ........ (102,173) ........ (102,173) ...............2,428 ........  .......
79466L-30-2 ... SALESFORCE ORD ..................................... ....... ..12/21/2023 . Various ................... ......... 4,351.000 ............834,166 ......................  ............ 484,449 ............ 576,899 ..........(92,450) ................. 0 ................. 0 ...........(92,450) ................ 0 ...........484,449 ................ 0 ......... 349,717 ......... 349,717 ....................0 ........  .......
316146-31-5 ... Fidelity« Global ex U.S. Index Fund .......... ....... ..12/20/2023 .  ............................ ........ 38,387.613 ............516,533 ......................  ............ 530,481 ............ 481,765 ...........48,717 ................. 0 ................. 0 ............48,717 ................ 0 ...........516,533 ................ 0 ......... (13,948) ......... (13,948) ................. 301 ........  .......
79589L-10-6 ... SAMSARA CL A ORD .................................. ....... ..12/19/2023 . Various ................... ......... 9,493.000 ............278,570 ......................  ............126,830 ............. 90,217 ...............766 ................. 0 ................. 0 ................766 ................ 0 ...........126,830 ................ 0 ......... 151,740 ......... 151,740 ....................0 ........  .......
316146-35-6 ... Fidelity« U.S. Bond Index Fund ................ ....... ..12/29/2023 .  ............................ .......210,621.020 ......... 2,118,191 ......................  ......... 2,585,683 ..........2,144,122 ..........441,633 ................. 0 ................. 0 ...........441,633 ................ 0 ........2,118,191 ................ 0 ........ (467,492) ........ (467,492) ............. 40,118 ........  .......
803607-10-0 ... SAREPTA THERAPEUTICS ORD ........................ ....... ..12/27/2023 . Various ................... ......... 3,318.000 ............276,262 ......................  ............ 236,033 ............ 429,946 ........ (193,914) ................. 0 ................. 0 ......... (193,914) ................ 0 ...........236,033 ................ 0 ...........40,230 ...........40,230 ....................0 ........  .......
31617L-79-8 ... Fidelity Advisor« Total Bond Fund ............ ....... ..12/28/2023 .  ............................ .......138,820.224 ......... 1,288,161 ......................  ......... 1,539,984 ..........1,293,804 ..........246,179 ................. 0 ................. 0 ...........246,179 ................ 0 ........1,288,161 ................ 0 ........ (251,823) ........ (251,823) ............. 32,588 ........  .......
808513-10-5 ... CHARLES SCHWAB ORD ................................ ....... ..12/27/2023 . Various ................... ........ 13,025.000 ............741,600 ......................  ............968,587 ......... 1,062,148 ........ (109,172) ................. 0 ................. 0 ......... (109,172) ................ 0 ...........968,587 ................ 0 ........ (226,988) ........ (226,988) ...............6,543 ........  .......

31635T-10-4 ...
Fidelity« Inflation-Protected Bond Index 

Fund .................................................. ....... ..12/13/2023 .  ............................ ......... 2,188.085 ............. 19,996 ......................  ............. 23,981 ............. 19,737 ............ 4,245 ................. 0 ................. 0 ............. 4,245 ................ 0 ............19,996 ................ 0 ...........(3,985) ...........(3,985) .................. 15 ........  .......
81141R-10-0 ... SEA ADS REP CL A ORD ............................. C...... ..05/23/2023 . Various ................... ........ 15,533.000 ......... 1,051,367 ......................  ......... 2,902,014 ............ 808,182 ....... 2,093,832 ................. 0 ................. 0 ........ 2,093,832 ................ 0 ........ 2,902,014 ................ 0 ..... (1,850,646) ..... (1,850,646) ....................0 ........  .......
31635V-63-8 ... Fidelity« Total International Index Fund .... ....... ..12/18/2023 .  ............................ ........ 35,001.893 ............449,035 ......................  ............510,716 ............ 409,872 ..........100,844 ................. 0 ................. 0 ...........100,844 ................ 0 ...........449,035 ................ 0 ......... (61,681) ......... (61,681) ....................0 ........  .......
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81181C-10-4 ... SEAGEN ORD .......................................... ....... ..10/05/2023 . Various ................... ......... 9,919.000 ......... 1,962,520 ......................  ............ 983,906 ......... 1,274,691 ........ (290,784) ................. 0 ................. 0 ......... (290,784) ................ 0 ...........983,906 ................ 0 ......... 978,613 ......... 978,613 ....................0 ........  .......
31635V-72-9 ... Fidelity Large Cap Growth Index Fund ......... ....... ..12/29/2023 .  ............................ ......... 9,915.572 ............239,874 ......................  ............ 277,304 ............ 206,442 ...........70,863 ................. 0 ................. 0 ............70,863 ................ 0 ...........239,874 ................ 0 ......... (37,430) ......... (37,430) ................. 153 ........  .......
816851-10-9 ... SEMPRA ORD .......................................... ....... ..12/20/2023 . Various ................... ......... 2,412.000 ............364,172 ......................  ............ 362,769 ............ 365,023 ........... (2,255) ................. 0 ................. 0 ............ (2,255) ................ 0 ...........362,769 ................ 0 ............ 1,403 ............ 1,403 ...............4,792 ........  .......
32008F-10-1 ... First Eagle Overseas Fund ....................... ....... ..12/28/2023 .  ............................ .......173,935.395 ......... 4,101,456 ......................  ......... 4,090,321 ..........3,906,589 ..........183,733 ................. 0 ................. 0 ...........183,733 ................ 0 ........ 4,101,456 ................ 0 ...........11,135 ...........11,135 .............. 4,697 ........  .......
81762P-10-2 ... SERVICENOW ORD ..................................... ....... ..12/27/2023 . Various ................... ......... 1,467.000 ............801,771 ......................  ............ 228,027 ............ 562,215 ........ (344,827) ................. 0 ................. 0 ......... (344,827) ................ 0 ...........228,027 ................ 0 ..........573,744 ..........573,744 ....................0 ........  .......
32008F-45-7 ... First Eagle Gold Fund ............................ ....... ..12/19/2023 .  ............................ ........ 20,318.194 ............492,459 ......................  ............ 453,365 ............ 477,071 ..........(23,705) ................. 0 ................. 0 ...........(23,705) ................ 0 ...........492,459 ................ 0 ...........39,094 ...........39,094 ....................3 ........  .......
824348-10-6 ... SHERWIN WILLIAMS ORD ............................. ....... ..12/20/2023 . Various ................... ......... 4,927.000 ......... 1,162,195 ......................  ......... 1,046,670 ..........1,169,325 ........ (122,655) ................. 0 ................. 0 ......... (122,655) ................ 0 ........1,046,670 ................ 0 ......... 115,526 ......... 115,526 .............. 6,782 ........  .......
32008F-54-9 ... First Eagle Overseas Fund ....................... ....... ..12/29/2023 .  ............................ ........ 26,202.340 ............647,242 ......................  ............673,588 ............ 603,178 ...........70,410 ................. 0 ................. 0 ............70,410 ................ 0 ...........647,242 ................ 0 ......... (26,346) ......... (26,346) .................. 53 ........  .......
82509L-10-7 ... SHOPIFY CL A SUB VTG ORD ........................ ....... ..11/27/2023 . Various ................... .......103,081.000 ......... 6,236,698 ......................  ......... 3,236,530 ..........3,577,942 ........ (341,412) ................. 0 ................. 0 ......... (341,412) ................ 0 ........ 3,236,530 ................ 0 .......3,000,168 .......3,000,168 ....................0 ........  .......
32008F-58-0 ... First Eagle Global Fund ......................... ....... ..12/29/2023 .  ............................ ......... 3,592.515 ............225,959 ......................  ............216,488 ............ 209,372 ............ 7,116 ................. 0 ................. 0 ............. 7,116 ................ 0 ...........225,959 ................ 0 ............ 9,471 ............ 9,471 ...............2,458 ........  .......
83304A-10-6 ... SNAP CL A ORD ...................................... ....... ..05/16/2023 . Various ................... ........17,837.000 ............153,244 ......................  ............ 222,235 ............ 159,641 ........... 62,594 ................. 0 ................. 0 ............ 62,594 ................ 0 ...........222,235 ................ 0 ......... (68,991) ......... (68,991) ....................0 ........  .......
353496-30-0 ... Franklin Income Fund ............................. ....... ..12/29/2023 .  ............................ .......213,906.887 ............485,643 ......................  ............ 489,624 ............ 485,569 ............ 4,055 ................. 0 ................. 0 ............. 4,055 ................ 0 ...........485,643 ................ 0 ...........(3,981) ...........(3,981) ............. 18,490 ........  .......
833445-10-9 ... SNOWFLAKE CL A ORD ................................ ....... ..10/04/2023 . Various ................... ........ 33,553.000 ......... 5,677,968 ......................  ......... 6,656,030 ......... 4,816,198 ....... 1,839,832 ................. 0 ................. 0 ........ 1,839,832 ................ 0 ........6,656,030 ................ 0 ........ (978,062) ........ (978,062) ....................0 ........  .......
353496-40-9 ... Franklin Utilities Fund ......................... ....... ..12/29/2023 .  ............................ .......328,856.040 ......... 6,690,040 ......................  ......... 6,844,591 ..........7,093,425 ........ (248,833) ................. 0 ................. 0 ......... (248,833) ................ 0 ........6,690,040 ................ 0 ........ (154,551) ........ (154,551) ............. 75,209 ........  .......
842587-10-7 ... SOUTHERN ORD ........................................ ....... ..12/27/2023 . EMM ......................... ............142.000 .............. 9,815 ......................  ...............8,931 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 8,931 ................ 0 ...............885 ...............885 .................. 60 ........  .......
353496-50-8 ... Franklin Growth Fund ............................. ....... ..12/29/2023 .  ............................ ........ 52,057.606 ......... 5,952,304 ......................  ......... 5,540,338 ..........5,319,246 ..........236,927 ................. 0 ................. 0 ...........236,927 ................ 0 ........ 5,952,304 ................ 0 ......... 411,966 ......... 411,966 ............. 20,323 ........  .......
844741-10-8 ... SOUTHWEST AIRLINES ORD ........................... ....... ..12/20/2023 . Various ................... ......... 2,402.000 ............. 70,983 ......................  ............ 116,355 ............. 80,875 ...........35,480 ................. 0 ................. 0 ............35,480 ................ 0 ...........116,355 ................ 0 ..........(45,372) ..........(45,372) .............. 1,427 ........  .......
353496-61-5 ... Franklin Utilities Fund ......................... ....... ..12/22/2023 .  ............................ ........ 62,858.019 ......... 1,312,198 ......................  ......... 1,305,340 ......... 1,369,676 ..........(64,336) ................. 0 ................. 0 ...........(64,336) ................ 0 ........ 1,312,198 ................ 0 ............ 6,858 ............ 6,858 ...............9,337 ........  .......
852234-10-3 ... BLOCK CL A ORD ..................................... ....... ..12/27/2023 . Various ................... ........47,371.000 ......... 2,719,839 ......................  ......... 4,018,172 ......... 2,976,417 ....... 1,041,309 ................. 0 ................. 0 ........ 1,041,309 ................ 0 ........4,018,172 ................ 0 ......(1,298,333) ......(1,298,333) ....................0 ........  .......
353496-63-1 ... Franklin Income Ret Opt .......................... ....... ..12/29/2023 .  ............................ .......658,173.929 ......... 1,484,820 ......................  ......... 1,461,761 ......... 1,487,473 ..........(25,712) ................. 0 ................. 0 ...........(25,712) ................ 0 ........ 1,484,820 ................ 0 ...........23,059 ...........23,059 ............. 66,868 ........  .......
857477-10-3 ... STATE STREET ORD .................................. ....... ..11/13/2023 . Various ................... ......... 1,725.000 ............119,217 ......................  ............ 152,051 ............ 133,808 ...........18,243 ................. 0 ................. 0 ............18,243 ................ 0 ...........152,051 ................ 0 ..........(32,834) ..........(32,834) .............. 3,179 ........  .......
353496-64-9 ... Franklin Growth Ret Opt ......................... ....... ..12/29/2023 .  ............................ ........ 37,876.722 ......... 4,366,786 ......................  ......... 4,485,564 ......... 3,897,136 ..........588,429 ................. 0 ................. 0 ...........588,429 ................ 0 ........4,366,786 ................ 0 ........ (118,778) ........ (118,778) ............. 14,011 ........  .......
863667-10-1 ... STRYKER ORD ......................................... ....... ..12/27/2023 . Various ................... ............. 87.000 ............. 24,756 ......................  ............. 24,606 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............24,606 ................ 0 ...............150 ...............150 ................. 119 ........  .......
353496-65-6 ... Franklin DynaTech Fund ........................... ....... ..12/29/2023 .  ............................ ........ 10,633.747 ......... 1,263,504 ......................  ......... 1,519,833 ......... 1,040,618 ..........479,216 ................. 0 ................. 0 ...........479,216 ................ 0 ........ 1,263,504 ................ 0 ........ (256,329) ........ (256,329) ....................0 ........  .......
866674-10-4 ... SUN COMMUNITIES REIT ORD ........................ ....... ..12/27/2023 . Various ................... ............674.000 .............83,681 ......................  ............ 124,863 ............. 96,382 ...........28,481 ................. 0 ................. 0 ............28,481 ................ 0 ...........124,863 ................ 0 ......... (41,181) ......... (41,181) .............. 2,196 ........  .......
353496-69-8 ... Franklin Utilities Fund ......................... ....... ..12/18/2023 .  ............................ ........ 55,473.658 ......... 1,114,884 ......................  ......... 1,181,522 ......... 1,191,019 ...........(9,498) ................. 0 ................. 0 ............(9,498) ................ 0 ........1,114,884 ................ 0 ......... (66,638) ......... (66,638) ...............9,426 ........  .......
871829-10-7 ... SYSCO ORD ............................................ ....... ..12/20/2023 . Various ................... ............265.000 ............. 19,465 ......................  ............. 12,303 ............. 20,259 ...........(7,957) ................. 0 ................. 0 ............(7,957) ................ 0 ............12,303 ................ 0 ............ 7,163 ............ 7,163 ................. 342 ........  .......
353533-64-9 ... Franklin International Growth Fund ........... ....... ..12/29/2023 .  ............................ ............ 954.679 .............15,117 ......................  ............. 15,180 ............. 13,757 ............ 1,424 ................. 0 ................. 0 ............. 1,424 ................ 0 ............15,117 ................ 0 ...............(63) ...............(63) ....................0 ........  .......
872540-10-9 ... TJX ORD .............................................. ....... ..12/27/2023 . Various ................... ........26,090.000 ......... 2,190,456 ......................  ......... 1,564,416 ......... 2,076,764 ........ (512,348) ................. 0 ................. 0 ......... (512,348) ................ 0 ........ 1,564,416 ................ 0 ......... 626,041 ......... 626,041 ............. 13,238 ........  .......
353612-84-9 ... Franklin Total Return Fund ...................... ....... ..12/29/2023 .  ............................ ........ 64,565.838 ............531,156 ......................  ............641,016 ............ 531,377 ..........109,640 ................. 0 ................. 0 ...........109,640 ................ 0 ...........531,156 ................ 0 ........ (109,860) ........ (109,860) ............. 15,368 ........  .......
872590-10-4 ... T MOBILE US ORD .................................... ....... ..12/27/2023 . Various ................... ......... 1,659.000 ............237,456 ......................  ............ 210,894 ............ 232,260 ..........(21,366) ................. 0 ................. 0 ...........(21,366) ................ 0 ...........210,894 ................ 0 ...........26,562 ...........26,562 .................. 65 ........  .......
353825-10-2 ... Franklin Rising Dividends Fund ................ ....... ..12/29/2023 .  ............................ ........ 26,594.095 ......... 2,266,490 ......................  ......... 1,863,635 ......... 2,196,406 ........ (332,770) ................. 0 ................. 0 ......... (332,770) ................ 0 ........ 2,266,490 ................ 0 ..........402,855 ..........402,855 ...............5,428 ........  .......
874039-10-0 ... TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD ......... C...... ..12/22/2023 . Various ................... ......... 1,139.000 ............103,364 ......................  ............109,758 ............. 84,844 ........... 24,914 ................. 0 ................. 0 ............ 24,914 ................ 0 ...........109,758 ................ 0 ...........(6,394) ...........(6,394) .............. 1,228 ........  .......
354026-10-6 ... Franklin Mutual Financial Services Fund ..... ....... ..12/18/2023 .  ............................ ......... 8,559.133 ............191,251 ......................  ............ 214,936 ............ 203,707 ...........11,229 ................. 0 ................. 0 ............11,229 ................ 0 ...........191,251 ................ 0 ......... (23,685) ......... (23,685) ....................3 ........  .......
87612E-10-6 ... TARGET ORD .......................................... ....... ..12/27/2023 . EMM ......................... ............644.000 ............103,188 ......................  ............101,863 ............. 90,318 ............ 7,470 ................. 0 ................. 0 ............. 7,470 ................ 0 .......... 101,863 ................ 0 ............ 1,325 ............ 1,325 ................. 151 ........  .......
354026-30-4 ... Franklin Mutual Financial Services Fund ..... ....... ..12/29/2023 .  ............................ ........ 52,575.642 ......... 1,232,782 ......................  ......... 1,087,332 ..........1,247,094 ........ (158,507) ................. 0 ................. 0 ......... (158,507) ................ 0 ........ 1,232,782 ................ 0 ..........145,450 ..........145,450 ................. 414 ........  .......
87612G-10-1 ... TARGA RESOURCES ORD ............................... ....... ..11/21/2023 . Various ................... ......... 1,784.000 ............124,034 ......................  ............103,765 ............ 131,124 ..........(27,359) ................. 0 ................. 0 ...........(27,359) ................ 0 ...........103,765 ................ 0 ...........20,269 ...........20,269 .............. 1,505 ........  .......
354026-50-2 ... Franklin Mutual Shares Fund .................... ....... ..12/22/2023 .  ............................ ........ 27,425.424 ............639,590 ......................  ............ 709,054 ............ 615,701 ........... 93,354 ................. 0 ................. 0 ............ 93,354 ................ 0 ...........639,590 ................ 0 ......... (69,464) ......... (69,464) ...............4,921 ........  .......
879369-10-6 ... TELEFLEX ORD ....................................... ....... ..05/04/2023 . Various ................... ......... 3,612.000 ............893,938 ......................  ......... 1,038,155 ............ 901,664 ..........136,492 ................. 0 ................. 0 ...........136,492 ................ 0 ........ 1,038,155 ................ 0 ........ (144,217) ........ (144,217) .............. 1,018 ........  .......
354026-77-5 ... Franklin Mutual Global Discovery Fund ....... ....... ..12/29/2023 .  ............................ ........ 96,073.751 ......... 2,956,957 ......................  ......... 2,789,595 ......... 2,608,402 ..........183,638 ................. 0 ................. 0 ...........183,638 ................ 0 ........ 2,956,957 ................ 0 ......... 167,362 ......... 167,362 ................. 347 ........  .......
88025U-10-9 ... 10X GENOMICS CL A ORD ............................ ....... ..08/25/2023 . Various ................... ........ 63,298.000 ......... 3,385,420 ......................  ......... 7,329,035 ..........2,306,579 ....... 5,022,456 ................. 0 ................. 0 ........ 5,022,456 ................ 0 ........ 7,329,035 ................ 0 ......(3,943,615) ......(3,943,615) ....................0 ........  .......
354026-81-7 ... Franklin Mutual Beacon Fund .................... ....... ..12/29/2023 .  ............................ ........20,861.030 ............319,932 ......................  ............ 340,201 ............ 299,773 ........... 40,429 ................. 0 ................. 0 ............ 40,429 ................ 0 ...........319,932 ................ 0 ......... (20,269) ......... (20,269) .............. 2,862 ........  .......
880770-10-2 ... TERADYNE ORD ........................................ ....... ..12/27/2023 . Various ................... ......... 8,320.000 ............884,434 ......................  ............ 647,354 ............ 726,752 ..........(79,398) ................. 0 ................. 0 ...........(79,398) ................ 0 ...........647,354 ................ 0 ......... 237,080 ......... 237,080 ................. 353 ........  .......
354713-33-1 ... Franklin Small-Mid Cap Growth Fund ........... ....... ..12/29/2023 .  ............................ ......... 6,888.069 ............265,508 ......................  ............237,771 ............ 232,335 ............ 5,437 ................. 0 ................. 0 ............. 5,437 ................ 0 ...........265,508 ................ 0 ...........27,737 ...........27,737 ....................0 ........  .......
88160R-10-1 ... TESLA ORD ........................................... ....... ..12/28/2023 . Various ................... ......... 5,605.000 ......... 1,050,380 ......................  ......... 1,119,059 ............ 636,717 ..........403,332 ................. 0 ................. 0 ...........403,332 ................ 0 ........ 1,119,059 ................ 0 ......... (68,679) ......... (68,679) ....................0 ........  .......
354713-34-9 ... Franklin Small Cap Growth Fund ................. ....... ..12/29/2023 .  ............................ ........ 11,573.703 ............255,650 ......................  ............ 289,382 ............ 213,419 ...........75,963 ................. 0 ................. 0 ............75,963 ................ 0 ...........255,650 ................ 0 ..........(33,732) ..........(33,732) ....................0 ........  .......
882508-10-4 ... TEXAS INSTRUMENTS ORD ............................ ....... ..12/27/2023 . Various ................... ........16,276.000 ......... 2,658,321 ......................  ..........2,558,599 ......... 2,689,121 ........ (130,522) ................. 0 ................. 0 ......... (130,522) ................ 0 ........ 2,558,599 ................ 0 ...........99,722 ...........99,722 ............. 54,403 ........  .......
354713-72-9 ... Franklin Growth Opportunities Fund ........... ....... ..12/29/2023 .  ............................ ......... 5,451.487 ............258,559 ......................  ............ 241,724 ............ 212,717 ...........29,007 ................. 0 ................. 0 ............29,007 ................ 0 ...........258,559 ................ 0 ...........16,835 ...........16,835 .................. 44 ........  .......
883203-10-1 ... TEXTRON ORD ......................................... ....... ..12/27/2023 . Various ................... ............587.000 ............. 42,701 ......................  ............. 41,866 ............. 41,560 ...............307 ................. 0 ................. 0 ................307 ................ 0 ............41,866 ................ 0 ...............835 ...............835 .................. 34 ........  .......
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354713-84-4 ... Franklin Biotechnology Discovery Fund ....... ....... ..12/29/2023 .  ............................ ........ 13,689.275 ......... 1,532,816 ......................  ......... 2,374,262 ......... 1,468,996 ..........905,267 ................. 0 ................. 0 ...........905,267 ................ 0 ........ 1,532,816 ................ 0 ........ (841,446) ........ (841,446) ....................0 ........  .......
88339J-10-5 ... TRADE DESK CL A ORD ............................... ....... ..12/15/2023 . Various ................... ........81,717.000 ......... 6,917,427 ......................  ......... 3,477,988 ..........3,663,373 ........ (185,386) ................. 0 ................. 0 ......... (185,386) ................ 0 ........ 3,477,988 ................ 0 ....... 3,439,439 ....... 3,439,439 ....................0 ........  .......
355148-10-7 ... Franklin Mutual U.S. Mid Cap Value Fund ..... ....... ..12/29/2023 .  ............................ ........ 39,667.756 ......... 1,287,116 ......................  ......... 1,361,877 ......... 1,265,798 ...........96,079 ................. 0 ................. 0 ............96,079 ................ 0 ........1,287,116 ................ 0 ......... (74,761) ......... (74,761) .................. 46 ........  .......
883556-10-2 ... THERMO FISHER SCIENTIFIC ORD ................... ....... ..12/27/2023 . Various ................... ......... 1,865.010 ............986,786 ......................  ............ 364,386 ......... 1,027,042 ........ (662,657) ................. 0 ................. 0 ......... (662,657) ................ 0 ...........364,386 ................ 0 ......... 622,400 ......... 622,400 .............. 1,578 ........  .......
355148-50-3 ... Franklin Small Cap Value Fund .................. ....... ..12/29/2023 .  ............................ ........ 93,934.397 ......... 5,184,234 ......................  ......... 4,220,400 ......... 5,006,703 ........ (786,302) ................. 0 ................. 0 ......... (786,302) ................ 0 ........ 5,184,234 ................ 0 ..........963,834 ..........963,834 ............. 21,512 ........  .......
889478-10-3 ... TOLL BROTHERS ORD ................................. ....... ..12/27/2023 . Various ................... ............711.000 ............. 55,882 ......................  ............. 43,529 ..............35,493 ............ 8,035 ................. 0 ................. 0 ............. 8,035 ................ 0 ............ 43,529 ................ 0 ...........12,353 ...........12,353 ................. 383 ........  .......
355148-66-9 ... Franklin Small Cap Value R6 .................... ....... ..12/28/2023 .  ............................ ........82,101.766 ......... 4,587,804 ......................  ......... 3,689,439 ..........4,363,709 ........ (674,270) ................. 0 ................. 0 ......... (674,270) ................ 0 ........ 4,587,804 ................ 0 ......... 898,365 ......... 898,365 .............. 3,687 ........  .......
89151E-10-9 ... TotalEnergies SE .................................. C...... ..12/20/2023 . Various ................... ......... 5,122.000 ............332,848 ......................  ............ 229,899 ............ 317,974 ......... (88,075) ................. 0 ................. 0 .......... (88,075) ................ 0 ...........229,899 ................ 0 ..........102,949 ..........102,949 .............. 9,570 ........  .......
360802-81-3 ... American Funds Fundamental Investors ......... ....... ..12/29/2023 .  ............................ .......434,487.905 ........28,789,846 ......................  ........ 29,531,210 ........ 26,177,896 ....... 3,353,315 ................. 0 ................. 0 ........ 3,353,315 ................ 0 .......28,789,846 ................ 0 ........ (741,364) ........ (741,364) ............387,357 ........  .......
892672-10-6 ... TRADEWEB MARKETS CL A ORD ....................... ....... ..11/21/2023 . NFSA ....................... ............147.000 ............. 11,295 ......................  ............. 10,828 ...............9,545 ............ 1,283 ................. 0 ................. 0 ............. 1,283 ................ 0 ............10,828 ................ 0 ...............467 ...............467 .................. 24 ........  .......
360802-83-9 ... Fundamental Investors« ........................... ....... ..12/29/2023 .  ............................ .......359,112.476 ........ 23,634,495 ......................  ........ 21,623,703 ........ 21,654,482 ..........(30,779) ................. 0 ................. 0 ...........(30,779) ................ 0 .......23,634,495 ................ 0 .......2,010,792 .......2,010,792 ............263,510 ........  .......
89417E-10-9 ... TRAVELERS COMPANIES ORD .......................... ....... ..12/27/2023 . Various ................... ............472.000 .............81,682 ......................  ............. 80,736 ............. 88,495 ...........(7,759) ................. 0 ................. 0 ............(7,759) ................ 0 ............80,736 ................ 0 ...............946 ...............946 ................. 674 ........  .......
360802-85-4 ... Fundamental Investors« ........................... ....... ..12/22/2023 .  ............................ .......165,550.199 ........ 10,953,422 ......................  ........ 10,333,247 ..........9,944,600 ..........388,646 ................. 0 ................. 0 ...........388,646 ................ 0 .......10,953,422 ................ 0 ......... 620,175 ......... 620,175 ............. 96,341 ........  .......
89832Q-10-9 ... TRUIST FINANCIAL ORD ............................. ....... ..12/27/2023 . Various ................... ......... 1,296.000 ............. 41,960 ......................  ............. 61,370 ............. 55,767 ............ 5,603 ................. 0 ................. 0 ............. 5,603 ................ 0 ............61,370 ................ 0 ......... (19,409) ......... (19,409) .............. 1,421 ........  .......
38141W-10-9 ... Goldman Sachs Global Core Fixed Income Fund ....... ..12/29/2023 .  ............................ ........ 26,284.063 ............292,645 ......................  ............ 346,436 ............ 286,496 ........... 59,941 ................. 0 ................. 0 ............ 59,941 ................ 0 ...........292,645 ................ 0 ......... (53,791) ......... (53,791) ...............3,383 ........  .......
902494-10-3 ... TYSON FOODS CL A ORD ............................. ....... ..12/20/2023 . Various ................... ............198.000 ............. 10,289 ......................  ............. 11,957 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............11,957 ................ 0 ...........(1,668) ...........(1,668) ................. 120 ........  .......
38141W-37-2 ... Goldman Sachs U.S. Equity Insights Fund ..... ....... ..12/29/2023 .  ............................ .......220,130.640 ........11,856,759 ......................  ......... 9,794,740 ........ 10,793,005 ........ (998,264) ................. 0 ................. 0 ......... (998,264) ................ 0 .......11,856,759 ................ 0 .......2,062,019 .......2,062,019 .............. 7,003 ........  .......
902653-10-4 ... UDR REIT ORD ........................................ ....... ..12/27/2023 . Various ................... ......... 2,313.000 ............. 87,542 ......................  ............. 93,610 ............. 89,582 ............ 4,027 ................. 0 ................. 0 ............. 4,027 ................ 0 ............93,610 ................ 0 ...........(6,068) ...........(6,068) .............. 3,477 ........  .......
38141W-38-0 ... Goldman Sachs Mid Cap Value Fund .............. ....... ..12/29/2023 .  ............................ .......107,336.652 ......... 3,390,220 ......................  ......... 3,111,983 ..........3,357,490 ........ (245,507) ................. 0 ................. 0 ......... (245,507) ................ 0 ........ 3,390,220 ................ 0 ......... 278,237 ......... 278,237 .............. 2,488 ........  .......
902973-30-4 ... US BANCORP ORD ..................................... ....... ..12/27/2023 . Various ................... ......... 3,200.000 ............112,869 ......................  ............ 132,465 ............ 139,552 ...........(7,087) ................. 0 ................. 0 ............(7,087) ................ 0 ...........132,465 ................ 0 ..........(19,595) ..........(19,595) .............. 4,061 ........  .......
38142B-14-6 ... Goldman Sachs Large Cap Core Fund ............. ....... ..12/29/2023 .  ............................ ........ 10,359.841 ............331,170 ......................  ............ 349,802 ............ 294,841 ...........56,692 ................. 0 ................. 0 ............56,692 ................ 0 ...........331,170 ................ 0 ......... (18,632) ......... (18,632) ....................8 ........  .......
90353T-10-0 ... UBER TECHNOLOGIES ORD ............................ ....... ..12/27/2023 . Various ................... .......173,143.000 ......... 7,743,499 ......................  ......... 5,666,458 ..........4,212,904 ....... 1,340,089 ................. 0 ................. 0 ........ 1,340,089 ................ 0 ........ 5,666,458 ................ 0 .......2,077,041 .......2,077,041 ....................0 ........  .......
38142B-16-1 ... Goldman Sachs Income Builder Fund ............. ....... ..12/29/2023 .  ............................ ......... 2,652.148 ............. 64,280 ......................  ............. 68,315 ............. 62,379 ............ 5,937 ................. 0 ................. 0 ............. 5,937 ................ 0 ............64,280 ................ 0 ...........(4,035) ...........(4,035) ................. 567 ........  .......
90384S-30-3 ... ULTA BEAUTY ORD .................................... ....... ..11/21/2023 . Various ................... ............167.000 ............. 78,998 ......................  ............. 51,362 ............. 78,335 ..........(26,973) ................. 0 ................. 0 ...........(26,973) ................ 0 ............51,362 ................ 0 ...........27,636 ...........27,636 ....................0 ........  .......
38142V-17-5 ... Goldman Sachs Large Cap Value Insights Fund ....... ..12/29/2023 .  ............................ ........ 55,716.058 ......... 1,202,533 ......................  ......... 1,170,775 ......... 1,186,195 ..........(15,420) ................. 0 ................. 0 ...........(15,420) ................ 0 ........ 1,202,533 ................ 0 ...........31,758 ...........31,758 .............. 3,079 ........  .......
904767-70-4 ... UNILEVER ADR REP 1 ORD ........................... C...... ..12/20/2023 . Various ................... ............617.000 ............. 32,379 ......................  ............. 26,704 ............. 31,066 ...........(4,362) ................. 0 ................. 0 ............(4,362) ................ 0 ............26,704 ................ 0 ............ 5,675 ............ 5,675 ................. 560 ........  .......
38142V-18-3 ... Goldman Sachs Large Cap Value Insights Fund ....... ..12/29/2023 .  ............................ ........ 60,411.932 ......... 1,300,695 ......................  ......... 1,367,854 ..........1,275,296 ........... 92,559 ................. 0 ................. 0 ............ 92,559 ................ 0 ........ 1,300,695 ................ 0 ......... (67,159) ......... (67,159) .............. 8,802 ........  .......
907818-10-8 ... UNION PACIFIC ORD ................................. ....... ..12/27/2023 . Various ................... ............413.000 .............88,410 ......................  ............. 83,506 ............. 85,520 ...........(2,014) ................. 0 ................. 0 ............(2,014) ................ 0 ............83,506 ................ 0 ............ 4,903 ............ 4,903 ................. 849 ........  .......
38142Y-77-3 ... Goldman Sachs Large Cap Value Fund ............ ....... ..12/28/2023 .  ............................ ........ 49,667.595 ............736,563 ......................  ............750,467 ............ 717,697 ...........32,771 ................. 0 ................. 0 ............32,771 ................ 0 ...........736,563 ................ 0 ......... (13,904) ......... (13,904) ...............1,922 ........  .......
911312-10-6 ... UNITED PARCEL SERVICE CL B ORD ................ ....... ..12/27/2023 . Various ................... ............576.000 ............. 98,663 ......................  ............. 99,413 ............ 100,132 ............. (719) ................. 0 ................. 0 .............. (719) ................ 0 ............ 99,413 ................ 0 ............. (750) ............. (750) .............. 1,695 ........  .......
38142Y-82-3 ... Goldman Sachs Technology Opportunities Fund ....... ..12/29/2023 .  ............................ .......296,498.036 ......... 5,651,125 ......................  ......... 8,134,322 ......... 4,207,307 ....... 3,927,015 ................. 0 ................. 0 ........ 3,927,015 ................ 0 ........ 5,651,125 ................ 0 ......(2,483,197) ......(2,483,197) ....................0 ........  .......
911363-10-9 ... UNITED RENTAL ORD ................................. ....... ..12/27/2023 . EMM ......................... .............. 5.000 .............. 2,624 ......................  ...............2,152 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 2,152 ................ 0 ...............472 ...............472 ....................7 ........  .......
38142Y-85-6 ... Goldman Sachs Technology Opportunities Fund ....... ..12/29/2023 .  ............................ ........ 10,824.359 ............245,282 ......................  ............ 369,793 ............ 195,813 ..........173,981 ................. 0 ................. 0 ...........173,981 ................ 0 ...........245,282 ................ 0 ........ (124,511) ........ (124,511) ....................0 ........  .......
91307C-10-2 ... UNITED THERAPEUTICS ORD .......................... ....... ..07/06/2023 . Various ................... ......... 1,589.000 ............346,077 ......................  ............ 440,511 ............ 441,885 ...........(1,374) ................. 0 ................. 0 ............(1,374) ................ 0 ...........440,511 ................ 0 ..........(94,434) ..........(94,434) ....................0 ........  .......

38143H-18-3 ...
Goldman Sachs Small Cap Growth Insights Fund 

........................................................ ....... ..12/29/2023 .  ............................ ........ 26,994.390 ............559,731 ......................  ............ 950,237 ............ 502,096 ..........448,142 ................. 0 ................. 0 ...........448,142 ................ 0 ...........559,731 ................ 0 ........ (390,506) ........ (390,506) ....................0 ........  .......
91324P-10-2 ... UNITEDHEALTH GRP ORD ............................. ....... ..12/27/2023 . Various ................... ......... 2,574.000 ......... 1,303,950 ......................  ............ 631,022 ......... 1,364,683 ........ (733,662) ................. 0 ................. 0 ......... (733,662) ................ 0 ...........631,022 ................ 0 ......... 672,928 ......... 672,928 .............. 8,804 ........  .......

38143H-33-2 ...
Goldman Sachs Satellite Strategies Portfolio 

........................................................ ....... ..12/29/2023 .  ............................ ............. 48.374 .................363 ......................  ................. 402 ................. 353 ................ 50 ................. 0 ................. 0 ................. 50 ................ 0 ................363 ................ 0 ...............(39) ...............(39) ....................6 ........  .......
91680M-10-7 ... UPSTART HOLDINGS ORD .............................. ....... ..03/24/2023 . Various ................... ........28,626.000 ............372,862 ......................  ......... 3,809,967 ............ 378,436 ....... 3,431,531 ................. 0 ................. 0 ........ 3,431,531 ................ 0 ........ 3,809,967 ................ 0 ......(3,437,105) ......(3,437,105) ....................0 ........  .......
38143H-44-9 ... Goldman Sachs Bond Fund .......................... ....... ..12/28/2023 .  ............................ .......172,166.141 ......... 1,488,189 ......................  ......... 1,874,823 ......... 1,501,289 ..........373,772 ................. 0 ................. 0 ...........373,772 ................ 0 ........1,488,189 ................ 0 ........ (386,634) ........ (386,634) ............. 37,933 ........  .......
918090-10-1 ... UTZ BRANDS CL A ORD ............................... ....... ..11/15/2023 . Various ................... ........ 35,956.000 ............477,906 ......................  ............688,864 ............ 570,262 ......... 118,601 ................. 0 ................. 0 .......... 118,601 ................ 0 .......... 688,864 ................ 0 ........ (210,957) ........ (210,957) .............. 7,653 ........  .......

38144N-59-3 ...
Goldman Sachs International Small Cap 

Insights Fun ....................................... ....... ..12/29/2023 .  ............................ ........ 43,166.158 ............503,890 ......................  ............ 502,591 ............ 470,511 ...........32,081 ................. 0 ................. 0 ............32,081 ................ 0 ...........503,890 ................ 0 ............ 1,299 ............ 1,299 ................. 153 ........  .......
922475-10-8 ... VEEVA SYSTEMS ORD ................................. ....... ..12/20/2023 . Various ................... ......... 5,102.000 ............933,336 ......................  ......... 1,064,982 ............ 684,090 ..........228,967 ................. 0 ................. 0 ...........228,967 ................ 0 ........ 1,064,982 ................ 0 ........ (131,646) ........ (131,646) ....................0 ........  .......
38145C-66-1 ... Goldman Sachs Strategic Income Fund .......... ....... ..12/29/2023 .  ............................ ........ 20,636.834 ............185,328 ......................  ............ 193,442 ............181,811 ...........11,632 ................. 0 ................. 0 ............11,632 ................ 0 ...........185,328 ................ 0 ...........(8,114) ...........(8,114) .............. 2,847 ........  .......
92276F-10-0 ... VENTAS REIT ORD .................................... ....... ..12/27/2023 . Various ................... ......... 1,072.000 ............. 50,027 ......................  ............. 65,867 ............. 48,294 ...........17,573 ................. 0 ................. 0 ............17,573 ................ 0 ............65,867 ................ 0 ......... (15,840) ......... (15,840) .............. 1,357 ........  .......

38147X-23-4 ...
Goldman Sachs International Small Cap 

Insights Fun ....................................... ....... ..12/28/2023 .  ............................ ........ 32,272.069 ............375,391 ......................  ............ 340,263 ............ 352,411 ..........(12,148) ................. 0 ................. 0 ...........(12,148) ................ 0 ...........375,391 ................ 0 ...........35,128 ...........35,128 ................. 883 ........  .......
92343V-10-4 ... VERIZON COMMUNICATIONS ORD ...................... ....... ..12/20/2023 . Various ................... ......... 5,108.000 ............188,975 ......................  ............ 283,524 ............ 201,255 ...........82,269 ................. 0 ................. 0 ............82,269 ................ 0 ...........283,524 ................ 0 ..........(94,550) ..........(94,550) ...............5,022 ........  .......
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38147X-54-9 ... Goldman Sachs Global Core Fixed Income Fund ....... ..12/28/2023 .  ............................ .......207,196.978 ......... 2,272,759 ......................  ......... 2,724,776 ..........2,254,303 ..........470,473 ................. 0 ................. 0 ...........470,473 ................ 0 ........ 2,272,759 ................ 0 ........ (452,017) ........ (452,017) ............. 13,690 ........  .......
92532F-10-0 ... VERTEX PHARMACEUTICALS ORD ...................... ....... ..12/27/2023 . Various ................... ......... 2,939.000 ............978,404 ......................  ............570,660 ............ 848,724 ........ (278,064) ................. 0 ................. 0 ......... (278,064) ................ 0 .......... 570,660 ................ 0 ......... 407,744 ......... 407,744 ....................0 ........  .......
399874-81-7 ... The Growth Fund of America« .................... ....... ..12/29/2023 .  ............................ .......733,766.109 ........43,496,507 ......................  ........ 37,310,431 ........ 36,328,760 ..........981,673 ................. 0 ................. 0 ...........981,673 ................ 0 .......43,496,507 ................ 0 .......6,186,076 .......6,186,076 ............ 295,390 ........  .......
925652-10-9 ... VICI PPTYS ORD ..................................... ....... ..12/20/2023 . Various ................... ............674.000 ............. 21,491 ......................  ............. 10,960 ............. 21,838 ......... (10,877) ................. 0 ................. 0 .......... (10,877) ................ 0 ............10,960 ................ 0 ...........10,530 ...........10,530 ................. 735 ........  .......
399874-83-3 ... The Growth Fund of America« .................... ....... ..12/29/2023 .  ............................ .......808,759.231 ........46,446,547 ......................  ........ 39,289,901 ........ 39,993,144 ........ (703,243) ................. 0 ................. 0 ......... (703,243) ................ 0 .......46,446,547 ................ 0 .......7,156,646 .......7,156,646 ............169,717 ........  .......
92826C-83-9 ... VISA CL A ORD ...................................... ....... ..12/27/2023 . Various ................... ......... 1,080.000 ............242,889 ......................  ............ 216,364 ............ 224,381 ...........(8,017) ................. 0 ................. 0 ............(8,017) ................ 0 ...........216,364 ................ 0 ...........26,525 ...........26,525 ................. 501 ........  .......
399874-85-8 ... The Growth Fund of America« .................... ....... ..12/29/2023 .  ............................ .......470,137.808 ........26,857,892 ......................  ........ 23,329,152 ........ 22,618,330 ..........710,822 ................. 0 ................. 0 ...........710,822 ................ 0 .......26,857,892 ................ 0 .......3,528,740 .......3,528,740 ............. 91,560 ........  .......
929740-10-8 ... WABTEC ORD .......................................... ....... ..12/20/2023 . Various ................... ............299.000 ............. 31,951 ......................  ............. 24,900 ............. 29,843 ........... (4,943) ................. 0 ................. 0 ............ (4,943) ................ 0 ............24,900 ................ 0 ............ 7,051 ............ 7,051 .................. 97 ........  .......
41026E-30-1 ... Sage Cash Balance Growth ........................ ....... ..12/18/2023 .  ............................ .......393,421.898 ......... 4,353,723 ......................  ......... 4,131,527 ..........4,225,351 ..........(93,824) ................. 0 ................. 0 ...........(93,824) ................ 0 ........ 4,353,723 ................ 0 ..........222,196 ..........222,196 ....................0 ........  .......
931142-10-3 ... WALMART ORD ......................................... ....... ..12/27/2023 . Various ................... ......... 1,949.000 ............301,844 ......................  ............ 279,712 ............160,081 ..........(10,291) ................. 0 ................. 0 ...........(10,291) ................ 0 ...........279,712 ................ 0 ...........22,132 ...........22,132 ...............2,332 ........  .......
41026E-40-0 ... Sage Cash Balance Moderate ...................... ....... ..12/22/2023 .  ............................ .......546,692.107 ......... 6,163,281 ......................  ......... 5,961,807 ..........5,931,609 ...........30,199 ................. 0 ................. 0 ............30,199 ................ 0 ........6,163,281 ................ 0 ......... 201,474 ......... 201,474 ....................0 ........  .......
934423-10-4 ... WARNER BROS. DISCOVERY SRS A ORD .............. ....... ..12/27/2023 . Various ................... ........18,271.000 ............216,168 ......................  ............ 265,115 ............ 171,825 ...........91,583 ................. 0 ................. 0 ............91,583 ................ 0 ...........265,115 ................ 0 ......... (48,947) ......... (48,947) ....................0 ........  .......
41026E-50-9 ... Sage Cash Balance Conservative ................. ....... ..12/18/2023 .  ............................ ........18,190.170 ............201,121 ......................  ............188,772 ............ 192,634 ...........(3,862) ................. 0 ................. 0 ............(3,862) ................ 0 ...........201,121 ................ 0 ...........12,349 ...........12,349 ....................0 ........  .......
94419L-10-1 ... WAYFAIR CL A ORD .................................. ....... ..11/08/2023 . Various ................... ........48,682.000 ......... 2,051,320 ......................  ........ 10,623,614 ......... 1,601,151 ....... 9,022,463 ................. 0 ................. 0 ........ 9,022,463 ................ 0 .......10,623,614 ................ 0 ......(8,572,294) ......(8,572,294) ....................0 ........  .......
413838-72-3 ... Oakmark International Fund ...................... ....... ..12/29/2023 .  ............................ ............ 405.932 ............. 10,491 ......................  ...............9,981 ...............9,316 ...............666 ................. 0 ................. 0 ................666 ................ 0 ............10,491 ................ 0 ...............510 ...............510 ....................1 ........  .......
949746-10-1 ... WELLS FARGO ORD .................................... ....... ..12/27/2023 . Various ................... ......... 5,827.000 ............260,471 ......................  ............167,801 ............ 221,232 ......... (73,110) ................. 0 ................. 0 .......... (73,110) ................ 0 .......... 167,801 ................ 0 ...........92,669 ...........92,669 .............. 4,286 ........  .......
416528-28-9 ... Hartford Small Cap Growth HLS Fund ........... ....... ..12/29/2023 .  ............................ .......130,825.523 ......... 3,054,288 ......................  ......... 3,685,162 ..........2,840,222 ..........844,940 ................. 0 ................. 0 ...........844,940 ................ 0 ........ 3,054,288 ................ 0 ........ (630,874) ........ (630,874) ....................0 ........  .......
95040Q-10-4 ... WELLTOWER ORD ...................................... ....... ..12/27/2023 . EMM ......................... ............. 12.000 .............. 1,091 ......................  .............. 1,071 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 1,071 ................ 0 ................20 ................20 ....................0 ........  .......
416649-29-1 ... The Hartford Inflation Plus Fund .............. ....... ..12/29/2023 .  ............................ ......... 4,277.998 ............. 42,008 ......................  ............. 44,129 ..............42,224 ............ 1,905 ................. 0 ................. 0 ............. 1,905 ................ 0 ............42,008 ................ 0 ...........(2,121) ...........(2,121) ................. 704 ........  .......
955306-10-5 ... WEST PHARM SVC ORD ................................ ....... ..11/21/2023 . Various ................... ......... 1,071.000 ............389,292 ......................  ............ 242,658 ............ 252,060 ...........(9,402) ................. 0 ................. 0 ............(9,402) ................ 0 ...........242,658 ................ 0 ......... 146,634 ......... 146,634 ................. 657 ........  .......
41664R-18-4 ... Hartford Core Equity Fund ....................... ....... ..12/29/2023 .  ............................ ........ 34,422.415 ......... 1,460,674 ......................  ......... 1,441,584 ......... 1,351,768 ...........89,816 ................. 0 ................. 0 ............89,816 ................ 0 ........1,460,674 ................ 0 ...........19,090 ...........19,090 .............. 4,610 ........  .......
969457-10-0 ... WILLIAMS ORD ........................................ ....... ..12/20/2023 . Various ................... ............150.000 .............. 5,153 ......................  ...............5,113 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 5,113 ................ 0 ................40 ................40 .................. 67 ........  .......
41664R-22-6 ... Hartford Total Return Bond Fund ............... ....... ..12/29/2023 .  ............................ .......390,151.208 ......... 3,499,596 ......................  ..........4,319,995 ..........3,491,853 ..........828,142 ................. 0 ................. 0 ...........828,142 ................ 0 ........ 3,499,596 ................ 0 ........ (820,399) ........ (820,399) ............. 55,483 ........  .......
980745-10-3 ... WOODWARD ORD ........................................ ....... ..11/21/2023 . Various ................... ......... 2,019.000 ............242,763 ......................  ............ 239,478 ............ 195,056 ........... 44,423 ................. 0 ................. 0 ............ 44,423 ................ 0 ...........239,478 ................ 0 ............ 3,285 ............ 3,285 ................. 874 ........  .......
41664R-23-4 ... Hartford Strategic Income Fund ................. ....... ..12/29/2023 .  ............................ ............. 96.408 .................714 ......................  ................. 757 ................. 720 ................ 38 ................. 0 ................. 0 ................. 38 ................ 0 ................714 ................ 0 ...............(43) ...............(43) .................. 25 ........  .......
98138H-10-1 ... WORKDAY CL A ORD .................................. ....... ..12/21/2023 . Various ................... ......... 6,885.000 ......... 1,453,522 ......................  ......... 1,586,356 ......... 1,152,067 ..........434,289 ................. 0 ................. 0 ...........434,289 ................ 0 ........ 1,586,356 ................ 0 ........ (132,834) ........ (132,834) ....................0 ........  .......
41664R-26-7 ... The Hartford MidCap Fund ........................ ....... ..12/26/2023 .  ............................ .......138,826.399 ......... 4,560,951 ......................  ......... 5,322,617 ..........4,232,817 .......1,089,800 ................. 0 ................. 0 ........1,089,800 ................ 0 ........ 4,560,951 ................ 0 ........ (761,666) ........ (761,666) ............. 26,801 ........  .......
98419M-10-0 ... XYLEM ORD ........................................... ....... ..11/21/2023 . NFSA ....................... ............330.000 ............. 33,099 ......................  ............. 30,116 ............. 36,488 ...........(6,372) ................. 0 ................. 0 ............(6,372) ................ 0 ............30,116 ................ 0 ............ 2,982 ............ 2,982 ................. 183 ........  .......

41664R-27-5 ...
The Hartford International Opportunities 

Fund .................................................. ....... ..12/29/2023 .  ............................ .......365,932.415 ......... 6,392,817 ......................  ......... 6,620,818 ..........5,993,973 ..........626,846 ................. 0 ................. 0 ...........626,846 ................ 0 ........ 6,392,817 ................ 0 ........ (228,001) ........ (228,001) .............. 1,209 ........  .......
988498-10-1 ... YUM BRANDS ORD ..................................... ....... ..12/27/2023 . Various ................... ............753.000 ............100,278 ......................  ............. 94,083 ............. 85,557 ...........(2,596) ................. 0 ................. 0 ............(2,596) ................ 0 ............94,083 ................ 0 ............ 6,195 ............ 6,195 ................. 897 ........  .......
41664R-28-3 ... Hartford Equity Income Fund .................... ....... ..12/29/2023 .  ............................ ........14,757.661 ............299,555 ......................  ............ 322,856 ............ 301,499 ...........21,357 ................. 0 ................. 0 ............21,357 ................ 0 ...........299,555 ................ 0 ......... (23,301) ......... (23,301) .............. 8,557 ........  .......
98850P-10-9 ... YUM CHINA ORD ...................................... C...... ..12/22/2023 . Various ................... ......... 1,531.000 .............77,861 ......................  ............. 84,889 ............. 83,669 ............ 1,219 ................. 0 ................. 0 ............. 1,219 ................ 0 ............84,889 ................ 0 ...........(7,028) ...........(7,028) ................. 507 ........  .......
41664R-29-1 ... Hartford Dividend and Growth Fund ............. ....... ..12/27/2023 .  ............................ .......153,479.022 ......... 4,846,484 ......................  ......... 5,176,370 ......... 4,641,206 ..........535,164 ................. 0 ................. 0 ...........535,164 ................ 0 ........ 4,846,484 ................ 0 ........ (329,886) ........ (329,886) ............. 25,121 ........  .......
98956P-10-2 ... ZIMMER BIOMET HOLDINGS ORD ...................... ....... ..11/21/2023 . Various ................... ......... 1,179.000 ............148,867 ......................  ............ 138,314 ............ 150,323 ......... (12,008) ................. 0 ................. 0 .......... (12,008) ................ 0 ...........138,314 ................ 0 ...........10,553 ...........10,553 ................. 459 ........  .......
41664R-32-5 ... Hartford Balanced Income Fund .................. ....... ..12/29/2023 .  ............................ ........ 68,374.271 ............964,130 ......................  ......... 1,007,543 ............ 952,454 ...........55,090 ................. 0 ................. 0 ............55,090 ................ 0 ...........964,130 ................ 0 ..........(43,413) ..........(43,413) ............. 13,033 ........  .......
98980F-10-4 ... ZOOMINFO TECHNOLOGIES ORD ....................... ....... ..12/12/2023 . Various ................... .......187,862.000 ......... 4,291,386 ......................  ......... 9,763,787 ..........5,656,525 ....... 4,107,262 ................. 0 ................. 0 ........ 4,107,262 ................ 0 ........9,763,787 ................ 0 ......(5,472,401) ......(5,472,401) ....................0 ........  .......

41665H-35-9 ...
Hartford Schroders International Multi-Cap 

Value F .............................................. ....... ..12/28/2023 .  ............................ .......162,328.281 ......... 1,476,267 ......................  ......... 1,427,441 ..........1,412,256 ...........15,185 ................. 0 ................. 0 ............15,185 ................ 0 ........1,476,267 ................ 0 ...........48,826 ...........48,826 ............. 24,022 ........  .......
98980G-10-2 ... ZSCALER ORD ......................................... ....... ..12/15/2023 . Various ................... ......... 1,438.000 ............243,951 ......................  ............ 303,029 ............ 148,603 ..........136,524 ................. 0 ................. 0 ...........136,524 ................ 0 ...........303,029 ................ 0 ......... (59,078) ......... (59,078) ....................0 ........  .......
41665H-44-1 ... Hartford Schroders International Stock Fund ....... ..12/27/2023 .  ............................ ........ 56,781.526 ............907,999 ......................  ............ 898,491 ............ 818,222 ...........80,269 ................. 0 ................. 0 ............80,269 ................ 0 ...........907,999 ................ 0 ............ 9,508 ............ 9,508 ....................7 ........  .......
D1882G-11-9 ... DEUTSCHE BOERSE N ORD ............................ B...... ..12/27/2023 . Various ................... ............560.000 ............. 96,865 ......................  ............. 86,045 ............. 96,462 ......... (15,710) ................. 0 ................. 0 .......... (15,710) ........... 5,293 ............86,045 ......... (4,868) ...........15,688 ...........10,820 ...............1,352 ........  .......

41665H-86-2 ...
Hartford Schroders Emerging Markets Equity 

Fund .................................................. ....... ..12/29/2023 .  ............................ ......... 9,153.632 ............139,149 ......................  ............ 139,126 ............ 133,918 ............ 5,209 ................. 0 ................. 0 ............. 5,209 ................ 0 ...........139,149 ................ 0 ................ 23 ................ 23 ....................0 ........  .......
E04648-11-4 ... AMADEUS IT GROUP ORD ............................. B...... ..12/27/2023 . Various ................... ......... 2,471.000 ............163,495 ......................  ............ 175,437 ............ 128,035 ...........36,969 ................. 0 ................. 0 ............36,969 ..........10,433 ...........175,437 ..........(8,529) ...........(3,413) ......... (11,942) .............. 1,220 ........  .......
41665K-42-8 ... Hartford International Value Fund ............. ....... ..12/29/2023 .  ............................ ......... 9,382.098 ............159,277 ......................  ............ 145,379 ............ 145,516 ............. (137) ................. 0 ................. 0 .............. (137) ................ 0 ...........159,277 ................ 0 ...........13,898 ...........13,898 ....................0 ........  .......
F01764-10-3 ... AIR LIQUIDE ORD .................................... B...... ..12/27/2023 . Various ................... ............326.000 ............. 55,567 ......................  ............. 53,069 ............. 46,065 ............ 3,965 ................. 0 ................. 0 ............. 3,965 ........... 3,039 ............53,069 ......... (2,776) ............ 5,274 ............ 2,497 ................. 520 ........  .......
41665K-49-3 ... Hartford International Equity Fund ........... ....... ..12/29/2023 .  ............................ ......... 7,426.411 .............81,064 ......................  ............. 84,224 ............. 77,532 ............ 6,693 ................. 0 ................. 0 ............. 6,693 ................ 0 ............81,064 ................ 0 ...........(3,160) ...........(3,160) .................. 67 ........  .......
F0392W-12-5 ... ARKEMA ORD .......................................... B...... ..12/27/2023 . Various ................... ............920.000 ............. 89,339 ......................  ............114,080 ............. 82,359 ...........24,703 ................. 0 ................. 0 ............24,703 ...........7,017 .......... 114,080 ..........(5,908) ......... (18,832) ......... (24,741) .............. 1,087 ........  .......
45956T-81-6 ... International Growth and Income FundSM ...... ....... ..12/21/2023 .  ............................ ............. 53.381 .............. 1,777 ......................  ...............1,659 ...............1,701 ...............(41) ................. 0 ................. 0 ................(41) ................ 0 ............. 1,777 ................ 0 ...............118 ...............118 .................. 35 ........  .......
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F24539-16-9 ... DASSAULT AVIAT ORD ................................ B...... ..10/01/2023 . Adjustment ................ ......... 2,325.000 ............208,628 ......................  ............208,628 ....................0 ..........195,795 ................. 0 ................. 0 ...........195,795 ..........12,833 ...........208,628 ................ 0 ................. 0 ................. 0 ....................0 ........  .......
466000-40-3 ... Delaware Ivy Core Equity Fund .................. ....... ..12/29/2023 .  ............................ ........ 94,974.644 ......... 1,661,408 ......................  ......... 1,463,513 ..........1,505,348 ..........(41,834) ................. 0 ................. 0 ...........(41,834) ................ 0 ........1,661,408 ................ 0 ......... 197,895 ......... 197,895 ................. 523 ........  .......
F4973Q-10-1 ... CAPGEMINI ORD ...................................... B...... ..12/27/2023 . CITIBANK EUROPE ......... ............. 24.000 .............. 4,970 ......................  ...............4,914 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 4,914 ...............24 ................31 ................56 .................. 63 ........  .......
466000-54-4 ... Delaware Ivy Mid Cap Growth Fund .............. ....... ..12/29/2023 .  ............................ .......240,365.780 ......... 6,671,515 ......................  ......... 7,929,230 ......... 6,059,621 .......1,869,608 ................. 0 ................. 0 ........1,869,608 ................ 0 ........6,671,515 ................ 0 ......(1,257,715) ......(1,257,715) ............. 40,577 ........  .......
F58485-11-5 ... LVMH ORD ............................................. B...... ..12/27/2023 . Various ................... ............207.000 ............170,528 ......................  ............. 86,088 ............ 145,746 ......... (64,606) ................. 0 ................. 0 .......... (64,606) ........... 4,948 ............86,088 ..........(4,702) ...........89,142 ...........84,441 .............. 1,033 ........  .......
466000-67-6 ... Delaware Ivy Science and Technology Fund .... ....... ..12/29/2023 .  ............................ .......339,157.060 ........16,810,827 ......................  ........ 29,257,597 ........ 14,227,639 ......15,029,960 ................. 0 ................. 0 .......15,029,960 ................ 0 .......16,810,827 ................ 0 .... (12,446,770) .... (12,446,770) ............128,769 ........  .......
F72027-10-9 ... PERNOD RICARD ORD ................................. B...... ..12/27/2023 . Various ................... ............228.000 ............. 43,110 ......................  ............. 42,917 ............. 44,712 ........... (4,435) ................. 0 ................. 0 ............ (4,435) ...........2,640 ............42,917 ..........(2,401) ............ 2,595 ...............193 ................. 340 ........  .......
466000-72-6 ... Delaware Ivy Asset Strategy Fund .............. ....... ..12/29/2023 .  ............................ ........62,711.168 ......... 1,202,353 ......................  ......... 1,298,729 ......... 1,130,682 ......... 168,047 ................. 0 ................. 0 .......... 168,047 ................ 0 ........ 1,202,353 ................ 0 ......... (96,376) ......... (96,376) ............. 13,978 ........  .......
F7607Z-16-5 ... PUBLICIS GROUPE ORD ............................... B...... ..12/27/2023 . Various ................... ............278.000 ............. 22,349 ......................  ............. 22,407 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............22,407 ............ (380) ...............322 ...............(59) ................. 870 ........  .......
46600A-73-2 ... Delaware Ivy Small Cap Growth Fund ........... ....... ..12/27/2023 .  ............................ ......... 8,902.592 ............171,691 ......................  ............ 257,418 ............ 160,692 ...........96,727 ................. 0 ................. 0 ............96,727 ................ 0 .......... 171,691 ................ 0 ......... (85,727) ......... (85,727) .................. 13 ........  .......
F86921-10-7 ... SCHNEIDER ELECTRIC SE ORD ....................... B...... ..12/27/2023 . Various ................... ............601.000 ............100,207 ......................  ............. 53,132 ............. 83,846 ..........(33,982) ................. 0 ................. 0 ...........(33,982) ...........3,268 ............ 53,132 ..........(2,809) ...........49,883 ...........47,075 .............. 1,197 ........  .......
46600A-74-0 ... Delaware Ivy Science and Technology Fund .... ....... ..12/27/2023 .  ............................ ........ 79,429.185 ......... 4,497,281 ......................  ......... 8,085,241 ......... 3,787,184 ....... 4,298,058 ................. 0 ................. 0 ........ 4,298,058 ................ 0 ........ 4,497,281 ................ 0 ......(3,587,960) ......(3,587,960) .............. 5,318 ........  .......
F92124-10-0 ... TOTALENERGIES ORD ................................. B...... ..12/27/2023 . Various ................... ............891.000 ............. 57,658 ......................  ............. 45,880 ............. 55,771 ...........(9,309) ................. 0 ................. 0 ............(9,309) ............ (583) ............45,880 ............. 833 ...........10,945 ...........11,779 .............. 1,704 ........  .......
46600A-76-5 ... Delaware Ivy Mid Cap Growth Fund .............. ....... ..12/26/2023 .  ............................ ........ 76,473.628 ......... 2,333,341 ......................  ..........3,222,544 ..........2,075,494 .......1,147,050 ................. 0 ................. 0 ........1,147,050 ................ 0 ........ 2,333,341 ................ 0 ........ (889,203) ........ (889,203) ............. 21,751 ........  .......
G0250X-10-7 ... AMCOR ORD ............................................ C...... ..12/20/2023 . BANK OF NYC/GOLDMAN .... ............. 90.000 .................865 ......................  ................. 818 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................818 ................ 0 ................47 ................47 .................. 11 ........  .......
46600A-82-3 ... Delaware Ivy International Core Equity Fund ....... ..12/28/2023 .  ............................ ........ 15,359.702 ............299,373 ......................  ............ 258,094 ............ 270,484 ..........(12,389) ................. 0 ................. 0 ...........(12,389) ................ 0 ...........299,373 ................ 0 ...........41,279 ...........41,279 ................. 904 ........  .......
G0403H-10-8 ... AON CL A ORD ........................................ C...... ..03/16/2023 . EMM ......................... ............497.000 ............150,812 ......................  ............130,005 ............ 149,170 ..........(19,165) ................. 0 ................. 0 ...........(19,165) ................ 0 ...........130,005 ................ 0 ...........20,807 ...........20,807 ................. 240 ........  .......
46636U-13-2 ... JPMorgan SmartRetirement« Blend 2055 Fund ... ....... ..12/29/2023 .  ............................ ............ 252.262 .............. 7,030 ......................  ...............6,429 ...............6,294 ...............136 ................. 0 ................. 0 ................136 ................ 0 ............. 7,030 ................ 0 ...............601 ...............601 ....................0 ........  .......
G0450A-10-5 ... ARCH CAPITAL GROUP ORD ........................... C...... ..12/20/2023 . Various ................... ............165.000 ............. 13,301 ......................  ............. 11,300 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............11,300 ................ 0 ............ 2,001 ............ 2,001 ....................0 ........  .......
46636U-19-9 ... JPMorgan SmartRetirement« Blend 2050 Fund ... ....... ..12/29/2023 .  ............................ ............ 437.549 ............. 12,297 ......................  ............. 11,318 ............. 10,987 ...............331 ................. 0 ................. 0 ................331 ................ 0 ............12,297 ................ 0 ...............979 ...............979 ....................0 ........  .......
G05320-10-9 ... ASHTEAD GROUP ORD ................................. B...... ..12/27/2023 . Various ................... ......... 1,316.000 ............. 82,833 ......................  ............. 63,193 ............. 74,718 ..........(18,596) ................. 0 ................. 0 ...........(18,596) ...........7,071 ............63,193 ......... (6,160) ...........25,800 ...........19,640 ................. 659 ........  .......
46636U-26-4 ... JPMorgan SmartRetirement« Blend 2045 Fund ... ....... ..12/29/2023 .  ............................ ............. 71.456 .............. 2,002 ......................  ...............1,859 ...............1,799 ................ 61 ................. 0 ................. 0 ................. 61 ................ 0 ............. 2,002 ................ 0 ...............143 ...............143 ....................0 ........  .......
G06940-10-3 ... BAE SYSTEMS ORD .................................... B...... ..12/27/2023 . Various ................... ......... 1,718.000 ............. 22,390 ......................  ............. 21,670 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............21,670 ............ (692) ............ 1,412 ...............720 .................. 90 ........  .......
46636U-33-0 ... JPMorgan SmartRetirement« Blend 2040 Fund ... ....... ..12/29/2023 .  ............................ ............658.590 .............16,967 ......................  ............. 16,604 ............. 16,056 ...............549 ................. 0 ................. 0 ................549 ................ 0 ............16,967 ................ 0 ...............363 ...............363 ....................1 ........  .......
G1151C-10-1 ... ACCENTURE CL A ORD ................................ C...... ..12/27/2023 . Various ................... ............905.000 ............270,784 ......................  ............ 192,582 ............ 241,490 ..........(48,908) ................. 0 ................. 0 ...........(48,908) ................ 0 ...........192,582 ................ 0 ...........78,202 ...........78,202 .............. 2,177 ........  .......
46636U-39-7 ... JPMorgan SmartRetirement« Blend 2035 Fund ... ....... ..12/29/2023 .  ............................ ......... 2,029.734 ............. 52,067 ......................  ............. 49,222 ............. 47,415 ............ 1,809 ................. 0 ................. 0 ............. 1,809 ................ 0 ............52,067 ................ 0 ............ 2,845 ............ 2,845 ....................0 ........  .......
G21096-10-5 ... MENGNIU DAIRY ORD ................................. B...... ..12/27/2023 . Various ................... ........20,000.000 ............. 68,463 ......................  ............ 109,424 ............. 90,712 ...........18,591 ................. 0 ................. 0 ............18,591 ............. 121 ...........109,424 ............ (351) ......... (40,609) ......... (40,961) ................. 906 ........  .......
46636U-46-2 ... JPMorgan SmartRetirement« Blend 2030 Fund ... ....... ..12/29/2023 .  ............................ ............ 383.398 .............. 8,866 ......................  ...............8,384 ...............8,274 ...............111 ................. 0 ................. 0 ................111 ................ 0 ............. 8,866 ................ 0 ...............482 ...............482 ....................4 ........  .......
G25508-10-5 ... CRH PUBLIC LIMITED ORD ........................... C...... ..12/22/2023 . Various ................... ............620.000 ............. 37,193 ......................  .................. 54 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................. 54 ................ 0 ...........37,139 ...........37,139 ....................0 ........  .......
46636U-53-8 ... JPMorgan SmartRetirement« Blend 2025 Fund ... ....... ..12/29/2023 .  ............................ ......... 2,676.706 ............. 57,922 ......................  ............. 54,524 ............. 53,133 ............ 1,392 ................. 0 ................. 0 ............. 1,392 ................ 0 ............ 57,922 ................ 0 ............ 3,398 ............ 3,398 ....................0 ........  .......
G25508-10-5 ... CRH PUBLIC LIMITED ORD ........................... B...... ..11/23/2023 . Various ................... ......... 5,274.000 ............241,591 ......................  ............ 228,095 ............ 208,317 ............ 8,038 ................. 0 ................. 0 ............. 8,038 ..........11,740 ...........228,095 ..........(5,104) ...........18,600 ...........13,496 ...............3,659 ........  .......
46636U-59-5 ... JPMorgan SmartRetirement« Blend 2020 Fund ... ....... ..12/18/2023 .  ............................ ............. 31.645 .................596 ......................  ................. 593 ................. 565 ................ 29 ................. 0 ................. 0 ................. 29 ................ 0 ................596 ................ 0 ................. 3 ................. 3 ....................0 ........  .......
G2689P-10-1 ... DCC ORD .............................................. B...... ..12/27/2023 . Various ................... ............647.000 ............. 37,429 ......................  ............. 54,560 ............. 31,754 ...........16,702 ................. 0 ................. 0 ............16,702 ...........6,105 ............54,560 ..........(4,969) ......... (12,163) ......... (17,132) ................. 733 ........  .......
46636U-73-6 ... JPMorgan SmartRetirement« Blend Income Fund ....... ..12/29/2023 .  ............................ ............752.288 ............. 12,499 ......................  ............. 12,638 ............. 12,037 ...............602 ................. 0 ................. 0 ................602 ................ 0 ............ 12,499 ................ 0 ............. (139) ............. (139) ....................2 ........  .......
G29183-10-3 ... EATON ORD ............................................ C...... ..12/27/2023 . Various ................... ............726.000 ............150,004 ......................  ............. 64,729 ............ 108,296 ..........(51,505) ................. 0 ................. 0 ...........(51,505) ................ 0 ............64,729 ................ 0 ...........85,275 ...........85,275 .............. 1,486 ........  .......
46636U-87-6 ... JPMorgan Equity Income Fund .................... ....... ..12/28/2023 .  ............................ .......546,673.474 ........12,125,687 ......................  ......... 9,772,082 ........ 12,338,420 ......(2,566,338) ................. 0 ................. 0 .......(2,566,338) ................ 0 .......12,125,687 ................ 0 ....... 2,353,605 ....... 2,353,605 ............168,405 ........  .......
G4124C-10-9 ... GRAB HOLDINGS CL A ORD ........................... C...... ..11/30/2023 . Various ................... .......667,347.000 ......... 2,058,826 ......................  ......... 4,691,959 ......... 2,148,857 ....... 2,543,102 ................. 0 ................. 0 ........ 2,543,102 ................ 0 ........ 4,691,959 ................ 0 ......(2,633,133) ......(2,633,133) ....................0 ........  .......
46641U-57-2 ... JPMorgan SMID Cap Equity Fund .................. ....... ..12/26/2023 .  ............................ ........ 39,953.827 ............630,075 ......................  ............ 837,940 ............ 597,310 ..........240,631 ................. 0 ................. 0 ...........240,631 ................ 0 ...........630,075 ................ 0 ........ (207,865) ........ (207,865) ................. 101 ........  .......
G4232K-10-0 ... HALEON ORD .......................................... B...... ..12/27/2023 . Various ................... ........ 12,743.000 ............. 52,124 ......................  ............. 47,455 ............. 50,178 ...........(3,367) ................. 0 ................. 0 ............(3,367) ..............644 ............ 47,455 ..............442 ............ 4,228 ............ 4,669 ................. 532 ........  .......
46641U-71-3 ... JPMorgan SmartRetirement Income Fund ......... ....... ..12/20/2023 .  ............................ ......... 6,531.350 ............. 94,015 ......................  ............118,437 ............. 89,153 ........... 29,285 ................. 0 ................. 0 ............ 29,285 ................ 0 ............94,015 ................ 0 ..........(24,422) ..........(24,422) ....................0 ........  .......
G4705A-10-0 ... ICON ORD ............................................. C...... ..12/22/2023 . Various ................... ............506.000 ............117,682 ......................  ............. 83,805 ............. 98,291 ..........(14,486) ................. 0 ................. 0 ...........(14,486) ................ 0 ............83,805 ................ 0 ...........33,877 ...........33,877 ....................0 ........  .......
46641U-72-1 ... JPMorgan SmartRetirement 2055 Fund ............ ....... ..12/29/2023 .  ............................ ........ 11,284.904 ............256,330 ......................  ............ 321,347 ............ 233,259 ...........88,089 ................. 0 ................. 0 ............88,089 ................ 0 ...........256,330 ................ 0 ......... (65,017) ......... (65,017) .................. 40 ........  .......
G51502-10-5 ... JOHNSON CONTROLS INTERNATIONAL ORD ............ C...... ..12/20/2023 . Various ................... ........ 27,629.000 ......... 1,735,985 ......................  ......... 1,801,939 ......... 1,768,256 ...........33,683 ................. 0 ................. 0 ............33,683 ................ 0 ........ 1,801,939 ................ 0 ..........(65,953) ..........(65,953) ............. 18,152 ........  .......
46641U-73-9 ... JPMorgan SmartRetirement 2050 Fund ............ ....... ..12/18/2023 .  ............................ ......... 7,822.274 ............146,200 ......................  ............187,578 ............ 134,308 ...........53,270 ................. 0 ................. 0 ............53,270 ................ 0 ...........146,200 ................ 0 ......... (41,378) ......... (41,378) ....................0 ........  .......
G52654-10-3 ... KINGSPAN GROUP ORD ................................ B...... ..12/27/2023 . EUROCLEAR BANK SA/NV ... ............. 14.000 .............. 1,226 ......................  .............. 1,078 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 1,078 ............. (10) ...............158 ...............148 ....................3 ........  .......
46641U-74-7 ... JPMorgan SmartRetirement 2045 Fund ............ ....... ..12/27/2023 .  ............................ ........ 12,951.441 ............239,863 ......................  ............ 330,621 ............ 219,915 ......... 110,706 ................. 0 ................. 0 .......... 110,706 ................ 0 ...........239,863 ................ 0 ......... (90,758) ......... (90,758) ....................0 ........  .......
G5494J-10-3 ... LINDE ORD ............................................ C...... ..03/01/2023 . Various ................... ......... 2,328.000 ............659,158 ......................  ............606,520 ............ 759,347 ........ (152,827) ................. 0 ................. 0 ......... (152,827) ................ 0 ...........606,520 ................ 0 ...........52,638 ...........52,638 ....................0 ........  .......
46641U-75-4 ... JPMorgan SmartRetirement 2040 Fund ............ ....... ..12/18/2023 .  ............................ ......... 8,561.538 ............157,966 ......................  ............215,677 ............ 147,258 ...........68,419 ................. 0 ................. 0 ............68,419 ................ 0 ...........157,966 ................ 0 ......... (57,711) ......... (57,711) ....................0 ........  .......
G54950-10-3 ... LINDE ORD ............................................ C...... ..12/27/2023 . Various ................... ............190.000 ............. 72,251 ......................  ............. 52,870 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............52,870 ................ 0 ...........19,381 ...........19,381 ................. 657 ........  .......
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46641U-76-2 ... JPMorgan SmartRetirement 2035 Fund ............ ....... ..12/18/2023 .  ............................ ......... 9,873.924 ............171,997 ......................  ............ 239,837 ............ 159,266 ...........80,571 ................. 0 ................. 0 ............80,571 ................ 0 ...........171,997 ................ 0 ......... (67,840) ......... (67,840) ....................0 ........  .......
G5960L-10-3 ... MEDTRONIC ORD ...................................... C...... ..12/27/2023 . Various ................... ......... 1,242.000 ............104,307 ......................  ............114,276 ............. 96,528 ...........17,748 ................. 0 ................. 0 ............17,748 ................ 0 ...........114,276 ................ 0 ...........(9,969) ...........(9,969) .............. 1,946 ........  .......
46641U-77-0 ... JPMorgan SmartRetirement 2030 Fund ............ ....... ..12/15/2023 .  ............................ ........ 43,565.281 ............726,824 ......................  ............ 944,778 ............ 684,411 ..........260,369 ................. 0 ................. 0 ...........260,369 ................ 0 ...........726,824 ................ 0 ........ (217,954) ........ (217,954) ....................0 ........  .......
G6095L-10-9 ... APTIV ORD ........................................... C...... ..12/27/2023 . Various ................... ......... 6,681.000 ............663,343 ......................  ............ 942,217 ............ 605,345 ..........315,623 ................. 0 ................. 0 ...........315,623 ................ 0 ...........942,217 ................ 0 ........ (278,874) ........ (278,874) ....................0 ........  .......
46641U-78-8 ... JPMorgan SmartRetirement 2025 Fund ............ ....... ..12/18/2023 .  ............................ ......... 5,316.701 ............. 82,334 ......................  ............. 93,520 ............. 77,677 ...........15,844 ................. 0 ................. 0 ............15,844 ................ 0 ............ 82,334 ................ 0 ......... (11,186) ......... (11,186) ....................0 ........  .......
G68673-11-3 ... FLUTTER ENTERTAINMENT ORD ....................... B...... ..12/27/2023 . Various ................... ............565.000 ............. 95,857 ......................  ............101,869 ............. 76,731 ...........13,740 ................. 0 ................. 0 ............13,740 ..........11,398 .......... 101,869 ..........(9,214) ............ 3,202 ...........(6,013) ....................0 ........  .......
46641U-79-6 ... JPMorgan SmartRetirement 2020 Fund ............ ....... ..12/07/2023 .  ............................ ......... 5,077.794 ............. 73,985 ......................  ............. 86,420 ............. 71,495 ........... 14,925 ................. 0 ................. 0 ............ 14,925 ................ 0 ............73,985 ................ 0 ..........(12,435) ..........(12,435) ....................0 ........  .......
G74079-10-7 ... RECKITT BENCKISER GROUP ORD .................... B...... ..12/27/2023 . Various ................... ......... 1,877.000 ............137,697 ......................  ............158,608 ............ 130,097 ...........10,765 ................. 0 ................. 0 ............10,765 ..........17,747 .......... 158,608 ........ (13,343) ...........(7,568) ......... (20,911) .............. 2,278 ........  .......
46647B-40-4 ... JPMorgan Mid Cap Value Fund ..................... ....... ..12/26/2023 .  ............................ ........ 16,909.024 ............587,868 ......................  ............611,762 ............ 579,641 ...........32,121 ................. 0 ................. 0 ............32,121 ................ 0 .......... 587,868 ................ 0 ..........(23,894) ..........(23,894) ................. 128 ........  .......
G7493L-10-5 ... RELX ORD ............................................. B...... ..12/27/2023 . Various ................... ......... 2,055.000 .............71,560 ......................  ............. 63,225 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............ 63,225 ...........1,376 ............ 6,960 ............ 8,336 .............. 1,277 ........  .......
46X587-XX-5 ... Invesco Stable Value Trust ..................... ....... ..12/29/2023 .  ............................ ...33,599,660.470 ........33,599,660 ......................  ........ 33,599,660 ........ 33,599,660 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......33,599,660 ................ 0 ................. 0 ................. 0 ............556,508 ........  .......
G7709Q-10-4 ... ROYALTY PHARMA CL A ORD ......................... ....... ..01/31/2023 . Various ................... ......... 4,020.000 ............157,650 ......................  ............ 192,736 ............ 158,870 ...........33,866 ................. 0 ................. 0 ............33,866 ................ 0 ...........192,736 ................ 0 ......... (35,086) ......... (35,086) ....................0 ........  .......
471023-28-3 ... Janus Research Fund ............................... ....... ..12/28/2023 .  ............................ ........ 17,700.322 ......... 1,061,048 ......................  ............ 750,349 ............ 838,110 ......... (87,761) ................. 0 ................. 0 .......... (87,761) ................ 0 ........1,061,048 ................ 0 ......... 310,699 ......... 310,699 .............. 3,406 ........  .......
G7997R-10-3 ... SEAGATE TECHNOLOGY HOLDINGS ORD ............... C...... ..12/27/2023 . Various ................... ............825.000 ............. 55,192 ......................  ............. 45,559 ............. 43,403 ............ 2,155 ................. 0 ................. 0 ............. 2,155 ................ 0 ............ 45,559 ................ 0 ............ 9,633 ............ 9,633 .............. 1,686 ........  .......
471023-30-9 ... Janus Global Research Fund ...................... ....... ..12/29/2023 .  ............................ ........ 18,475.504 ......... 1,559,779 ......................  ......... 1,508,484 ......... 1,456,609 ...........51,876 ................. 0 ................. 0 ............51,876 ................ 0 ........ 1,559,779 ................ 0 ...........51,295 ...........51,295 ...............2,544 ........  .......
G7S53R-10-4 ... PROKIDNEY CL A ORD ................................ ....... ..06/16/2023 . Various ................... ............818.000 .............. 9,282 ......................  ...............5,743 ...............5,611 ...............132 ................. 0 ................. 0 ................132 ................ 0 ............. 5,743 ................ 0 ............ 3,539 ............ 3,539 ....................0 ........  .......
471023-54-9 ... Janus Triton Fund ................................. ....... ..12/29/2023 .  ............................ .......474,462.588 ........11,940,924 ......................  ........ 13,798,130 ........ 11,363,379 ....... 2,434,751 ................. 0 ................. 0 ........ 2,434,751 ................ 0 .......11,940,924 ................ 0 ..... (1,857,206) ..... (1,857,206) ............110,509 ........  .......
G80827-10-1 ... SHELL ORD ............................................ B...... ..12/27/2023 . Various ................... ......... 1,539.000 ............. 48,744 ......................  ............. 41,118 ............. 43,082 ...........(2,280) ................. 0 ................. 0 ............(2,280) ..............315 ............41,118 ............. 656 ............ 6,970 ............ 7,626 ................. 764 ........  .......
471023-80-4 ... Janus Enterprise Fund ............................ ....... ..12/29/2023 .  ............................ ........ 52,025.314 ......... 6,683,205 ......................  ......... 7,180,251 ......... 6,160,838 ....... 1,019,413 ................. 0 ................. 0 ........ 1,019,413 ................ 0 ........ 6,683,205 ................ 0 ........ (497,046) ........ (497,046) ............. 14,849 ........  .......
G8994E-10-3 ... TRANE TECHNOLOGIES ORD ........................... C...... ..12/27/2023 . Various ................... ......... 2,253.000 ............461,019 ......................  ............ 128,562 ............ 378,707 ........ (250,144) ................. 0 ................. 0 ......... (250,144) ................ 0 ...........128,562 ................ 0 ..........332,457 ..........332,457 ...............4,059 ........  .......
471023-87-9 ... Janus Balanced Fund ............................... ....... ..10/27/2023 .  ............................ .......908,870.361 ........34,608,108 ......................  ........ 34,048,814 ........ 34,137,171 ..........(88,358) ................. 0 ................. 0 ...........(88,358) ................ 0 .......34,608,108 ................ 0 ..........559,294 ..........559,294 ............ 559,703 ........  .......
H1467J-10-4 ... CHUBB ORD ............................................ C...... ..12/27/2023 . Various ................... ............492.000 ............105,582 ......................  ............. 90,952 ............. 98,388 ......... (16,836) ................. 0 ................. 0 .......... (16,836) ................ 0 ............ 90,952 ................ 0 ...........14,630 ...........14,630 .............. 1,375 ........  .......
47103C-88-6 ... Janus Balanced Fund ............................... ....... ..12/29/2023 .  ............................ ........ 62,429.213 ......... 2,479,424 ......................  ......... 1,988,320 ..........2,340,471 ........ (352,150) ................. 0 ................. 0 ......... (352,150) ................ 0 ........ 2,479,424 ................ 0 ......... 491,104 ......... 491,104 ............. 23,803 ........  .......

H25662-18-2 ... RICHEMONT N ORD .................................... B...... ..12/27/2023 .
SALOMON BROTHERS UK 

INTL LTD .................. ............183.000 ............. 22,483 ......................  ............. 23,681 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............23,681 ............. 265 ...........(1,463) ...........(1,198) ....................0 ........  .......
47103D-10-8 ... Janus Balanced Fund ............................... ....... ..12/29/2023 .  ............................ .......194,205.704 ......... 7,551,471 ......................  ......... 7,605,954 ......... 7,300,192 ..........305,763 ................. 0 ................. 0 ...........305,763 ................ 0 ........ 7,551,471 ................ 0 ..........(54,483) ..........(54,483) ............. 96,783 ........  .......
H4673L-14-5 ... KUEHNE & NAGEL ORD ................................ B...... ..11/07/2023 . Various ................... ............255.000 ............. 69,413 ......................  ............. 75,388 ............. 59,313 ...........16,209 ................. 0 ................. 0 ............16,209 ............ (133) ............75,388 ...........2,300 ...........(8,276) ...........(5,976) .............. 2,378 ........  .......
47103D-40-5 ... Janus Henderson Enterprise Fund ............... ....... ..12/21/2023 .  ............................ ......... 7,748.142 ......... 1,016,252 ......................  ......... 1,042,989 ............ 940,702 ..........102,288 ................. 0 ................. 0 ...........102,288 ................ 0 ........ 1,016,252 ................ 0 ......... (26,737) ......... (26,737) ............. 19,077 ........  .......
H50430-23-2 ... LOGITECH N ORD ..................................... B...... ..07/28/2023 . Various ................... ......... 1,971.000 ............123,970 ......................  ............ 159,145 ............ 121,558 ...........36,715 ................. 0 ................. 0 ............36,715 ............. 872 ...........159,145 ...........5,096 ......... (40,271) ......... (35,175) ....................0 ........  .......
47103D-72-8 ... Janus Henderson Small Cap Value Fund ......... ....... ..12/29/2023 .  ............................ ............. 31.385 .................701 ......................  ................. 710 ................. 689 ................ 21 ................. 0 ................. 0 ................. 21 ................ 0 ................701 ................ 0 ................(9) ................(9) ....................1 ........  .......
H57312-64-9 ... NESTLE N ORD ........................................ B...... ..12/27/2023 . Various ................... ............606.000 ............. 70,350 ......................  ............. 67,392 ............. 70,176 ...........(3,807) ................. 0 ................. 0 ............(3,807) ...........1,023 ............67,392 ..............955 ............ 2,002 ............ 2,957 .............. 1,098 ........  .......
47103D-77-7 ... Janus Henderson Global Research Fund ......... ....... ..12/29/2023 .  ............................ ......... 3,732.336 ............339,772 ......................  ............ 339,361 ............ 293,884 ...........45,477 ................. 0 ................. 0 ............45,477 ................ 0 ...........339,772 ................ 0 ...............411 ...............411 ...............2,348 ........  .......
H69293-21-7 ... ROCHE HOLDING PAR ................................. B...... ..01/25/2023 . Various ................... ............415.000 ............131,940 ......................  ............ 150,564 ............ 130,304 ...........19,020 ................. 0 ................. 0 ............19,020 ...........1,240 ...........150,564 ............ (497) ......... (18,127) ......... (18,624) ....................0 ........  .......
47103D-79-3 ... Janus Triton Fund ................................. ....... ..12/29/2023 .  ............................ .......307,523.520 ......... 8,162,669 ......................  ..........9,335,940 ......... 7,666,561 ....... 1,669,379 ................. 0 ................. 0 ........ 1,669,379 ................ 0 ........8,162,669 ................ 0 ..... (1,173,271) ..... (1,173,271) ............. 78,473 ........  .......
H84989-10-4 ... TE CONNECTIVITY ORD ............................... C...... ..02/21/2023 . EMM ......................... ............669.000 ............. 85,568 ......................  ............. 73,582 ............. 76,801 ...........(3,219) ................. 0 ................. 0 ............(3,219) ................ 0 ............73,582 ................ 0 ...........11,987 ...........11,987 ................. 369 ........  .......
47103E-45-2 ... Janus Global Bond Fund ........................... ....... ..12/29/2023 .  ............................ ............183.328 .............. 1,397 ......................  .............. 1,831 ...............1,423 ...............409 ................. 0 ................. 0 ................409 ................ 0 ............. 1,397 ................ 0 ............. (434) ............. (434) .................. 11 ........  .......
J02100-11-3 ... ASAHI GROUP HLDG ORD ............................. B...... ..12/25/2023 . Various ................... ......... 1,700.000 ............. 63,248 ......................  ............. 64,798 ............. 53,070 ............ 3,483 ................. 0 ................. 0 ............. 3,483 ...........8,246 ............64,798 ........ (12,832) ...........11,282 ...........(1,550) .............. 1,052 ........  .......
48121L-34-6 ... JPMorgan U.S. Small Company Fund .............. ....... ..12/19/2023 .  ............................ .......126,603.724 ......... 2,050,974 ......................  ......... 2,232,009 ..........1,931,973 ..........300,037 ................. 0 ................. 0 ...........300,037 ................ 0 ........ 2,050,974 ................ 0 ........ (181,035) ........ (181,035) ....................0 ........  .......
J0433F-10-3 ... BAYCURRENT CONSU ORD .............................. B...... ..12/14/2023 . Citi Bank ................. ............100.000 .............. 3,283 ......................  ...............2,849 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 2,849 ............. 162 ...............272 ...............434 ....................0 ........  .......
48121L-81-7 ... JPMorgan U.S. Equity Fund ....................... ....... ..12/28/2023 .  ............................ .......301,657.314 ......... 5,976,069 ......................  ......... 6,503,630 ..........5,179,456 ....... 1,324,175 ................. 0 ................. 0 ........ 1,324,175 ................ 0 ........ 5,976,069 ................ 0 ........ (527,561) ........ (527,561) ............. 35,248 ........  .......
J13440-10-2 ... FANUC ORD ............................................ B...... ..12/25/2023 . Various ................... ......... 1,900.000 ............. 65,209 ......................  ............. 66,401 ............. 69,151 ......... (11,107) ................. 0 ................. 0 .......... (11,107) ...........8,357 ............66,401 ........ (12,971) ...........11,779 ...........(1,192) ................. 941 ........  .......
48121L-82-5 ... JPMorgan Small Cap Growth Fund ................. ....... ..12/18/2023 .  ............................ .............. 1.667 .................. 32 ......................  .................. 30 ...................29 ................. 2 ................. 0 ................. 0 .................. 2 ................ 0 ................. 32 ................ 0 ................. 2 ................. 2 ....................0 ........  .......
J22848-10-5 ... HOYA ORD ............................................. B...... ..11/09/2023 . Various ................... ............400.000 ............. 40,315 ......................  ............. 27,689 ............. 38,516 ..........(14,350) ................. 0 ................. 0 ...........(14,350) ........... 3,523 ............27,689 ..........(5,727) ...........18,353 ...........12,626 ................. 201 ........  .......
48121L-83-3 ... JPMorgan Large Cap Value Fund .................. ....... ..12/26/2023 .  ............................ ........18,308.460 ............332,287 ......................  ............ 329,772 ............ 328,637 ............ 1,135 ................. 0 ................. 0 ............. 1,135 ................ 0 ...........332,287 ................ 0 ............ 2,515 ............ 2,515 ...............2,215 ........  .......
J2563B-10-0 ... TIS ORD .............................................. B...... ..08/23/2023 . Various ................... ......... 5,700.000 ............144,592 ......................  ............ 129,522 ............ 150,335 ..........(34,175) ................. 0 ................. 0 ...........(34,175) ..........13,362 ...........129,522 ........ (21,520) ...........36,590 ...........15,070 .............. 1,136 ........  .......
48121L-84-1 ... JPMorgan Large Cap Growth Fund ................. ....... ..12/29/2023 .  ............................ .......355,863.129 ........20,189,214 ......................  ........ 17,125,037 ........ 16,697,098 ..........427,940 ................. 0 ................. 0 ...........427,940 ................ 0 .......20,189,214 ................ 0 .......3,064,177 .......3,064,177 ...............2,438 ........  .......
J35759-12-5 ... KOMATSU ORD ......................................... B...... ..12/25/2023 . Various ................... ......... 2,700.000 .............69,618 ......................  ............. 61,603 ............. 58,852 ...........(3,038) ................. 0 ................. 0 ............(3,038) ...........5,789 ............61,603 ..........(9,387) ...........17,402 ............ 8,015 ................. 976 ........  .......
48127B-56-5 ... JPMorgan SmartRetirement 2060 Fund ............ ....... ..12/11/2023 .  ............................ ......... 3,185.322 .............60,626 ......................  ............. 74,800 ............. 55,648 ...........19,152 ................. 0 ................. 0 ............19,152 ................ 0 ............60,626 ................ 0 ......... (14,174) ......... (14,174) ....................0 ........  .......
J61240-10-7 ... OLYMPUS CORP ORD ................................... B...... ..11/15/2023 . Various ................... ........13,800.000 ............203,411 ......................  ............ 269,359 ............ 245,993 ...........(5,635) ................. 0 ................. 0 ............(5,635) ..........29,001 ...........269,359 ........ (49,870) ......... (16,078) ......... (65,948) .............. 1,289 ........  .......
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4812A1-15-9 ... JPMorgan U.S. Equity Fund ....................... ....... ..12/29/2023 .  ............................ .......593,056.232 ........11,414,613 ......................  ........ 10,072,099 ........ 10,123,470 ..........(51,371) ................. 0 ................. 0 ...........(51,371) ................ 0 .......11,414,613 ................ 0 ....... 1,342,514 ....... 1,342,514 ............. 60,377 ........  .......
J72262-10-8 ... SHIMANO ORD ......................................... B...... ..11/22/2023 . Citi Bank ................. ............100.000 .............15,161 ......................  ............. 17,908 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............17,908 ..........(2,138) ............. (609) ...........(2,747) .................. 82 ........  .......
4812A1-69-6 ... JPMorgan U.S. Small Company Fund .............. ....... ..12/29/2023 .  ............................ ........ 22,895.320 ............356,611 ......................  ............ 540,138 ............ 349,154 ..........190,985 ................. 0 ................. 0 ...........190,985 ................ 0 ...........356,611 ................ 0 ........ (183,527) ........ (183,527) ....................6 ........  .......
J75734-10-3 ... SMC ORD .............................................. B...... ..12/25/2023 . Citi Bank ................. ............100.000 ............. 52,476 ......................  ............. 47,578 ............. 42,124 ............. (600) ................. 0 ................. 0 .............. (600) ...........6,054 ............47,578 ..........(9,096) ...........13,994 ............ 4,898 ................. 538 ........  .......
4812A1-83-7 ... JPMorgan U.S. Research Enhanced Equity Fund ....... ..12/29/2023 .  ............................ ............. 46.276 .............. 1,585 ......................  ...............1,373 ...............1,350 ................ 23 ................. 0 ................. 0 ................. 23 ................ 0 ............. 1,585 ................ 0 ...............212 ...............212 ....................9 ........  .......
J76379-10-6 ... SONY GROUP CORP ORD ............................... B...... ..12/14/2023 . Various ................... ............700.000 ............. 59,917 ......................  ............. 69,266 ............. 53,238 ............ 7,214 ................. 0 ................. 0 ............. 7,214 ...........8,814 ............69,266 ........ (13,704) ............ 4,355 ...........(9,349) ................. 268 ........  .......
4812A3-73-4 ... JPMorgan U.S. Large Cap Core Plus Fund ...... ....... ..12/29/2023 .  ............................ ........ 30,519.476 ............528,926 ......................  ............737,683 ............ 464,201 ..........273,482 ................. 0 ................. 0 ...........273,482 ................ 0 ...........528,926 ................ 0 ........ (208,757) ........ (208,757) ................. 941 ........  .......
J86957-11-5 ... TOKYO ELECTRON ORD ................................ B...... ..10/16/2023 . Various ................... ............500.000 ............. 67,473 ......................  ............. 58,531 ............. 49,111 ............ 9,368 ................. 0 ................. 0 ............. 9,368 ...............51 ............58,531 ..........(4,843) ...........13,785 ............ 8,942 .............. 1,048 ........  .......
4812C0-10-0 ... JPMorgan Core Bond Fund .......................... ....... ..12/29/2023 .  ............................ ........ 34,098.381 ............349,567 ......................  ............ 345,234 ............ 344,735 ...............500 ................. 0 ................. 0 ................500 ................ 0 ...........349,567 ................ 0 ............ 4,333 ............ 4,333 ...............4,132 ........  .......
K36628-13-7 ... CARLSBERG ORD ...................................... B...... ..12/08/2023 . Various ................... ......... 1,010.000 ............129,415 ......................  ............ 138,474 ............ 133,819 ...........(2,461) ................. 0 ................. 0 ............(2,461) ...........7,116 ...........138,474 ..........(6,545) ...........(2,514) ...........(9,059) .............. 2,721 ........  .......
4812C0-12-6 ... JPMorgan High Yield Fund ........................ ....... ..12/29/2023 .  ............................ ........ 55,243.015 ............342,323 ......................  ............ 372,216 ............ 339,192 ........... 33,025 ................. 0 ................. 0 ............ 33,025 ................ 0 ...........342,323 ................ 0 ..........(29,893) ..........(29,893) ............. 11,934 ........  .......
K72807-13-2 ... NOVO NORDISK ORD ................................... B...... ..07/21/2023 . Various ................... ......... 1,095.000 ............158,923 ......................  ............. 67,577 ............ 147,407 ..........(83,977) ................. 0 ................. 0 ...........(83,977) ...........4,147 ............67,577 ..........(3,421) ...........94,767 ...........91,346 ................. 253 ........  .......
4812C0-13-4 ... JPMorgan Core Plus Bond Fund ................... ....... ..12/27/2023 .  ............................ .......345,790.024 ......... 2,417,478 ......................  ......... 2,985,383 ..........2,462,025 ..........523,359 ................. 0 ................. 0 ...........523,359 ................ 0 ........ 2,417,478 ................ 0 ........ (567,905) ........ (567,905) ............. 63,512 ........  .......
K72807-14-0 ... NOVO NORDISK A/S ................................... B...... ..12/27/2023 . Various ................... ............552.000 ............. 54,443 ......................  ............. 18,342 ............. 18,342 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............18,342 ......... (1,218) ...........37,320 ...........36,101 ....................0 ........  .......
4812C0-22-5 ... JPMorgan Small Cap Value Fund .................. ....... ..12/29/2023 .  ............................ ............ 290.644 .............. 7,242 ......................  .............. 7,613 ...............7,051 ...............563 ................. 0 ................. 0 ................563 ................ 0 ............. 7,242 ................ 0 ............. (371) ............. (371) .................. 43 ........  .......

M5216V-10-6 ... GLOBAL E ONLINE ORD ............................... C...... ..10/04/2023 .
BAIRD, ROBERT W., & 

COMPANY IN ................ ............214.000 .............. 8,073 ......................  .............. 7,120 ...............4,417 ............ 2,703 ................. 0 ................. 0 ............. 2,703 ................ 0 ............. 7,120 ................ 0 ...............953 ...............953 ....................0 ........  .......
4812C0-35-7 ... JPMorgan Core Bond Fund .......................... ....... ..12/18/2023 .  ............................ ........ 23,134.418 ............241,031 ......................  ............ 267,093 ............ 233,658 ........... 33,435 ................. 0 ................. 0 ............ 33,435 ................ 0 ...........241,031 ................ 0 ......... (26,062) ......... (26,062) ................. 583 ........  .......
N07059-20-2 ... ASML HOLDING ORD ................................... B...... ..12/27/2023 . Various ................... ............180.000 ............115,500 ......................  ............. 45,163 ............. 96,783 ..........(54,397) ................. 0 ................. 0 ...........(54,397) ...........2,778 ............45,163 ..........(2,237) ...........72,574 ...........70,337 ................. 306 ........  .......
4812C0-38-1 ... JPMorgan Core Bond Fund .......................... ....... ..12/29/2023 .  ............................ .......549,689.571 ......... 5,593,772 ......................  ......... 6,657,230 ..........5,546,368 .......1,110,863 ................. 0 ................. 0 ........1,110,863 ................ 0 ........ 5,593,772 ................ 0 ......(1,063,458) ......(1,063,458) ............. 78,476 ........  .......
N07059-21-0 ... ASML HOLDING ADR REP ORD ........................ C...... ..10/09/2023 . Various ................... ......... 5,563.000 ......... 3,566,799 ......................  ..........3,528,952 ..........3,039,623 ..........489,329 ................. 0 ................. 0 ...........489,329 ................ 0 ........ 3,528,952 ................ 0 ...........37,847 ...........37,847 .............. 7,809 ........  .......
4812C0-46-4 ... JPMorgan Equity Income Fund .................... ....... ..01/31/2023 .  ............................ ........ 16,912.233 ............383,729 ......................  ............ 288,413 ............ 374,268 ..........(85,854) ................. 0 ................. 0 ...........(85,854) ................ 0 ...........383,729 ................ 0 ...........95,316 ...........95,316 ................. 331 ........  .......
N3501V-10-4 ... ADYEN ORD ............................................ B...... ..07/25/2023 . Various ................... ......... 1,423.000 ......... 2,389,482 ......................  ......... 1,575,307 ......... 1,956,804 ........ (398,750) ................. 0 ................. 0 ......... (398,750) ..........17,253 ........ 1,575,307 ..........36,461 ......... 777,715 ......... 814,176 ....................0 ........  .......
4812C0-50-6 ... JPMorgan Large Cap Growth Fund ................. ....... ..12/29/2023 .  ............................ .......314,937.424 ........ 16,235,243 ......................  ........ 17,284,507 ........ 13,724,973 ....... 3,559,534 ................. 0 ................. 0 ........ 3,559,534 ................ 0 .......16,235,243 ................ 0 ......(1,049,264) ......(1,049,264) ....................0 ........  .......
N39427-21-1 ... HEINEKEN ORD ........................................ B...... ..12/27/2023 . Various ................... ............629.000 ............. 60,449 ......................  ............. 56,477 ............. 58,994 ...........(5,991) ................. 0 ................. 0 ............(5,991) ........... 3,474 ............56,477 ......... (3,181) ............ 7,153 ............ 3,972 ................. 840 ........  .......
4812C0-54-8 ... JPMorgan Small Cap Growth Fund ................. ....... ..12/18/2023 .  ............................ ......... 6,764.451 ............104,469 ......................  ............115,717 ..............94,229 ...........21,488 ................. 0 ................. 0 ............21,488 ................ 0 ...........104,469 ................ 0 ......... (11,248) ......... (11,248) ....................0 ........  .......
N53745-10-0 ... LYONDELLBASELL INDUSTRIES CL A ORD ........... C...... ..12/27/2023 . EMM ......................... ............. 54.000 .............. 5,116 ......................  .............. 5,000 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 5,000 ................ 0 ...............116 ...............116 ................. 228 ........  .......
4812C0-77-9 ... JPMorgan High Yield Fund ........................ ....... ..01/31/2023 .  ............................ ......... 8,082.140 ............. 50,835 ......................  ............. 56,240 ............. 49,220 ............ 7,020 ................. 0 ................. 0 ............. 7,020 ................ 0 ............50,835 ................ 0 ...........(5,405) ...........(5,405) ................. 224 ........  .......
N6596X-10-9 ... NXP SEMICONDUCTORS ORD ........................... C...... ..12/27/2023 . Various ................... ............558.000 ............107,526 ......................  ............. 54,056 ............. 88,181 ..........(34,125) ................. 0 ................. 0 ...........(34,125) ................ 0 ............54,056 ................ 0 ...........53,471 ...........53,471 .............. 1,347 ........  .......
4812C1-33-0 ... JPMorgan Short Duration Bond Fund ............. ....... ..12/29/2023 .  ............................ ........ 33,745.850 ............356,401 ......................  ............ 373,504 ............ 352,982 ........... 20,523 ................. 0 ................. 0 ............ 20,523 ................ 0 ...........356,401 ................ 0 ......... (17,103) ......... (17,103) .............. 3,110 ........  .......
N83574-10-8 ... STMICROELECTRONICS ORD ........................... B...... ..12/27/2023 . Various ................... ............104.000 .............. 4,803 ......................  ...............4,297 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............. 4,297 ...............67 ...............439 ...............506 ....................3 ........  .......
4812C1-51-2 ... JPMorgan SMID Cap Equity Fund .................. ....... ..12/29/2023 .  ............................ ........ 82,797.092 ......... 1,293,665 ......................  ......... 1,582,678 ......... 1,233,677 ..........349,002 ................. 0 ................. 0 ...........349,002 ................ 0 ........ 1,293,665 ................ 0 ........ (289,013) ........ (289,013) ................. 208 ........  .......
N9643A-19-7 ... WOLTERS KLUWER ORD ................................ B...... ..12/27/2023 . Various ................... ............664.000 ............. 84,506 ......................  ............. 48,465 ............. 69,278 ..........(23,794) ................. 0 ................. 0 ...........(23,794) ...........2,981 ............48,465 ..........(2,664) ...........38,705 ...........36,041 ................. 295 ........  .......
4812C1-68-6 ... JPMorgan Mid Cap Growth Fund ................... ....... ..12/18/2023 .  ............................ ......... 5,203.432 ............170,944 ......................  ............ 186,453 ............ 158,653 ...........27,802 ................. 0 ................. 0 ............27,802 ................ 0 ...........170,944 ................ 0 ......... (15,509) ......... (15,509) ....................0 ........  .......
P1909G-10-7 ... B3 BRASIL BOLSA BALCAO ORD ...................... B...... ..12/22/2023 . Various ................... ........12,200.000 ............. 29,205 ......................  ............. 33,614 ............. 30,525 ............ 4,937 ................. 0 ................. 0 ............. 4,937 ..........(1,848) ............33,614 ...........3,386 ...........(7,795) ...........(4,409) ................. 549 ........  .......
4812C1-76-9 ... JPMorgan Small Cap Value Fund .................. ....... ..01/31/2023 .  ............................ ......... 6,091.958 ............146,195 ......................  ............ 142,791 ............ 133,658 ............ 9,133 ................. 0 ................. 0 ............. 9,133 ................ 0 ...........146,195 ................ 0 ............ 3,404 ............ 3,404 ....................0 ........  .......
P79942-10-1 ... REDE DOR SAO LUIZ ORD SHS ....................... B...... ..03/28/2023 . Various ................... ........16,900.000 ............. 65,739 ......................  ............126,689 ............. 94,683 ...........30,837 ................. 0 ................. 0 ............30,837 ...........1,169 ...........126,689 ...........1,123 ......... (62,072) ......... (60,949) ................. 257 ........  .......
4812C1-88-4 ... JPMorgan Investor Balanced Fund ............... ....... ..12/18/2023 .  ............................ ............. 35.168 .................507 ......................  ................. 561 ................. 482 ................ 81 ................. 0 ................. 0 ................. 81 ................ 0 ................507 ................ 0 ...............(54) ...............(54) ....................4 ........  .......
P98180-18-8 ... WALMEX ORD .......................................... B...... ..12/22/2023 . Various ................... ........28,100.000 ............103,231 ......................  ............. 74,622 ..............99,323 ..........(20,957) ................. 0 ................. 0 ...........(20,957) ..........(3,744) ............74,622 ......... 10,376 ...........18,234 ...........28,610 .............. 1,092 ........  .......
4812C2-28-8 ... JPMorgan Mid Cap Growth Fund ................... ....... ..12/29/2023 .  ............................ ......... 2,335.012 .............97,678 ......................  ............101,063 ............. 91,182 ............ 9,880 ................. 0 ................. 0 ............. 9,880 ................ 0 ............97,678 ................ 0 ...........(3,385) ...........(3,385) ....................0 ........  .......

Q0521T-10-8 ... ARISTOCRAT LEISURE ORD ........................... B...... ..12/27/2023 .
CITICORP NOMINEES PTY 

LTD ......................... ............491.000 ............. 12,599 ......................  ............. 12,613 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ............12,613 ............. 304 ............. (318) ...............(14) .................. 22 ........  .......
4812C2-31-2 ... JPMorgan Equity Income Fund .................... ....... ..12/28/2023 .  ............................ .......882,457.359 ........19,509,020 ......................  ........ 15,641,829 ........ 19,934,712 ......(4,292,882) ................. 0 ................. 0 .......(4,292,882) ................ 0 .......19,509,020 ................ 0 .......3,867,191 .......3,867,191 ............176,502 ........  .......
Q3018U-10-9 ... CSL ORD .............................................. B...... ..12/27/2023 . Various ................... ............430.000 .............78,218 ......................  ............. 86,675 ............. 83,912 ...........(2,536) ................. 0 ................. 0 ............(2,536) ........... 5,299 ............86,675 ......... (6,310) ...........(2,147) ...........(8,457) ................. 472 ........  .......

52106N-58-2 ...
Lazard International Strategic Equity 

Portfolio ........................................... ....... ..12/29/2023 .  ............................ ........ 42,336.863 ............619,209 ......................  ............ 723,051 ............ 574,088 ..........148,964 ................. 0 ................. 0 ...........148,964 ................ 0 ...........619,209 ................ 0 ........ (103,842) ........ (103,842) ................. 266 ........  .......
T4R999-10-4 ... FINECO BANK ORD .................................... B...... ..12/27/2023 . Various ................... ......... 4,982.000 ............. 66,449 ......................  ............. 49,063 ............. 82,520 ..........(36,475) ................. 0 ................. 0 ...........(36,475) ...........3,018 ............49,063 ..........(2,782) ...........20,167 ...........17,385 .............. 1,369 ........  .......
52107V-40-1 ... Lazard US Small-Mid Cap Equity Portfolio .... ....... ..12/18/2023 .  ............................ ............. 13.015 .................161 ......................  ................. 151 ................. 156 ................ (4) ................. 0 ................. 0 ................. (4) ................ 0 ................161 ................ 0 ................10 ................10 ....................1 ........  .......
V7780T-10-3 ... ROYAL CARIBBEAN GROUP ORD ....................... ....... ..12/27/2023 . Various ................... ............. 96.000 .............. 8,914 ......................  ...............6,430 ...............4,745 ............ 1,685 ................. 0 ................. 0 ............. 1,685 ................ 0 ............. 6,430 ................ 0 ............ 2,483 ............ 2,483 ....................0 ........  .......

 E
1
4
.1

7
8



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

SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

CUSIP
Identi-
fication Description

For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Con-

sideration Par Value Actual Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11+12-13)

15
Total

Foreign 
Exchange 
Change in 

Book/ 
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain
(Loss) on 
Disposal

Realized 
Gain (Loss) 
on Disposal

Total Gain 
(Loss) on 
Disposal

Bond
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date

524686-31-8 ...
BrandywineGLOBAL - Global Opportunities Bond 

Fund .................................................. ....... ..12/29/2023 .  ............................ ........ 85,486.223 ............766,666 ......................  ............ 955,626 ............ 747,150 ..........208,476 ................. 0 ................. 0 ...........208,476 ................ 0 .......... 766,666 ................ 0 ........ (188,960) ........ (188,960) .................. 44 ........  .......
W4235G-11-6 ... HUSQVARNA ORD ....................................... B...... ..02/15/2023 . Various ................... ........11,427.000 ............. 96,319 ......................  ............140,104 ............. 80,190 ........... 44,902 ................. 0 ................. 0 ............ 44,902 ..........15,012 ...........140,104 ........ (14,938) ......... (28,847) ......... (43,786) ....................0 ........  .......

524686-33-4 ...
BrandywineGLOBAL - Global Opportunities Bond 

Fund .................................................. ....... ..12/29/2023 .  ............................ .......227,781.246 ......... 2,045,279 ......................  ......... 2,415,264 ..........1,986,252 ..........429,012 ................. 0 ................. 0 ...........429,012 ................ 0 ........ 2,045,279 ................ 0 ........ (369,985) ........ (369,985) ....................0 ........  .......
W48102-12-8 ... INVESTOR ORD ........................................ B...... ..12/27/2023 . Various ................... ......... 5,063.000 ............100,815 ......................  ............. 66,968 ............. 91,624 ..........(33,434) ................. 0 ................. 0 ...........(33,434) ...........8,777 ............66,968 ..........(9,977) ...........43,824 ...........33,847 .............. 1,046 ........  .......
52468C-40-6 ... ClearBridge Aggressive Growth Fund ........... ....... ..12/29/2023 .  ............................ ........ 39,147.409 ......... 5,122,135 ......................  ......... 6,497,256 ..........4,727,833 ....... 1,769,424 ................. 0 ................. 0 ........ 1,769,424 ................ 0 ........ 5,122,135 ................ 0 ......(1,375,121) ......(1,375,121) ............. 24,807 ........  .......
W74857-16-5 ... SANDVIK ORD ......................................... B...... ..12/27/2023 . Various ................... ........11,546.000 ............224,052 ......................  ............ 250,466 ............ 208,769 ............ 8,896 ................. 0 ................. 0 ............. 8,896 ..........32,800 ...........250,466 ........ (36,905) ...........10,492 ......... (26,413) .............. 3,190 ........  .......
52468C-70-3 ... ClearBridge Aggressive Growth Fund ........... ....... ..12/21/2023 .  ............................ ........ 12,254.079 ......... 1,774,128 ......................  ......... 2,502,017 ..........1,514,359 ..........987,658 ................. 0 ................. 0 ...........987,658 ................ 0 ........1,774,128 ................ 0 ........ (727,889) ........ (727,889) .............. 2,808 ........  .......
W9112U-10-4 ... SVENSKA HANDELSBANKEN ORD ....................... B...... ..12/27/2023 . Various ................... ......... 4,271.000 ............. 39,294 ......................  ............. 44,139 ............. 43,081 ...........(1,515) ................. 0 ................. 0 ............(1,515) ........... 2,574 ............ 44,139 ..........(3,446) ...........(1,399) ...........(4,845) ...............2,398 ........  .......
52468E-40-2 ... ClearBridge Appreciation Fund .................. ....... ..12/29/2023 .  ............................ ........ 55,835.016 ......... 1,627,405 ......................  ......... 1,374,491 ..........1,487,445 ........ (112,953) ................. 0 ................. 0 ......... (112,953) ................ 0 ........ 1,627,405 ................ 0 ..........252,914 ..........252,914 ............. 10,104 ........  .......
Y002A1-10-5 ... AIA ORD .............................................. B...... ..12/14/2023 . Various ................... ......... 8,000.000 ............. 74,039 ......................  ............. 83,488 ............. 88,969 ...........(5,574) ................. 0 ................. 0 ............(5,574) ...............93 ............83,488 ............ (261) ...........(9,188) ...........(9,449) .............. 1,221 ........  .......
52468E-70-9 ... ClearBridge Appreciation Fund .................. ....... ..12/29/2023 .  ............................ ........ 83,991.509 ......... 2,459,700 ......................  ......... 2,132,915 ..........2,245,933 ........ (113,017) ................. 0 ................. 0 ......... (113,017) ................ 0 ........ 2,459,700 ................ 0 ......... 326,785 ......... 326,785 .............. 1,188 ........  .......
Y15037-10-7 ... CHINA RES BEER ORD ................................ B...... ..12/14/2023 . Various ................... ........14,000.000 .............76,127 ......................  ............. 89,201 ............. 97,848 ...........(8,450) ................. 0 ................. 0 ............(8,450) ............ (198) ............89,201 ...............34 ......... (13,108) ......... (13,073) ................. 998 ........  .......
52469H-26-3 ... ClearBridge Mid Cap Fund ........................ ....... ..12/27/2023 .  ............................ ........ 58,439.656 ......... 2,169,879 ......................  ......... 2,503,108 ..........2,074,023 ..........429,084 ................. 0 ................. 0 ...........429,084 ................ 0 ........ 2,169,879 ................ 0 ........ (333,229) ........ (333,229) .............. 4,880 ........  .......
Y74718-10-0 ... SAMSUNG ELECTR ORD ................................ B...... ..12/26/2023 . Various ................... ......... 1,891.000 ............. 97,743 ......................  ............. 81,697 ............. 82,699 ...........(5,896) ................. 0 ................. 0 ............(5,896) ........... 4,894 ............81,697 ......... (8,060) ...........24,107 ...........16,046 .............. 1,604 ........  .......
52469H-73-5 ... ClearBridge Mid Cap Fund ........................ ....... ..12/29/2023 .  ............................ ........ 48,927.918 ......... 1,776,112 ......................  ......... 2,034,052 ..........1,713,945 ..........320,108 ................. 0 ................. 0 ...........320,108 ................ 0 ........1,776,112 ................ 0 ........ (257,940) ........ (257,940) ................. 146 ........  .......
Y8563B-15-9 ... TECHTRONIC IND ORD ................................ B...... ..12/14/2023 . Various ................... ......... 5,500.000 ............. 54,491 ......................  ............. 78,728 ............. 61,378 ...........17,708 ................. 0 ................. 0 ............17,708 ............ (358) ............78,728 ............. 169 ......... (24,407) ..........(24,237) ................. 945 ........  .......
52469X-87-0 ... ClearBridge Intl Value ........................... ....... ..12/29/2023 .  ............................ ........ 97,721.885 ......... 1,012,521 ......................  ............879,758 ............ 927,381 ..........(47,622) ................. 0 ................. 0 ...........(47,622) ................ 0 ........ 1,012,521 ................ 0 ......... 132,763 ......... 132,763 .................. 21 ........  .......
Y9T10P-10-5 ... UNITED OVERSEAS BANK ORD ........................ B...... ..12/14/2023 . Various ................... ......... 8,600.000 ............188,482 ......................  ............162,675 ............ 196,854 ..........(33,201) ................. 0 ................. 0 ...........(33,201) ............ (978) ...........162,675 ...........1,363 ...........24,445 ...........25,808 .............. 1,616 ........  .......
52470H-66-6 ... ClearBridge Small Cap Growth Fund ............. ....... ..12/28/2023 .  ............................ .......119,829.659 ......... 4,716,933 ......................  ......... 6,778,462 ..........4,472,043 ....... 2,306,420 ................. 0 ................. 0 ........ 2,306,420 ................ 0 ........ 4,716,933 ................ 0 ......(2,061,529) ......(2,061,529) .............. 1,411 ........  .......
52470H-76-5 ... ClearBridge Small Cap Growth Fund ............. ....... ..12/29/2023 .  ............................ .......129,508.069 ......... 4,930,947 ......................  ......... 5,767,464 ..........4,730,930 ....... 1,036,535 ................. 0 ................. 0 ........ 1,036,535 ................ 0 ........ 4,930,947 ................ 0 ........ (836,517) ........ (836,517) .............. 1,437 ........  .......
52471E-25-8 ... ClearBridge International Growth Fund ........ ....... ..12/27/2023 .  ............................ ......... 6,921.530 ............414,006 ......................  ............ 421,590 ............ 373,832 ...........47,758 ................. 0 ................. 0 ............47,758 ................ 0 ...........414,006 ................ 0 ...........(7,584) ...........(7,584) .................. 20 ........  .......
543913-81-8 ... Lord Abbett Dividend Growth Fund .............. ....... ..12/28/2023 .  ............................ ......... 1,423.538 ............. 25,376 ......................  ............. 26,251 ..............24,399 ............ 1,852 ................. 0 ................. 0 ............. 1,852 ................ 0 ............25,376 ................ 0 ............. (875) ............. (875) .................. 66 ........  .......
543915-35-9 ... Lord Abbett International Value Fund ......... ....... ..12/29/2023 .  ............................ ........ 45,356.020 ............334,075 ......................  ............ 314,102 ............ 308,874 ............ 5,228 ................. 0 ................. 0 ............. 5,228 ................ 0 ...........334,075 ................ 0 ...........19,973 ...........19,973 .............. 3,103 ........  .......
543915-59-9 ... Lord Abbett International Core Equity Fund . ....... ..12/29/2023 .  ............................ ......... 5,815.770 ............. 77,979 ......................  ............. 76,400 ............. 73,104 ............ 3,297 ................. 0 ................. 0 ............. 3,297 ................ 0 ............77,979 ................ 0 ............ 1,579 ............ 1,579 ....................1 ........  .......
543915-71-4 ... Lord Abbett Fundamental Equity Fund .......... ....... ..12/29/2023 .  ............................ .......169,082.052 ......... 2,104,999 ......................  ......... 1,979,457 ..........2,025,603 ..........(46,147) ................. 0 ................. 0 ...........(46,147) ................ 0 ........ 2,104,999 ................ 0 ..........125,542 ..........125,542 .............. 1,796 ........  .......

543915-81-3 ...
Lord Abbett International Opportunities Fund 

........................................................ ....... ..12/29/2023 .  ............................ ......... 3,753.442 ............. 65,316 ......................  ............. 57,711 ............. 62,307 ...........(4,596) ................. 0 ................. 0 ............(4,596) ................ 0 ............65,316 ................ 0 ............ 7,605 ............ 7,605 ....................0 ........  .......
543916-30-8 ... Lord Abbett Income Fund .......................... ....... ..12/29/2023 .  ............................ .......441,900.348 ......... 1,054,177 ......................  ......... 1,289,010 ......... 1,051,723 ..........237,269 ................. 0 ................. 0 ...........237,269 ................ 0 ........1,054,177 ................ 0 ........ (234,833) ........ (234,833) ............. 29,585 ........  .......
544006-50-5 ... Lord Abbett Developing Growth Fund ........... ....... ..12/29/2023 .  ............................ ........ 38,499.120 ............906,839 ......................  ......... 1,280,499 ............ 858,530 ..........421,969 ................. 0 ................. 0 ...........421,969 ................ 0 ...........906,839 ................ 0 ........ (373,660) ........ (373,660) ....................0 ........  .......
544006-86-9 ... Lord Abbett Developing Growth Fund ........... ....... ..12/29/2023 .  ............................ ......... 2,090.599 ............. 44,678 ......................  ............. 49,928 ............. 47,185 ............ 2,744 ................. 0 ................. 0 ............. 2,744 ................ 0 ............44,678 ................ 0 ...........(5,250) ...........(5,250) ....................0 ........  .......
54400A-50-6 ... Lord Abbett Value Opportunities Fund ......... ....... ..12/29/2023 .  ............................ ........ 82,981.019 ......... 1,478,357 ......................  ......... 1,543,839 ..........1,357,569 ......... 186,270 ................. 0 ................. 0 .......... 186,270 ................ 0 ........ 1,478,357 ................ 0 ......... (65,482) ......... (65,482) ...............5,575 ........  .......

54400A-66-2 ...
Lord Abbett International Opportunities Fund 

........................................................ ....... ..12/19/2023 .  ............................ ......... 2,965.497 ............. 53,561 ......................  ............. 47,521 ..............49,553 ...........(2,033) ................. 0 ................. 0 ............(2,033) ................ 0 ............53,561 ................ 0 ............ 6,040 ............ 6,040 ....................0 ........  .......
54400A-79-5 ... Lord Abbett Growth Leaders Fund ............... ....... ..12/26/2023 .  ............................ ........ 36,454.668 ......... 1,080,993 ......................  ......... 1,541,034 ............ 944,905 ..........596,129 ................. 0 ................. 0 ...........596,129 ................ 0 ........ 1,080,993 ................ 0 ........ (460,041) ........ (460,041) ....................0 ........  .......
54400U-10-6 ... Lord Abbett Total Return Fund .................. ....... ..12/29/2023 .  ............................ .......444,741.887 ......... 3,878,925 ......................  ......... 4,606,411 ......... 3,873,702 ..........732,710 ................. 0 ................. 0 ...........732,710 ................ 0 ........ 3,878,925 ................ 0 ........ (727,486) ........ (727,486) ............. 76,645 ........  .......
54401E-58-0 ... Lord Abbett Total Return Fund .................. ....... ..12/29/2023 .  ............................ .......157,518.558 ......... 1,362,137 ......................  ......... 1,639,915 ......... 1,370,411 ..........269,505 ................. 0 ................. 0 ...........269,505 ................ 0 ........ 1,362,137 ................ 0 ........ (277,778) ........ (277,778) ............. 36,807 ........  .......
54401E-62-2 ... Lord Abbett Short Duration Income Fund ...... ....... ..12/29/2023 .  ............................ .......109,383.425 ............417,083 ......................  ............ 459,585 ............ 418,939 ...........40,661 ................. 0 ................. 0 ............40,661 ................ 0 ...........417,083 ................ 0 ..........(42,502) ..........(42,502) ............. 12,732 ........  .......
54401E-68-9 ... Lord Abbett Income Fund .......................... ....... ..12/27/2023 .  ............................ .......154,694.251 ............367,869 ......................  ............460,886 ............ 368,172 ...........92,757 ................. 0 ................. 0 ............92,757 ................ 0 ...........367,869 ................ 0 ......... (93,017) ......... (93,017) ............. 12,057 ........  .......
54401E-72-1 ... Lord Abbett High Yield Fund .................... ....... ..12/26/2023 .  ............................ .......454,721.784 ......... 2,812,545 ......................  ..........3,394,243 ..........2,791,992 ..........602,271 ................. 0 ................. 0 ...........602,271 ................ 0 ........ 2,812,545 ................ 0 ........ (581,698) ........ (581,698) ............103,852 ........  .......
55273G-15-7 ... MFS« International DiversificationSM Fund .. ....... ..12/29/2023 .  ............................ .......391,422.643 ......... 8,370,043 ......................  ......... 8,108,018 ......... 7,761,911 ..........346,108 ................. 0 ................. 0 ...........346,108 ................ 0 ........ 8,370,043 ................ 0 ..........262,025 ..........262,025 ....................7 ........  .......
55273H-35-3 ... MFS« Value Fund .................................... ....... ..12/29/2023 .  ............................ .......328,961.692 ........15,675,802 ......................  ........ 14,244,262 ........ 15,609,232 ......(1,364,970) ................. 0 ................. 0 .......(1,364,970) ................ 0 .......15,675,802 ................ 0 .......1,431,540 .......1,431,540 ............. 83,138 ........  .......
55273H-36-1 ... MFS« Research International Fund .............. ....... ..12/29/2023 .  ............................ ............500.769 ............. 10,844 ......................  ............. 10,543 ...............9,885 ...............659 ................. 0 ................. 0 ................659 ................ 0 ............10,844 ................ 0 ...............301 ...............301 ....................0 ........  .......
55273H-64-3 ... MFS« Value Fund .................................... ....... ..12/29/2023 .  ............................ .......105,269.592 ......... 4,966,097 ......................  ......... 4,101,445 ..........4,975,041 ........ (873,595) ................. 0 ................. 0 ......... (873,595) ................ 0 ........ 4,966,097 ................ 0 ......... 864,652 ......... 864,652 ............ 124,903 ........  .......
55273W-47-5 ... MFS« Mid Cap Value Fund .......................... ....... ..12/29/2023 .  ............................ .......338,438.279 ......... 9,844,919 ......................  ......... 7,001,452 ......... 9,516,884 ......(2,515,432) ................. 0 ................. 0 .......(2,515,432) ................ 0 ........ 9,844,919 ................ 0 .......2,843,467 .......2,843,467 ............. 22,221 ........  .......
55273W-57-4 ... MFS« Mid Cap Value Fund .......................... ....... ..12/29/2023 .  ............................ ........ 63,495.647 ......... 1,754,296 ......................  ......... 1,410,110 ..........1,723,272 ........ (313,160) ................. 0 ................. 0 ......... (313,160) ................ 0 ........ 1,754,296 ................ 0 ......... 344,186 ......... 344,186 ...............5,153 ........  .......
552743-54-4 ... MFS« International DiversificationSM Fund .. ....... ..12/29/2023 .  ............................ .......411,646.978 ......... 9,045,478 ......................  ......... 9,319,900 ..........8,331,735 ......... 988,166 ................. 0 ................. 0 .......... 988,166 ................ 0 ........ 9,045,478 ................ 0 ........ (274,422) ........ (274,422) .............. 8,076 ........  .......
552746-65-3 ... MFS« International Intrinsic Value Fund ..... ....... ..12/29/2023 .  ............................ .......243,657.089 ......... 9,429,381 ......................  ........ 10,212,065 ..........8,569,420 ....... 1,642,646 ................. 0 ................. 0 ........ 1,642,646 ................ 0 ........ 9,429,381 ................ 0 ........ (782,684) ........ (782,684) ...............5,433 ........  .......
55275E-17-6 ... MFS« Lifetime« 2055 Fund ........................ ....... ..12/21/2023 .  ............................ ........ 25,950.327 ............458,516 ......................  ............ 466,243 ............ 427,661 ...........38,582 ................. 0 ................. 0 ............38,582 ................ 0 ...........458,516 ................ 0 ...........(7,727) ...........(7,727) ....................0 ........  .......
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55275E-18-4 ... MFS« Lifetime« 2050 Fund ........................ ....... ..12/18/2023 .  ............................ ......... 2,768.951 ............. 55,739 ......................  ............. 55,225 ..............52,444 ............ 2,782 ................. 0 ................. 0 ............. 2,782 ................ 0 ............ 55,739 ................ 0 ...............514 ...............514 ....................0 ........  .......
55275E-21-8 ... MFS« Lifetime« 2045 Fund ........................ ....... ..12/18/2023 .  ............................ ........ 30,457.325 ............504,321 ......................  ............538,777 ............ 483,967 ...........54,811 ................. 0 ................. 0 ............54,811 ................ 0 ...........504,321 ................ 0 ..........(34,456) ..........(34,456) ....................0 ........  .......
55275E-22-6 ... MFS« Lifetime« 2040 Fund ........................ ....... ..12/28/2023 .  ............................ ........11,691.711 ............197,653 ......................  ............ 236,049 ............ 190,341 ...........45,708 ................. 0 ................. 0 ............45,708 ................ 0 ...........197,653 ................ 0 ......... (38,396) ......... (38,396) ................. 335 ........  .......
55275E-23-4 ... MFS« Lifetime« 2035 Fund ........................ ....... ..12/29/2023 .  ............................ ........ 21,609.821 ............347,515 ......................  ............ 371,344 ............ 323,715 ...........47,629 ................. 0 ................. 0 ............47,629 ................ 0 ...........347,515 ................ 0 ..........(23,829) ..........(23,829) ................. 311 ........  .......
55275E-24-2 ... MFS« Lifetime« 2030 Fund ........................ ....... ..12/19/2023 .  ............................ ......... 8,948.987 ............136,071 ......................  ............ 165,553 ............ 129,581 ........... 35,972 ................. 0 ................. 0 ............ 35,972 ................ 0 .......... 136,071 ................ 0 ..........(29,482) ..........(29,482) ....................0 ........  .......
55275E-25-9 ... MFS« Lifetime« 2025 Fund ........................ ....... ..12/19/2023 .  ............................ ........ 25,769.558 ............325,652 ......................  ............384,178 ............ 313,873 ...........70,305 ................. 0 ................. 0 ............70,305 ................ 0 ...........325,652 ................ 0 ......... (58,526) ......... (58,526) ....................0 ........  .......
55275E-27-5 ... MFS« Lifetime« Income Fund ...................... ....... ..12/19/2023 .  ............................ ......... 1,957.282 ............. 23,094 ......................  ............. 24,268 ............. 22,685 ............ 1,584 ................. 0 ................. 0 ............. 1,584 ................ 0 ............ 23,094 ................ 0 ...........(1,174) ...........(1,174) ................. 175 ........  .......
55279J-44-5 ... MFS« Lifetime« 2060 Fund ........................ ....... ..12/19/2023 .  ............................ ........ 11,021.433 ............155,094 ......................  ............151,716 ............ 145,703 ............ 6,013 ................. 0 ................. 0 ............. 6,013 ................ 0 ...........155,094 ................ 0 ............ 3,378 ............ 3,378 ....................0 ........  .......
552982-72-0 ... MFS« Global Real Estate Fund ................... ....... ..12/29/2023 .  ............................ ............368.110 .............. 5,894 ......................  .............. 7,602 ...............5,717 ............ 1,887 ................. 0 ................. 0 ............. 1,887 ................ 0 ............. 5,894 ................ 0 ...........(1,708) ...........(1,708) ....................1 ........  .......
552985-67-3 ... MFS« Growth Fund .................................. ....... ..12/29/2023 .  ............................ ......... 5,710.450 ............898,557 ......................  ............885,682 ............ 762,288 ..........123,395 ................. 0 ................. 0 ...........123,395 ................ 0 ...........898,557 ................ 0 ...........12,875 ...........12,875 ...............1,435 ........  .......
552986-59-8 ... MFS Utilities Fund ................................ ....... ..12/19/2023 .  ............................ ........ 31,468.408 ............702,388 ......................  ............ 739,699 ............ 716,221 ........... 23,479 ................. 0 ................. 0 ............ 23,479 ................ 0 ...........702,388 ................ 0 ......... (37,311) ......... (37,311) .............. 3,906 ........  .......
552986-68-9 ... MFS« Utilities Fund .............................. ....... ..12/29/2023 .  ............................ ........ 56,549.142 ......... 1,229,263 ......................  ......... 1,277,913 ......... 1,278,576 ............. (664) ................. 0 ................. 0 .............. (664) ................ 0 ........ 1,229,263 ................ 0 ......... (48,650) ......... (48,650) ............. 15,950 ........  .......
552987-55-4 ... MFS« Mid Cap Growth Fund ........................ ....... ..12/29/2023 .  ............................ ............790.141 ............. 20,769 ......................  ............. 19,412 ............. 19,003 ...............410 ................. 0 ................. 0 ................410 ................ 0 ............20,769 ................ 0 ............ 1,357 ............ 1,357 ....................0 ........  .......
56063J-71-6 ... MainStay ICAP International Fund .............. ....... ..12/29/2023 .  ............................ ......... 4,833.530 ............180,121 ......................  ............163,830 ............ 163,760 ................ 71 ................. 0 ................. 0 ................. 71 ................ 0 .......... 180,121 ................ 0 ...........16,291 ...........16,291 .................. 55 ........  .......
56063N-80-8 ... MainStay Winslow Large Cap Growth Fund ...... ....... ..12/18/2023 .  ............................ .......164,895.416 ......... 1,624,024 ......................  ......... 1,621,045 ..........1,373,579 ..........247,466 ................. 0 ................. 0 ...........247,466 ................ 0 ........ 1,624,024 ................ 0 ............ 2,979 ............ 2,979 ................. 799 ........  .......
56063N-88-1 ... MainStay High Yield Corporate Bond Fund ..... ....... ..12/27/2023 .  ............................ .......318,377.973 ......... 1,589,582 ......................  ......... 1,747,521 ......... 1,556,868 ..........190,653 ................. 0 ................. 0 ...........190,653 ................ 0 ........ 1,589,582 ................ 0 ........ (157,939) ........ (157,939) ............. 63,696 ........  .......
56064L-62-9 ... MainStay Epoch U.S. Equity Yield Fund ....... ....... ..12/21/2023 .  ............................ ........ 28,986.471 ............560,319 ......................  ............509,866 ............ 558,859 ..........(40,841) ................. 0 ................. 0 ...........(40,841) ................ 0 ...........560,319 ................ 0 ...........50,453 ...........50,453 ............. 24,969 ........  .......

563821-11-5 ...
Pro-Mix« Maximum Term Collective Investment 

Trust ................................................ ....... ..12/29/2023 .  ............................ ........ 54,831.270 ......... 3,032,105 ......................  ......... 2,071,956 ..........2,772,269 ........ (700,312) ................. 0 ................. 0 ......... (700,312) ................ 0 ........ 3,032,105 ................ 0 ......... 960,149 ......... 960,149 ....................0 ........  .......

563821-12-3 ...
Pro-Mix« Extended Term Collective Investment 

Trust ................................................ ....... ..12/29/2023 .  ............................ ........ 90,992.610 ......... 4,040,805 ......................  ..........3,230,524 ..........3,827,149 ........ (596,625) ................. 0 ................. 0 ......... (596,625) ................ 0 ........ 4,040,805 ................ 0 ......... 810,281 ......... 810,281 ....................0 ........  .......

563821-13-1 ...
Pro-Mix« Moderate Term Collective Investment 

Trust ................................................ ....... ..12/29/2023 .  ............................ .......159,557.810 ......... 5,863,340 ......................  ......... 4,750,118 ..........5,589,310 ........ (839,192) ................. 0 ................. 0 ......... (839,192) ................ 0 ........ 5,863,340 ................ 0 .......1,113,222 .......1,113,222 ....................0 ........  .......

563821-14-9 ...
Pro-Mix« Conservative Term Collective 

Investment T ........................................ ....... ..12/29/2023 .  ............................ ........ 92,859.720 ......... 3,034,675 ......................  ......... 2,602,020 ......... 2,888,866 ........ (286,845) ................. 0 ................. 0 ......... (286,845) ................ 0 ........ 3,034,675 ................ 0 ..........432,655 ..........432,655 ....................0 ........  .......
575719-82-8 ... Massachusetts Investors Growth Stock Fund .. ....... ..12/29/2023 .  ............................ .......274,518.477 ........10,694,037 ......................  ..........9,099,935 ..........9,454,416 ........ (354,480) ................. 0 ................. 0 ......... (354,480) ................ 0 .......10,694,037 ................ 0 .......1,594,102 .......1,594,102 ............. 15,293 ........  .......
575719-85-1 ... Massachusetts Investors Growth Stock Fund .. ....... ..12/29/2023 .  ............................ .......358,857.470 ........13,188,258 ......................  ........ 10,840,096 ........ 11,670,045 ........ (829,947) ................. 0 ................. 0 ......... (829,947) ................ 0 .......13,188,258 ................ 0 .......2,348,162 .......2,348,162 ............. 11,774 ........  .......
575736-10-3 ... MFS Growth with Income ........................... ....... ..12/26/2023 .  ............................ ........ 14,838.918 ............511,603 ......................  ............ 450,945 ............ 474,697 ..........(23,752) ................. 0 ................. 0 ...........(23,752) ................ 0 ...........511,603 ................ 0 ...........60,658 ...........60,658 .............. 3,286 ........  .......
575736-81-4 ... MFS Growth with Income ........................... ....... ..12/29/2023 .  ............................ .......251,386.538 ......... 8,434,393 ......................  ......... 8,006,577 ......... 7,707,511 ..........299,066 ................. 0 ................. 0 ...........299,066 ................ 0 ........ 8,434,393 ................ 0 ......... 427,816 ......... 427,816 ............115,404 ........  .......
575736-84-8 ... Massachusetts Investors Trust ................. ....... ..12/29/2023 .  ............................ .......177,558.901 ......... 5,971,806 ......................  ......... 5,634,248 ......... 5,607,310 ........... 26,939 ................. 0 ................. 0 ............ 26,939 ................ 0 ........5,971,806 ................ 0 ..........337,558 ..........337,558 ............. 24,734 ........  .......
57630A-64-2 ... MassMutual Total Return Bond Fund ............. ....... ..12/18/2023 .  ............................ ............. 20.216 .................171 ......................  ................. 183 ................. 169 ................ 15 ................. 0 ................. 0 ................. 15 ................ 0 ................171 ................ 0 ...............(12) ...............(12) ....................1 ........  .......
592905-10-3 ... Metropolitan West Total Return Bond .......... ....... ..12/29/2023 .  ............................ .......313,971.325 ......... 2,813,719 ......................  ......... 3,463,093 ..........2,841,440 ..........621,405 ................. 0 ................. 0 ...........621,405 ................ 0 ........ 2,813,719 ................ 0 ........ (649,374) ........ (649,374) ............. 60,429 ........  .......
592905-76-4 ... Metropolitan West Total Return Bond .......... ....... ..12/29/2023 .  ............................ .... 1,240,121.591 ........10,505,487 ......................  ........ 13,184,562 ........ 10,516,231 .......2,668,367 ................. 0 ................. 0 ........2,668,367 ................ 0 .......10,505,487 ................ 0 ......(2,679,075) ......(2,679,075) ............119,804 ........  .......
617440-30-0 ... Core Plus Fixed Income Portfolio .............. ....... ..12/29/2023 .  ............................ .......107,165.884 ......... 1,017,416 ......................  ......... 1,258,689 ......... 1,009,503 ..........249,187 ................. 0 ................. 0 ...........249,187 ................ 0 ........1,017,416 ................ 0 ........ (241,273) ........ (241,273) ............. 15,627 ........  .......
617440-83-9 ... Global Strategist Portfolio .................... ....... ..12/29/2023 .  ............................ ........ 25,369.750 ............392,234 ......................  ............ 406,642 ............ 374,711 ........... 39,453 ................. 0 ................. 0 ............ 39,453 ................ 0 ...........392,234 ................ 0 ......... (14,408) ......... (14,408) ....................0 ........  .......
61760X-71-1 ... Growth Portfolio .................................. ....... ..12/19/2023 .  ............................ ........ 63,769.525 ......... 1,932,615 ......................  ......... 1,759,391 ..........1,659,283 ......... 100,108 ................. 0 ................. 0 .......... 100,108 ................ 0 ........ 1,932,615 ................ 0 ..........173,224 ..........173,224 ....................0 ........  .......
61760X-75-2 ... International Opportunity Portfolio .......... ....... ..12/18/2023 .  ............................ .............. 2.368 .................. 54 ......................  .................. 67 ...................47 ................ 21 ................. 0 ................. 0 ................. 21 ................ 0 ................. 54 ................ 0 ...............(13) ...............(13) ....................0 ........  .......
628380-10-7 ... Franklin Mutual Shares Fund .................... ....... ..12/29/2023 .  ............................ ........ 15,305.075 ............355,186 ......................  ............ 407,458 ............ 349,874 ...........57,585 ................. 0 ................. 0 ............57,585 ................ 0 ...........355,186 ................ 0 ..........(52,272) ..........(52,272) ................. 734 ........  .......
628380-80-0 ... Franklin Mutual Quest Fund ...................... ....... ..12/20/2023 .  ............................ ........ 54,126.457 ............703,675 ......................  ............860,635 ............ 689,571 ......... 171,064 ................. 0 ................. 0 .......... 171,064 ................ 0 ...........703,675 ................ 0 ........ (156,960) ........ (156,960) ................. 168 ........  .......
640917-86-0 ... Neuberger Berman Socially Responsive Fund ... ....... ..12/29/2023 .  ............................ ........ 21,451.297 ............818,743 ......................  ............841,657 ............ 749,294 ........... 92,365 ................. 0 ................. 0 ............ 92,365 ................ 0 ...........818,743 ................ 0 ..........(22,914) ..........(22,914) .............. 1,577 ........  .......
641224-27-4 ... Neuberger Berman International Select Fund . ....... ..12/29/2023 .  ............................ ......... 2,303.783 ............. 27,725 ......................  ............. 25,298 ............. 26,171 ............. (872) ................. 0 ................. 0 .............. (872) ................ 0 ............27,725 ................ 0 ............ 2,427 ............ 2,427 ....................2 ........  .......
64122M-20-9 ... Neuberger Berman Focus Fund ..................... ....... ..12/18/2023 .  ............................ ........ 16,893.046 ............382,748 ......................  ............ 437,683 ............ 340,226 ...........97,458 ................. 0 ................. 0 ............97,458 ................ 0 ...........382,748 ................ 0 ..........(54,935) ..........(54,935) ....................0 ........  .......
64122M-50-6 ... Neuberger Berman Large Cap Value Fund ........ ....... ..12/21/2023 .  ............................ ........66,820.070 ......... 2,811,298 ......................  ......... 1,927,750 ......... 2,887,963 ........ (960,213) ................. 0 ................. 0 ......... (960,213) ................ 0 ........ 2,811,298 ................ 0 ......... 883,548 ......... 883,548 ................. 752 ........  .......
64122M-60-5 ... Neuberger Berman Genesis Fund .................. ....... ..12/20/2023 .  ............................ ........ 14,749.871 ............849,572 ......................  ............850,621 ............ 787,201 ...........63,421 ................. 0 ................. 0 ............63,421 ................ 0 ...........849,572 ................ 0 ...........(1,049) ...........(1,049) .................. 81 ........  .......
64122Q-45-7 ... Neuberger Berman International Equity Fund . ....... ..12/08/2023 .  ............................ ......... 7,491.639 ............. 89,685 ......................  ............ 103,053 ............. 83,682 ...........19,372 ................. 0 ................. 0 ............19,372 ................ 0 ............89,685 ................ 0 ......... (13,368) ......... (13,368) ....................0 ........  .......
64122Q-49-9 ... Neuberger Berman Socially Responsive Fund ... ....... ..12/29/2023 .  ............................ ........ 45,548.988 ......... 1,777,250 ......................  ......... 1,675,639 ..........1,583,283 ........... 92,357 ................. 0 ................. 0 ............ 92,357 ................ 0 ........1,777,250 ................ 0 ......... 101,611 ......... 101,611 .............. 1,801 ........  .......
64122Q-51-5 ... Neuberger Berman Real Estate Fund ............. ....... ..12/28/2023 .  ............................ ........ 93,693.945 ......... 1,152,019 ......................  ......... 1,323,930 ..........1,165,553 ..........158,377 ................. 0 ................. 0 ...........158,377 ................ 0 ........ 1,152,019 ................ 0 ........ (171,911) ........ (171,911) ............. 14,859 ........  .......
64122Q-76-2 ... Neuberger Berman Real Estate Fund ............. ....... ..12/29/2023 .  ............................ .......181,199.015 ......... 2,296,052 ......................  ......... 2,582,778 ......... 2,248,680 ..........334,099 ................. 0 ................. 0 ...........334,099 ................ 0 ........ 2,296,052 ................ 0 ........ (286,726) ........ (286,726) ............. 21,235 ........  .......
64128K-40-5 ... Neuberger Berman Core Bond Fund ................ ....... ..12/29/2023 .  ............................ ........ 34,097.201 ............292,682 ......................  ............ 352,619 ............ 301,078 ...........51,541 ................. 0 ................. 0 ............51,541 ................ 0 ...........292,682 ................ 0 ..........(59,937) ..........(59,937) ...............8,359 ........  .......
64128K-56-1 ... Neuberger Berman Strategic Income R6 ......... ....... ..12/28/2023 .  ............................ .......115,597.695 ......... 1,099,576 ......................  ......... 1,285,284 ......... 1,090,086 ..........195,199 ................. 0 ................. 0 ...........195,199 ................ 0 ........ 1,099,576 ................ 0 ........ (185,708) ........ (185,708) ............. 37,528 ........  .......
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64128K-70-2 ... Neuberger Berman High Income Bond Fund ....... ....... ..12/29/2023 .  ............................ ........30,078.018 ............223,015 ......................  ............ 256,604 ............ 218,366 ...........38,238 ................. 0 ................. 0 ............38,238 ................ 0 ...........223,015 ................ 0 ..........(33,589) ..........(33,589) ...............4,330 ........  .......
64128K-75-1 ... Neuberger Berman Strategic Income Fund ....... ....... ..12/29/2023 .  ............................ ........17,218.628 ............163,783 ......................  ............ 187,395 ............ 162,544 ........... 24,852 ................. 0 ................. 0 ............ 24,852 ................ 0 ...........163,783 ................ 0 ......... (23,612) ......... (23,612) ...............3,974 ........  .......
643822-81-0 ... The New Economy Fund« ............................ ....... ..12/29/2023 .  ............................ ............. 32.804 .............. 1,489 ......................  .............. 1,468 ...............1,436 ................ 32 ................. 0 ................. 0 ................. 32 ................ 0 ............. 1,489 ................ 0 ................21 ................21 ....................0 ........  .......
648018-81-0 ... New Perspective Fund« ............................ ....... ..12/29/2023 .  ............................ .......292,401.349 ........15,516,571 ......................  ........ 13,616,839 ........ 13,836,432 ........ (219,592) ................. 0 ................. 0 ......... (219,592) ................ 0 .......15,516,571 ................ 0 .......1,899,732 .......1,899,732 ............. 93,079 ........  .......
648018-83-6 ... New Perspective Fund« ............................ ....... ..12/29/2023 .  ............................ .......416,037.638 ........22,016,133 ......................  ........ 17,997,001 ........ 19,657,778 ..... (1,660,776) ................. 0 ................. 0 ...... (1,660,776) ................ 0 .......22,016,133 ................ 0 .......4,019,132 .......4,019,132 ............. 73,898 ........  .......
648018-85-1 ... New Perspective Fund« ............................ ....... ..12/29/2023 .  ............................ .......128,694.246 ......... 6,643,510 ......................  ......... 5,566,034 ..........5,909,640 ........ (343,605) ................. 0 ................. 0 ......... (343,605) ................ 0 ........ 6,643,510 ................ 0 .......1,077,476 .......1,077,476 ............. 23,515 ........  .......
649280-81-5 ... New World Fund« .................................... ....... ..12/29/2023 .  ............................ .......179,873.991 ........12,890,381 ......................  ........ 11,881,443 ........ 11,941,834 ..........(60,392) ................. 0 ................. 0 ...........(60,392) ................ 0 .......12,890,381 ................ 0 .......1,008,938 .......1,008,938 ...............9,339 ........  .......
66263L-85-8 ... North Square Spectrum Alpha  Fund ............. ....... ..12/29/2023 .  ............................ ........ 44,419.492 ............342,888 ......................  ............687,037 ............ 333,617 ..........353,422 ................. 0 ................. 0 ...........353,422 ................ 0 ...........342,888 ................ 0 ........ (344,149) ........ (344,149) ....................0 ........  .......
670678-50-7 ... Nuveen Real Estate Securities Fund ........... ....... ..12/29/2023 .  ............................ .......294,693.336 ......... 4,243,406 ......................  ......... 6,003,024 ......... 4,211,168 .......1,791,857 ................. 0 ................. 0 ........1,791,857 ................ 0 ........ 4,243,406 ................ 0 ..... (1,759,618) ..... (1,759,618) ............. 50,982 ........  .......
670678-87-9 ... Nuveen Dividend Value Fund ...................... ....... ..12/29/2023 .  ............................ ........ 39,911.238 ............551,708 ......................  ............ 555,934 ............ 531,618 ...........24,318 ................. 0 ................. 0 ............24,318 ................ 0 ...........551,708 ................ 0 ...........(4,226) ...........(4,226) ...............1,942 ........  .......
67084Y-82-2 ... Invesco Global Equity Trust .................... ....... ..12/29/2023 .  ............................ .......513,837.028 ........23,733,767 ......................  ........ 15,221,840 ........ 19,977,984 ......(4,756,142) ................. 0 ................. 0 .......(4,756,142) ................ 0 .......23,733,767 ................ 0 .......8,511,927 .......8,511,927 ....................0 ........  .......
693390-70-0 ... PIMCO Total Return Fund .......................... ....... ..12/20/2023 .  ............................ .......660,778.510 ......... 5,539,714 ......................  ......... 7,023,622 ......... 5,590,186 ....... 1,433,436 ................. 0 ................. 0 ........ 1,433,436 ................ 0 ........ 5,539,714 ................ 0 ......(1,483,908) ......(1,483,908) ............153,638 ........  .......
693391-10-4 ... PIMCO Real Return Fund ........................... ....... ..12/21/2023 .  ............................ .......360,409.525 ......... 3,564,127 ......................  ......... 4,072,939 ......... 3,600,491 ..........472,449 ................. 0 ................. 0 ...........472,449 ................ 0 ........ 3,564,127 ................ 0 ........ (508,812) ........ (508,812) ............. 67,476 ........  .......
722005-61-8 ... PIMCO All Asset Fund ............................. ....... ..12/29/2023 .  ............................ ........ 18,290.649 ............198,314 ......................  ............213,877 ............ 192,783 ...........21,093 ................. 0 ................. 0 ............21,093 ................ 0 ...........198,314 ................ 0 ......... (15,563) ......... (15,563) .............. 1,210 ........  .......
722005-62-6 ... PIMCO All Asset Fund ............................. ....... ..12/19/2023 .  ............................ .............. 1.185 .................. 12 ......................  .................. 14 ...................12 ................. 1 ................. 0 ................. 0 .................. 1 ................ 0 ................. 12 ................ 0 ................(2) ................(2) ....................0 ........  .......
722005-64-2 ... PIMCO StocksPLUS Absolute Return I ........... ....... ..12/26/2023 .  ............................ ........ 50,836.364 ............500,666 ......................  ............ 574,301 ............ 454,985 ..........119,316 ................. 0 ................. 0 ...........119,316 ................ 0 .......... 500,666 ................ 0 ......... (73,635) ......... (73,635) .............. 1,317 ........  .......
72200A-10-4 ... PIMCO Stable Income Fund ........................ ....... ..09/26/2023 .  ............................ ........ 37,133.089 ......... 4,367,088 ......................  ......... 4,272,672 ..........4,297,784 ..........(25,112) ................. 0 ................. 0 ...........(25,112) ................ 0 ........4,367,088 ................ 0 ...........94,416 ...........94,416 ....................0 ........  .......
72200Q-25-7 ... PIMCO RealEstateRealReturn Strategy Fund .... ....... ..12/18/2023 .  ............................ .............. 3.172 .................. 72 ......................  ................. 107 .................. 71 ................ 37 ................. 0 ................. 0 ................. 37 ................ 0 ................. 72 ................ 0 ...............(35) ...............(35) ....................0 ........  .......

72200Q-38-0 ...
PIMCO StocksPLUS International (U.S. Dollar-

Hedged ................................................ ....... ..12/29/2023 .  ............................ .......259,518.681 ......... 2,090,853 ......................  ......... 1,775,184 ..........1,933,414 ........ (158,230) ................. 0 ................. 0 ......... (158,230) ................ 0 ........ 2,090,853 ................ 0 ......... 315,669 ......... 315,669 ............. 72,751 ........  .......

72200Q-43-0 ...
PIMCO StocksPLUS« International Fund (U.S. 

Dollar- .............................................. ....... ..12/29/2023 .  ............................ .......198,347.935 ......... 1,478,717 ......................  ......... 1,390,804 ......... 1,362,650 ...........28,155 ................. 0 ................. 0 ............28,155 ................ 0 ........1,478,717 ................ 0 ...........87,913 ...........87,913 ............. 51,452 ........  .......
72200Q-62-0 ... PIMCO StocksPLUS« Absolute Return Fund ...... ....... ..12/29/2023 .  ............................ ........ 79,489.407 ............743,761 ......................  ............816,541 ............ 688,378 ..........128,163 ................. 0 ................. 0 ...........128,163 ................ 0 ...........743,761 ................ 0 ......... (72,780) ......... (72,780) .............. 2,471 ........  .......
72201F-47-4 ... PIMCO Income Fund ................................. ....... ..12/29/2023 .  ............................ .... 1,176,197.102 ........12,247,458 ......................  ........ 14,008,699 ........ 12,173,640 .......1,835,060 ................. 0 ................. 0 ........1,835,060 ................ 0 .......12,247,458 ................ 0 ..... (1,761,241) ..... (1,761,241) ............ 369,554 ........  .......
72201F-49-0 ... PIMCO Income Fund ................................. ....... ..12/29/2023 .  ............................ .... 1,495,898.840 ........ 15,556,593 ......................  ........ 17,385,502 ........ 15,482,553 ....... 1,902,950 ................. 0 ................. 0 ........ 1,902,950 ................ 0 .......15,556,593 ................ 0 ......(1,828,909) ......(1,828,909) ............ 339,446 ........  .......
72201F-79-7 ... PIMCO StocksPLUS« Small Fund ................... ....... ..12/18/2023 .  ............................ ...............4.943 .................. 33 ......................  .................. 41 ...................32 ................ 10 ................. 0 ................. 0 ................. 10 ................ 0 ................. 33 ................ 0 ................(8) ................(8) ....................0 ........  .......
72201M-63-6 ... PIMCO Real Return Fund ........................... ....... ..12/29/2023 .  ............................ .......672,057.825 ......... 6,713,971 ......................  ......... 7,637,772 ......... 6,713,858 ..........923,915 ................. 0 ................. 0 ...........923,915 ................ 0 ........6,713,971 ................ 0 ........ (923,801) ........ (923,801) ............108,633 ........  .......
72201M-66-9 ... PIMCO Low Duration Fund .......................... ....... ..12/29/2023 .  ............................ .......308,348.633 ......... 2,804,971 ......................  ......... 2,996,615 ..........2,805,973 ..........190,643 ................. 0 ................. 0 ...........190,643 ................ 0 ........ 2,804,971 ................ 0 ........ (191,644) ........ (191,644) ............. 65,815 ........  .......
72201P-64-7 ... PIMCO Long-Term Credit Fund .................... ....... ..12/29/2023 .  ............................ .......186,573.578 ......... 1,652,791 ......................  ......... 2,408,856 ......... 1,625,056 ......... 783,801 ................. 0 ................. 0 .......... 783,801 ................ 0 ........ 1,652,791 ................ 0 ........ (756,065) ........ (756,065) ............. 33,648 ........  .......
723622-10-6 ... Pioneer Bond Fund ................................. ....... ..12/29/2023 .  ............................ .......421,967.918 ......... 3,461,655 ......................  ......... 4,271,685 ..........3,430,599 ......... 841,080 ................. 0 ................. 0 .......... 841,080 ................ 0 ........ 3,461,655 ................ 0 ........ (810,030) ........ (810,030) ............. 57,807 ........  .......
72366V-40-5 ... Pioneer Equity Income Fund ...................... ....... ..12/29/2023 .  ............................ ........ 59,860.981 ......... 1,974,204 ......................  ......... 2,068,544 ......... 2,031,083 ...........37,461 ................. 0 ................. 0 ............37,461 ................ 0 ........ 1,974,204 ................ 0 ..........(94,340) ..........(94,340) ............114,426 ........  .......
72366V-70-2 ... Pioneer Equity Income Fund ...................... ....... ..12/29/2023 .  ............................ .......110,800.219 ......... 3,500,429 ......................  ......... 4,161,115 ......... 3,700,727 ..........460,387 ................. 0 ................. 0 ...........460,387 ................ 0 ........ 3,500,429 ................ 0 ........ (660,686) ........ (660,686) ............ 285,283 ........  .......
723682-40-7 ... Pioneer Fund ........................................ ....... ..12/29/2023 .  ............................ ........ 53,505.937 ......... 1,812,707 ......................  ......... 1,901,397 ......... 1,598,757 ..........302,640 ................. 0 ................. 0 ...........302,640 ................ 0 ........1,812,707 ................ 0 ......... (88,690) ......... (88,690) ............. 11,008 ........  .......
723695-10-2 ... Pioneer Fundamental Growth Fund ............... ....... ..12/29/2023 .  ............................ .......295,680.612 ......... 8,275,732 ......................  ......... 7,353,382 ..........7,152,514 ......... 200,868 ................. 0 ................. 0 .......... 200,868 ................ 0 ........ 8,275,732 ................ 0 ..........922,350 ..........922,350 ............. 27,275 ........  .......
72387N-78-8 ... Pioneer Global Sustainable Equity Fund ...... ....... ..12/29/2023 .  ............................ ......... 8,982.373 ............157,158 ......................  ............140,785 ............ 138,149 ............ 2,634 ................. 0 ................. 0 ............. 2,634 ................ 0 ...........157,158 ................ 0 ...........16,373 ...........16,373 ................. 125 ........  .......
72387W-72-1 ... Pioneer Select Mid-Cap Growth K ............... ....... ..12/29/2023 .  ............................ .......182,690.845 ......... 7,527,414 ......................  ........10,278,000 ......... 6,785,138 ....... 3,492,862 ................. 0 ................. 0 ........ 3,492,862 ................ 0 ........ 7,527,414 ................ 0 ......(2,750,586) ......(2,750,586) ....................0 ........  .......
72387W-76-2 ... Pioneer Select Mid Cap Growth Fund ........... ....... ..12/28/2023 .  ............................ .......157,037.757 ......... 6,837,635 ......................  ......... 8,093,753 ......... 6,360,029 ....... 1,733,725 ................. 0 ................. 0 ........ 1,733,725 ................ 0 ........ 6,837,635 ................ 0 ..... (1,256,118) ..... (1,256,118) ....................0 ........  .......
72387X-10-9 ... Pioneer Disciplined Value Fund ................. ....... ..12/22/2023 .  ............................ ........ 69,422.516 ............930,962 ......................  ............ 884,938 ............ 898,327 ..........(13,389) ................. 0 ................. 0 ...........(13,389) ................ 0 ...........930,962 ................ 0 ...........46,024 ...........46,024 ................. 171 ........  .......
72387X-40-6 ... Pioneer Disciplined Value Fund ................. ....... ..12/29/2023 .  ............................ ........ 91,489.958 ......... 1,223,097 ......................  ......... 1,124,962 ..........1,194,859 ..........(69,897) ................. 0 ................. 0 ...........(69,897) ................ 0 ........ 1,223,097 ................ 0 ...........98,135 ...........98,135 ................. 239 ........  .......
723884-40-9 ... Pioneer Strategic Income Fund .................. ....... ..12/28/2023 .  ............................ .......837,202.034 ......... 7,740,650 ......................  ..........9,035,343 ......... 7,601,794 ....... 1,433,458 ................. 0 ................. 0 ........ 1,433,458 ................ 0 ........7,740,650 ................ 0 ......(1,294,693) ......(1,294,693) ............141,608 ........  .......
723884-70-6 ... Pioneer Strategic Income Ret Opt .............. ....... ..12/29/2023 .  ............................ .......438,208.812 ......... 4,032,018 ......................  ......... 4,964,340 ......... 3,987,700 ..........976,491 ................. 0 ................. 0 ...........976,491 ................ 0 ........ 4,032,018 ................ 0 ........ (932,322) ........ (932,322) ............. 85,464 ........  .......
741479-20-8 ... Growth Stock Fund ................................. ....... ..12/29/2023 .  ............................ .......143,778.835 ........10,473,230 ......................  ......... 9,888,893 ......... 8,567,781 ....... 1,321,114 ................. 0 ................. 0 ........ 1,321,114 ................ 0 .......10,473,230 ................ 0 ..........584,337 ..........584,337 ............. 38,197 ........  .......
741479-40-6 ... Growth Stock Fund ................................. ....... ..12/29/2023 .  ............................ .......201,728.752 ........15,270,800 ......................  ........ 15,896,318 ........ 12,450,699 ....... 3,445,620 ................. 0 ................. 0 ........ 3,445,620 ................ 0 .......15,270,800 ................ 0 ........ (625,518) ........ (625,518) ............. 41,638 ........  .......
74149N-20-5 ... Global Multi-Sector Bond Fund .................. ....... ..12/29/2023 .  ............................ .......151,046.414 ......... 1,472,348 ......................  ......... 1,775,731 ......... 1,418,326 ..........357,405 ................. 0 ................. 0 ...........357,405 ................ 0 ........ 1,472,348 ................ 0 ........ (303,383) ........ (303,383) ............. 47,359 ........  .......
74149P-50-7 ... Retirement Balanced Fund ........................ ....... ..12/29/2023 .  ............................ .......100,603.209 ......... 1,247,184 ......................  ......... 1,575,040 ......... 1,202,208 ..........372,831 ................. 0 ................. 0 ...........372,831 ................ 0 ........ 1,247,184 ................ 0 ........ (327,856) ........ (327,856) ............. 10,754 ........  .......
74253Q-19-2 ... Principal MidCap Value I ........................ ....... ..12/29/2023 .  ............................ ........ 62,083.882 ............972,368 ......................  ............ 932,941 ............ 956,713 ..........(23,772) ................. 0 ................. 0 ...........(23,772) ................ 0 ...........972,368 ................ 0 ...........39,427 ...........39,427 ................. 476 ........  .......
74254R-69-4 ... Principal SmallCap Value II .................... ....... ..12/29/2023 .  ............................ ............. 48.899 .................579 ......................  ................. 511 ................. 511 ................ (1) ................. 0 ................. 0 ................. (1) ................ 0 ................579 ................ 0 ................68 ................68 ....................0 ........  .......
744336-87-6 ... PGIM Global Real Estate Fund ................... ....... ..12/29/2023 .  ............................ ........ 33,555.735 ............622,200 ......................  ............714,711 ............ 592,259 ..........122,453 ................. 0 ................. 0 ...........122,453 ................ 0 ...........622,200 ................ 0 ......... (92,511) ......... (92,511) ...............9,447 ........  .......
74440B-80-1 ... Prudential Total Return Bond Fund ............. ....... ..12/29/2023 .  ............................ .... 1,151,477.754 ........13,666,728 ......................  ........ 16,929,329 ........ 13,575,923 ....... 3,353,528 ................. 0 ................. 0 ........ 3,353,528 ................ 0 .......13,666,728 ................ 0 ......(3,262,601) ......(3,262,601) ............ 296,457 ........  .......
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74440B-88-4 ... Prudential Total Return Bond Fund ............. ....... ..12/29/2023 .  ............................ .......693,104.703 ......... 8,102,351 ......................  ........ 10,056,121 ......... 8,137,049 ....... 1,919,072 ................. 0 ................. 0 ........ 1,919,072 ................ 0 ........ 8,102,351 ................ 0 ......(1,953,770) ......(1,953,770) ............ 221,755 ........  .......
74440Y-88-4 ... Prudential High-Yield Ret Opt .................. ....... ..12/29/2023 .  ............................ .......178,992.858 ............825,165 ......................  ............916,174 ............ 812,628 ..........103,547 ................. 0 ................. 0 ...........103,547 ................ 0 ...........825,165 ................ 0 ......... (91,009) ......... (91,009) ............. 40,620 ........  .......

74441C-80-8 ...
Prudential Jennison Mid-Cap Growth Fund, 

Inc. .................................................. ....... ..12/29/2023 .  ............................ .......152,628.375 ......... 2,836,337 ......................  ......... 3,860,724 ......... 2,617,577 ....... 1,243,148 ................. 0 ................. 0 ........ 1,243,148 ................ 0 ........ 2,836,337 ................ 0 ......(1,024,387) ......(1,024,387) .............. 1,073 ........  .......

74441K-10-7 ...
Prudential Jennison Natural Resources Fund, 

Inc. .................................................. ....... ..12/29/2023 .  ............................ .......231,232.519 ........11,918,624 ......................  ......... 9,865,882 ........ 12,278,447 ......(2,412,564) ................. 0 ................. 0 .......(2,412,564) ................ 0 .......11,918,624 ................ 0 ....... 2,052,742 ....... 2,052,742 ............. 38,254 ........  .......

74441L-80-8 ...
Prudential Jennison Global Equity Income 

Fund .................................................. ....... ..12/29/2023 .  ............................ ........ 31,481.429 ............404,489 ......................  ............ 416,059 ............ 399,814 ...........17,800 ................. 0 ................. 0 ............17,800 ................ 0 ...........404,489 ................ 0 ......... (11,570) ......... (11,570) ............. 21,003 ........  .......

74441N-40-8 ...
Prudential Jennison Small Company Fund, Inc. 

........................................................ ....... ..12/29/2023 .  ............................ .......116,319.078 ......... 2,418,237 ......................  ......... 2,716,461 ..........2,344,993 ..........371,468 ................. 0 ................. 0 ...........371,468 ................ 0 ........ 2,418,237 ................ 0 ........ (298,224) ........ (298,224) ................. 936 ........  .......

74441N-88-7 ...
Prudential Jennison Small Company Fund, Inc. 

........................................................ ....... ..12/29/2023 .  ............................ ........ 50,154.225 ......... 1,024,355 ......................  ......... 1,046,827 ............ 984,026 ...........62,802 ................. 0 ................. 0 ............62,802 ................ 0 ........ 1,024,355 ................ 0 ..........(22,472) ..........(22,472) ................. 261 ........  .......
74441P-85-8 ... Prudential Jennison Utility Fund .............. ....... ..12/29/2023 .  ............................ .......383,544.303 ......... 5,432,654 ......................  ......... 5,965,110 ......... 5,672,621 ..........292,491 ................. 0 ................. 0 ...........292,491 ................ 0 ........ 5,432,654 ................ 0 ........ (532,456) ........ (532,456) ............. 51,443 ........  .......
746444-10-8 ... Putnam Dynamic Asset Allocation Growth Fund ....... ..12/26/2023 .  ............................ ........ 11,939.700 ............202,080 ......................  ............202,001 ............186,618 ...........15,384 ................. 0 ................. 0 ............15,384 ................ 0 ...........202,080 ................ 0 ................79 ................79 ....................0 ........  .......

746444-30-6 ...
Putnam Dynamic Asset Allocation Balanced 

Fund .................................................. ....... ..12/29/2023 .  ............................ ........ 18,403.487 ............257,808 ......................  ............ 271,496 ............ 246,055 ........... 25,442 ................. 0 ................. 0 ............ 25,442 ................ 0 ...........257,808 ................ 0 ......... (13,688) ......... (13,688) .............. 1,209 ........  .......

746444-50-4 ...
Putnam Dynamic Asset Allocation Conservative 

Fund .................................................. ....... ..12/18/2023 .  ............................ ......... 5,291.964 ............. 50,183 ......................  ............. 55,329 ..............49,533 ............ 5,797 ................. 0 ................. 0 ............. 5,797 ................ 0 ............50,183 ................ 0 ...........(5,146) ...........(5,146) ................. 486 ........  .......
746745-80-1 ... Putnam Large Cap Value R6 ....................... ....... ..12/22/2023 .  ............................ .......174,841.961 ......... 5,156,383 ......................  ......... 5,453,376 ..........4,935,789 ..........517,588 ................. 0 ................. 0 ...........517,588 ................ 0 ........ 5,156,383 ................ 0 ........ (296,993) ........ (296,993) ............. 40,697 ........  .......
746764-64-6 ... Putnam Focused Equity Fund ...................... ....... ..12/29/2023 .  ............................ ......... 6,281.432 ............166,285 ......................  ............ 153,614 ............ 147,425 ............ 6,189 ................. 0 ................. 0 ............. 6,189 ................ 0 ...........166,285 ................ 0 ...........12,671 ...........12,671 ................. 146 ........  .......
74680A-20-8 ... Putnam Large Cap Growth Fund ................... ....... ..12/19/2023 .  ............................ ......... 1,565.480 ............. 79,890 ......................  ............. 75,158 ............. 64,326 ...........10,832 ................. 0 ................. 0 ............10,832 ................ 0 ............79,890 ................ 0 ............ 4,732 ............ 4,732 ....................2 ........  .......
77954M-30-3 ... Capital Appreciation Fund ....................... ....... ..12/29/2023 .  ............................ ............ 263.590 .............. 8,257 ......................  ...............9,334 ...............7,834 ............ 1,500 ................. 0 ................. 0 ............. 1,500 ................ 0 ............. 8,257 ................ 0 ...........(1,077) ...........(1,077) ....................0 ........  .......
77954Q-40-3 ... Blue Chip Growth Fund ............................ ....... ..12/29/2023 .  ............................ .......105,080.337 ........12,354,857 ......................  ........ 16,043,340 ........ 10,919,949 ....... 5,123,392 ................. 0 ................. 0 ........ 5,123,392 ................ 0 .......12,354,857 ................ 0 ......(3,688,483) ......(3,688,483) ...............1,555 ........  .......
779556-30-7 ... Mid-Cap Growth Fund ............................... ....... ..12/18/2023 .  ............................ ......... 8,670.265 ............761,654 ......................  ............ 705,319 ............ 695,615 ............ 9,705 ................. 0 ................. 0 ............. 9,705 ................ 0 ...........761,654 ................ 0 ...........56,335 ...........56,335 ................. 297 ........  .......
779556-40-6 ... Mid-Cap Growth Fund ............................... ....... ..12/28/2023 .  ............................ ............ 492.846 ............. 47,421 ......................  ............. 53,240 ............. 43,814 ............ 9,427 ................. 0 ................. 0 ............. 9,427 ................ 0 ............47,421 ................ 0 ...........(5,819) ...........(5,819) ................. 145 ........  .......
77956H-30-2 ... International Discovery Fund ................... ....... ..12/29/2023 .  ............................ ........ 14,344.751 ............870,370 ......................  ......... 1,361,536 ............ 815,499 ..........546,753 ................. 0 ................. 0 ...........546,753 ................ 0 .......... 870,370 ................ 0 ........ (491,166) ........ (491,166) ................. 311 ........  .......
77956H-37-7 ... International Discovery Fund ................... ....... ..12/29/2023 .  ............................ ........ 23,832.628 ......... 1,378,759 ......................  ......... 1,983,245 ..........1,358,936 ..........624,309 ................. 0 ................. 0 ...........624,309 ................ 0 ........ 1,378,759 ................ 0 ........ (604,486) ........ (604,486) ................. 198 ........  .......
77957L-40-1 ... Spectrum Moderate Allocation Fund ............. ....... ..12/29/2023 .  ............................ .......388,004.862 ......... 8,508,695 ......................  ......... 9,320,589 ......... 8,016,180 ....... 1,304,408 ................. 0 ................. 0 ........ 1,304,408 ................ 0 ........ 8,508,695 ................ 0 ........ (811,894) ........ (811,894) ............. 83,024 ........  .......
77957L-50-0 ... Spectrum Moderate Growth Allocation Fund .... ....... ..12/29/2023 .  ............................ ........ 61,996.301 ......... 2,129,009 ......................  ......... 2,121,751 ......... 1,969,003 ..........152,750 ................. 0 ................. 0 ...........152,750 ................ 0 ........ 2,129,009 ................ 0 ............ 7,258 ............ 7,258 ................. 459 ........  .......
77957L-60-9 ... Spectrum Conservative Allocation Fund ........ ....... ..12/29/2023 .  ............................ .... 1,939,129.546 ........35,132,211 ......................  ........ 37,974,859 ........ 33,818,419 ....... 4,156,441 ................. 0 ................. 0 ........ 4,156,441 ................ 0 .......35,132,211 ................ 0 ......(2,842,648) ......(2,842,648) ............313,388 ........  .......
779919-10-9 ... Real Estate Fund .................................. ....... ..12/29/2023 .  ............................ ........ 14,562.815 ............178,825 ......................  ............ 250,201 ............ 174,754 ...........75,447 ................. 0 ................. 0 ............75,447 ................ 0 ...........178,825 ................ 0 ......... (71,376) ......... (71,376) .............. 9,368 ........  .......
779919-30-7 ... Real Estate Fund .................................. ....... ..12/29/2023 .  ............................ ......... 1,354.967 .............16,882 ......................  ............. 22,665 ............. 16,260 ............ 6,406 ................. 0 ................. 0 ............. 6,406 ................ 0 ............16,882 ................ 0 ...........(5,783) ...........(5,783) .................. 99 ........  .......
780905-22-0 ... Royce Small-Cap Value Fund ...................... ....... ..12/29/2023 .  ............................ ........ 34,207.738 ............325,554 ......................  ............ 285,150 ............ 302,738 ......... (17,588) ................. 0 ................. 0 .......... (17,588) ................ 0 ...........325,554 ................ 0 ...........40,404 ...........40,404 ............. 11,047 ........  .......
808509-75-6 ... Schwab Total Stock Market Index Fund« ....... ....... ..12/29/2023 .  ............................ ............486.160 ............. 37,737 ......................  ............. 34,052 ............. 31,688 ............ 2,365 ................. 0 ................. 0 ............. 2,365 ................ 0 ............37,737 ................ 0 ............ 3,685 ............ 3,685 ................. 218 ........  .......
808518-36-9 ... Schwab Indexed Retirement Trust Fund 2055 ... ....... ..12/06/2023 .  ............................ ......... 4,006.376 ............. 88,931 ......................  ............. 98,011 ............. 82,211 ...........15,801 ................. 0 ................. 0 ............15,801 ................ 0 ............88,931 ................ 0 ...........(9,080) ...........(9,080) ....................0 ........  .......
808518-49-2 ... Schwab Indexed Retirement Trust Fund 2050 .. ....... ..12/26/2023 .  ............................ ......... 3,637.158 ............145,386 ......................  ............ 140,292 ............ 129,992 ...........10,300 ................. 0 ................. 0 ............10,300 ................ 0 ...........145,386 ................ 0 ............ 5,094 ............ 5,094 ....................0 ........  .......
808518-51-8 ... Schwab Indexed Retirement Trust Fund 2045 ... ....... ..12/01/2023 .  ............................ ......... 2,744.829 ............106,064 ......................  ............ 105,099 ............. 97,387 ............ 7,713 ................. 0 ................. 0 ............. 7,713 ................ 0 .......... 106,064 ................ 0 ...............965 ...............965 ....................0 ........  .......
808518-52-6 ... Schwab Indexed Retirement Trust Fund 2040 .. ....... ..12/26/2023 .  ............................ ........37,838.117 ......... 1,405,648 ......................  ..........1,449,235 ..........1,287,253 ..........161,983 ................. 0 ................. 0 ...........161,983 ................ 0 ........ 1,405,648 ................ 0 ......... (43,587) ......... (43,587) ....................0 ........  .......
808518-53-4 ... Schwab Indexed Retirement Trust Fund 2035 ... ....... ..12/01/2023 .  ............................ ......... 9,320.020 ............333,503 ......................  ............ 336,488 ............ 304,951 ...........31,537 ................. 0 ................. 0 ............31,537 ................ 0 ...........333,503 ................ 0 ...........(2,985) ...........(2,985) ....................0 ........  .......
808518-54-2 ... Schwab Indexed Retirement Trust Fund 2030 .. ....... ..12/27/2023 .  ............................ ........ 17,274.580 ............570,458 ......................  ............ 588,492 ............ 524,284 ...........64,209 ................. 0 ................. 0 ............64,209 ................ 0 ...........570,458 ................ 0 ......... (18,034) ......... (18,034) ....................0 ........  .......
808518-55-9 ... Schwab Indexed Retirement Trust Fund 2025 ... ....... ..12/01/2023 .  ............................ ........ 60,037.859 ......... 1,748,430 ......................  ......... 1,881,469 ......... 1,690,066 ..........191,405 ................. 0 ................. 0 ...........191,405 ................ 0 ........ 1,748,430 ................ 0 ........ (133,039) ........ (133,039) ....................0 ........  .......
808518-56-7 ... Schwab Indexed Retirement Trust Fund 2020 .. ....... ..12/01/2023 .  ............................ ......... 8,318.645 ............217,172 ......................  ............ 231,508 ............ 209,131 ...........22,378 ................. 0 ................. 0 ............22,378 ................ 0 ...........217,172 ................ 0 ......... (14,336) ......... (14,336) ....................0 ........  .......
808518-57-5 ... Schwab Indexed Retirement Trust Fund 2015 .. ....... ..12/11/2023 .  ............................ ......... 7,802.629 ............186,232 ......................  ............192,180 ............180,007 ...........12,173 ................. 0 ................. 0 ............12,173 ................ 0 ...........186,232 ................ 0 ...........(5,948) ...........(5,948) ....................0 ........  .......
808518-58-3 ... Schwab Indexed Retirement Trust Fund 2010 .. ....... ..12/18/2023 .  ............................ ......... 4,343.366 ............. 97,896 ......................  ............. 95,857 ............. 92,948 ............ 2,910 ................. 0 ................. 0 ............. 2,910 ................ 0 ............97,896 ................ 0 ............ 2,039 ............ 2,039 ....................0 ........  .......
80851W-86-1 ... Schwab Indexed Retirement Trust Fund 2060 .. ....... ..12/29/2023 .  ............................ ......... 2,541.745 ............. 47,819 ......................  ............. 51,445 ............. 44,684 ............ 6,762 ................. 0 ................. 0 ............. 6,762 ................ 0 ............47,819 ................ 0 ...........(3,626) ...........(3,626) ....................0 ........  .......
831681-81-2 ... American Funds SMALLCAP World Fund ........... ....... ..12/29/2023 .  ............................ ........18,807.518 ......... 1,183,491 ......................  ......... 1,483,909 ......... 1,095,162 ..........388,748 ................. 0 ................. 0 ...........388,748 ................ 0 ........ 1,183,491 ................ 0 ........ (300,418) ........ (300,418) .............. 1,372 ........  .......
831681-83-8 ... SMALLCAP World Fund« ............................. ....... ..12/29/2023 .  ............................ ........ 85,861.095 ......... 5,467,383 ......................  ......... 5,007,356 ..........5,054,643 ..........(47,286) ................. 0 ................. 0 ...........(47,286) ................ 0 ........ 5,467,383 ................ 0 ......... 460,027 ......... 460,027 ...............2,559 ........  .......
857443-60-0 ... State Street Emerging Markets Index Fund .... ....... ..12/29/2023 .  ............................ .......331,644.284 ........10,828,881 ......................  ........ 10,439,484 ........ 10,329,393 ..........110,092 ................. 0 ................. 0 ...........110,092 ................ 0 .......10,828,881 ................ 0 ..........389,397 ..........389,397 ....................0 ........  .......
857444-10-3 ... State Street U.S. Bond Index Fund ............. ....... ..12/29/2023 .  ............................ .... 1,473,143.762 ........41,156,520 ......................  ........ 45,089,446 ........ 40,573,325 ....... 4,516,121 ................. 0 ................. 0 ........ 4,516,121 ................ 0 .......41,156,520 ................ 0 ......(3,932,926) ......(3,932,926) ....................0 ........  .......
857444-12-9 ... State Street International Index Fund ........ ....... ..12/29/2023 .  ............................ .......943,005.758 ........33,373,808 ......................  ........ 27,968,216 ........ 30,498,692 ......(2,530,476) ................. 0 ................. 0 .......(2,530,476) ................ 0 .......33,373,808 ................ 0 ....... 5,405,592 ....... 5,405,592 ....................0 ........  .......
857444-20-2 ... State Street S&P 500 Index Fund ............... ....... ..12/29/2023 .  ............................ ........ 11,582.365 ........13,039,946 ......................  ......... 6,527,314 ........ 11,699,080 ......(5,171,766) ................. 0 ................. 0 .......(5,171,766) ................ 0 .......13,039,946 ................ 0 .......6,512,632 .......6,512,632 ....................0 ........  .......
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857444-57-4 ... State Street S&P Mid Cap Index Fund .......... ....... ..12/29/2023 .  ............................ .......415,950.764 ........48,179,325 ......................  ........ 32,216,938 ........ 45,271,665 .... (13,054,727) ................. 0 ................. 0 ..... (13,054,727) ................ 0 .......48,179,325 ................ 0 ......15,962,387 ......15,962,387 ....................0 ........  .......
857444-62-4 ... State Street S&P 500 Index Fund ............... ....... ..12/22/2023 .  ............................ .... 1,337,045.304 ........24,899,702 ......................  ........ 24,479,962 ........ 21,923,532 ....... 2,556,431 ................. 0 ................. 0 ........ 2,556,431 ................ 0 .......24,899,702 ................ 0 ......... 419,740 ......... 419,740 ....................0 ........  .......
857444-74-9 ... State Street Russell Small Cap Index Fund .. ....... ..12/29/2023 .  ............................ .......349,334.511 ........27,209,488 ......................  ........ 21,122,422 ........ 25,668,751 ......(4,546,328) ................. 0 ................. 0 .......(4,546,328) ................ 0 .......27,209,488 ................ 0 .......6,087,066 .......6,087,066 ....................0 ........  .......

857444-75-6 ...
State Street Russell Large Cap Growth Index 

Fund .................................................. ....... ..12/29/2023 .  ............................ .... 1,339,991.372 ........66,663,457 ......................  ........ 38,484,225 ........ 54,801,627 .... (16,317,402) ................. 0 ................. 0 ..... (16,317,402) ................ 0 .......66,663,457 ................ 0 ......28,179,232 ......28,179,232 ....................0 ........  .......

857444-76-4 ...
State Street Russell Large Cap Value Index 

Fund .................................................. ....... ..12/29/2023 .  ............................ .......716,089.014 ........37,675,537 ......................  ........ 28,665,482 ........ 36,312,874 ......(7,647,391) ................. 0 ................. 0 .......(7,647,391) ................ 0 .......37,675,537 ................ 0 .......9,010,055 .......9,010,055 ....................0 ........  .......

85744A-68-7 ...
State Street Global All Cap Ex US Index Fund 

........................................................ ....... ..12/19/2023 .  ............................ .......205,046.415 ......... 2,531,206 ......................  ......... 2,713,379 ..........2,353,523 ..........359,856 ................. 0 ................. 0 ...........359,856 ................ 0 ........ 2,531,206 ................ 0 ........ (182,173) ........ (182,173) ....................0 ........  .......
85744A-86-9 ... State Street S&P 500 Index NL Fund ........... ....... ..12/18/2023 .  ............................ ............ 954.407 ............101,351 ......................  ............. 88,758 ............. 88,943 ............. (185) ................. 0 ................. 0 .............. (185) ................ 0 ...........101,351 ................ 0 ...........12,593 ...........12,593 ....................0 ........  .......

85744T-81-9 ...
State Street Russell Small Cap Value Index 

Fund .................................................. ....... ..12/29/2023 .  ............................ .......367,517.953 ........12,731,561 ......................  ........ 10,295,268 ........ 12,425,047 ......(2,129,779) ................. 0 ................. 0 .......(2,129,779) ................ 0 .......12,731,561 ................ 0 ....... 2,436,293 ....... 2,436,293 ....................0 ........  .......

85744T-82-7 ...
State Street Russell Small Cap Growth Index 

Fund .................................................. ....... ..12/29/2023 .  ............................ .......273,212.543 ........11,117,864 ......................  ......... 9,369,427 ........ 10,111,050 ........ (741,622) ................. 0 ................. 0 ......... (741,622) ................ 0 .......11,117,864 ................ 0 .......1,748,437 .......1,748,437 ....................0 ........  .......
85744W-22-6 ... State Street U.S. Bond Index Fund ............. ....... ..12/29/2023 .  ............................ .......590,496.022 ......... 6,050,905 ......................  ......... 6,585,802 ..........5,936,257 ..........649,545 ................. 0 ................. 0 ...........649,545 ................ 0 ........ 6,050,905 ................ 0 ........ (534,897) ........ (534,897) ....................0 ........  .......
85744W-38-2 ... State Street S&P Mid Cap Index Fund .......... ....... ..12/29/2023 .  ............................ .......671,029.392 ........13,780,057 ......................  ........ 13,742,010 ........ 12,877,054 ..........864,957 ................. 0 ................. 0 ...........864,957 ................ 0 .......13,780,057 ................ 0 ...........38,047 ...........38,047 ....................0 ........  .......
85744W-46-5 ... State Street Target Retirement 2060 Fund .... ....... ..12/12/2023 .  ............................ ........ 35,744.267 ............639,584 ......................  ............692,611 ............ 572,695 ..........119,916 ................. 0 ................. 0 ...........119,916 ................ 0 ...........639,584 ................ 0 ......... (53,027) ......... (53,027) ....................0 ........  .......
85744W-63-0 ... State Street Target Retirement Income Fund . ....... ..12/27/2023 .  ............................ .......163,315.276 ......... 2,283,344 ......................  ......... 2,411,526 ......... 2,187,118 ..........224,408 ................. 0 ................. 0 ...........224,408 ................ 0 ........ 2,283,344 ................ 0 ........ (128,182) ........ (128,182) ....................0 ........  .......
85744W-64-8 ... State Street Target Retirement 2055 Fund .... ....... ..12/29/2023 .  ............................ ........ 63,760.426 ......... 1,211,527 ......................  ......... 1,326,064 ......... 1,087,880 ..........238,185 ................. 0 ................. 0 ...........238,185 ................ 0 ........ 1,211,527 ................ 0 ........ (114,537) ........ (114,537) ....................0 ........  .......
85744W-65-5 ... State Street Target Retirement 2050 Fund .... ....... ..12/15/2023 .  ............................ .......184,088.708 ......... 3,443,944 ......................  ......... 3,835,921 ..........3,139,633 ..........696,288 ................. 0 ................. 0 ...........696,288 ................ 0 ........ 3,443,944 ................ 0 ........ (391,977) ........ (391,977) ....................0 ........  .......
85744W-66-3 ... State Street Target Retirement 2045 Fund .... ....... ..12/04/2023 .  ............................ .......195,275.238 ......... 3,630,474 ......................  ..........3,993,228 ......... 3,318,898 ..........674,331 ................. 0 ................. 0 ...........674,331 ................ 0 ........ 3,630,474 ................ 0 ........ (362,754) ........ (362,754) ....................0 ........  .......
85744W-67-1 ... State Street Target Retirement 2040 Fund .... ....... ..12/29/2023 .  ............................ .......214,368.344 ......... 3,953,830 ......................  ......... 4,302,111 ......... 3,580,380 ..........721,731 ................. 0 ................. 0 ...........721,731 ................ 0 ........ 3,953,830 ................ 0 ........ (348,281) ........ (348,281) ....................0 ........  .......
85744W-68-9 ... State Street Target Retirement 2035 Fund .... ....... ..12/27/2023 .  ............................ .......288,158.054 ......... 5,227,830 ......................  ......... 5,592,751 ..........4,729,826 ..........862,924 ................. 0 ................. 0 ...........862,924 ................ 0 ........ 5,227,830 ................ 0 ........ (364,921) ........ (364,921) ....................0 ........  .......
85744W-69-7 ... State Street Target Retirement 2030 Fund .... ....... ..12/15/2023 .  ............................ .......210,470.535 ......... 3,642,805 ......................  ......... 4,052,527 ..........3,387,734 ..........664,794 ................. 0 ................. 0 ...........664,794 ................ 0 ........ 3,642,805 ................ 0 ........ (409,722) ........ (409,722) ....................0 ........  .......
85744W-71-3 ... State Street Target Retirement 2025 Fund .... ....... ..12/27/2023 .  ............................ .......301,318.099 ......... 5,040,623 ......................  ..........5,539,991 ......... 4,734,611 ..........805,381 ................. 0 ................. 0 ...........805,381 ................ 0 ........ 5,040,623 ................ 0 ........ (499,368) ........ (499,368) ....................0 ........  .......
85744W-72-1 ... State Street Target Retirement 2020 Fund .... ....... ..12/26/2023 .  ............................ .......213,812.391 ......... 3,270,127 ......................  ......... 3,469,463 ......... 3,156,085 ..........313,379 ................. 0 ................. 0 ...........313,379 ................ 0 ........ 3,270,127 ................ 0 ........ (199,336) ........ (199,336) ....................0 ........  .......
857480-35-4 ... State Street Target Retirement 2065 Fund .... ....... ..12/26/2023 .  ............................ ......... 3,633.227 ............. 44,373 ......................  ............. 40,870 ............. 40,401 ...............469 ................. 0 ................. 0 ................469 ................ 0 ............ 44,373 ................ 0 ............ 3,503 ............ 3,503 ....................0 ........  .......
857480-42-0 ... State Street Target Retirement 2065 Fund .... ....... ..02/17/2023 .  ............................ .......287,967.574 ......... 4,330,770 ......................  ......... 4,115,023 ..........4,052,856 ...........62,167 ................. 0 ................. 0 ............62,167 ................ 0 ........ 4,330,770 ................ 0 ......... 215,747 ......... 215,747 ....................0 ........  .......
857480-48-7 ... State Street Russell Small Cap Index Fund .. ....... ..12/26/2023 .  ............................ .......267,471.605 ......... 3,416,735 ......................  ......... 3,640,021 ..........3,234,802 ..........405,220 ................. 0 ................. 0 ...........405,220 ................ 0 ........ 3,416,735 ................ 0 ........ (223,286) ........ (223,286) ....................0 ........  .......
857480-56-0 ... State Street Target Retirement Income Fund . ....... ..02/17/2023 .  ............................ .... 2,024,074.217 ........24,847,011 ......................  ........ 26,116,779 ........ 24,214,000 ....... 1,902,779 ................. 0 ................. 0 ........ 1,902,779 ................ 0 .......24,847,011 ................ 0 ..... (1,269,768) ..... (1,269,768) ....................0 ........  .......
857480-57-8 ... State Street Target Retirement 2060 Fund .... ....... ..02/17/2023 .  ............................ .... 3,213,463.447 ........47,760,171 ......................  ........ 49,980,998 ........ 44,686,423 ....... 5,294,575 ................. 0 ................. 0 ........ 5,294,575 ................ 0 .......47,760,171 ................ 0 ......(2,220,827) ......(2,220,827) ....................0 ........  .......
857480-58-6 ... State Street Target Retirement 2055 Fund .... ....... ..02/17/2023 .  ............................ .... 4,190,043.058 ........ 62,262,345 ......................  ........ 65,436,615 ........ 58,262,549 .......7,174,066 ................. 0 ................. 0 ........7,174,066 ................ 0 .......62,262,345 ................ 0 ......(3,174,270) ......(3,174,270) ....................0 ........  .......
857480-59-4 ... State Street Target Retirement 2050 Fund .... ....... ..02/17/2023 .  ............................ .... 5,692,946.504 ........84,603,681 ......................  ........ 89,163,574 ........ 79,200,272 ....... 9,963,302 ................. 0 ................. 0 ........ 9,963,302 ................ 0 .......84,603,681 ................ 0 ......(4,559,893) ......(4,559,893) ....................0 ........  .......
857480-61-0 ... State Street Target Retirement 2045 Fund .... ....... ..02/17/2023 .  ............................ .... 6,684,077.407 ........98,444,081 ......................  .......103,754,605 ........ 92,454,159 ......11,300,446 ................. 0 ................. 0 .......11,300,446 ................ 0 .......98,444,081 ................ 0 ......(5,310,524) ......(5,310,524) ....................0 ........  .......
857480-62-8 ... State Street Target Retirement 2040 Fund .... ....... ..02/17/2023 .  ............................ .... 7,765,504.594 .......112,499,224 ......................  .......119,590,007 .......106,014,669 ......13,575,339 ................. 0 ................. 0 .......13,575,339 ................ 0 ......112,499,224 ................ 0 ..... (7,090,783) ..... (7,090,783) ....................0 ........  .......
857480-63-6 ... State Street Target Retirement 2035 Fund .... ....... ..02/17/2023 .  ............................ .... 8,033,696.368 ...... 114,117,069 ......................  .......121,184,120 .......108,045,182 ......13,138,938 ................. 0 ................. 0 .......13,138,938 ................ 0 ..... 114,117,069 ................ 0 ..... (7,067,051) ..... (7,067,051) ....................0 ........  .......
857480-64-4 ... State Street Target Retirement 2030 Fund .... ....... ..02/17/2023 .  ............................ .... 8,279,403.358 .......115,399,320 ......................  .......122,643,831 .......109,768,330 ......12,875,501 ................. 0 ................. 0 .......12,875,501 ................ 0 ......115,399,320 ................ 0 ......(7,244,511) ......(7,244,511) ....................0 ........  .......
857480-65-1 ... State Street Target Retirement 2025 Fund .... ....... ..02/17/2023 .  ............................ .... 8,114,683.294 ...... 109,738,141 ......................  .......116,492,371 ....... 105,515,227 ......10,977,144 ................. 0 ................. 0 .......10,977,144 ................ 0 ..... 109,738,141 ................ 0 ......(6,754,230) ......(6,754,230) ....................0 ........  .......
857480-66-9 ... State Street Target Retirement 2020 Fund .... ....... ..02/17/2023 .  ............................ .... 3,187,022.562 ........41,018,004 ......................  ........ 43,254,039 ........ 39,834,595 ....... 3,419,444 ................. 0 ................. 0 ........ 3,419,444 ................ 0 .......41,018,004 ................ 0 ......(2,236,035) ......(2,236,035) ....................0 ........  .......

85749F-82-2 ...
State Street Institutional Small-Cap Equity 

Fund .................................................. ....... ..12/29/2023 .  ............................ ........ 15,289.709 ............250,583 ......................  ............ 246,917 ............ 248,305 ...........(1,387) ................. 0 ................. 0 ............(1,387) ................ 0 ...........250,583 ................ 0 ............ 3,666 ............ 3,666 .................. 10 ........  .......

85749T-40-0 ...
State Street Small/Mid Cap Equity Index Fund 

........................................................ ....... ..12/29/2023 .  ............................ ............. 43.330 ............. 10,799 ......................  ............. 10,649 ...............9,347 ............ 1,302 ................. 0 ................. 0 ............. 1,302 ................ 0 ............10,799 ................ 0 ...............150 ...............150 ....................0 ........  .......
85749T-81-4 ... State Street Equity 500 Index Fund ........... ....... ..12/29/2023 .  ............................ ............411.201 ............132,982 ......................  ............137,020 ............ 118,241 ...........18,780 ................. 0 ................. 0 ............18,780 ................ 0 ...........132,982 ................ 0 ...........(4,038) ...........(4,038) .................. 41 ........  .......
85749T-87-1 ... State Street Aggregate Bond Index Fund ...... ....... ..12/20/2023 .  ............................ ............. 96.185 .............. 7,903 ......................  .............. 8,130 ...............8,156 ...............(26) ................. 0 ................. 0 ................(26) ................ 0 ............. 7,903 ................ 0 ............. (227) ............. (227) ................. 183 ........  .......

87240V-42-1 ...
GoalPath Fi360 2060 Indexed Moderate 

Portfolio ........................................... ....... ..12/22/2023 .  ............................ ......... 7,099.377 ............116,622 ......................  ............ 118,443 ............ 102,870 ...........15,573 ................. 0 ................. 0 ............15,573 ................ 0 ...........116,622 ................ 0 ...........(1,821) ...........(1,821) ....................0 ........  .......

87240V-44-7 ...
GoalPath Fi360 2060 Indexed Conservative 

Portfolio ........................................... ....... ..12/20/2023 .  ............................ ........ 14,910.114 ............236,307 ......................  ............ 238,114 ............ 211,425 ...........26,689 ................. 0 ................. 0 ............26,689 ................ 0 ...........236,307 ................ 0 ...........(1,807) ...........(1,807) ....................0 ........  .......

87240V-46-2 ...
GoalPath Fi360 2060 Indexed Aggressive 

Portfolio ........................................... ....... ..10/16/2023 .  ............................ ......... 1,928.631 ............. 29,291 ......................  ............. 28,020 ............. 27,348 ...............672 ................. 0 ................. 0 ................672 ................ 0 ............ 29,291 ................ 0 ............ 1,271 ............ 1,271 ....................0 ........  .......
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87240V-48-8 ...
GoalPath Fi360 2050 Indexed Moderate 

Portfolio ........................................... ....... ..12/22/2023 .  ............................ ............ 599.698 .............. 9,216 ......................  .............. 8,481 ...............8,534 ...............(53) ................. 0 ................. 0 ................(53) ................ 0 ............. 9,216 ................ 0 ...............735 ...............735 ....................0 ........  .......

87240V-51-2 ...
GoalPath Fi360 2050 Indexed Conservative 

Portfolio ........................................... ....... ..12/08/2023 .  ............................ ........ 56,055.573 ............887,605 ......................  ............ 897,449 ............ 797,110 ..........100,340 ................. 0 ................. 0 ...........100,340 ................ 0 .......... 887,605 ................ 0 ...........(9,844) ...........(9,844) ....................0 ........  .......

87240V-53-8 ...
GoalPath Fi360 2050 Indexed Aggressive 

Portfolio ........................................... ....... ..12/08/2023 .  ............................ ............ 545.966 .............. 8,257 ......................  .............. 8,210 ...............7,747 ...............463 ................. 0 ................. 0 ................463 ................ 0 ............. 8,257 ................ 0 ................47 ................47 ....................0 ........  .......

87240V-55-3 ...
GoalPath Fi360 2040 Indexed Moderate 

Portfolio ........................................... ....... ..12/26/2023 .  ............................ ............. 72.336 .............. 1,043 ......................  ................. 986 ................. 984 ................. 2 ................. 0 ................. 0 .................. 2 ................ 0 ............. 1,043 ................ 0 ................57 ................57 ....................0 ........  .......

87240V-57-9 ...
GoalPath Fi360 2040 Indexed Conservative 

Portfolio ........................................... ....... ..12/22/2023 .  ............................ .......107,892.585 ......... 1,544,412 ......................  ......... 1,596,809 ......... 1,410,156 ..........186,655 ................. 0 ................. 0 ...........186,655 ................ 0 ........ 1,544,412 ................ 0 ..........(52,397) ..........(52,397) ....................0 ........  .......

87240V-59-5 ...
GoalPath Fi360 2040 Indexed Aggressive 

Portfolio ........................................... ....... ..12/22/2023 .  ............................ ......... 7,187.571 ............108,469 ......................  ............115,217 ............ 100,626 ...........14,591 ................. 0 ................. 0 ............14,591 ................ 0 ...........108,469 ................ 0 ...........(6,748) ...........(6,748) ....................0 ........  .......

87240V-62-9 ...
GoalPath Fi360 2030 Indexed Moderate 

Portfolio ........................................... ....... ..12/26/2023 .  ............................ ......... 1,250.360 ............. 18,282 ......................  ............. 17,353 ............. 16,517 ...............836 ................. 0 ................. 0 ................836 ................ 0 ............18,282 ................ 0 ...............929 ...............929 ....................0 ........  .......

87240V-64-5 ...
GoalPath Fi360 2030 Indexed Conservative 

Portfolio ........................................... ....... ..12/28/2023 .  ............................ .......251,004.861 ......... 3,244,653 ......................  ......... 3,755,032 ..........3,044,689 ..........710,344 ................. 0 ................. 0 ...........710,344 ................ 0 ........ 3,244,653 ................ 0 ........ (510,379) ........ (510,379) ....................0 ........  .......

87240V-66-0 ...
GoalPath Fi360 2030 Indexed Aggressive 

Portfolio ........................................... ....... ..12/22/2023 .  ............................ ......... 5,903.014 ............. 87,732 ......................  ............. 82,773 ............. 81,107 ............ 1,666 ................. 0 ................. 0 ............. 1,666 ................ 0 ............87,732 ................ 0 ............ 4,959 ............ 4,959 ....................0 ........  .......

87240V-68-6 ...
GoalPath Fi360 2020 Indexed Moderate 

Portfolio ........................................... ....... ..12/22/2023 .  ............................ ............. 64.023 .................846 ......................  ................. 819 ................. 819 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................846 ................ 0 ................27 ................27 ....................0 ........  .......

87240V-71-0 ...
GoalPath Fi360 2020 Indexed Conservative 

Portfolio ........................................... ....... ..12/28/2023 .  ............................ .......241,242.376 ......... 2,962,819 ......................  ......... 3,392,009 ..........2,865,959 ..........526,050 ................. 0 ................. 0 ...........526,050 ................ 0 ........ 2,962,819 ................ 0 ........ (429,190) ........ (429,190) ....................0 ........  .......

87240V-73-6 ...
GoalPath Fi360 2020 Indexed Aggressive 

Portfolio ........................................... ....... ..12/29/2023 .  ............................ ............376.635 .............. 5,292 ......................  ...............5,227 ...............5,013 ...............215 ................. 0 ................. 0 ................215 ................ 0 ............. 5,292 ................ 0 ................65 ................65 ....................0 ........  .......

87281F-10-3 ...
T. Rowe Price US Small Cap Value Equity Fund 

........................................................ ....... ..12/28/2023 .  ............................ .......177,467.881 ......... 4,979,996 ......................  ......... 5,396,798 ......... 4,789,858 ..........606,940 ................. 0 ................. 0 ...........606,940 ................ 0 ........ 4,979,996 ................ 0 ........ (416,802) ........ (416,802) ....................0 ........  .......
880208-10-3 ... Templeton Global Bond Fund ...................... ....... ..12/28/2023 .  ............................ .......804,104.196 ......... 6,183,763 ......................  ......... 8,492,853 ..........6,344,382 ....... 2,148,472 ................. 0 ................. 0 ........ 2,148,472 ................ 0 ........6,183,763 ................ 0 ......(2,309,090) ......(2,309,090) ............102,220 ........  .......
880208-77-2 ... Templeton Global Bond Fund ...................... ....... ..12/28/2023 .  ............................ .......148,716.633 ......... 1,136,465 ......................  ......... 1,453,702 ......... 1,167,426 ..........286,277 ................. 0 ................. 0 ...........286,277 ................ 0 ........ 1,136,465 ................ 0 ........ (317,237) ........ (317,237) ............. 20,252 ........  .......
885215-35-0 ... Thornburg Small/Mid Cap Growth Fund .......... ....... ..12/29/2023 .  ............................ ........ 53,553.281 ......... 1,498,208 ......................  ......... 2,472,667 ......... 1,336,690 ....... 1,135,978 ................. 0 ................. 0 ........ 1,135,978 ................ 0 ........ 1,498,208 ................ 0 ........ (974,459) ........ (974,459) ....................0 ........  .......
885215-36-8 ... Thornburg International Equity Fund .......... ....... ..12/29/2023 .  ............................ .......266,654.280 ......... 6,416,686 ......................  ......... 6,215,237 ..........5,882,393 ..........332,844 ................. 0 ................. 0 ...........332,844 ................ 0 ........6,416,686 ................ 0 ..........201,449 ..........201,449 ............. 12,407 ........  .......
885215-38-4 ... Thornburg Investment Income Builder Fund .... ....... ..12/29/2023 .  ............................ ........ 45,400.983 ......... 1,010,359 ......................  ............ 965,460 ............ 964,317 ............ 1,144 ................. 0 ................. 0 ............. 1,144 ................ 0 ........ 1,010,359 ................ 0 ...........44,899 ...........44,899 ............. 26,175 ........  .......
885215-53-3 ... Thornburg Small/Mid Cap Cor Fund .............. ....... ..12/29/2023 .  ............................ ........ 22,530.726 ......... 1,372,951 ......................  ......... 1,703,320 ..........1,318,949 ..........384,372 ................. 0 ................. 0 ...........384,372 ................ 0 ........ 1,372,951 ................ 0 ........ (330,369) ........ (330,369) ....................0 ........  .......
885216-80-4 ... Thornburg International Equity Fund .......... ....... ..12/29/2023 .  ............................ ........ 89,644.837 ......... 2,169,300 ......................  ......... 1,961,708 ......... 1,966,808 ...........(5,099) ................. 0 ................. 0 ............(5,099) ................ 0 ........ 2,169,300 ................ 0 ..........207,592 ..........207,592 ............. 13,296 ........  .......
885216-82-0 ... Thornburg International Growth Fund .......... ....... ..12/29/2023 .  ............................ ........31,886.060 ............762,060 ......................  ............ 890,219 ............ 683,956 ..........206,263 ................. 0 ................. 0 ...........206,263 ................ 0 .......... 762,060 ................ 0 ........ (128,159) ........ (128,159) ................. 786 ........  .......
888894-10-2 ... The Tocqueville Fund ............................. ....... ..12/29/2023 .  ............................ ........ 10,412.048 ............422,337 ......................  ............ 427,030 ............ 396,803 ...........30,228 ................. 0 ................. 0 ............30,228 ................ 0 ...........422,337 ................ 0 ...........(4,693) ...........(4,693) .............. 1,173 ........  .......
89347A-10-2 ... Transamerica Short-Term Bond ................... ....... ..12/29/2023 .  ............................ .......135,666.606 ......... 1,749,138 ......................  ......... 1,685,473 ......... 1,710,430 ..........(24,957) ................. 0 ................. 0 ...........(24,957) ................ 0 ........ 1,749,138 ................ 0 ...........63,665 ...........63,665 ....................0 ........  .......
89347A-20-1 ... Transamerica Partners Core Bond ............... ....... ..12/29/2023 .  ............................ .......218,811.412 ......... 3,167,873 ......................  ......... 3,283,651 ..........3,132,657 ..........150,996 ................. 0 ................. 0 ...........150,996 ................ 0 ........3,167,873 ................ 0 ........ (115,778) ........ (115,778) ....................0 ........  .......
89347A-30-0 ... Transamerica Partners High Yield Bond ....... ....... ..12/29/2023 .  ............................ .......731,901.269 ........15,764,607 ......................  ........ 12,945,477 ........ 15,097,586 ......(2,152,109) ................. 0 ................. 0 .......(2,152,109) ................ 0 .......15,764,607 ................ 0 .......2,819,130 .......2,819,130 ....................0 ........  .......
89347A-50-8 ... Transamerica Partners Large Value ............. ....... ..12/29/2023 .  ............................ ........ 25,324.716 ............975,454 ......................  ............ 581,392 ............ 954,557 ........ (373,165) ................. 0 ................. 0 ......... (373,165) ................ 0 ...........975,454 ................ 0 ..........394,062 ..........394,062 ....................0 ........  .......
89347A-60-7 ... Transamerica Partners Large Core .............. ....... ..12/29/2023 .  ............................ ........61,790.091 ......... 3,127,503 ......................  ......... 1,938,071 ......... 2,775,790 ........ (837,718) ................. 0 ................. 0 ......... (837,718) ................ 0 ........ 3,127,503 ................ 0 .......1,189,432 .......1,189,432 ....................0 ........  .......
89347A-78-9 ... Transamerica Partners Stock Index ............. ....... ..12/29/2023 .  ............................ .... 1,917,257.305 ........ 93,824,343 ......................  ........ 52,884,089 ........ 83,679,079 .... (30,794,988) ................. 0 ................. 0 ..... (30,794,988) ................ 0 .......93,824,343 ................ 0 ......40,940,254 ......40,940,254 ....................0 ........  .......
89347A-80-5 ... Transamerica Partners Mid Growth .............. ....... ..12/29/2023 .  ............................ ........23,777.006 ............804,848 ......................  ............ 604,199 ............ 710,944 ........ (106,746) ................. 0 ................. 0 ......... (106,746) ................ 0 ...........804,848 ................ 0 ......... 200,649 ......... 200,649 ....................0 ........  .......

89347A-82-1 ...
Transamerica Asset Allocation 

Short/Intermediate H ............................. ....... ..12/29/2023 .  ............................ ........ 45,294.333 ............919,227 ......................  ............766,376 ............ 873,995 ........ (107,618) ................. 0 ................. 0 ......... (107,618) ................ 0 ...........919,227 ................ 0 ......... 152,851 ......... 152,851 ....................0 ........  .......

89347A-83-9 ...
Transamerica Asset Allocation Short Horizon 

........................................................ ....... ..12/29/2023 .  ............................ ........ 42,844.698 ............719,056 ......................  ............ 633,451 ............ 686,102 ..........(52,650) ................. 0 ................. 0 ...........(52,650) ................ 0 ...........719,056 ................ 0 ...........85,605 ...........85,605 ....................0 ........  .......
89347A-84-7 ... Transamerica Asset Allocation Long Horizon . ....... ..12/29/2023 .  ............................ ........ 62,653.555 ......... 2,136,205 ......................  ......... 1,161,116 ..........1,942,605 ........ (781,489) ................. 0 ................. 0 ......... (781,489) ................ 0 ........ 2,136,205 ................ 0 ......... 975,089 ......... 975,089 ....................0 ........  .......

89347A-85-4 ...
Transamerica Asset Allocation 

Intermediate/Long Ho .............................. ....... ..12/29/2023 .  ............................ .......169,401.024 ......... 4,900,149 ......................  ......... 2,877,079 ..........4,552,890 ......(1,675,810) ................. 0 ................. 0 .......(1,675,810) ................ 0 ........ 4,900,149 ................ 0 .......2,023,070 .......2,023,070 ....................0 ........  .......

89347A-86-2 ...
Transamerica Asset Allocation Intermediate 

Horizon .............................................. ....... ..12/29/2023 .  ............................ .......100,730.863 ......... 2,454,933 ......................  ......... 1,809,514 ..........2,324,355 ........ (514,840) ................. 0 ................. 0 ......... (514,840) ................ 0 ........ 2,454,933 ................ 0 ..........645,419 ..........645,419 ....................0 ........  .......
89347A-87-0 ... Transamerica Partners International Equity . ....... ..12/29/2023 .  ............................ ........ 13,713.851 ............276,315 ......................  ............ 226,906 ............ 255,603 ..........(28,697) ................. 0 ................. 0 ...........(28,697) ................ 0 ...........276,315 ................ 0 ...........49,409 ...........49,409 ....................0 ........  .......
89347A-88-8 ... Transamerica Partners Mid Value ............... ....... ..12/29/2023 .  ............................ .......418,755.111 ........16,902,574 ......................  ......... 9,268,605 ........ 16,390,117 ......(7,121,512) ................. 0 ................. 0 .......(7,121,512) ................ 0 .......16,902,574 ................ 0 .......7,633,969 .......7,633,969 ....................0 ........  .......
893509-24-0 ... Transamerica International Equity ............. ....... ..12/29/2023 .  ............................ ........ 51,733.163 ............989,635 ......................  ............877,692 ............ 918,781 ..........(41,089) ................. 0 ................. 0 ...........(41,089) ................ 0 ...........989,635 ................ 0 ......... 111,943 ......... 111,943 ................. 114 ........  .......
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89354D-22-1 ... Transamerica Small/Mid Cap Value .............. ....... ..12/29/2023 .  ............................ .......356,115.858 ......... 9,909,620 ......................  ......... 8,951,377 ......... 9,518,977 ........ (567,600) ................. 0 ................. 0 ......... (567,600) ................ 0 ........ 9,909,620 ................ 0 ..........958,243 ..........958,243 ............. 38,154 ........  .......
89354D-24-7 ... Transamerica Short-Term Bond ................... ....... ..12/19/2023 .  ............................ ............. 25.414 ................. 243 ......................  ................. 259 ................. 243 ................ 17 ................. 0 ................. 0 ................. 17 ................ 0 ................243 ................ 0 ...............(16) ...............(16) ....................4 ........  .......
89354D-31-2 ... Transamerica Large Cap Value ................... ....... ..12/29/2023 .  ............................ .......287,314.308 ......... 3,630,969 ......................  ......... 2,810,922 ......... 3,519,600 ........ (708,678) ................. 0 ................. 0 ......... (708,678) ................ 0 ........ 3,630,969 ................ 0 ......... 820,047 ......... 820,047 ............. 28,645 ........  .......
89354D-33-8 ... Transamerica International Equity ............. ....... ..12/28/2023 .  ............................ .......278,078.471 ......... 5,427,179 ......................  ......... 4,958,521 ..........5,047,124 ......... (88,603) ................. 0 ................. 0 .......... (88,603) ................ 0 ........ 5,427,179 ................ 0 ......... 468,658 ......... 468,658 .............. 3,105 ........  .......
89354D-35-3 ... Transamerica High Yield Bond ................... ....... ..12/29/2023 .  ............................ .......502,715.425 ......... 3,940,549 ......................  ......... 4,500,008 ......... 3,901,072 ..........598,936 ................. 0 ................. 0 ...........598,936 ................ 0 ........ 3,940,549 ................ 0 ........ (559,459) ........ (559,459) ............ 133,242 ........  .......
89354D-42-9 ... Transamerica Flexible Income ................... ....... ..12/29/2023 .  ............................ .......330,166.251 ......... 2,626,041 ......................  ..........3,093,542 ..........2,631,425 ..........462,117 ................. 0 ................. 0 ...........462,117 ................ 0 ........ 2,626,041 ................ 0 ........ (467,501) ........ (467,501) ............. 58,068 ........  .......
89354D-44-5 ... Transamerica Emerging Markets Debt ........... ....... ..12/29/2023 .  ............................ ........ 35,323.603 ............313,022 ......................  ............371,361 ............ 303,077 ...........68,285 ................. 0 ................. 0 ............68,285 ................ 0 ...........313,022 ................ 0 ..........(58,339) ..........(58,339) .............. 8,041 ........  .......
89354D-46-0 ... Transamerica Sustainable Equity Income ...... ....... ..12/29/2023 .  ............................ ........ 51,730.470 ............373,133 ......................  ............ 396,556 ............ 367,804 ...........28,753 ................. 0 ................. 0 ............28,753 ................ 0 ...........373,133 ................ 0 ..........(23,423) ..........(23,423) ...............4,528 ........  .......
89354D-51-0 ... Transamerica ClearTrack 2050 ................... ....... ..12/29/2023 .  ............................ ........ 35,867.074 ............191,204 ......................  ............327,670 ............ 191,172 ..........136,498 ................. 0 ................. 0 ...........136,498 ................ 0 ...........191,204 ................ 0 ........ (136,466) ........ (136,466) ....................0 ........  .......
89354D-53-6 ... Transamerica ClearTrack 2045 ................... ....... ..12/19/2023 .  ............................ ........ 26,562.445 ............145,068 ......................  ............ 335,549 ............ 141,312 ..........194,237 ................. 0 ................. 0 ...........194,237 ................ 0 ...........145,068 ................ 0 ........ (190,481) ........ (190,481) ....................0 ........  .......
89354D-55-1 ... Transamerica ClearTrack 2040 ................... ....... ..12/29/2023 .  ............................ ........47,987.600 ............282,892 ......................  ............ 492,508 ............ 282,647 ..........209,862 ................. 0 ................. 0 ...........209,862 ................ 0 ...........282,892 ................ 0 ........ (209,616) ........ (209,616) ....................0 ........  .......
89354D-57-7 ... Transamerica ClearTrack 2035 ................... ....... ..12/29/2023 .  ............................ ........ 74,236.405 ............448,863 ......................  ............ 912,944 ............ 447,646 ..........465,300 ................. 0 ................. 0 ...........465,300 ................ 0 ...........448,863 ................ 0 ........ (464,081) ........ (464,081) ....................0 ........  .......
89354D-59-3 ... Transamerica ClearTrack 2030 ................... ....... ..12/29/2023 .  ............................ ........ 48,926.221 ............316,845 ......................  ............ 549,214 ............ 313,128 ..........236,086 ................. 0 ................. 0 ...........236,086 ................ 0 ...........316,845 ................ 0 ........ (232,369) ........ (232,369) ....................2 ........  .......
89354D-62-7 ... Transamerica ClearTrack 2025 ................... ....... ..12/27/2023 .  ............................ ........ 31,065.402 ............222,525 ......................  ............ 314,322 ............ 221,807 ...........92,516 ................. 0 ................. 0 ............92,516 ................ 0 ...........222,525 ................ 0 ......... (91,797) ......... (91,797) ....................0 ........  .......
89354D-64-3 ... Transamerica ClearTrack 2020 ................... ....... ..12/29/2023 .  ............................ ......... 9,505.411 .............65,811 ......................  ............. 92,489 ............. 65,682 ...........26,807 ................. 0 ................. 0 ............26,807 ................ 0 ............65,811 ................ 0 ......... (26,678) ......... (26,678) ....................0 ........  .......
89354D-66-8 ... Transamerica ClearTrack 2015 ................... ....... ..12/29/2023 .  ............................ ........ 33,580.782 ............222,308 ......................  ............ 309,290 ............ 221,633 ...........87,656 ................. 0 ................. 0 ............87,656 ................ 0 ...........222,308 ................ 0 ......... (86,982) ......... (86,982) ....................0 ........  .......
89354D-68-4 ... Transamerica ClearTrack Retirement Income .. ....... ..12/29/2023 .  ............................ ......... 1,977.276 ............. 14,138 ......................  ............. 21,378 ............. 14,058 ............ 7,320 ................. 0 ................. 0 ............. 7,320 ................ 0 ............14,138 ................ 0 ...........(7,240) ...........(7,240) ....................0 ........  .......
89355X-83-8 ... Transamerica Capital Growth .................... ....... ..12/29/2023 .  ............................ .......453,795.570 ......... 2,970,686 ......................  ......... 8,235,650 ......... 2,405,117 ....... 5,830,534 ................. 0 ................. 0 ........ 5,830,534 ................ 0 ........2,970,686 ................ 0 ......(5,264,964) ......(5,264,964) ....................0 ........  .......
89356F-10-9 ... Transamerica RetireOnTrack« 2010 Fund ....... ....... ..12/29/2023 .  ............................ .......617,101.636 ......... 6,555,924 ......................  ......... 6,315,324 ......... 6,371,698 ..........(56,373) ................. 0 ................. 0 ...........(56,373) ................ 0 ........ 6,555,924 ................ 0 ......... 240,600 ......... 240,600 ....................0 ........  .......
89356F-20-8 ... Transamerica RetireOnTrack« 2015 Fund ....... ....... ..12/29/2023 .  ............................ .......414,006.383 ......... 4,425,799 ......................  ......... 4,202,982 ..........4,274,119 ......... (71,136) ................. 0 ................. 0 .......... (71,136) ................ 0 ........ 4,425,799 ................ 0 ......... 222,817 ......... 222,817 ....................0 ........  .......
89356F-30-7 ... Transamerica RetireOnTrack« 2020 Fund ....... ....... ..12/29/2023 .  ............................ .... 2,041,146.231 ........21,731,883 ......................  ........ 20,708,311 ........ 20,965,838 ........ (257,526) ................. 0 ................. 0 ......... (257,526) ................ 0 .......21,731,883 ................ 0 .......1,023,572 .......1,023,572 ....................0 ........  .......
89356F-40-6 ... Transamerica RetireOnTrack« 2025 Fund ........ ....... ..12/29/2023 .  ............................ .... 2,957,410.386 ........31,421,415 ......................  ........ 29,753,514 ........ 30,051,430 ........ (297,915) ................. 0 ................. 0 ......... (297,915) ................ 0 .......31,421,415 ................ 0 .......1,667,901 .......1,667,901 ....................0 ........  .......
89356F-50-5 ... Transamerica RetireOnTrack« 2030 Fund ....... ....... ..12/29/2023 .  ............................ .... 3,507,285.886 ........ 37,482,559 ......................  ........ 35,086,275 ........ 35,241,209 ........ (154,934) ................. 0 ................. 0 ......... (154,934) ................ 0 .......37,482,559 ................ 0 ....... 2,396,284 ....... 2,396,284 ....................0 ........  .......
89356F-60-4 ... Transamerica RetireOnTrack« 2035 Fund ........ ....... ..12/29/2023 .  ............................ .... 2,958,425.547 ........31,790,870 ......................  ........ 29,766,787 ........ 29,579,522 ......... 187,266 ................. 0 ................. 0 .......... 187,266 ................ 0 .......31,790,870 ................ 0 .......2,024,083 .......2,024,083 ....................0 ........  .......
89356F-66-1 ... Transamerica SmartCourseSM 2060 Fund ......... ....... ..12/29/2023 .  ............................ .......709,551.861 ......... 7,790,052 ......................  ......... 7,474,799 ......... 7,188,329 ..........286,471 ................. 0 ................. 0 ...........286,471 ................ 0 ........ 7,790,052 ................ 0 ..........315,253 ..........315,253 ....................0 ........  .......
89356F-67-9 ... Transamerica SmartCourseSM 2055 Fund ......... ....... ..12/29/2023 .  ............................ .......880,803.711 ......... 9,668,325 ......................  ......... 9,038,135 ..........8,913,556 ..........124,580 ................. 0 ................. 0 ...........124,580 ................ 0 ........ 9,668,325 ................ 0 ......... 630,190 ......... 630,190 ....................0 ........  .......
89356F-68-7 ... Transamerica SmartCourseSM 2050 Fund ......... ....... ..12/29/2023 .  ............................ .... 1,630,644.800 ........17,457,803 ......................  ........ 16,387,507 ........ 16,503,756 ........ (116,247) ................. 0 ................. 0 ......... (116,247) ................ 0 .......17,457,803 ................ 0 .......1,070,296 .......1,070,296 ....................0 ........  .......
89356F-69-5 ... Transamerica SmartCourseSM 2045 Fund ......... ....... ..12/29/2023 .  ............................ .... 1,480,357.657 ........16,292,067 ......................  ........ 15,094,255 ........ 14,991,286 ..........102,970 ................. 0 ................. 0 ...........102,970 ................ 0 .......16,292,067 ................ 0 .......1,197,812 .......1,197,812 ....................0 ........  .......
89356F-70-3 ... Transamerica RetireOnTrack« 2040 Fund ....... ....... ..12/29/2023 .  ............................ .... 2,237,198.946 ........ 24,237,391 ......................  ........ 22,597,899 ........ 22,164,601 ..........433,298 ................. 0 ................. 0 ...........433,298 ................ 0 .......24,237,391 ................ 0 ....... 1,639,492 ....... 1,639,492 ....................0 ........  .......
89356F-71-1 ... Transamerica SmartCourseSM 2040 Fund ......... ....... ..12/29/2023 .  ............................ .... 1,899,040.704 ........20,829,849 ......................  ........ 19,197,044 ........ 19,253,424 ..........(56,376) ................. 0 ................. 0 ...........(56,376) ................ 0 .......20,829,849 ................ 0 .......1,632,805 .......1,632,805 ....................0 ........  .......
89356F-72-9 ... Transamerica SmartCourseSM 2035 Fund ......... ....... ..12/29/2023 .  ............................ .... 1,584,413.294 ........17,142,539 ......................  ........ 16,002,837 ........ 15,960,746 ........... 42,092 ................. 0 ................. 0 ............ 42,092 ................ 0 .......17,142,539 ................ 0 .......1,139,702 .......1,139,702 ....................0 ........  .......
89356F-73-7 ... Transamerica SmartCourseSM 2030 Fund ......... ....... ..12/29/2023 .  ............................ .... 2,301,429.450 ........24,767,662 ......................  ........ 23,326,022 ........ 23,191,505 ..........134,519 ................. 0 ................. 0 ...........134,519 ................ 0 .......24,767,662 ................ 0 .......1,441,640 .......1,441,640 ....................0 ........  .......
89356F-74-5 ... Transamerica SmartCourseSM 2025 Fund ......... ....... ..12/29/2023 .  ............................ .... 1,988,959.457 ........21,090,219 ......................  ........ 20,093,415 ........ 19,957,219 ..........136,198 ................. 0 ................. 0 ...........136,198 ................ 0 .......21,090,219 ................ 0 ......... 996,804 ......... 996,804 ....................0 ........  .......
89356F-75-2 ... Transamerica SmartCourseSM Income Fund ...... ....... ..12/29/2023 .  ............................ .... 1,689,863.940 ........17,588,423 ......................  ........ 16,923,462 ........ 16,835,607 ...........87,859 ................. 0 ................. 0 ............87,859 ................ 0 .......17,588,423 ................ 0 ......... 664,961 ......... 664,961 ....................0 ........  .......
89356F-76-0 ... Transamerica LifeGoalSM 2060 Fund ............. ....... ..12/29/2023 .  ............................ .... 2,513,145.330 ........ 28,335,755 ......................  ........ 25,658,479 ........ 25,924,099 ........ (265,620) ................. 0 ................. 0 ......... (265,620) ................ 0 .......28,335,755 ................ 0 .......2,677,276 .......2,677,276 ....................0 ........  .......
89356F-77-8 ... Transamerica LifeGoalSM 2055 Fund ............. ....... ..12/29/2023 .  ............................ .... 4,428,990.790 ........50,134,947 ......................  ........ 44,533,476 ........ 45,711,614 ......(1,178,136) ................. 0 ................. 0 .......(1,178,136) ................ 0 .......50,134,947 ................ 0 .......5,601,471 .......5,601,471 ....................0 ........  .......
89356F-78-6 ... Transamerica LifeGoalSM 2050 Fund ............. ....... ..12/29/2023 .  ............................ .... 6,982,423.540 ........79,427,639 ......................  ........ 69,888,772 ........ 72,083,049 ......(2,194,277) ................. 0 ................. 0 .......(2,194,277) ................ 0 .......79,427,639 ................ 0 .......9,538,867 .......9,538,867 ....................0 ........  .......
89356F-79-4 ... Transamerica LifeGoalSM 2045 Fund ............. ....... ..12/29/2023 .  ............................ .... 7,731,754.620 ........87,090,068 ......................  ........ 77,440,511 ........ 79,901,499 ......(2,460,987) ................. 0 ................. 0 .......(2,460,987) ................ 0 .......87,090,068 ................ 0 ....... 9,649,557 ....... 9,649,557 ....................0 ........  .......
89356F-80-2 ... Transamerica RetireOnTrack« 2045 Fund ........ ....... ..12/29/2023 .  ............................ .... 1,752,340.941 ........18,974,700 ......................  ........ 17,603,218 ........ 17,273,350 ..........329,868 ................. 0 ................. 0 ...........329,868 ................ 0 .......18,974,700 ................ 0 .......1,371,482 .......1,371,482 ....................0 ........  .......
89356F-81-0 ... Transamerica LifeGoalSM 2040 Fund ............. ....... ..12/29/2023 .  ............................ .... 8,207,893.310 ........91,690,505 ......................  ........ 82,105,404 ........ 84,694,789 ......(2,589,383) ................. 0 ................. 0 .......(2,589,383) ................ 0 .......91,690,505 ................ 0 .......9,585,101 .......9,585,101 ....................0 ........  .......
89356F-82-8 ... Transamerica LifeGoalSM 2035 Fund ............. ....... ..12/29/2023 .  ............................ ...10,462,107.540 .......114,803,749 ......................  .......104,656,391 .......107,260,666 ......(2,604,272) ................. 0 ................. 0 .......(2,604,272) ................ 0 ..... 114,803,749 ................ 0 ......10,147,358 ......10,147,358 ....................0 ........  .......
89356F-83-6 ... Transamerica LifeGoalSM 2030 Fund ............. ....... ..12/29/2023 .  ............................ ...12,105,503.960 .......130,319,083 ......................  .......121,067,349 ....... 123,204,977 ......(2,137,627) ................. 0 ................. 0 .......(2,137,627) ................ 0 ..... 130,319,083 ................ 0 ....... 9,251,734 ....... 9,251,734 ....................0 ........  .......
89356F-84-4 ... Transamerica LifeGoalSM 2025 Fund ............. ....... ..12/29/2023 .  ............................ ...12,612,246.170 .......133,169,460 ......................  .......126,164,702 .......127,258,826 ......(1,094,122) ................. 0 ................. 0 .......(1,094,122) ................ 0 ..... 133,169,460 ................ 0 .......7,004,758 .......7,004,758 ....................0 ........  .......
89356F-85-1 ... Transamerica LifeGoalSM Retirement Fund ..... ....... ..12/29/2023 .  ............................ ... 12,593,556.620 ...... 130,928,688 ......................  .......125,975,640 ....... 125,595,540 ..........380,102 ................. 0 ................. 0 ...........380,102 ................ 0 ..... 130,928,688 ................ 0 ....... 4,953,048 ....... 4,953,048 ....................0 ........  .......
89356F-86-9 ... Transamerica RetireOnTrack« 2060 Fund ....... ....... ..12/29/2023 .  ............................ .......585,625.406 ......... 6,238,127 ......................  ......... 6,150,954 ......... 5,683,260 ..........467,694 ................. 0 ................. 0 ...........467,694 ................ 0 ........ 6,238,127 ................ 0 ...........87,173 ...........87,173 ....................0 ........  .......
89356F-87-7 ... Transamerica RetireOnTrack« 2055 Fund ........ ....... ..12/29/2023 .  ............................ .......965,291.901 ........10,328,888 ......................  ......... 9,803,325 ..........9,371,343 ..........431,982 ................. 0 ................. 0 ...........431,982 ................ 0 .......10,328,888 ................ 0 ..........525,563 ..........525,563 ....................0 ........  .......
89356F-88-5 ... Transamerica RetireOnTrack« 2050 Fund ....... ....... ..12/29/2023 .  ............................ .... 1,359,437.156 ........14,600,119 ......................  ........ 13,632,338 ........ 13,283,740 ..........348,598 ................. 0 ................. 0 ...........348,598 ................ 0 .......14,600,119 ................ 0 ......... 967,781 ......... 967,781 ....................0 ........  .......
89356L-62-7 ... Transamerica Mid Cap Value Opportunities .... ....... ..12/22/2023 .  ............................ ........ 48,534.798 ............526,002 ......................  ............ 577,483 ............ 508,645 ...........68,840 ................. 0 ................. 0 ............68,840 ................ 0 ...........526,002 ................ 0 ......... (51,481) ......... (51,481) .................. 16 ........  .......
89360T-35-0 ... Transamerica ClearTrack 2060 ................... ....... ..12/18/2023 .  ............................ ........ 11,014.565 ............. 99,009 ......................  ............ 154,442 ............. 92,302 ...........62,140 ................. 0 ................. 0 ............62,140 ................ 0 ............99,009 ................ 0 ..........(55,433) ..........(55,433) ....................0 ........  .......
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89360T-37-6 ... Transamerica ClearTrack 2055 ................... ....... ..12/28/2023 .  ............................ ......... 5,969.656 ............. 47,962 ......................  ............. 72,731 ............. 47,757 ........... 24,974 ................. 0 ................. 0 ............ 24,974 ................ 0 ............47,962 ................ 0 ......... (24,769) ......... (24,769) ....................0 ........  .......
89360T-62-4 ... Transamerica Core Bond Fund .................... ....... ..12/26/2023 .  ............................ .......101,021.471 ............872,155 ......................  ............881,856 ............ 868,785 ...........13,072 ................. 0 ................. 0 ............13,072 ................ 0 ...........872,155 ................ 0 ...........(9,701) ...........(9,701) ............. 17,669 ........  .......
893957-25-8 ... Transamerica Bond ................................. ....... ..12/29/2023 .  ............................ ............. 85.922 .................682 ......................  ................. 797 ................. 684 ...............114 ................. 0 ................. 0 ................114 ................ 0 ................682 ................ 0 ............. (115) ............. (115) .................. 11 ........  .......
893957-36-5 ... Transamerica Small/Mid Cap Value .............. ....... ..12/29/2023 .  ............................ .......286,976.239 ......... 7,538,369 ......................  ......... 6,427,410 ......... 7,269,108 ........ (841,698) ................. 0 ................. 0 ......... (841,698) ................ 0 ........ 7,538,369 ................ 0 .......1,110,959 .......1,110,959 ...............8,424 ........  .......
893957-64-7 ... Transamerica Asset Allocation - Moderate ... ....... ..12/29/2023 .  ............................ .... 1,542,000.244 ........16,410,944 ......................  ........ 17,389,550 ........ 15,605,042 .......1,784,508 ................. 0 ................. 0 ........1,784,508 ................ 0 .......16,410,944 ................ 0 ........ (978,606) ........ (978,606) .............. 1,656 ........  .......

893957-69-6 ...
Transamerica Asset Allocation - Moderate 

Growth ............................................... ....... ..12/27/2023 .  ............................ .... 1,689,682.739 ........19,306,508 ......................  ........ 18,669,773 ........ 18,147,193 ..........522,581 ................. 0 ................. 0 ...........522,581 ................ 0 .......19,306,508 ................ 0 ......... 636,735 ......... 636,735 ....................0 ........  .......

893957-75-3 ...
Transamerica Asset Allocation-Growth 

Portfolio ........................................... ....... ..12/29/2023 .  ............................ .......982,801.669 ........ 12,223,404 ......................  ........ 11,643,624 ........ 11,243,251 ..........400,374 ................. 0 ................. 0 ...........400,374 ................ 0 .......12,223,404 ................ 0 ......... 579,780 ......... 579,780 .............. 1,587 ........  .......

893957-81-1 ...
Transamerica Asset Allocation - Conservative 

........................................................ ....... ..12/21/2023 .  ............................ .... 2,663,379.213 ........25,863,474 ......................  ........ 29,385,804 ........ 25,035,765 ....... 4,350,040 ................. 0 ................. 0 ........ 4,350,040 ................ 0 .......25,863,474 ................ 0 ......(3,522,330) ......(3,522,330) ............ 153,524 ........  .......
893961-36-7 ... Transamerica High Yield Bond ................... ....... ..12/22/2023 .  ............................ .......341,802.581 ......... 2,681,326 ......................  ..........2,923,289 ..........2,652,388 ..........270,901 ................. 0 ................. 0 ...........270,901 ................ 0 ........ 2,681,326 ................ 0 ........ (241,963) ........ (241,963) ............. 98,930 ........  .......
90291A-60-1 ... Victory Core Plus Intermediate Bond Fund .... ....... ..12/29/2023 .  ............................ .......192,565.786 ......... 1,734,912 ......................  ......... 2,072,168 ......... 1,727,315 ..........344,853 ................. 0 ................. 0 ...........344,853 ................ 0 ........ 1,734,912 ................ 0 ........ (337,256) ........ (337,256) ............. 38,406 ........  .......
921075-75-0 ... Van Eck Global Hard Assets Fund ............... ....... ..12/29/2023 .  ............................ ........ 21,411.802 ............846,722 ......................  ............ 880,339 ............ 882,594 ........... (2,254) ................. 0 ................. 0 ............ (2,254) ................ 0 ...........846,722 ................ 0 ......... (33,617) ......... (33,617) ................. 112 ........  .......
921908-87-7 ... Vanguard REIT Index Fund ........................ ....... ..12/29/2023 .  ............................ .......217,528.182 ........25,749,016 ......................  ........ 26,126,834 ........ 25,422,519 ..........704,315 ................. 0 ................. 0 ...........704,315 ................ 0 .......25,749,016 ................ 0 ........ (377,818) ........ (377,818) ............390,687 ........  .......
921909-20-6 ... Vanguard LifeStrategy Income Fund ............. ....... ..12/15/2023 .  ............................ .... 2,360,824.099 ........35,600,387 ......................  ........ 38,508,099 ........ 33,783,393 ....... 4,724,706 ................. 0 ................. 0 ........ 4,724,706 ................ 0 .......35,600,387 ................ 0 ......(2,907,712) ......(2,907,712) ............509,166 ........  .......

921909-30-5 ...
Vanguard LifeStrategy Conservative Growth 

Fund .................................................. ....... ..12/15/2023 .  ............................ .... 4,646,856.571 ........95,857,183 ......................  ........ 98,662,391 ........ 88,662,023 ......10,000,370 ................. 0 ................. 0 .......10,000,370 ................ 0 .......95,857,183 ................ 0 ......(2,805,208) ......(2,805,208) ......... 1,329,614 ........  .......
921909-40-4 ... Vanguard LifeStrategy Moderate Growth Fund . ....... ..12/15/2023 .  ............................ .... 6,949,575.377 .......212,556,687 ......................  .......205,611,881 .......190,696,348 ......14,915,535 ................. 0 ................. 0 .......14,915,535 ................ 0 ..... 212,556,687 ................ 0 .......6,944,806 .......6,944,806 ......... 1,819,577 ........  .......
921909-50-3 ... Vanguard LifeStrategy Growth Fund ............. ....... ..12/15/2023 .  ............................ .... 4,755,320.194 .......195,509,641 ......................  .......173,302,763 .......171,334,187 ....... 1,968,572 ................. 0 ................. 0 ........ 1,968,572 ................ 0 ..... 195,509,641 ................ 0 ......22,206,878 ......22,206,878 ......... 1,653,467 ........  .......
921910-71-7 ... Vanguard FTSE Social Index Fund ............... ....... ..12/19/2023 .  ............................ ........ 18,453.044 ............751,016 ......................  ............ 704,925 ............ 641,243 ...........63,682 ................. 0 ................. 0 ............63,682 ................ 0 .......... 751,016 ................ 0 ...........46,091 ...........46,091 ...............4,328 ........  .......
921937-60-3 ... Vanguard Total Bond Market Index Fund ........ ....... ..12/18/2023 .  ............................ ......... 2,088.877 ............. 19,928 ......................  ............. 21,127 ............. 19,803 ............ 1,326 ................. 0 ................. 0 ............. 1,326 ................ 0 ............19,928 ................ 0 ...........(1,199) ...........(1,199) ................. 353 ........  .......
921937-68-6 ... Vanguard Small Cap Value Index Ret Opt ....... ....... ..12/29/2023 .  ............................ .......112,024.043 ......... 7,917,754 ......................  ......... 6,094,736 ......... 7,645,641 ......(1,550,904) ................. 0 ................. 0 .......(1,550,904) ................ 0 ........ 7,917,754 ................ 0 .......1,823,018 .......1,823,018 ............. 79,390 ........  .......
921937-69-4 ... Vanguard Mid-Cap Value Index Fund ............. ....... ..12/29/2023 .  ............................ ........ 70,975.360 ......... 4,999,333 ......................  ......... 4,174,536 ..........4,973,953 ........ (799,418) ................. 0 ................. 0 ......... (799,418) ................ 0 ........ 4,999,333 ................ 0 ......... 824,797 ......... 824,797 ............. 52,972 ........  .......
921937-71-0 ... Vanguard Small-Cap Growth Index Fund ......... ....... ..12/29/2023 .  ............................ ........ 82,833.627 ......... 6,460,748 ......................  ......... 5,607,402 ..........5,840,599 ........ (233,196) ................. 0 ................. 0 ......... (233,196) ................ 0 ........6,460,748 ................ 0 ..........853,346 ..........853,346 ............. 20,860 ........  .......
921939-20-3 ... Vanguard International Value Fund ............. ....... ..12/29/2023 .  ............................ ........ 81,849.445 ......... 3,189,748 ......................  ......... 3,118,039 ..........2,925,299 ..........192,740 ................. 0 ................. 0 ...........192,740 ................ 0 ........ 3,189,748 ................ 0 ...........71,709 ...........71,709 ...............4,024 ........  .......
922018-30-4 ... Vanguard Windsor II Ret Opt .................... ....... ..12/27/2023 .  ............................ ........ 38,107.052 ......... 2,718,331 ......................  ..........2,919,522 ......... 2,520,781 ..........398,742 ................. 0 ................. 0 ...........398,742 ................ 0 ........ 2,718,331 ................ 0 ........ (201,191) ........ (201,191) ...............9,342 ........  .......
92202E-10-2 ... Vanguard Target Retirement Income Fund ....... ....... ..02/27/2023 .  ............................ ...............2.327 .................. 29 ......................  .................. 29 ...................28 ................. 1 ................. 0 ................. 0 .................. 1 ................ 0 ................. 29 ................ 0 ................. 0 ................. 0 ....................0 ........  .......
92202E-83-9 ... Vanguard Target Retirement 2060 Fund ......... ....... ..12/29/2023 .  ............................ .............. 1.099 .................. 48 ......................  .................. 50 ...................43 ................. 8 ................. 0 ................. 0 .................. 8 ................ 0 ................. 48 ................ 0 ................(2) ................(2) ....................0 ........  .......
922031-76-0 ... Vanguard High-Yield Corporate Fund ............ ....... ..12/29/2023 .  ............................ ........ 43,383.069 ............225,931 ......................  ............ 254,198 ............ 223,423 ...........30,777 ................. 0 ................. 0 ............30,777 ................ 0 ...........225,931 ................ 0 ......... (28,267) ......... (28,267) .............. 5,680 ........  .......
922042-70-0 ... Vanguard Pacific Stock Index Fund ............. ....... ..12/29/2023 .  ............................ ......... 2,643.903 ............222,839 ......................  ............ 225,248 ............ 210,983 ...........14,265 ................. 0 ................. 0 ............14,265 ................ 0 ...........222,839 ................ 0 ...........(2,409) ...........(2,409) .............. 1,557 ........  .......
922042-80-9 ... Vanguard European Stock Index Fund ............ ....... ..12/29/2023 .  ............................ ......... 8,623.399 ............658,206 ......................  ............ 554,193 ............ 599,068 ..........(44,875) ................. 0 ................. 0 ...........(44,875) ................ 0 ...........658,206 ................ 0 ......... 104,013 ......... 104,013 .............. 7,696 ........  .......
922042-84-1 ... Vanguard Emerging Markets Stock Index Fund . ....... ..12/18/2023 .  ............................ ............513.167 .............17,267 ......................  ............. 17,846 ............. 16,632 ............ 1,215 ................. 0 ................. 0 ............. 1,215 ................ 0 ............17,267 ................ 0 ............. (579) ............. (579) ................. 157 ........  .......
92204A-78-5 ... Vanguard Materials Index Fund .................. ....... ..12/29/2023 .  ............................ ........ 24,144.431 ......... 2,218,550 ......................  ......... 2,272,910 ..........2,094,288 ..........178,623 ................. 0 ................. 0 ...........178,623 ................ 0 ........ 2,218,550 ................ 0 ......... (54,360) ......... (54,360) ............. 13,692 ........  .......
922175-50-0 ... Fidelity« VIP Contrafund« Portfolio .......... ....... ..12/20/2023 .  ............................ ........ 14,853.365 ............630,434 ......................  ............ 536,139 ............ 562,645 ..........(26,506) ................. 0 ................. 0 ...........(26,506) ................ 0 ...........630,434 ................ 0 ...........94,295 ...........94,295 .............. 5,677 ........  .......
922175-84-9 ... Fidelity« VIP Contrafund« Portfolio .......... ....... ..12/28/2023 .  ............................ ........60,767.418 ......... 2,642,457 ......................  ......... 2,089,791 ..........2,220,441 ........ (130,650) ................. 0 ................. 0 ......... (130,650) ................ 0 ........ 2,642,457 ................ 0 ......... 552,666 ......... 552,666 ............. 25,126 ........  .......
922906-30-0 ... Vanguard Federal Money Market Fund ............ ....... ..12/29/2023 .  ............................ ............ 143.430 .................143 ......................  ................. 143 ................. 143 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................143 ................ 0 ................. 0 ................. 0 ....................4 ........  .......
922908-64-5 ... Vanguard Mid Cap Index Ret Opt ................. ....... ..12/28/2023 .  ............................ ............ 179.342 .............48,878 ......................  ............. 50,655 ............. 45,278 ............ 5,377 ................. 0 ................. 0 ............. 5,377 ................ 0 ............48,878 ................ 0 ...........(1,777) ...........(1,777) ................. 388 ........  .......
922908-66-0 ... Vanguard Growth Index Ret Opt .................. ....... ..12/26/2023 .  ............................ ............677.602 ............. 95,808 ......................  ............. 74,831 ............. 74,346 ...............485 ................. 0 ................. 0 ................485 ................ 0 ............95,808 ................ 0 ...........20,977 ...........20,977 ................. 263 ........  .......
922908-68-6 ... Vanguard Small-Cap Index Fund .................. ....... ..12/29/2023 .  ............................ .......306,954.312 ........28,456,063 ......................  ........ 21,122,708 ........ 26,993,562 ......(5,870,855) ................. 0 ................. 0 .......(5,870,855) ................ 0 .......28,456,063 ................ 0 ....... 7,333,355 ....... 7,333,355 ............171,863 ........  .......
922908-71-0 ... Vanguard 500 Index Fund .......................... ....... ..12/27/2023 .  ............................ ............513.776 ............208,267 ......................  ............190,812 ............ 181,933 ............ 8,879 ................. 0 ................. 0 ............. 8,879 ................ 0 ...........208,267 ................ 0 ...........17,455 ...........17,455 .............. 1,308 ........  .......
922908-72-8 ... Vanguard Total Stock Market Index Fund ...... ....... ..12/29/2023 .  ............................ .... 1,093,891.053 ...... 113,101,978 ......................  ........ 78,707,947 .......101,841,257 .....(23,133,309) ................. 0 ................. 0 ......(23,133,309) ................ 0 ..... 113,101,978 ................ 0 ......34,394,031 ......34,394,031 ............679,861 ........  .......
926464-37-1 ... Victory Sycamore Established Value Fund ..... ....... ..12/29/2023 .  ............................ .......205,585.241 ......... 9,181,146 ......................  ......... 7,249,624 ..........9,023,136 ......(1,773,512) ................. 0 ................. 0 .......(1,773,512) ................ 0 ........9,181,146 ................ 0 ....... 1,931,522 ....... 1,931,522 ............. 51,634 ........  .......

926464-83-5 ...
Victory Sycamore Small Company Opportunity 

Fund .................................................. ....... ..12/28/2023 .  ............................ ......... 6,108.205 ............284,659 ......................  ............ 254,871 ............ 279,450 ..........(24,580) ................. 0 ................. 0 ...........(24,580) ................ 0 ...........284,659 ................ 0 ...........29,788 ...........29,788 ................. 223 ........  .......
92646A-42-7 ... Victory Sycamore Established Value Fund ..... ....... ..12/26/2023 .  ............................ ........ 59,872.010 ......... 2,699,673 ......................  ..........2,246,454 ..........2,679,272 ........ (432,818) ................. 0 ................. 0 ......... (432,818) ................ 0 ........ 2,699,673 ................ 0 ..........453,219 ..........453,219 ............. 17,858 ........  .......
92647K-23-4 ... Victory RS Mid Cap Growth Fund ................ ....... ..12/29/2023 .  ............................ ......... 4,011.055 .............67,002 ......................  ............ 115,956 ............. 62,252 ...........53,705 ................. 0 ................. 0 ............53,705 ................ 0 ............67,002 ................ 0 ..........(48,954) ..........(48,954) ....................0 ........  .......

92647K-40-8 ...
Victory Trivalent International Small-Cap 

Fund .................................................. ....... ..12/19/2023 .  ............................ ......... 7,298.673 ............101,319 ......................  ............ 128,957 ..............93,934 ........... 35,024 ................. 0 ................. 0 ............ 35,024 ................ 0 ...........101,319 ................ 0 ......... (27,638) ......... (27,638) ....................0 ........  .......
92647K-84-6 ... Victory Munder Mid-Cap Core Growth Fund ..... ....... ..12/29/2023 .  ............................ ........ 35,430.805 ............468,558 ......................  ............ 590,309 ............ 443,948 ..........146,362 ................. 0 ................. 0 ...........146,362 ................ 0 ...........468,558 ................ 0 ........ (121,751) ........ (121,751) ................. 755 ........  .......
92647Q-36-3 ... Victory RS Small Cap Growth Fund .............. ....... ..12/27/2023 .  ............................ ......... 3,928.774 ............220,332 ......................  ............ 270,983 ............186,617 ...........84,366 ................. 0 ................. 0 ............84,366 ................ 0 ...........220,332 ................ 0 ......... (50,651) ......... (50,651) ....................0 ........  .......

 E
1
4
.1

8
6



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

SCHEDULE D - PART 4
Showing All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21

CUSIP
Identi-
fication Description

For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Con-

sideration Par Value Actual Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11+12-13)

15
Total

Foreign 
Exchange 
Change in 

Book/ 
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain
(Loss) on 
Disposal

Realized 
Gain (Loss) 
on Disposal

Total Gain 
(Loss) on 
Disposal

Bond
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date

92837F-37-5 ... Virtus Silvant Large-Cap Growth Stock Fund . ....... ..12/29/2023 .  ............................ ........ 18,923.662 ............208,225 ......................  ............185,797 ............ 151,579 ........... 34,220 ................. 0 ................. 0 ............ 34,220 ................ 0 ...........208,225 ................ 0 ...........22,428 ...........22,428 ................. 353 ........  .......
92837F-44-1 ... Virtus Ceredex Mid-Cap Value Equity Fund .... ....... ..12/27/2023 .  ............................ .......258,308.556 ......... 2,817,293 ......................  ......... 3,282,564 ..........2,792,315 ..........490,250 ................. 0 ................. 0 ...........490,250 ................ 0 ........ 2,817,293 ................ 0 ........ (465,271) ........ (465,271) ................. 703 ........  .......
92837F-45-8 ... Virtus Ceredex Mid-Cap Value Equity Fund .... ....... ..12/29/2023 .  ............................ .... 1,306,989.037 ........14,291,790 ......................  ........ 15,247,298 ........ 14,063,202 .......1,184,097 ................. 0 ................. 0 ........1,184,097 ................ 0 .......14,291,790 ................ 0 ........ (955,508) ........ (955,508) .............. 5,318 ........  .......
92837F-80-5 ... Virtus Seix Total Return Bond Fund ........... ....... ..12/29/2023 .  ............................ ........ 69,072.495 ............677,805 ......................  ............ 804,273 ............ 673,457 ..........130,815 ................. 0 ................. 0 ...........130,815 ................ 0 .......... 677,805 ................ 0 ........ (126,468) ........ (126,468) .............. 9,173 ........  .......
92837N-16-2 ... Virtus Small-Cap Fund ............................ ....... ..09/12/2023 .  ............................ ............. 90.168 .............. 1,832 ......................  .............. 1,871 ...............1,788 ................ 84 ................. 0 ................. 0 ................. 84 ................ 0 ............. 1,832 ................ 0 ...............(39) ...............(39) ....................0 ........  .......
92837N-24-6 ... Virtus NFJ Mid-Cap Value Fund .................. ....... ..12/29/2023 .  ............................ ........45,177.008 ......... 1,236,742 ......................  ..........1,325,553 ..........1,157,435 ......... 168,119 ................. 0 ................. 0 .......... 168,119 ................ 0 ........ 1,236,742 ................ 0 ......... (88,811) ......... (88,811) .............. 7,411 ........  .......
92837N-78-2 ... Virtus Silvant Focused Growth Fund ........... ....... ..12/27/2023 .  ............................ ............ 597.442 ............. 30,197 ......................  ............. 34,009 ............. 23,312 ...........10,698 ................. 0 ................. 0 ............10,698 ................ 0 ............30,197 ................ 0 ...........(3,812) ...........(3,812) ................. 402 ........  .......
92838V-79-1 ... Virtus Convertible Fund ......................... ....... ..12/29/2023 .  ............................ ......... 1,420.745 ............. 45,546 ......................  ............. 47,709 ............. 43,731 ............ 3,979 ................. 0 ................. 0 ............. 3,979 ................ 0 ............ 45,546 ................ 0 ...........(2,163) ...........(2,163) ................. 237 ........  .......
92913K-27-2 ... Voya Corporate Leaders« 100 Fund .............. ....... ..12/29/2023 .  ............................ .......129,345.121 ......... 2,636,445 ......................  ......... 2,801,589 ..........2,474,372 ..........327,217 ................. 0 ................. 0 ...........327,217 ................ 0 ........ 2,636,445 ................ 0 ........ (165,144) ........ (165,144) ...............2,333 ........  .......
92913K-83-5 ... Voya MidCap Opportunities Fund ................. ....... ..12/19/2023 .  ............................ ......... 8,503.291 ............193,632 ......................  ............ 188,329 ............ 169,301 ...........19,028 ................. 0 ................. 0 ............19,028 ................ 0 ...........193,632 ................ 0 ............ 5,303 ............ 5,303 ................. 154 ........  .......
92913L-56-9 ... Voya Intermediate Bond Fund ..................... ....... ..12/29/2023 .  ............................ .......164,207.041 ......... 1,395,813 ......................  ......... 1,727,229 ......... 1,403,970 ..........323,259 ................. 0 ................. 0 ...........323,259 ................ 0 ........ 1,395,813 ................ 0 ........ (331,416) ........ (331,416) ............. 29,238 ........  .......
92918A-82-4 ... Voya Small Company Fund .......................... ....... ..12/27/2023 .  ............................ ........ 22,569.583 ............307,213 ......................  ............ 436,022 ............ 288,665 ..........147,358 ................. 0 ................. 0 ...........147,358 ................ 0 ...........307,213 ................ 0 ........ (128,809) ........ (128,809) ....................4 ........  .......
92918A-86-5 ... Voya Small Company Fund .......................... ....... ..12/29/2023 .  ............................ ......... 6,827.472 ............. 88,350 ......................  ............. 96,525 ............. 86,982 ............ 9,544 ................. 0 ................. 0 ............. 9,544 ................ 0 ............88,350 ................ 0 ...........(8,175) ...........(8,175) ....................3 ........  .......

939330-81-7 ...
American Funds Washington Mutual Investors 

Fund .................................................. ....... ..12/29/2023 .  ............................ .......226,555.664 ........12,251,213 ......................  ........ 10,245,868 ........ 11,783,160 ......(1,537,292) ................. 0 ................. 0 .......(1,537,292) ................ 0 .......12,251,213 ................ 0 ....... 2,005,345 ....... 2,005,345 ............ 323,424 ........  .......
939330-83-3 ... Washington Mutual Investors FundSM ........... ....... ..12/29/2023 .  ............................ .......429,224.088 ........23,002,699 ......................  ........ 18,604,329 ........ 22,298,191 ......(3,693,862) ................. 0 ................. 0 .......(3,693,862) ................ 0 .......23,002,699 ................ 0 .......4,398,370 .......4,398,370 ............501,067 ........  .......
939330-85-8 ... Washington Mutual Investors FundSM ........... ....... ..12/29/2023 .  ............................ .......218,712.202 ........11,531,773 ......................  ......... 9,633,142 ........ 11,246,181 ......(1,613,039) ................. 0 ................. 0 .......(1,613,039) ................ 0 .......11,531,773 ................ 0 .......1,898,631 .......1,898,631 ............ 200,433 ........  .......
94975J-59-9 ... Allspring Core Bond Fund ........................ ....... ..12/28/2023 .  ............................ ........ 22,565.072 ............248,608 ......................  ............ 284,123 ............ 247,764 ........... 36,359 ................. 0 ................. 0 ............ 36,359 ................ 0 ...........248,608 ................ 0 ..........(35,515) ..........(35,515) .............. 3,620 ........  .......
94975P-88-4 ... Allspring Small Company Value Fund ........... ....... ..12/29/2023 .  ............................ ........ 94,696.819 ......... 3,023,223 ......................  ..........2,350,444 ......... 2,946,018 ........ (595,573) ................. 0 ................. 0 ......... (595,573) ................ 0 ........ 3,023,223 ................ 0 ......... 672,779 ......... 672,779 .................. 65 ........  .......
94984B-39-7 ... Allspring Special Small Cap Value Fund ...... ....... ..12/29/2023 .  ............................ ........ 36,649.008 ......... 1,381,830 ......................  ..........1,395,435 ..........1,303,239 ...........92,197 ................. 0 ................. 0 ............92,197 ................ 0 ........1,381,830 ................ 0 ......... (13,605) ......... (13,605) ................. 696 ........  .......
94984B-45-4 ... Allspring Premier Large Company Growth Fund ....... ..12/29/2023 .  ............................ ........ 11,312.564 ............142,480 ......................  ............185,831 ............ 125,796 ...........60,035 ................. 0 ................. 0 ............60,035 ................ 0 ...........142,480 ................ 0 ..........(43,351) ..........(43,351) .............. 1,145 ........  .......
94984B-52-0 ... Allspring Large Cap Core Fund .................. ....... ..12/29/2023 .  ............................ .............. 8.808 .................134 ......................  ................. 156 ................. 122 ................ 35 ................. 0 ................. 0 ................. 35 ................ 0 ................134 ................ 0 ...............(22) ...............(22) ....................2 ........  .......

94985D-48-3 ...
Allspring Utility and Telecommunications 

Fund .................................................. ....... ..12/29/2023 .  ............................ ........ 40,514.974 ............700,725 ......................  ............ 904,507 ............ 741,829 ..........162,679 ................. 0 ................. 0 ...........162,679 ................ 0 ...........700,725 ................ 0 ........ (203,782) ........ (203,782) ...............4,579 ........  .......
94985D-53-3 ... Allspring Precious Metals Fund ................ ....... ..12/29/2023 .  ............................ .......202,152.984 ......... 9,284,653 ......................  ........ 10,375,256 ..........8,631,933 ....... 1,743,325 ................. 0 ................. 0 ........ 1,743,325 ................ 0 ........ 9,284,653 ................ 0 ..... (1,090,603) ..... (1,090,603) ....................0 ........  .......
94987W-51-3 ... Allspring Special Mid Cap Value Fund ......... ....... ..12/29/2023 .  ............................ .......128,368.150 ......... 5,920,523 ......................  ......... 4,139,143 ......... 5,700,830 ......(1,561,687) ................. 0 ................. 0 .......(1,561,687) ................ 0 ........ 5,920,523 ................ 0 .......1,781,380 .......1,781,380 ............. 13,803 ........  .......
94987W-54-7 ... Allspring Discovery SMID Cap Growth Fund ... ....... ..12/29/2023 .  ............................ ........ 31,655.701 ............842,409 ......................  ......... 1,570,904 ............ 753,722 ......... 817,182 ................. 0 ................. 0 .......... 817,182 ................ 0 ...........842,409 ................ 0 ........ (728,495) ........ (728,495) ....................0 ........  .......
94987W-55-4 ... Allspring Common Stock Fund .................... ....... ..12/22/2023 .  ............................ ......... 2,576.859 ............. 46,615 ......................  ............. 54,435 ............. 44,296 ...........10,139 ................. 0 ................. 0 ............10,139 ................ 0 ............46,615 ................ 0 ...........(7,820) ...........(7,820) ....................7 ........  .......
94987W-79-4 ... Allspring Core Bond Fund ........................ ....... ..12/29/2023 .  ............................ .............. 1.341 .................. 14 ......................  .................. 14 ...................15 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ................. 14 ................ 0 ................. 0 ................. 0 ....................0 ........  .......
94988A-66-8 ... Allspring Special Small Cap Value Fund ...... ....... ..12/26/2023 .  ............................ ........ 96,055.409 ......... 3,567,053 ......................  ......... 3,133,540 ..........3,412,849 ........ (279,309) ................. 0 ................. 0 ......... (279,309) ................ 0 ........ 3,567,053 ................ 0 ..........433,513 ..........433,513 .............. 2,467 ........  .......
94988V-80-3 ... Allspring Growth Fund ............................ ....... ..12/28/2023 .  ............................ ......... 7,117.425 ............284,823 ......................  ............ 417,226 ............ 235,516 ......... 181,711 ................. 0 ................. 0 .......... 181,711 ................ 0 ...........284,823 ................ 0 ........ (132,403) ........ (132,403) ................. 363 ........  .......
94990B-30-8 ... Allspring Core Plus Bond Fund .................. ....... ..12/19/2023 .  ............................ .......147,903.493 ......... 1,648,386 ......................  ......... 1,992,879 ......... 1,643,208 ..........349,673 ................. 0 ................. 0 ...........349,673 ................ 0 ........1,648,386 ................ 0 ........ (344,493) ........ (344,493) ............. 32,771 ........  .......
949915-44-1 ... Allspring Common Stock Fund .................... ....... ..12/29/2023 .  ............................ ........ 19,453.843 ............317,705 ......................  ............418,079 ............ 298,811 ..........119,268 ................. 0 ................. 0 ...........119,268 ................ 0 ...........317,705 ................ 0 ........ (100,374) ........ (100,374) .............. 1,291 ........  .......
949917-54-6 ... Allspring Government Securities Fund ......... ....... ..12/29/2023 .  ............................ .......273,627.925 ......... 2,672,880 ......................  ......... 3,150,373 ......... 2,648,718 ..........501,656 ................. 0 ................. 0 ...........501,656 ................ 0 ........2,672,880 ................ 0 ........ (477,493) ........ (477,493) ............. 29,455 ........  .......
949921-30-8 ... Allspring Special Mid Cap Value Fund ......... ....... ..12/29/2023 .  ............................ ........ 47,060.544 ......... 2,063,224 ......................  ......... 1,941,483 ......... 2,021,721 ..........(80,238) ................. 0 ................. 0 ...........(80,238) ................ 0 ........ 2,063,224 ................ 0 ......... 121,741 ......... 121,741 ...............3,952 ........  .......
957663-50-3 ... Western Asset Core Plus Bond Fund ............ ....... ..12/26/2023 .  ............................ .... 1,612,423.061 ........ 15,453,829 ......................  ........ 19,482,595 ........ 15,108,404 ....... 4,379,967 ................. 0 ................. 0 ........ 4,379,967 ................ 0 .......15,453,829 ................ 0 ..... (4,028,766) ..... (4,028,766) ............ 199,550 ........  .......
957663-66-9 ... Western Asset Core Plus Bond Fund ............ ....... ..12/29/2023 .  ............................ .... 2,701,551.350 ........24,911,807 ......................  ........ 33,452,519 ........ 25,286,521 ....... 8,165,998 ................. 0 ................. 0 ........ 8,165,998 ................ 0 .......24,911,807 ................ 0 ......(8,540,712) ......(8,540,712) ............680,181 ........  .......
97181N-19-7 ... BlackRock U.S. TIPs Index Fund ................ ....... ..12/29/2023 .  ............................ .......280,915.112 ......... 2,842,684 ......................  ......... 3,085,767 ......... 2,814,769 ..........270,998 ................. 0 ................. 0 ...........270,998 ................ 0 ........ 2,842,684 ................ 0 ........ (243,083) ........ (243,083) ....................0 ........  .......
97181N-29-6 ... Small Cap Value Fund .............................. ....... ..12/29/2023 .  ............................ ........ 17,384.179 ............239,147 ......................  ............148,174 ............ 232,774 ......... (84,600) ................. 0 ................. 0 .......... (84,600) ................ 0 ...........239,147 ................ 0 ...........90,973 ...........90,973 ....................0 ........  .......
97181N-36-1 ... Small Cap Growth Fund ............................ ....... ..12/29/2023 .  ............................ ........ 54,049.603 ............467,471 ......................  ............ 587,034 ............ 428,073 ..........158,961 ................. 0 ................. 0 ...........158,961 ................ 0 ...........467,471 ................ 0 ........ (119,563) ........ (119,563) ....................0 ........  .......
97182D-56-0 ... Core Plus Bond Fund ............................... ....... ..12/29/2023 .  ............................ ......... 5,643.895 ............. 52,010 ......................  ............. 48,932 ............. 50,964 ...........(2,031) ................. 0 ................. 0 ............(2,031) ................ 0 ............52,010 ................ 0 ............ 3,078 ............ 3,078 ....................0 ........  .......
97182E-22-0 ... Small Cap Growth Fund II ........................ ....... ..12/26/2023 .  ............................ ......... 3,046.562 ............. 28,648 ......................  ............. 43,505 ............. 26,200 ...........17,305 ................. 0 ................. 0 ............17,305 ................ 0 ............28,648 ................ 0 ......... (14,857) ......... (14,857) ....................0 ........  .......
97182E-44-4 ... Small Cap Value Fund II .......................... ....... ..11/28/2023 .  ............................ ......... 7,031.942 ............109,493 ......................  ............108,530 ............ 102,174 ............ 6,356 ................. 0 ................. 0 ............. 6,356 ................ 0 ...........109,493 ................ 0 ...............963 ...............963 ....................0 ........  .......
97182E-52-7 ... Mid Cap Growth Fund ............................... ....... ..12/26/2023 .  ............................ ......... 6,121.173 ............. 75,200 ......................  ............107,059 ............. 65,313 ...........41,746 ................. 0 ................. 0 ............41,746 ................ 0 ............75,200 ................ 0 ......... (31,859) ......... (31,859) ....................0 ........  .......

97182E-78-2 ...
Wilmington Trust Franklin Small Mid Cap 

Growth ............................................... ....... ..12/29/2023 .  ............................ .... 1,304,683.931 ........10,195,798 ......................  ........ 13,536,127 ..........9,184,975 ....... 4,351,153 ................. 0 ................. 0 ........ 4,351,153 ................ 0 .......10,195,798 ................ 0 ......(3,340,329) ......(3,340,329) ....................0 ........  .......
97182P-16-7 ... Mid Cap Value Fund ................................ ....... ..12/18/2023 .  ............................ ........ 12,431.190 ............169,911 ......................  ............174,658 ............ 169,810 ............ 4,848 ................. 0 ................. 0 ............. 4,848 ................ 0 ...........169,911 ................ 0 ...........(4,747) ...........(4,747) ....................0 ........  .......
97182P-32-4 ... BlackRock EAFE Equity Index Fund .............. ....... ..12/27/2023 .  ............................ ........ 21,830.305 ......... 2,658,915 ......................  ......... 2,256,936 ..........2,436,044 ........ (179,107) ................. 0 ................. 0 ......... (179,107) ................ 0 ........ 2,658,915 ................ 0 ......... 401,979 ......... 401,979 ....................0 ........  .......
97182P-34-0 ... BlackRock Russell 2000 Index Fund ............ ....... ..12/27/2023 .  ............................ ........ 14,271.620 ......... 3,144,310 ......................  ......... 2,951,644 ..........2,929,964 ...........21,681 ................. 0 ................. 0 ............21,681 ................ 0 ........ 3,144,310 ................ 0 ......... 192,666 ......... 192,666 ....................0 ........  .......
97182P-41-5 ... flexPATH Index+ Conservative 2055 Fund ...... ....... ..12/01/2023 .  ............................ .............. 0.006 ................... 0 ......................  ....................0 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ........  .......
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97182P-47-2 ... flexPATH Index+ Moderate 2055 Fund ........... ....... ..12/01/2023 .  ............................ ........ 36,834.019 ............671,383 ......................  ............ 577,343 ............ 578,662 ...........(1,319) ................. 0 ................. 0 ............(1,319) ................ 0 ...........671,383 ................ 0 ...........94,040 ...........94,040 ....................0 ........  .......
97182P-61-3 ... flexPATH Index+ Conservative 2045 Fund ...... ....... ..12/01/2023 .  ............................ .............. 0.451 ................... 8 ......................  ................(285) ....................7 ..............(292) ................. 0 ................. 0 ...............(292) ................ 0 .................. 8 ................ 0 ...............293 ...............293 ....................0 ........  .......
97182T-14-4 ... flexPATH Index+ Moderate 2045 Fund ........... ....... ..12/01/2023 .  ............................ ........ 50,131.416 ............892,151 ......................  ............ 759,863 ............ 777,037 ......... (17,174) ................. 0 ................. 0 .......... (17,174) ................ 0 ...........892,151 ................ 0 ......... 132,288 ......... 132,288 ....................0 ........  .......
97182T-21-9 ... flexPATH Index+ Aggressive 2045 Fund ......... ....... ..12/01/2023 .  ............................ .............. 0.003 ................... 0 ......................  ....................0 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ........  .......
97182T-34-2 ... flexPATH Index+ Moderate 2035 Fund ........... ....... ..12/01/2023 .  ............................ ........ 26,392.590 ............430,031 ......................  ............ 258,388 ............ 385,332 ........ (126,944) ................. 0 ................. 0 ......... (126,944) ................ 0 ...........430,031 ................ 0 ......... 171,643 ......... 171,643 ....................0 ........  .......
97182T-54-0 ... flexPATH Index+ Moderate 2025 Fund ........... ....... ..12/01/2023 .  ............................ ........ 30,244.602 ............429,167 ......................  ............377,172 ............ 405,580 ..........(28,407) ................. 0 ................. 0 ...........(28,407) ................ 0 ...........429,167 ................ 0 ...........51,995 ...........51,995 ....................0 ........  .......
97182T-61-5 ... flexPATH Index+ Aggressive 2025 Fund ......... ....... ..12/01/2023 .  ............................ .............. 0.033 ................... 0 ......................  ....................0 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ........  .......

97182T-67-2 ...
flexPATH Index+ Conservative Retirement Fund 

........................................................ ....... ..12/01/2023 .  ............................ .............. 0.006 ................... 0 ......................  ....................0 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ........  .......
97182T-74-8 ... flexPATH Index+ Moderate Retirement Fund .... ....... ..12/01/2023 .  ............................ ......... 3,573.306 ............. 48,679 ......................  ............. 18,803 ............. 45,381 ..........(26,578) ................. 0 ................. 0 ...........(26,578) ................ 0 ............48,679 ................ 0 ...........29,876 ...........29,876 ....................0 ........  .......
97182T-81-3 ... flexPATH Index+ Aggressive Retirement Fund . ....... ..12/01/2023 .  ............................ .............. 0.006 ................... 0 ......................  ....................0 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ........  .......
97182U-10-9 ... International Stock Fund ........................ ....... ..12/21/2023 .  ............................ ..........5,544.353 ............. 58,510 ......................  ............. 44,748 ..............55,222 ..........(10,473) ................. 0 ................. 0 ...........(10,473) ................ 0 ............58,510 ................ 0 ...........13,762 ...........13,762 ....................0 ........  .......
97182V-16-4 ... Wilmington Trust Templeton Foreign CIT ...... ....... ..12/29/2023 .  ............................ .......516,245.725 ......... 4,969,890 ......................  ......... 4,403,636 ......... 4,470,688 ..........(67,052) ................. 0 ................. 0 ...........(67,052) ................ 0 ........ 4,969,890 ................ 0 ..........566,254 ..........566,254 ....................0 ........  .......
97182V-24-8 ... Large Cap Growth Fund ............................ ....... ..12/21/2023 .  ............................ .......173,973.378 ......... 2,689,510 ......................  ......... 3,151,827 ..........2,357,339 ..........794,488 ................. 0 ................. 0 ...........794,488 ................ 0 ........ 2,689,510 ................ 0 ........ (462,317) ........ (462,317) ....................0 ........  .......
97182V-38-8 ... Western Asset Core Plus Bond Fund ............ ....... ..12/29/2023 .  ............................ .......678,602.092 ......... 6,919,557 ......................  ......... 7,837,853 ......... 6,792,807 ....... 1,045,048 ................. 0 ................. 0 ........ 1,045,048 ................ 0 ........ 6,919,557 ................ 0 ........ (918,296) ........ (918,296) ....................0 ........  .......
97183A-59-9 ... MyWayRetirement International Value Fund .... ....... ..12/29/2023 .  ............................ .......123,991.496 ......... 2,043,983 ......................  ......... 1,686,492 ......... 1,874,751 ........ (188,259) ................. 0 ................. 0 ......... (188,259) ................ 0 ........ 2,043,983 ................ 0 ..........357,491 ..........357,491 ....................0 ........  .......
97183C-23-1 ... MyWayRetirement Multisector Bond Fund ....... ....... ..12/29/2023 .  ............................ .......221,635.214 ......... 2,040,510 ......................  ......... 2,217,574 ..........1,983,635 ..........233,939 ................. 0 ................. 0 ...........233,939 ................ 0 ........ 2,040,510 ................ 0 ........ (177,064) ........ (177,064) ....................0 ........  .......
97183C-24-9 ... MyWayRetirement Mid Cap Growth Fund .......... ....... ..12/29/2023 .  ............................ .......267,182.522 ......... 2,308,966 ......................  ......... 2,671,825 ......... 2,086,695 ..........585,130 ................. 0 ................. 0 ...........585,130 ................ 0 ........ 2,308,966 ................ 0 ........ (362,859) ........ (362,859) ....................0 ........  .......
97183C-25-6 ... MyWayRetirement Large Cap Growth Fund ........ ....... ..12/27/2023 .  ............................ .... 1,020,429.254 ......... 9,812,897 ......................  ........ 10,204,292 ......... 8,387,928 .......1,816,364 ................. 0 ................. 0 ........1,816,364 ................ 0 ........ 9,812,897 ................ 0 ........ (391,395) ........ (391,395) ....................0 ........  .......
97183C-26-4 ... MyWayRetirement Index 2065 Fund ............... ....... ..12/29/2023 .  ............................ .......124,108.688 ......... 1,264,442 ......................  ......... 1,189,531 ......... 1,131,871 ...........57,660 ................. 0 ................. 0 ............57,660 ................ 0 ........ 1,264,442 ................ 0 ...........74,911 ...........74,911 ....................0 ........  .......
97183C-41-3 ... Large Cap Growth II Fund ........................ ....... ..02/01/2023 .  ............................ ........ 47,300.951 ............411,016 ......................  ............ 547,508 ............ 368,001 ..........179,507 ................. 0 ................. 0 ...........179,507 ................ 0 .......... 411,016 ................ 0 ........ (136,492) ........ (136,492) ....................0 ........  .......
97183C-71-0 ... International Growth Fund II ................... ....... ..12/29/2023 .  ............................ ........ 26,336.478 ............306,621 ......................  ............ 243,611 ............ 279,167 ..........(35,554) ................. 0 ................. 0 ...........(35,554) ................ 0 ...........306,621 ................ 0 ...........63,010 ...........63,010 ....................0 ........  .......
97183C-72-8 ... International Growth Fund II ................... ....... ..12/18/2023 .  ............................ ........10,991.016 ............123,657 ......................  ............137,717 ............ 116,505 ...........21,212 ................. 0 ................. 0 ............21,212 ................ 0 ...........123,657 ................ 0 ......... (14,060) ......... (14,060) ....................0 ........  .......
97183J-56-6 ... Core Bond Fund ..................................... ....... ..12/29/2023 .  ............................ ........ 60,522.477 ............624,866 ......................  ............ 706,532 ............610,067 ...........96,466 ................. 0 ................. 0 ............96,466 ................ 0 ...........624,866 ................ 0 ......... (81,666) ......... (81,666) ....................0 ........  .......
97183J-61-6 ... BlackRock EAFE Equity Index Fund .............. ....... ..12/29/2023 .  ............................ ......... 1,901.434 ............233,435 ......................  ............ 235,166 ............ 212,200 ...........22,966 ................. 0 ................. 0 ............22,966 ................ 0 ...........233,435 ................ 0 ...........(1,731) ...........(1,731) ....................0 ........  .......
97183J-62-4 ... BlackRock U.S. Debt Index Fund ................. ....... ..12/29/2023 .  ............................ ........ 25,215.192 ......... 4,085,348 ......................  ......... 4,622,964 ..........4,023,084 ..........599,881 ................. 0 ................. 0 ...........599,881 ................ 0 ........ 4,085,348 ................ 0 ........ (537,616) ........ (537,616) ....................0 ........  .......
97183J-63-2 ... BlackRock Equity Index Fund .................... ....... ..12/29/2023 .  ............................ ........ 26,272.865 ........15,607,789 ......................  ........ 10,757,307 ........ 13,872,861 ......(3,115,554) ................. 0 ................. 0 .......(3,115,554) ................ 0 .......15,607,789 ................ 0 .......4,850,482 .......4,850,482 ....................0 ........  .......
97183K-20-9 ... MyWayRetirement Index 2030 Fund ............... ....... ..12/19/2023 .  ............................ .......745,475.922 ......... 9,323,220 ......................  ......... 7,963,217 ..........8,744,433 ........ (781,216) ................. 0 ................. 0 ......... (781,216) ................ 0 ........ 9,323,220 ................ 0 .......1,360,003 .......1,360,003 ....................0 ........  .......
97183K-30-8 ... MyWayRetirement Index 2040 Fund ............... ....... ..12/21/2023 .  ............................ .......370,310.659 ......... 4,939,543 ......................  ......... 3,437,502 ..........4,536,306 ......(1,098,803) ................. 0 ................. 0 .......(1,098,803) ................ 0 ........ 4,939,543 ................ 0 .......1,502,041 .......1,502,041 ....................0 ........  .......
97183K-38-1 ... Large Cap Value Fund .............................. ....... ..12/29/2023 .  ............................ ........ 59,708.561 ............985,198 ......................  ............671,058 ............ 927,871 ........ (256,813) ................. 0 ................. 0 ......... (256,813) ................ 0 ...........985,198 ................ 0 ......... 314,140 ......... 314,140 ....................0 ........  .......
97183K-50-6 ... MyWayRetirement Index 2060 Fund ............... ....... ..12/21/2023 .  ............................ .......113,470.997 ......... 1,619,958 ......................  ......... 1,088,404 ..........1,427,465 ........ (339,060) ................. 0 ................. 0 ......... (339,060) ................ 0 ........ 1,619,958 ................ 0 ..........531,554 ..........531,554 ....................0 ........  .......
97183K-60-5 ... MyWayRetirement Index Retirement Fund ........ ....... ..12/28/2023 .  ............................ .......715,995.983 ......... 8,434,685 ......................  ......... 8,034,079 ......... 8,040,635 ...........(6,555) ................. 0 ................. 0 ............(6,555) ................ 0 ........ 8,434,685 ................ 0 ......... 400,606 ......... 400,606 ....................0 ........  .......
97183K-70-4 ... MyWayRetirement Index 2025 Fund ............... ....... ..12/21/2023 .  ............................ .......724,207.824 ......... 8,720,585 ......................  ......... 8,316,223 ..........8,284,938 ...........31,286 ................. 0 ................. 0 ............31,286 ................ 0 ........ 8,720,585 ................ 0 ..........404,362 ..........404,362 ....................0 ........  .......
97183K-80-3 ... MyWayRetirement Index 2035 Fund ............... ....... ..12/21/2023 .  ............................ .......902,260.842 ........11,646,957 ......................  ......... 9,614,978 ........ 10,854,198 ......(1,239,219) ................. 0 ................. 0 .......(1,239,219) ................ 0 .......11,646,957 ................ 0 .......2,031,979 .......2,031,979 ....................0 ........  .......
97183K-82-9 ... MyWayRetirement Index 2050 Fund ............... ....... ..12/21/2023 .  ............................ .......327,151.479 ......... 4,613,335 ......................  ......... 3,059,622 ......... 4,105,751 ......(1,046,128) ................. 0 ................. 0 .......(1,046,128) ................ 0 ........ 4,613,335 ................ 0 .......1,553,713 .......1,553,713 ....................0 ........  .......
97183K-87-8 ... MyWayRetirement Index 2055 Fund ............... ....... ..12/26/2023 .  ............................ .......320,815.113 ......... 4,465,340 ......................  ......... 3,427,209 ..........4,042,270 ........ (615,061) ................. 0 ................. 0 ......... (615,061) ................ 0 ........ 4,465,340 ................ 0 .......1,038,131 .......1,038,131 ....................0 ........  .......
97183K-88-6 ... MyWayRetirement Index 2045 Fund ............... ....... ..12/21/2023 .  ............................ ....... 445,723.499 ......... 6,178,322 ......................  ..........4,355,982 ..........5,562,629 ......(1,206,647) ................. 0 ................. 0 .......(1,206,647) ................ 0 ........ 6,178,322 ................ 0 .......1,822,340 .......1,822,340 ....................0 ........  .......
97183V-10-6 ... flexPATH Index Aggressive 2025 Fund .......... ....... ..12/27/2023 .  ............................ ........ 24,476.519 ............386,516 ......................  ............ 352,217 ............ 365,434 ..........(13,218) ................. 0 ................. 0 ...........(13,218) ................ 0 ...........386,516 ................ 0 ...........34,299 ...........34,299 ....................0 ........  .......
97183V-20-5 ... flexPATH Index Aggressive 2035 Fund .......... ....... ..12/27/2023 .  ............................ ......... 7,460.831 ............130,682 ......................  ............111,390 ............ 121,612 ..........(10,221) ................. 0 ................. 0 ...........(10,221) ................ 0 ...........130,682 ................ 0 ...........19,292 ...........19,292 ....................0 ........  .......
97183V-30-4 ... flexPATH Index Aggressive 2045 Fund .......... ....... ..12/21/2023 .  ............................ ........ 26,946.015 ............497,423 ......................  ............ 464,520 ............ 453,771 ...........10,750 ................. 0 ................. 0 ............10,750 ................ 0 ...........497,423 ................ 0 ...........32,903 ...........32,903 ....................0 ........  .......
97183V-40-3 ... flexPATH Index Aggressive 2055 Fund .......... ....... ..12/21/2023 .  ............................ ........ 40,068.553 ............756,669 ......................  ............640,170 ............ 674,754 ..........(34,584) ................. 0 ................. 0 ...........(34,584) ................ 0 ...........756,669 ................ 0 ......... 116,499 ......... 116,499 ....................0 ........  .......
97183V-50-2 ... flexPATH Index Aggressive Retirement Fund .. ....... ..12/29/2023 .  ............................ ........ 13,335.285 ............188,723 ......................  ............ 199,572 ............ 180,826 ...........18,746 ................. 0 ................. 0 ............18,746 ................ 0 ...........188,723 ................ 0 ......... (10,849) ......... (10,849) ....................0 ........  .......
97183V-55-1 ... MyWayRetirement Small Cap Value Fund ......... ....... ..12/27/2023 .  ............................ .......270,261.095 ......... 2,585,227 ......................  ......... 2,659,659 ..........2,456,673 ..........202,986 ................. 0 ................. 0 ...........202,986 ................ 0 ........ 2,585,227 ................ 0 ..........(74,432) ..........(74,432) ....................0 ........  .......
97183V-56-9 ... MyWayRetirement Small Cap Growth Fund ........ ....... ..12/29/2023 .  ............................ .......323,368.100 ......... 2,395,869 ......................  ......... 3,280,412 ..........2,082,491 ....... 1,197,921 ................. 0 ................. 0 ........ 1,197,921 ................ 0 ........ 2,395,869 ................ 0 ........ (884,543) ........ (884,543) ....................0 ........  .......
97183V-57-7 ... MyWayRetirement International Growth Fund .. ....... ..12/21/2023 .  ............................ .......598,149.426 ......... 5,369,079 ......................  ......... 5,981,494 ..........4,970,622 .......1,010,872 ................. 0 ................. 0 ........1,010,872 ................ 0 ........ 5,369,079 ................ 0 ........ (612,415) ........ (612,415) ....................0 ........  .......
97183V-58-5 ... MyWayRetirement Core Bond Fund ................. ....... ..12/21/2023 .  ............................ .......461,587.817 ......... 4,158,949 ......................  ......... 4,632,271 ......... 4,080,436 ..........551,835 ................. 0 ................. 0 ...........551,835 ................ 0 ........ 4,158,949 ................ 0 ........ (473,322) ........ (473,322) ....................0 ........  .......
97183V-59-3 ... MyWayRetirement Balanced Fund .................. ....... ..12/29/2023 .  ............................ .......583,949.785 ......... 5,587,089 ......................  ......... 5,839,498 ......... 5,162,116 ..........677,382 ................. 0 ................. 0 ...........677,382 ................ 0 ........ 5,587,089 ................ 0 ........ (252,409) ........ (252,409) ....................0 ........  .......
97183V-60-1 ... flexPATH Index Conservative 2025 Fund ........ ....... ..12/29/2023 .  ............................ ........ 12,352.099 ............168,058 ......................  ............165,888 ............ 160,207 ............ 5,682 ................. 0 ................. 0 ............. 5,682 ................ 0 .......... 168,058 ................ 0 ............ 2,170 ............ 2,170 ....................0 ........  .......
97183V-70-0 ... flexPATH Index Conservative 2035 Fund ........ ....... ..12/22/2023 .  ............................ ........ 10,364.292 ............156,324 ......................  ............ 144,892 ............ 145,618 ............. (726) ................. 0 ................. 0 .............. (726) ................ 0 ...........156,324 ................ 0 ...........11,432 ...........11,432 ....................0 ........  .......
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97183V-80-9 ... flexPATH Index Conservative 2045 Fund ........ ....... ..12/29/2023 .  ............................ ........ 15,478.635 ............268,003 ......................  ............ 229,598 ............ 240,383 ......... (10,784) ................. 0 ................. 0 .......... (10,784) ................ 0 ...........268,003 ................ 0 ...........38,405 ...........38,405 ....................0 ........  .......
97183V-82-5 ... flexPATH Index Moderate Retirement Fund ..... ....... ..12/29/2023 .  ............................ .......158,238.842 ......... 2,212,251 ......................  ......... 2,088,752 ..........2,034,952 ...........53,801 ................. 0 ................. 0 ............53,801 ................ 0 ........ 2,212,251 ................ 0 ..........123,499 ..........123,499 ....................0 ........  .......
97183V-83-3 ... flexPATH Index Moderate 2055 Fund ............. ....... ..12/29/2023 .  ............................ .......192,289.817 ......... 3,489,300 ......................  ......... 2,757,435 ......... 3,082,406 ........ (324,970) ................. 0 ................. 0 ......... (324,970) ................ 0 ........ 3,489,300 ................ 0 ......... 731,865 ......... 731,865 ....................0 ........  .......
97183V-84-1 ... flexPATH Index Moderate 2045 Fund ............. ....... ..12/29/2023 .  ............................ .......279,739.749 ......... 4,986,252 ......................  ......... 3,991,886 ......... 4,417,091 ........ (425,205) ................. 0 ................. 0 ......... (425,205) ................ 0 ........ 4,986,252 ................ 0 ..........994,366 ..........994,366 ....................0 ........  .......
97183V-85-8 ... flexPATH Index Moderate 2035 Fund ............. ....... ..12/29/2023 .  ............................ .......443,578.387 ......... 7,276,316 ......................  ......... 6,210,097 ......... 6,578,267 ........ (368,170) ................. 0 ................. 0 ......... (368,170) ................ 0 ........7,276,316 ................ 0 .......1,066,219 .......1,066,219 ....................0 ........  .......
97183V-86-6 ... flexPATH Index Moderate 2025 Fund ............. ....... ..12/26/2023 .  ............................ .......494,117.875 ......... 7,165,093 ......................  ......... 6,705,179 ......... 6,710,121 ...........(4,941) ................. 0 ................. 0 ............(4,941) ................ 0 ........ 7,165,093 ................ 0 ..........459,914 ..........459,914 ....................0 ........  .......
97183V-87-4 ... flexPATH Index Conservative Retirement Fund ....... ..12/29/2023 .  ............................ ......... 6,684.244 ............. 84,374 ......................  ............. 86,561 ............. 82,417 ............ 4,144 ................. 0 ................. 0 ............. 4,144 ................ 0 ............84,374 ................ 0 ...........(2,187) ...........(2,187) ....................0 ........  .......
97183V-88-2 ... flexPATH Index Conservative 2055 Fund ........ ....... ..12/29/2023 .  ............................ ........ 14,190.500 ............260,298 ......................  ............ 212,573 ............ 237,265 ..........(24,691) ................. 0 ................. 0 ...........(24,691) ................ 0 ...........260,298 ................ 0 ...........47,725 ...........47,725 ....................0 ........  .......
97183W-29-4 ... BlackRock Mid Cap Equity Index Fund .......... ....... ..12/29/2023 .  ............................ ........ 18,784.412 ......... 4,848,351 ......................  ......... 5,005,658 ..........4,582,457 ..........423,201 ................. 0 ................. 0 ...........423,201 ................ 0 ........ 4,848,351 ................ 0 ........ (157,307) ........ (157,307) ....................0 ........  .......
97183W-31-0 ... MyWayRetirement Commodities Fund .............. ....... ..12/21/2023 .  ............................ .......108,360.676 ......... 1,233,395 ......................  ......... 1,363,194 ......... 1,246,148 ......... 117,047 ................. 0 ................. 0 .......... 117,047 ................ 0 ........ 1,233,395 ................ 0 ........ (129,799) ........ (129,799) ....................0 ........  .......
97183W-32-8 ... MyWayRetirement Global Bond Fund .............. ....... ..12/27/2023 .  ............................ .......134,562.769 ......... 1,257,221 ......................  ......... 1,345,627 ......... 1,215,102 ..........130,526 ................. 0 ................. 0 ...........130,526 ................ 0 ........ 1,257,221 ................ 0 ......... (88,406) ......... (88,406) ....................0 ........  .......
97183W-33-6 ... MyWayRetirement Real Estate Fund .............. ....... ..12/21/2023 .  ............................ .......153,550.799 ......... 1,388,628 ......................  ......... 1,547,826 ..........1,332,821 ..........215,005 ................. 0 ................. 0 ...........215,005 ................ 0 ........1,388,628 ................ 0 ........ (159,198) ........ (159,198) ....................0 ........  .......
97183W-34-4 ... MyWayRetirement Large Cap Value Fund ......... ....... ..12/27/2023 .  ............................ .......840,255.193 ......... 8,228,339 ......................  ......... 8,402,551 ......... 7,873,191 ..........529,361 ................. 0 ................. 0 ...........529,361 ................ 0 ........ 8,228,339 ................ 0 ........ (174,212) ........ (174,212) ....................0 ........  .......
97183W-35-1 ... MyWayRetirement Mid Cap Value Fund ........... ....... ..12/29/2023 .  ............................ .......349,300.702 ......... 3,678,562 ......................  ......... 3,493,007 ..........3,594,304 ........ (101,298) ................. 0 ................. 0 ......... (101,298) ................ 0 ........ 3,678,562 ................ 0 ..........185,555 ..........185,555 ....................0 ........  .......
97183W-36-9 ... MyWayRetirement Emerging Markets Fund ....... ....... ..12/20/2023 .  ............................ .......308,515.132 ......... 2,262,178 ......................  ......... 3,090,872 ..........2,128,754 ..........962,118 ................. 0 ................. 0 ...........962,118 ................ 0 ........ 2,262,178 ................ 0 ........ (828,694) ........ (828,694) ....................0 ........  .......
97183Y-13-4 ... Aegon US High Yield CIT .......................... ....... ..12/29/2023 .  ............................ .... 2,177,104.840 ........20,317,644 ......................  ........ 21,004,891 ........ 19,398,004 .......1,606,889 ................. 0 ................. 0 ........1,606,889 ................ 0 .......20,317,644 ................ 0 ........ (687,247) ........ (687,247) ....................0 ........  .......
97183Y-14-2 ... Aegon US Core Plus CIT ........................... ....... ..12/29/2023 .  ............................ .... 1,849,877.042 ........17,152,656 ......................  ........ 18,490,654 ........ 16,722,889 .......1,767,768 ................. 0 ................. 0 ........1,767,768 ................ 0 .......17,152,656 ................ 0 ......(1,337,998) ......(1,337,998) ....................0 ........  .......
97183Y-26-6 ... Transamerica Small Cap Value CIT .............. ....... ..12/29/2023 .  ............................ .......784,622.326 ......... 7,047,616 ......................  ......... 7,843,898 ......... 7,022,370 ..........821,531 ................. 0 ................. 0 ...........821,531 ................ 0 ........7,047,616 ................ 0 ........ (796,282) ........ (796,282) ....................0 ........  .......
97183Y-28-2 ... Transamerica Small Cap Growth CIT ............. ....... ..12/29/2023 .  ............................ .... 1,284,667.791 ........10,199,447 ......................  ........ 10,778,303 ..........9,185,375 ....... 1,592,930 ................. 0 ................. 0 ........ 1,592,930 ................ 0 .......10,199,447 ................ 0 ........ (578,856) ........ (578,856) ....................0 ........  .......
97183Y-31-6 ... Transamerica Mid-Cap Growth CIT ............... ....... ..12/29/2023 .  ............................ .... 2,126,044.456 ........20,147,848 ......................  ........ 21,260,442 ........ 17,667,429 ....... 3,593,015 ................. 0 ................. 0 ........ 3,593,015 ................ 0 .......20,147,848 ................ 0 ......(1,112,594) ......(1,112,594) ....................0 ........  .......
97183Y-33-2 ... Transamerica Large Cap Value CIT .............. ....... ..12/29/2023 .  ............................ .... 1,739,761.165 ........17,442,653 ......................  ........ 17,398,155 ........ 16,840,889 ..........557,269 ................. 0 ................. 0 ...........557,269 ................ 0 .......17,442,653 ................ 0 ...........44,498 ...........44,498 ....................0 ........  .......
97183Y-35-7 ... Transamerica Large Growth CIT .................. ....... ..12/29/2023 .  ............................ .... 6,254,672.596 ........53,636,074 ......................  ........ 62,527,719 ........ 44,220,535 ......18,307,187 ................. 0 ................. 0 .......18,307,187 ................ 0 .......53,636,074 ................ 0 ......(8,891,645) ......(8,891,645) ....................0 ........  .......
97183Y-37-3 ... Transamerica International Stock CIT ......... ....... ..12/29/2023 .  ............................ .... 1,222,962.699 ........13,286,861 ......................  ........ 12,229,712 ........ 12,070,643 ..........159,072 ................. 0 ................. 0 ...........159,072 ................ 0 .......13,286,861 ................ 0 .......1,057,149 .......1,057,149 ....................0 ........  .......
97183Y-39-9 ... Transamerica International Growth CIT ....... ....... ..12/29/2023 .  ............................ .......990,811.750 ......... 9,901,584 ......................  ......... 9,860,421 ..........9,244,273 ......... 616,151 ................. 0 ................. 0 .......... 616,151 ................ 0 ........ 9,901,584 ................ 0 ...........41,163 ...........41,163 ....................0 ........  .......
BK0000-00-2 ... TA BlackRock Lifepath Index 2025 Ret Opt .... ....... ..12/29/2023 .  ............................ .... 1,196,910.579 ........15,642,476 ......................  ........ 15,188,526 ........ 14,872,332 ..........316,194 ................. 0 ................. 0 ...........316,194 ................ 0 .......15,642,476 ................ 0 ..........453,950 ..........453,950 ....................0 ........  .......
BK0000-00-3 ... TA BlackRock Lifepath Index 2030 Ret Opt .... ....... ..12/29/2023 .  ............................ ....1,166,410.788 ........15,987,348 ......................  ........ 14,379,978 ........ 15,046,816 ........ (666,837) ................. 0 ................. 0 ......... (666,837) ................ 0 .......15,987,348 ................ 0 .......1,607,370 .......1,607,370 ....................0 ........  .......
BK0000-00-4 ... TA BlackRock Lifepath Index 2035 Ret Opt .... ....... ..12/29/2023 .  ............................ .......944,246.937 ........13,756,661 ......................  ........ 11,701,579 ........ 12,618,444 ........ (916,864) ................. 0 ................. 0 ......... (916,864) ................ 0 .......13,756,661 ................ 0 .......2,055,082 .......2,055,082 ....................0 ........  .......
BK0000-00-5 ... TA BlackRock Lifepath Index 2040 Ret Opt .... ....... ..12/29/2023 .  ............................ .......615,861.399 ......... 9,263,935 ......................  ......... 7,658,544 ......... 8,476,470 ........ (817,926) ................. 0 ................. 0 ......... (817,926) ................ 0 ........ 9,263,935 ................ 0 .......1,605,391 .......1,605,391 ....................0 ........  .......
BK0000-00-6 ... TA BlackRock Lifepath Index 2045 Ret Opt .... ....... ..12/29/2023 .  ............................ .......609,189.055 ......... 9,497,530 ......................  ......... 7,593,115 ......... 8,580,976 ........ (987,861) ................. 0 ................. 0 ......... (987,861) ................ 0 ........ 9,497,530 ................ 0 .......1,904,415 .......1,904,415 ....................0 ........  .......
BK0000-00-7 ... TA BlackRock Lifepath Index 2050 Ret Opt .... ....... ..12/29/2023 .  ............................ .......469,472.469 ......... 7,399,600 ......................  ......... 5,853,194 ......... 6,686,039 ........ (832,844) ................. 0 ................. 0 ......... (832,844) ................ 0 ........ 7,399,600 ................ 0 .......1,546,406 .......1,546,406 ....................0 ........  .......
BK0000-00-8 ... TA BlackRock Lifepath Index 2055 Ret Opt .... ....... ..12/29/2023 .  ............................ .......417,019.653 ......... 6,608,505 ......................  ......... 5,200,485 ..........5,948,994 ........ (748,509) ................. 0 ................. 0 ......... (748,509) ................ 0 ........6,608,505 ................ 0 .......1,408,020 .......1,408,020 ....................0 ........  .......
BK0000-00-9 ... TA BlackRock Lifepath Index 2060 Ret Opt ... ....... ..12/29/2023 .  ............................ .......127,148.102 ......... 2,025,910 ......................  ......... 1,622,128 ......... 1,811,288 ........ (189,160) ................. 0 ................. 0 ......... (189,160) ................ 0 ........ 2,025,910 ................ 0 ......... 403,782 ......... 403,782 ....................0 ........  .......

BK0000-01-0 ...
TA BlackRock Lifepath Index Retirement Ret 

Opt ................................................... ....... ..12/29/2023 .  ............................ .......982,602.519 ........12,271,476 ......................  ........ 12,247,691 ........ 11,720,483 ..........527,208 ................. 0 ................. 0 ...........527,208 ................ 0 .......12,271,476 ................ 0 ...........23,785 ...........23,785 ....................0 ........  .......
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly 
Traded 15,431,581,273 XXX 16,789,839,572 14,627,837,576 2,194,394,686 0 0 2,194,394,686 322,927 16,970,436,892 (279,977) (1,357,978,436) (1,358,258,414) 216,175,903 XXX

89360C-51-4 ... TA Aegon Bond Initial Class .................... ....... ..09/29/2023 . Aegon ...................... ......... 4,675.449 ............. 43,587 ......................  ............. 54,729 ............. 42,921 ...........11,808 ................. 0 ................. 0 ............11,808 ................ 0 ............ 54,729 ................ 0 ......... (11,142) ......... (11,142) ................. 204 ........  .......

018792-55-6 ...
AB VPS INTERNATIONAL VALUE PORTFOLIO CLASS A 

SHARE ................................................. ....... ..12/29/2023 . AB .......................... ........ 40,378.576 ............554,945 ......................  ............ 652,922 ............ 522,903 ..........130,029 ................. 0 ................. 0 ...........130,029 ................ 0 ...........652,922 ................ 0 ......... (97,979) ......... (97,979) ................. 331 ........  .......

89360C-26-6 ...
TA BlackRock Government Money Market Initial 

Class ................................................ ....... ..09/29/2023 . Aegon ...................... .......138,502.710 ............138,503 ......................  ............ 138,503 ............ 138,503 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 ...........138,503 ................ 0 ................. 0 ................. 0 ...............3,654 ........  .......
018792-79-6 ... AB VPS SMALL CAP GROWTH CLASS A SHARES ...... ....... ..12/26/2023 . AB .......................... ............382.809 .............. 3,803 ......................  .............. 7,978 ...............3,484 ............ 4,494 ................. 0 ................. 0 ............. 4,494 ................ 0 ............. 7,978 ................ 0 ...........(4,175) ...........(4,175) ....................0 ........  .......

89360C-86-0 ...
TA Aegon Sustainable Equity Income Initial 

Class ................................................ ....... ..09/29/2023 . Aegon ...................... ........ 10,282.330 ............183,203 ......................  ............ 200,354 ............180,661 ...........19,693 ................. 0 ................. 0 ............19,693 ................ 0 ...........200,354 ................ 0 ......... (17,151) ......... (17,151) ................. 330 ........  .......

015544-70-3 ...
ALGER CAPITAL APPRECIATION PORTFOLIO CLASS 

I-2 SHA .............................................. ....... ..03/02/2023 . ALGER ...................... .............. 0.004 ................... 0 ......................  ....................0 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ........  .......

89360C-75-3 ...
TA JPMorgan Tactical Allocation Initial 

Class ................................................ ....... ..09/29/2023 . Aegon ...................... ......... 3,045.829 ............. 34,693 ......................  ............. 46,064 ............. 35,088 ...........10,976 ................. 0 ................. 0 ............10,976 ................ 0 ............46,064 ................ 0 ......... (11,371) ......... (11,371) ................. 664 ........  .......

030372-74-2 ...
AMERICAN FUNDS - GLOBAL GROWTH FUND CLASS 2 

SHARES ............................................... ....... ..12/28/2023 . AMERICAN FUNDS ........... ............508.612 ............. 15,978 ......................  ............. 20,895 ............. 15,152 ............ 5,743 ................. 0 ................. 0 ............. 5,743 ................ 0 ............20,895 ................ 0 ...........(4,917) ...........(4,917) ................. 219 ........  .......
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89360D-10-8 ... TA Janus Mid-Cap Growth Initial Class ....... ....... ..09/29/2023 . Aegon ...................... ............. 68.347 .............. 2,207 ......................  .............. 1,776 ...............2,150 ............. (374) ................. 0 ................. 0 .............. (374) ................ 0 ............. 1,776 ................ 0 ...............431 ...............431 ................. 135 ........  .......

030372-75-9 ...
AMERICAN FUNDS - GLOBAL SMALL CAP CLASS 2 

SHARES ............................................... ....... ..12/01/2023 . AMERICAN FUNDS ........... ............ 259.519 .............. 4,210 ......................  ...............6,433 ...............3,971 ............ 2,462 ................. 0 ................. 0 ............. 2,462 ................ 0 ............. 6,433 ................ 0 ...........(2,223) ...........(2,223) .................. 29 ........  .......
89360C-33-2 ... TA WMC US Growth Initial Class ................ ....... ..09/29/2023 . Aegon ...................... ........ 32,613.560 ............989,511 ......................  ............ 876,959 ............ 845,996 ...........30,963 ................. 0 ................. 0 ............30,963 ................ 0 ...........876,959 ................ 0 ..........112,552 ..........112,552 .............. 6,801 ........  .......
030372-76-7 ... AMERICAN FUNDS - GROWTH FUND CLASS 2 SHARES ....... ..12/26/2023 . AMERICAN FUNDS ........... ........ 70,026.123 ......... 6,153,163 ......................  ..........5,923,125 ..........5,279,970 ..........643,155 ................. 0 ................. 0 ...........643,155 ................ 0 ........ 5,923,125 ................ 0 ......... 230,038 ......... 230,038 ............ 265,375 ........  .......
015544-30-7 ... Alger Growth & Income Class I-2 Shares ...... ....... ..09/29/2023 . Alger ...................... ........18,720.820 ............476,037 ......................  ............291,081 ............ 432,638 ........ (141,557) ................. 0 ................. 0 ......... (141,557) ................ 0 ...........291,081 ................ 0 ......... 184,956 ......... 184,956 ...............2,565 ........  .......

030372-84-1 ...
AMERICAN FUNDS - HIGH-INCOME BOND FUND CLASS 

2 SHA ................................................. ....... ..12/29/2023 . AMERICAN FUNDS ........... ........ 62,905.484 ............532,850 ......................  ............ 624,651 ............ 524,632 ......... 100,019 ................. 0 ................. 0 .......... 100,019 ................ 0 ...........624,651 ................ 0 ......... (91,801) ......... (91,801) ................. 517 ........  .......
018792-71-3 ... AB Large Cap Growth Class B Shares ........... ....... ..09/29/2023 . Alliance .................. ......... 2,629.971 ............153,163 ......................  ............108,733 ............ 140,572 ..........(31,839) ................. 0 ................. 0 ...........(31,839) ................ 0 ...........108,733 ................ 0 ...........44,430 ...........44,430 .............. 3,841 ........  .......

030372-77-5 ...
AMERICAN FUNDS - INTERNATIONAL FUND CLASS 2 

SHARES ............................................... ....... ..12/26/2023 . AMERICAN FUNDS ........... .......209,864.688 ......... 3,470,459 ......................  ..........4,593,947 ..........3,196,239 .......1,397,708 ................. 0 ................. 0 ........1,397,708 ................ 0 ........ 4,593,947 ................ 0 ......(1,123,488) ......(1,123,488) ................. 685 ........  .......
018792-64-8 ... AB Relative Value Class B Shares .............. ....... ..09/29/2023 . Alliance .................. ......... 5,196.960 ............144,459 ......................  ............ 149,055 ............ 147,386 ............ 1,669 ................. 0 ................. 0 ............. 1,669 ................ 0 ...........149,055 ................ 0 ...........(4,596) ...........(4,596) .............. 7,003 ........  .......
030372-78-3 ... AMERICAN FUNDS - NEW WORLD CLASS 2 SHARES .. ....... ..12/28/2023 . AMERICAN FUNDS ........... ........ 12,020.627 ............284,478 ......................  ............ 334,780 ............ 264,694 ...........70,086 ................. 0 ................. 0 ............70,086 ................ 0 ...........334,780 ................ 0 ......... (50,302) ......... (50,302) ................. 524 ........  .......
05587P-20-3 ... BNY Mellon MidCap Stock Initial Shares ...... ....... ..09/29/2023 . Dreyfus ................... ......... 1,023.877 .............17,616 ......................  ............. 21,541 ............. 16,853 ............ 4,688 ................. 0 ................. 0 ............. 4,688 ................ 0 ............21,541 ................ 0 ...........(3,925) ...........(3,925) ................. 433 ........  .......
05587P-30-2 ... BNY MELLON SMALL CAP STOCK INDEX .............. ....... ..12/26/2023 . BNY MELLON ................ ........ 41,953.050 ............693,892 ......................  ............ 484,933 ............ 724,110 ........ (239,177) ................. 0 ................. 0 ......... (239,177) ................ 0 ...........484,933 ................ 0 ..........208,959 ..........208,959 ............. 47,773 ........  .......

05588H-10-1 ...
BNY Mellon Sustainable U.S. Equity Initial 

Shares ............................................... ....... ..09/29/2023 . Dreyfus ................... ............. 20.042 .................859 ......................  ................. 749 ................. 836 ...............(87) ................. 0 ................. 0 ................(87) ................ 0 ................749 ................ 0 ...............110 ...............110 .................. 44 ........  .......

866167-69-5 ...
CALVERT VP EAFE INTERNATIONAL INDEX 

PORTFOLIO CLAS ..................................... ....... ..12/29/2023 . CALVERT ................... ......... 6,215.053 ............547,101 ......................  ............ 539,679 ............ 519,206 ...........20,473 ................. 0 ................. 0 ............20,473 ................ 0 ...........539,679 ................ 0 ............ 7,422 ............ 7,422 .............. 3,380 ........  .......
05589U-86-1 ... BNY Mellon VIF Appreciation Initial Shares . ....... ..09/29/2023 . Dreyfus ................... ......... 2,272.877 ............. 75,884 ......................  ............. 86,320 ............. 72,573 ...........13,747 ................. 0 ................. 0 ............13,747 ................ 0 ............86,320 ................ 0 ......... (10,436) ......... (10,436) .............. 6,348 ........  .......

866167-79-4 ...
CALVERT VP RUSSELL 2000 SMALL CAP INDEX 

PORTFOLIO ............................................ ....... ..11/01/2023 . CALVERT ................... ........ 24,306.249 ......... 1,881,698 ......................  ......... 1,958,368 ......... 1,679,076 ..........279,292 ................. 0 ................. 0 ...........279,292 ................ 0 ........ 1,958,368 ................ 0 ......... (76,670) ......... (76,670) ....................0 ........  .......

05589U-50-7 ...
BNY Mellon VIF Opportunistic Small Cap 

Initial Shares ..................................... ....... ..09/29/2023 . Dreyfus ................... ......... 4,472.530 ............180,716 ......................  ............ 217,563 ............ 176,173 ...........41,390 ................. 0 ................. 0 ............41,390 ................ 0 ...........217,563 ................ 0 ......... (36,847) ......... (36,847) .............. 3,578 ........  .......

866167-20-8 ...
CALVERT VP S&P MIDCAP 400 INDEX PORTFOLIO 

CLASS I .............................................. ....... ..07/25/2023 . CALVERT ................... .......283,195.421 ........ 34,297,853 ......................  ........ 30,792,939 ........ 30,885,293 ..........(92,354) ................. 0 ................. 0 ...........(92,354) ................ 0 .......30,792,939 ................ 0 ....... 3,504,914 ....... 3,504,914 ....................0 ........  .......
922175-84-9 ... Fidelity® VIP Contrafund® Service Class 2 .. ....... ..09/29/2023 . Fidelity .................. ........ 10,389.440 ............421,228 ......................  ............ 384,689 ............ 379,630 ............ 5,059 ................. 0 ................. 0 ............. 5,059 ................ 0 ...........384,689 ................ 0 ...........36,539 ...........36,539 .............. 2,137 ........  .......

19766E-58-2 ...
COLUMBIA VARIABLE PORTFOLIO - SELECT MID CAP 

VALUE ................................................. ....... ..12/15/2023 . COLUMBIA .................. ............. 13.411 ................. 459 ......................  ................. 311 ................. 448 ............. (137) ................. 0 ................. 0 .............. (137) ................ 0 ................311 ................ 0 ...............148 ...............148 ....................0 ........  .......

922174-85-9 ...
Fidelity® VIP Equity-Income Service Class 2 

........................................................ ....... ..09/29/2023 . Fidelity .................. ............. 69.215 .............. 1,626 ......................  .............. 1,626 ...............1,572 ................ 54 ................. 0 ................. 0 ................. 54 ................ 0 ............. 1,626 ................ 0 ................. 0 ................. 0 .................. 11 ........  .......
233203-72-8 ... DFA VA GLOBAL BOND PORTFOLIO ................... ....... ..12/01/2023 . DFA ......................... ......... 2,003.665 .............19,711 ......................  ............. 21,303 ............. 19,275 ............ 2,028 ................. 0 ................. 0 ............. 2,028 ................ 0 ............21,303 ................ 0 ...........(1,592) ...........(1,592) ....................0 ........  .......
922175-85-6 ... Fidelity® VIP Index 500 Service Class 2 ..... ....... ..09/29/2023 . Fidelity .................. ............133.377 ............. 54,414 ......................  ............. 23,731 ............. 49,309 ..........(25,578) ................. 0 ................. 0 ...........(25,578) ................ 0 ............23,731 ................ 0 ...........30,683 ...........30,683 ................. 638 ........  .......
233203-68-6 ... DFA VA INTERNATIONAL SMALL PORTFOLIO ......... ....... ..12/28/2023 . DFA ......................... .......115,089.571 ......... 1,309,948 ......................  ......... 1,412,327 ..........1,237,213 ..........175,114 ................. 0 ................. 0 ...........175,114 ................ 0 ........ 1,412,327 ................ 0 ........ (102,379) ........ (102,379) .................. 29 ........  .......
355150-59-0 ... Franklin Small Cap Value Class 2 Shares ..... ....... ..09/29/2023 . Franklin .................. ........ 20,468.420 ............261,780 ......................  ............269,861 ............ 256,469 ........... 13,392 ................. 0 ................. 0 ............ 13,392 ................ 0 ...........269,861 ................ 0 ...........(8,081) ...........(8,081) ...............4,302 ........  .......
233203-69-4 ... DFA VA INTERNATIONAL VALUE PORTFOLIO ......... ....... ..12/29/2023 . DFA ......................... ........ 39,884.848 ............510,956 ......................  ............ 571,949 ............ 488,191 ...........83,758 ................. 0 ................. 0 ............83,758 ................ 0 ...........571,949 ................ 0 ......... (60,993) ......... (60,993) ...............3,195 ........  .......

355150-52-5 ...
Franklin Small-Mid Cap Growth Class 2 Shares 

........................................................ ....... ..09/29/2023 . Franklin .................. ......... 4,095.990 .............46,167 ......................  ............. 68,053 ............. 43,049 ...........25,004 ................. 0 ................. 0 ............25,004 ................ 0 ............68,053 ................ 0 ......... (21,886) ......... (21,886) ....................0 ........  .......
233203-67-8 ... DFA VA SHORT-TERM FIXED PORTFOLIO ............ ....... ..12/26/2023 . DFA ......................... .... 1,552,581.010 ........15,771,600 ......................  ........ 15,722,901 ........ 15,417,129 ..........305,772 ................. 0 ................. 0 ...........305,772 ................ 0 .......15,722,901 ................ 0 ...........48,699 ...........48,699 ....................0 ........  .......
008892-84-6 ... Invesco V.I. High Yield Series I Shares ..... ....... ..09/29/2023 . Invesco ................... .......154,709.280 ............710,992 ......................  ............ 724,511 ............ 696,192 ...........28,319 ................. 0 ................. 0 ............28,319 ................ 0 ...........724,511 ................ 0 ......... (13,519) ......... (13,519) .................. 52 ........  .......
233203-77-7 ... DFA VA U.S. LARGE VALUE PORTFOLIO ............ ....... ..12/26/2023 . DFA ......................... ........16,841.165 ............528,348 ......................  ............ 360,485 ............ 512,477 ........ (151,992) ................. 0 ................. 0 ......... (151,992) ................ 0 ...........360,485 ................ 0 ......... 167,863 ......... 167,863 ................. 204 ........  .......

471021-64-2 ...
Janus Henderson - Global Research Service 

Shares ............................................... ....... ..09/29/2023 . Janus Ca .................. ......... 2,028.618 ............108,552 ......................  ............. 54,917 ............. 98,205 ..........(43,288) ................. 0 ................. 0 ...........(43,288) ................ 0 ............54,917 ................ 0 ...........53,635 ...........53,635 .............. 2,027 ........  .......
233203-71-0 ... DFA VA U.S. TARGETED VALUE PORTFOLIO ........ ....... ..12/26/2023 . DFA ......................... .......107,666.947 ......... 2,203,399 ......................  ......... 2,492,721 ..........2,211,479 ..........281,242 ................. 0 ................. 0 ...........281,242 ................ 0 ........ 2,492,721 ................ 0 ........ (289,322) ........ (289,322) ...............3,957 ........  .......
471021-69-1 ... Janus Henderson - Balanced Service Shares .. ....... ..09/29/2023 . Janus Ca .................. ......... 6,422.540 ............289,611 ......................  ............ 194,132 ............ 272,765 ..........(78,633) ................. 0 ................. 0 ...........(78,633) ................ 0 ...........194,132 ................ 0 ...........95,479 ...........95,479 .............. 1,074 ........  .......

25239Y-54-3 ...
DFA VIT INFLATION-PROTECTED SECURITIES 

PORTFOLIO I ......................................... ....... ..12/12/2023 . DFA ......................... .......159,421.203 ......... 1,468,338 ......................  ......... 1,737,118 ..........1,444,356 ..........292,762 ................. 0 ................. 0 ...........292,762 ................ 0 ........1,737,118 ................ 0 ........ (268,780) ........ (268,780) ....................0 ........  .......
55273F-40-7 ... MFS® Investors Trust Initial Class ........... ....... ..09/29/2023 . MFS ......................... ......... 1,613.010 ............. 53,850 ......................  ............. 45,749 ............. 52,052 ...........(6,303) ................. 0 ................. 0 ............(6,303) ................ 0 ............ 45,749 ................ 0 ............8,101 ............8,101 ...............3,429 ........  .......
25159W-80-8 ... DWS INTERNATIONAL GROWTH VIP CLASS A SHARES ....... ..12/29/2023 . DWS ......................... .......146,459.899 ......... 2,049,144 ......................  ......... 2,611,380 ..........1,921,554 ..........689,826 ................. 0 ................. 0 ...........689,826 ................ 0 ........2,611,380 ................ 0 ........ (562,236) ........ (562,236) ...............4,927 ........  .......
55273F-10-0 ... MFS® Growth Initial Class ....................... ....... ..09/29/2023 . MFS ......................... ......... 1,559.920 .............78,840 ......................  ............. 44,341 ............. 74,907 ..........(30,566) ................. 0 ................. 0 ...........(30,566) ................ 0 ............ 44,341 ................ 0 ...........34,499 ...........34,499 ................. 278 ........  .......
25155X-40-4 ... DWS SMALL CAP INDEX VIP CLASS A SHARES ...... ....... ..12/26/2023 . DWS ......................... .... 1,591,225.370 ........20,751,840 ......................  ........ 23,473,814 ........ 19,285,651 .......4,188,163 ................. 0 ................. 0 ........4,188,163 ................ 0 .......23,473,814 ................ 0 ......(2,721,974) ......(2,721,974) ............ 530,979 ........  .......
55273F-30-8 ... MFS® Research Initial Class .................... ....... ..09/29/2023 . MFS ......................... ......... 4,035.350 ............115,921 ......................  ............110,822 ............ 111,941 ...........(1,119) ................. 0 ................. 0 ............(1,119) ................ 0 ...........110,822 ................ 0 ............ 5,099 ............ 5,099 .............. 1,479 ........  .......
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315802-50-4 ...
FIDELITY VIP BALANCED PORTFOLIO INITIAL 

CLASS ................................................. ....... ..12/07/2023 . FIDELITY .................. ........ 53,349.724 .........1,116,000 ......................  ......... 1,205,537 ......... 1,033,918 ......... 171,619 ................. 0 ................. 0 .......... 171,619 ................ 0 ........ 1,205,537 ................ 0 ......... (89,537) ......... (89,537) ............. 43,212 ........  .......

61691F-79-7 ...
MS VIF Core Plus Fixed Income Class I Shares 

........................................................ ....... ..08/04/2023 . Morgan S .................. ........ 84,444.760 ............729,204 ......................  ............ 765,565 ............ 713,558 ...........52,007 ................. 0 ................. 0 ............52,007 ................ 0 ...........765,565 ................ 0 ......... (36,361) ......... (36,361) .............. 4,769 ........  .......

922175-50-0 ...
FIDELITY VIP CONTRAFUND? PORTFOLIO INITIAL 

CLASS ................................................. ....... ..12/29/2023 . FIDELITY .................. .......129,298.615 ......... 5,331,740 ......................  ......... 4,150,361 ..........4,897,832 ........ (747,471) ................. 0 ................. 0 ......... (747,471) ................ 0 ........ 4,150,361 ................ 0 .......1,181,379 .......1,181,379 ............. 31,347 ........  .......

61691F-10-2 ...
MS VIF Emerging Markets Equity Class I 

Shares ............................................... ....... ..09/29/2023 . Morgan S .................. ......... 2,404.910 ............. 30,448 ......................  ............. 38,188 ............. 28,667 ............ 9,521 ................. 0 ................. 0 ............. 9,521 ................ 0 ............38,188 ................ 0 ...........(7,740) ...........(7,740) .................. 79 ........  .......

922175-75-7 ...
FIDELITY VIP DISCIPLINED SMALL CAP PORTFOLIO 

(INDE ................................................. ....... ..12/29/2023 . FIDELITY .................. ........51,011.218 ............728,113 ......................  ......... 1,002,370 ............ 694,773 ..........307,597 ................. 0 ................. 0 ...........307,597 ................ 0 ........1,002,370 ................ 0 ........ (274,257) ........ (274,257) .............. 1,600 ........  .......
61691F-70-6 ... MS VIF Global Strategist Class I Shares .... ....... ..09/29/2023 . Morgan S .................. ......... 2,079.440 ............. 16,285 ......................  ............. 19,878 ............. 15,887 ............ 3,991 ................. 0 ................. 0 ............. 3,991 ................ 0 ............19,878 ................ 0 ...........(3,593) ...........(3,593) .................. 12 ........  .......

922177-32-4 ...
FIDELITY VIP EMERGING MARKETS PORTFOLIO 

INITIAL CL .......................................... ....... ..12/11/2023 . FIDELITY .................. .......890,913.263 ......... 9,467,030 ......................  ........ 10,925,325 ..........8,793,314 ....... 2,132,011 ................. 0 ................. 0 ........ 2,132,011 ................ 0 .......10,925,325 ................ 0 ......(1,458,295) ......(1,458,295) ............. 15,328 ........  .......

922175-71-6 ...
FIDELITY VIP EXTENDED MARKET INDEX PORTFOLIO 

(INDE ................................................. ....... ..12/12/2023 . FIDELITY .................. .......139,570.597 ......... 1,622,968 ......................  ......... 1,829,771 ..........1,565,982 ..........263,789 ................. 0 ................. 0 ...........263,789 ................ 0 ........1,829,771 ................ 0 ........ (206,803) ........ (206,803) ................. 121 ........  .......

922174-62-8 ...
FIDELITY VIP FREEDOM 2010 PORTFOLIO INITIAL 

CLASS ................................................. ....... ..12/15/2023 . FIDELITY .................. ............. 22.021 ................. 255 ......................  ................. 284 ................. 254 ................ 30 ................. 0 ................. 0 ................. 30 ................ 0 ................284 ................ 0 ...............(29) ...............(29) ....................7 ........  .......

922174-58-6 ...
FIDELITY VIP FREEDOM 2015 PORTFOLIO INITIAL 

CLASS ................................................. ....... ..12/15/2023 . FIDELITY .................. ........ 18,573.496 ............208,875 ......................  ............ 270,244 ............ 203,380 ...........66,864 ................. 0 ................. 0 ............66,864 ................ 0 ...........270,244 ................ 0 ......... (61,369) ......... (61,369) .............. 6,166 ........  .......

922174-55-2 ...
FIDELITY VIP FREEDOM 2020 PORTFOLIO INITIAL 

CLASS ................................................. ....... ..12/15/2023 . FIDELITY .................. .......127,510.210 ......... 1,537,617 ......................  ......... 1,970,637 ......... 1,474,018 ..........496,619 ................. 0 ................. 0 ...........496,619 ................ 0 ........1,970,637 ................ 0 ........ (433,020) ........ (433,020) ............. 14,202 ........  .......

922174-52-9 ...
FIDELITY VIP FREEDOM 2025 PORTFOLIO INITIAL 

CLASS ................................................. ....... ..12/15/2023 . FIDELITY .................. ........ 52,494.617 ............756,402 ......................  ............886,204 ............ 720,751 ..........165,453 ................. 0 ................. 0 ...........165,453 ................ 0 ...........886,204 ................ 0 ........ (129,802) ........ (129,802) ...............4,496 ........  .......

922174-48-7 ...
FIDELITY VIP FREEDOM 2030 PORTFOLIO INITIAL 

CLASS ................................................. ....... ..12/15/2023 . FIDELITY .................. ........ 37,567.996 ............545,174 ......................  ............676,407 ............ 515,433 ..........160,974 ................. 0 ................. 0 ...........160,974 ................ 0 .......... 676,407 ................ 0 ........ (131,233) ........ (131,233) ...............3,291 ........  .......

922178-40-5 ...
FIDELITY VIP FREEDOM 2035 PORTFOLIO INITIAL 

CLASS ................................................. ....... ..12/15/2023 . FIDELITY .................. ......... 3,850.108 ............. 93,620 ......................  ............. 79,487 ............. 87,436 ...........(7,949) ................. 0 ................. 0 ............(7,949) ................ 0 ............79,487 ................ 0 ...........14,133 ...........14,133 ................. 344 ........  .......

922178-70-2 ...
FIDELITY VIP FREEDOM 2040 PORTFOLIO INITIAL 

CLASS ................................................. ....... ..12/15/2023 . FIDELITY .................. ......... 5,509.758 ............126,008 ......................  ............147,111 ............ 118,845 ...........28,266 ................. 0 ................. 0 ............28,266 ................ 0 .......... 147,111 ................ 0 ......... (21,103) ......... (21,103) .............. 1,154 ........  .......

922178-87-6 ...
FIDELITY VIP FREEDOM 2045 PORTFOLIO INITIAL 

CLASS ................................................. ....... ..12/15/2023 . FIDELITY .................. ............431.056 .............. 9,696 ......................  ............. 10,725 ...............9,375 ............ 1,350 ................. 0 ................. 0 ............. 1,350 ................ 0 ............10,725 ................ 0 ...........(1,029) ...........(1,029) ................. 172 ........  .......

922178-84-3 ...
FIDELITY VIP FREEDOM 2050 PORTFOLIO INITIAL 

CLASS ................................................. ....... ..12/12/2023 . FIDELITY .................. ......... 5,188.539 ............107,405 ......................  ............118,001 ............ 101,903 ...........16,098 ................. 0 ................. 0 ............16,098 ................ 0 .......... 118,001 ................ 0 ......... (10,596) ......... (10,596) .............. 1,840 ........  .......

922178-76-9 ...
FIDELITY VIP FREEDOM 2055 PORTFOLIO INITIAL 

CLASS ................................................. ....... ..12/01/2023 . FIDELITY .................. ......... 1,231.252 ............. 14,834 ......................  ............. 14,826 ............. 13,470 ............ 1,356 ................. 0 ................. 0 ............. 1,356 ................ 0 ............14,826 ................ 0 ................. 8 ................. 8 ................. 167 ........  .......

922178-73-6 ...
FIDELITY VIP FREEDOM 2060 PORTFOLIO INITIAL 

CLASS ................................................. ....... ..12/12/2023 . FIDELITY .................. ............826.610 .............. 9,452 ......................  ...............9,002 ...............8,944 ................ 58 ................. 0 ................. 0 ................. 58 ................ 0 ............. 9,002 ................ 0 ...............450 ...............450 ................. 111 ........  .......

922174-68-5 ...
FIDELITY VIP FREEDOM INCOME PORTFOLIO 

INITIAL CLAS ....................................... ....... ..12/15/2023 . FIDELITY .................. ........ 38,212.312 ............416,851 ......................  ............467,067 ............ 405,433 ...........61,634 ................. 0 ................. 0 ............61,634 ................ 0 .......... 467,067 ................ 0 ......... (50,216) ......... (50,216) ...............4,550 ........  .......

922174-10-7 ...
FIDELITY VIP GOVERNMENT MONEY MARKET 

PORTFOLIO INI ...................................... ....... ..12/29/2023 . FIDELITY .................. ...20,993,802.720 ........20,993,803 ......................  ........ 20,993,803 ........ 20,993,803 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......20,993,803 ................ 0 ................. 0 ................. 0 ............ 533,496 ........  .......

315802-20-7 ...
FIDELITY VIP GROWTH OPPORTUNITIES PORTFOLIO 

INITIA ............................................... ....... ..12/27/2023 . FIDELITY .................. ......... 5,348.133 ............271,623 ......................  ............ 399,612 ............ 219,434 ......... 180,178 ................. 0 ................. 0 .......... 180,178 ................ 0 ...........399,612 ................ 0 ........ (127,989) ........ (127,989) ....................0 ........  .......

922174-40-4 ...
FIDELITY VIP GROWTH PORTFOLIO INITIAL CLASS 

........................................................ ....... ..12/28/2023 . FIDELITY .................. ........ 78,351.637 ......... 6,026,454 ......................  ......... 5,878,786 ..........5,602,926 ..........275,860 ................. 0 ................. 0 ...........275,860 ................ 0 ........5,878,786 ................ 0 ......... 147,668 ......... 147,668 ............. 12,656 ........  .......

922174-20-6 ...
FIDELITY VIP HIGH INCOME PORTFOLIO INITIAL 

CLASS ................................................. ....... ..12/26/2023 . FIDELITY .................. ........ 38,419.992 ............174,763 ......................  ............ 201,351 ............ 169,432 ...........31,919 ................. 0 ................. 0 ............31,919 ................ 0 ...........201,351 ................ 0 ......... (26,588) ......... (26,588) ................. 180 ........  .......

922175-30-2 ...
FIDELITY VIP INDEX 500 PORTFOLIO INITIAL 

CLASS ................................................. ....... ..12/26/2023 . FIDELITY .................. ........ 30,772.200 ........12,516,691 ......................  ......... 8,941,170 ........ 11,532,805 ......(2,591,635) ................. 0 ................. 0 .......(2,591,635) ................ 0 ........8,941,170 ................ 0 ....... 3,575,521 ....... 3,575,521 ............. 81,896 ........  .......

922177-84-5 ...
FIDELITY VIP INTERNATIONAL CAPITAL 

APPRECIATION PO .................................... ....... ..12/19/2023 . FIDELITY .................. ......... 4,867.199 ............. 96,493 ......................  ............. 92,050 ............. 81,234 ...........10,816 ................. 0 ................. 0 ............10,816 ................ 0 ............92,050 ................ 0 ............ 4,443 ............ 4,443 .................. 91 ........  .......

922175-10-4 ...
FIDELITY VIP INVESTMENT GRADE BOND PORTFOLIO 

INITI ................................................. ....... ..12/15/2023 . FIDELITY .................. ........ 66,742.632 ............713,973 ......................  ............ 782,512 ............ 720,820 ...........61,692 ................. 0 ................. 0 ............61,692 ................ 0 ...........782,512 ................ 0 ......... (68,539) ......... (68,539) ....................0 ........  .......

922176-40-9 ...
FIDELITY VIP MID CAP PORTFOLIO INITIAL CLASS 

........................................................ ....... ..12/19/2023 . FIDELITY .................. ......... 6,171.362 ............213,265 ......................  ............ 244,247 ............ 201,927 ........... 42,320 ................. 0 ................. 0 ............ 42,320 ................ 0 ...........244,247 ................ 0 ......... (30,982) ......... (30,982) .............. 1,741 ........  .......
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922174-50-3 ...
FIDELITY VIP OVERSEAS PORTFOLIO INITIAL 

CLASS ................................................. ....... ..12/12/2023 . FIDELITY .................. ......... 2,081.731 ............. 49,773 ......................  ............. 50,505 ............. 45,174 ............ 5,331 ................. 0 ................. 0 ............. 5,331 ................ 0 ............50,505 ................ 0 ............. (732) ............. (732) ....................0 ........  .......

922177-10-0 ...
FIDELITY VIP REAL ESTATE PORTFOLIO INITIAL 

CLASS ................................................. ....... ..12/15/2023 . FIDELITY .................. ......... 1,645.741 ............. 26,549 ......................  ............. 28,321 ............. 27,221 ............ 1,100 ................. 0 ................. 0 ............. 1,100 ................ 0 ............28,321 ................ 0 ...........(1,772) ...........(1,772) .............. 1,277 ........  .......
32008B-10-0 ... FIRST EAGLE OVERSEAS VARIABLE FUND ........... ....... ..12/28/2023 . FIRST EAGLE .............. ........ 10,222.570 ............239,506 ......................  ............ 272,843 ............ 227,043 ...........45,800 ................. 0 ................. 0 ............45,800 ................ 0 ...........272,843 ................ 0 ..........(33,337) ..........(33,337) ................. 476 ........  .......

355150-70-7 ...
TEMPLETON GLOBAL BOND VIP FUND CLASS 1 

SHARES ............................................... ....... ..12/29/2023 . FRANKLIN TEMPLETON ..... ........ 12,217.082 ............157,543 ......................  ............ 210,525 ............ 160,655 ...........49,870 ................. 0 ................. 0 ............49,870 ................ 0 ...........210,525 ................ 0 ..........(52,982) ..........(52,982) ....................0 ........  .......
00888X-57-5 ... INVESCO V.I. AMERICAN VALUE .................... ....... ..12/01/2023 . INVESCO .................... ............681.416 ............. 10,440 ......................  ............. 13,029 ............. 10,698 ............ 2,331 ................. 0 ................. 0 ............. 2,331 ................ 0 ............13,029 ................ 0 ...........(2,589) ...........(2,589) ................. 508 ........  .......

00888X-10-4 ...
INVESCO V.I. DIVERSIFIED DIVIDEND FUND 

SERIES I SH ......................................... ....... ..12/05/2023 . INVESCO .................... ............ 152.653 .............. 3,789 ......................  ...............4,053 ...............3,815 ...............238 ................. 0 ................. 0 ................238 ................ 0 ............. 4,053 ................ 0 ............. (264) ............. (264) .................. 72 ........  .......

008892-52-3 ...
INVESCO V.I. GLOBAL REAL ESTATE FUND SERIES 

I SHAR ............................................... ....... ..12/28/2023 . INVESCO .................... ............777.870 ............. 10,302 ......................  ............. 12,433 ............. 10,143 ............ 2,290 ................. 0 ................. 0 ............. 2,290 ................ 0 ............ 12,433 ................ 0 ...........(2,131) ...........(2,131) ....................4 ........  .......

008892-41-6 ...
INVESCO V.I. HEALTH CARE FUND SERIES I 

SHARES ............................................... ....... ..12/01/2023 . INVESCO .................... ............ 456.356 ............. 11,299 ......................  ............. 12,249 ............. 11,477 ...............772 ................. 0 ................. 0 ................772 ................ 0 ............ 12,249 ................ 0 ............. (950) ............. (950) ....................0 ........  .......

008892-84-6 ...
INVESCO V.I. HIGH YIELD FUND SERIES I SHARES 

........................................................ ....... ..12/01/2023 . INVESCO .................... ............478.197 .............. 2,205 ......................  ...............2,582 ...............2,152 ...............430 ................. 0 ................. 0 ................430 ................ 0 ............. 2,582 ................ 0 ............. (377) ............. (377) .................. 13 ........  .......

008892-54-9 ...
INVESCO V.I. SMALL CAP EQUITY FUND SERIES I 

SHARES ............................................... ....... ..12/05/2023 . INVESCO .................... ......... 4,880.775 .............80,470 ......................  ............. 81,411 ............. 73,504 ............ 7,907 ................. 0 ................. 0 ............. 7,907 ................ 0 ............81,411 ................ 0 ............. (941) ............. (941) .................. 99 ........  .......

471021-40-2 ...
JANUS HENDERSON - BALANCED PORTFOLIO 

INSTITUTIONAL ...................................... ....... ..12/11/2023 . JANUS ...................... ............ 585.159 ............. 25,756 ......................  ............. 26,595 ............. 23,436 ............ 3,159 ................. 0 ................. 0 ............. 3,159 ................ 0 ............ 26,595 ................ 0 ............. (839) ............. (839) ................. 206 ........  .......

471021-20-4 ...
JANUS HENDERSON - ENTERPRISE PORTFOLIO 

INSTITUTION ......................................... ....... ..12/28/2023 . JANUS ...................... ......... 4,518.674 ............328,299 ......................  ............ 308,484 ............ 314,409 ........... (5,925) ................. 0 ................. 0 ............ (5,925) ................ 0 ...........308,484 ................ 0 ...........19,815 ...........19,815 ............. 10,311 ........  .......

471021-50-1 ...
JANUS HENDERSON - FLEXIBLE BOND PORTFOLIO 

INSTITUT ............................................. ....... ..12/01/2023 . JANUS ...................... ........ 21,754.604 ............220,037 ......................  ............ 241,074 ............ 216,241 ........... 24,833 ................. 0 ................. 0 ............ 24,833 ................ 0 ...........241,074 ................ 0 ......... (21,037) ......... (21,037) ................. 348 ........  .......

471021-43-6 ...
JANUS HENDERSON - MID CAP VALUE PORTFOLIO 

INSTITUT ............................................. ....... ..12/12/2023 . JANUS ...................... ......... 6,203.199 ............100,159 ......................  ............ 110,249 ............ 101,484 ............ 8,765 ................. 0 ................. 0 ............. 8,765 ................ 0 ...........110,249 ................ 0 ......... (10,090) ......... (10,090) ....................0 ........  .......
53500L-74-3 ... LVIP JPMORGAN CORE BOND FUND STANDARD CLASS ....... ..04/04/2023 . JPMORGAN .................. .............. 0.261 ................... 3 ......................  ....................3 ....................3 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .................. 3 ................ 0 ................. 0 ................. 0 ....................0 ........  .......

521071-82-9 ...
LAZARD RETIREMENT EMERGING MARKETS EQUITY 

PORTFOLI ............................................. ....... ..12/29/2023 . LAZARD ..................... ........77,466.207 ......... 1,539,282 ......................  ......... 1,500,003 ......... 1,372,701 ..........127,302 ................. 0 ................. 0 ...........127,302 ................ 0 ........1,500,003 ................ 0 ...........39,279 ...........39,279 ...............2,327 ........  .......

55274F-55-4 ...
MFS EMERGING MARKETS EQUITY PORTFOLIO 

INITIAL CLAS ....................................... ....... ..12/01/2023 . MFS ......................... ......... 1,772.479 ............. 21,899 ......................  ............. 31,289 ............. 20,206 ...........11,083 ................. 0 ................. 0 ............11,083 ................ 0 ............31,289 ................ 0 ...........(9,390) ...........(9,390) .................. 29 ........  .......
55273F-83-7 ... MFS GLOBAL EQUITY SERIES INITIAL CLASS ...... ....... ..12/15/2023 . MFS ......................... ........ 23,199.403 ............478,296 ......................  ............ 430,541 ............ 459,812 ..........(29,271) ................. 0 ................. 0 ...........(29,271) ................ 0 ...........430,541 ................ 0 ...........47,755 ...........47,755 ............. 18,259 ........  .......
55273F-10-0 ... MFS GROWTH SERIES INITIAL CLASS ............... ....... ..12/28/2023 . MFS ......................... ........ 31,987.897 ......... 1,756,898 ......................  ..........2,253,547 ..........1,536,059 ......... 717,488 ................. 0 ................. 0 .......... 717,488 ................ 0 ........ 2,253,547 ................ 0 ........ (496,649) ........ (496,649) ............. 31,399 ........  .......

86664T-53-2 ...
MFS MID CAP VALUE PORTFOLIO - INITIAL CLASS 

........................................................ ....... ..12/29/2023 . MFS ......................... .......518,553.520 ......... 4,798,314 ......................  ......... 5,744,961 ......... 4,765,507 ..........979,454 ................. 0 ................. 0 ...........979,454 ................ 0 ........ 5,744,961 ................ 0 ........ (946,647) ........ (946,647) ............. 58,575 ........  .......
55273F-84-5 ... MFS NEW DISCOVERY SERIES - INITIAL CLASS ... ....... ..08/02/2023 . MFS ......................... ........ 78,287.579 ............935,101 ......................  ......... 1,310,564 ............ 885,433 ..........425,131 ................. 0 ................. 0 ...........425,131 ................ 0 ........ 1,310,564 ................ 0 ........ (375,463) ........ (375,463) ....................0 ........  .......
55274F-35-6 ... MFS RESEARCH INTERNATIONAL ...................... ....... ..12/27/2023 . MFS ......................... ......... 4,075.045 ............. 66,435 ......................  ............. 63,266 ............. 61,533 ............ 1,733 ................. 0 ................. 0 ............. 1,733 ................ 0 ............63,266 ................ 0 ............ 3,169 ............ 3,169 .................. 96 ........  .......
55273F-87-8 ... MFS TOTAL RETURN BOND SERIES INITIAL CLASS . ....... ..12/28/2023 . MFS ......................... ........ 46,520.936 ............524,405 ......................  ............ 631,754 ............ 523,826 ..........107,928 ................. 0 ................. 0 ...........107,928 ................ 0 ...........631,754 ................ 0 ........ (107,349) ........ (107,349) ............. 14,077 ........  .......

55274F-46-3 ...
MFS VIT II INTERNATIONAL GROWTH PORT INITIAL 

CLASS ................................................. ....... ..12/11/2023 . MFS ......................... ......... 4,004.414 ............. 59,140 ......................  ............. 54,684 ..............53,459 ............ 1,225 ................. 0 ................. 0 ............. 1,225 ................ 0 ............54,684 ................ 0 ............ 4,456 ............ 4,456 ................. 310 ........  .......

55274F-45-5 ...
MFS VIT II INTERNATIONAL INTRINSIC VALUE 

PORT INIT ........................................... ....... ..12/11/2023 . MFS ......................... ........14,861.891 ............432,003 ......................  ............ 418,585 ............ 404,838 ...........13,747 ................. 0 ................. 0 ............13,747 ................ 0 ...........418,585 ................ 0 ...........13,418 ...........13,418 ...............6,553 ........  .......
55273F-65-4 ... MFS VIT VALUE SERIES INITIAL CLASS ........... ....... ..12/12/2023 . MFS ......................... .... 1,116,783.654 ........ 24,435,664 ......................  ........ 24,625,244 ........ 24,066,688 ..........558,556 ................. 0 ................. 0 ...........558,556 ................ 0 .......24,625,244 ................ 0 ........ (189,580) ........ (189,580) ....................0 ........  .......

61691F-88-8 ...
MS EMERGING MARKETS DEBT PORTFOLIO CLASS I 

SHARES ............................................... ....... ..12/01/2023 . MORGAN STANLEY .......... ............521.511 .............. 2,839 ......................  .............. 3,810 ...............2,806 ............ 1,004 ................. 0 ................. 0 ............. 1,004 ................ 0 ............. 3,810 ................ 0 ............. (971) ............. (971) .................. 25 ........  .......

61691F-82-1 ...
MS U.S. REAL ESTATE PORTFOLIO CLASS I SHARES 

........................................................ ....... ..12/29/2023 . MORGAN STANLEY .......... ........38,747.686 ............511,241 ......................  ............638,631 ............ 502,945 ..........135,686 ................. 0 ................. 0 ...........135,686 ................ 0 ...........638,631 ................ 0 ........ (127,390) ........ (127,390) .............. 1,408 ........  .......

638686-86-5 ...
NATIONWIDE NVIT INTERNATIONAL INDEX FUND 

CLASS II ............................................. ....... ..12/01/2023 . NATIONWIDE ................ ........ 25,712.769 ............254,217 ......................  ............211,616 ............ 236,557 ..........(24,941) ................. 0 ................. 0 ...........(24,941) ................ 0 .......... 211,616 ................ 0 ...........42,601 ...........42,601 .................. 64 ........  .......
74437G-74-8 ... PSF TOTAL RETURN BOND FUND CLASS I ........... ....... ..12/29/2023 . PGIM INVESTMENTS ........ .......134,348.017 ......... 1,829,409 ......................  ......... 1,864,796 ..........1,792,203 ........... 72,593 ................. 0 ................. 0 ............ 72,593 ................ 0 ........1,864,796 ................ 0 ......... (35,387) ......... (35,387) ....................0 ........  .......

693394-65-2 ...
PIMCO ALL ASSET PORTFOLIO ADMINISTRATIVE 

CLASS ................................................. ....... ..12/26/2023 . PIMCO ...................... ........ 10,430.967 ............. 93,396 ......................  ............105,638 ............. 89,915 ...........15,723 ................. 0 ................. 0 ............15,723 ................ 0 ...........105,638 ................ 0 ..........(12,242) ..........(12,242) ................. 435 ........  .......

693394-59-5 ...
PIMCO COMMODITY REAL RETURN STRATEGY 

PORTFOLIO ADM ...................................... ....... ..12/29/2023 . PIMCO ...................... .......116,397.555 ............694,883 ......................  ............916,020 ............ 801,979 ..........114,041 ................. 0 ................. 0 ...........114,041 ................ 0 ...........916,020 ................ 0 ........ (221,137) ........ (221,137) ............. 62,744 ........  .......
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693394-32-2 ...
PIMCO DYNAMIC BOND PORTFOLIO ADMINISTRATIVE 

CLASS ................................................. ....... ..12/29/2023 . PIMCO ...................... .......135,209.397 ......... 1,145,089 ......................  ......... 1,437,068 ......... 1,137,111 ..........299,957 ................. 0 ................. 0 ...........299,957 ................ 0 ........1,437,068 ................ 0 ........ (291,979) ........ (291,979) ...............5,655 ........  .......

693394-72-8 ...
PIMCO HIGH YIELD PORTFOLIO INSTITUTIONAL 

CLASS ................................................. ....... ..12/11/2023 . PIMCO ...................... ....... 449,222.589 ......... 3,105,525 ......................  ......... 3,384,178 ..........3,041,237 ..........342,941 ................. 0 ................. 0 ...........342,941 ................ 0 ........ 3,384,178 ................ 0 ........ (278,653) ........ (278,653) ............. 57,598 ........  .......

693394-69-4 ...
PIMCO INTERNATIONAL BOND PORTFOLIO (U.S. 

DOLLAR-HE ........................................... ....... ..12/28/2023 . PIMCO ...................... ............. 84.498 .................807 ......................  ................. 918 ................. 804 ...............114 ................. 0 ................. 0 ................114 ................ 0 ................918 ................ 0 ............. (111) ............. (111) .................. 24 ........  .......

693394-71-0 ...
PIMCO LONG-TERM U.S. GOVERNMENT PORTFOLIO 

INSTITUT ............................................. ....... ..12/12/2023 . PIMCO ...................... .......189,119.157 ......... 1,332,012 ......................  ......... 2,045,130 ......... 1,480,803 ..........564,327 ................. 0 ................. 0 ...........564,327 ................ 0 ........ 2,045,130 ................ 0 ........ (713,118) ........ (713,118) ............. 28,936 ........  .......

693394-75-1 ...
PIMCO LOW DURATION PORTFOLIO INSTITUTIONAL 

CLASS ................................................. ....... ..12/01/2023 . PIMCO ...................... ............ 453.345 .............. 4,299 ......................  .............. 4,688 ...............4,298 ...............390 ................. 0 ................. 0 ................390 ................ 0 ............. 4,688 ................ 0 ............. (389) ............. (389) .................. 72 ........  .......

693394-81-9 ...
PIMCO REAL RETURN PORTFOLIO ADMINISTRATIVE 

CLASS ................................................. ....... ..12/29/2023 . PIMCO ...................... .......223,805.477 ......... 2,582,313 ......................  ......... 3,018,985 ..........2,573,763 ..........445,222 ................. 0 ................. 0 ...........445,222 ................ 0 ........ 3,018,985 ................ 0 ........ (436,672) ........ (436,672) ............. 17,674 ........  .......

693394-74-4 ...
PIMCO REAL RETURN PORTFOLIO INSTITUTIONAL 

CLASS ................................................. ....... ..12/28/2023 . PIMCO ...................... ........ 42,327.691 ............484,232 ......................  ............563,866 ............ 486,768 ...........77,098 ................. 0 ................. 0 ............77,098 ................ 0 ...........563,866 ................ 0 ......... (79,634) ......... (79,634) ...............7,435 ........  .......

693394-76-9 ...
PIMCO SHORT-TERM PORTFOLIO INSTITUTIONAL 

CLASS ................................................. ....... ..12/29/2023 . PIMCO ...................... ........ 46,696.327 ............474,211 ......................  ............ 475,423 ............ 471,633 ............ 3,790 ................. 0 ................. 0 ............. 3,790 ................ 0 ...........475,423 ................ 0 ...........(1,212) ...........(1,212) ............. 10,168 ........  .......

693394-40-5 ...
PIMCO TOTAL RETURN PORTFOLIO ADMINISTRATIVE 

CLASS ................................................. ....... ..03/01/2023 . PIMCO ...................... .............. 0.011 ................... 0 ......................  ....................0 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ....................0 ........  .......

693394-78-5 ...
PIMCO TOTAL RETURN PORTFOLIO INSTITUTIONAL 

CLASS ................................................. ....... ..12/29/2023 . PIMCO ...................... .... 1,181,444.747 ........10,694,403 ......................  ........ 13,016,578 ........ 10,609,374 ....... 2,407,204 ................. 0 ................. 0 ........ 2,407,204 ................ 0 .......13,016,578 ................ 0 ......(2,322,175) ......(2,322,175) ............148,128 ........  .......

78080T-30-3 ...
ROYCE CAPITAL FUND-MICRO-CAP PORTFOLIO 

INVESTMENT .......................................... ....... ..12/15/2023 . ROYCE ...................... ........ 18,916.549 ............154,214 ......................  ............230,876 ............ 146,036 ...........84,840 ................. 0 ................. 0 ............84,840 ................ 0 ...........230,876 ................ 0 ......... (76,662) ......... (76,662) ....................0 ........  .......

78080T-10-5 ...
ROYCE CAPITAL FUND-SMALL-CAP PORTFOLIO 

INVESTMENT .......................................... ....... ..12/01/2023 . ROYCE ...................... ............ 595.123 .............. 5,316 ......................  ...............5,059 ...............4,975 ................ 84 ................. 0 ................. 0 ................. 84 ................ 0 ............. 5,059 ................ 0 ...............257 ...............257 ....................0 ........  .......
783555-30-3 ... RYDEX NASDAQ-100? FUND ........................... ....... ..12/01/2023 . RYDEX/GUGGENHEIM ........ ............ 592.719 ............. 35,030 ......................  ............. 19,819 ............. 27,431 ...........(7,612) ................. 0 ................. 0 ............(7,612) ................ 0 ............19,819 ................ 0 ...........15,211 ...........15,211 ....................0 ........  .......
77954T-50-6 ... T. ROWE PRICE BLUE CHIP GROWTH PORTFOLIO .... ....... ..12/29/2023 . T ROWE PRICE ............. .......862,355.016 ........34,066,649 ......................  ........ 38,572,006 ........ 26,681,264 ......11,890,742 ................. 0 ................. 0 .......11,890,742 ................ 0 .......38,572,006 ................ 0 ......(4,505,357) ......(4,505,357) ....................0 ........  .......

77954T-10-0 ...
T. ROWE PRICE EQUITY INCOME PORTFOLIO 

SERVICE CLAS ........................................ ....... ..12/29/2023 . T ROWE PRICE ............. .......206,376.674 ......... 5,632,420 ......................  ..........5,414,949 ..........5,574,234 ........ (159,285) ................. 0 ................. 0 ......... (159,285) ................ 0 ........ 5,414,949 ................ 0 ......... 217,471 ......... 217,471 ............. 39,759 ........  .......
77954T-60-5 ... T. ROWE PRICE HEALTH SCIENCES PORTFOLIO ..... ....... ..12/01/2023 . T ROWE PRICE ............. ........ 19,675.648 ......... 1,105,438 ......................  ......... 1,140,518 ......... 1,096,721 ...........43,797 ................. 0 ................. 0 ............43,797 ................ 0 ........1,140,518 ................ 0 ......... (35,080) ......... (35,080) ....................0 ........  .......
77955H-10-5 ... T. ROWE PRICE INTERNATIONAL STOCK PORTFOLIO ....... ..12/29/2023 . T ROWE PRICE ............. .......264,881.692 ......... 3,736,235 ......................  ......... 3,767,056 ..........3,454,057 ..........312,999 ................. 0 ................. 0 ...........312,999 ................ 0 ........3,767,056 ................ 0 ......... (30,821) ......... (30,821) .................. 60 ........  .......
77954R-10-4 ... T. ROWE PRICE LIMITED-TERM BOND PORTFOLIO .. ....... ..12/26/2023 . T ROWE PRICE ............. .......422,071.310 ......... 1,936,953 ......................  ......... 2,091,563 ......... 1,937,307 ..........154,256 ................. 0 ................. 0 ...........154,256 ................ 0 ........ 2,091,563 ................ 0 ........ (154,610) ........ (154,610) ............. 31,589 ........  .......
77954T-40-7 ... T. ROWE PRICE MID-CAP GROWTH PORTFOLIO ...... ....... ..12/29/2023 . T ROWE PRICE ............. .......290,546.063 ......... 8,151,853 ......................  ......... 7,848,273 ......... 7,510,616 ..........337,657 ................. 0 ................. 0 ...........337,657 ................ 0 ........ 7,848,273 ................ 0 ......... 303,580 ......... 303,580 ................. 301 ........  .......
77954T-30-8 ... T. ROWE PRICE MODERATE ALLOCATION PORTFOLIO ....... ..12/01/2023 . T ROWE PRICE ............. ......... 9,086.511 ............170,566 ......................  ............ 184,250 ............ 161,831 ........... 22,419 ................. 0 ................. 0 ............ 22,419 ................ 0 ...........184,250 ................ 0 ......... (13,684) ......... (13,684) ................. 577 ........  .......
884117-10-2 ... THIRD AVENUE VALUE PORTFOLIO ................... ....... ..12/15/2023 . THIRD AVENUE ............. ............ 542.257 ............. 12,217 ......................  ...............7,283 ............. 11,474 ...........(4,191) ................. 0 ................. 0 ............(4,191) ................ 0 ............. 7,283 ................ 0 ............ 4,934 ............ 4,934 ................. 393 ........  .......

89360C-57-1 ...
TRANSAMERICA AEGON HIGH YIELD BOND VP - 

INITIAL CL .......................................... ....... ..12/29/2023 .
TRANSAMERICA SERIES 

TRUST ...................... ........ 76,557.316 ............500,706 ......................  ............ 587,195 ............ 493,795 ...........93,400 ................. 0 ................. 0 ............93,400 ................ 0 ...........587,195 ................ 0 ......... (86,489) ......... (86,489) ................. 926 ........  .......

89360C-64-7 ...
TRANSAMERICA JPMORGAN MID CAP VALUE VP 

INITIAL CLA ......................................... ....... ..12/26/2023 .
TRANSAMERICA SERIES 

TRUST ...................... .......446,839.434 ......... 6,751,917 ......................  ......... 7,289,358 ..........6,532,793 ..........756,565 ................. 0 ................. 0 ...........756,565 ................ 0 ........ 7,289,358 ................ 0 ........ (537,441) ........ (537,441) ....................0 ........  .......

89360C-44-9 ...
TRANSAMERICA T. ROWE PRICE SMALL CAP VP 

INITIAL CL .......................................... ....... ..12/27/2023 .
TRANSAMERICA SERIES 

TRUST ...................... ....... 753,495.499 ......... 7,901,968 ......................  ........ 12,109,310 ......... 7,369,186 ....... 4,740,124 ................. 0 ................. 0 ........ 4,740,124 ................ 0 .......12,109,310 ................ 0 ......(4,207,342) ......(4,207,342) ............. 31,463 ........  .......
921082-60-8 ... VANECK VIP EMERGING MARKET FUND ............... ....... ..12/28/2023 . VAN ECK ................... ......... 1,517.198 .............13,718 ......................  ............. 19,361 ............. 13,200 ............ 6,161 ................. 0 ................. 0 ............. 6,161 ................ 0 ............19,361 ................ 0 ...........(5,643) ...........(5,643) .................. 30 ........  .......

921082-30-1 ...
VANECK VIP GLOBAL RESOURCES FUND - INITIAL 

CLASS ................................................. ....... ..12/28/2023 . VAN ECK ................... ............ 237.193 .............. 6,570 ......................  ...............5,848 ...............6,734 ............. (886) ................. 0 ................. 0 .............. (886) ................ 0 ............. 5,848 ................ 0 ...............722 ...............722 .................. 43 ........  .......
921925-40-0 ... VANGUARD BALANCED PORTFOLIO .................... ....... ..12/28/2023 . VANGUARD .................. .......480,912.191 ........10,360,313 ......................  ........11,112,060 ........ 10,445,413 ......... 666,647 ................. 0 ................. 0 .......... 666,647 ................ 0 .......11,112,060 ................ 0 ........ (751,747) ........ (751,747) ............565,568 ........  .......
921925-82-2 ... VANGUARD CAPITAL GROWTH PORTFOLIO ............. ....... ..12/29/2023 . VANGUARD .................. ........ 48,759.880 ......... 2,031,424 ......................  ......... 1,407,246 ......... 1,892,371 ........ (485,125) ................. 0 ................. 0 ......... (485,125) ................ 0 ........ 1,407,246 ................ 0 ......... 624,178 ......... 624,178 ............. 87,351 ........  .......
921925-79-8 ... VANGUARD CONSERVATIVE ALLOCATION PORTFOLIO . ....... ..12/01/2023 . VANGUARD .................. ........ 66,949.897 ......... 1,531,627 ......................  ......... 1,832,441 ......... 1,523,110 ..........309,331 ................. 0 ................. 0 ...........309,331 ................ 0 ........ 1,832,441 ................ 0 ........ (300,814) ........ (300,814) ............. 69,503 ........  .......
921925-87-1 ... VANGUARD DIVERSIFIED VALUE PORTFOLIO ......... ....... ..12/15/2023 . VANGUARD .................. ........ 12,757.305 ............182,655 ......................  ............ 185,352 ............ 178,730 ............ 6,622 ................. 0 ................. 0 ............. 6,622 ................ 0 ...........185,352 ................ 0 ...........(2,697) ...........(2,697) ............. 10,684 ........  .......
921925-60-8 ... VANGUARD EQUITY INCOME PORTFOLIO .............. ....... ..12/29/2023 . VANGUARD .................. .......504,816.877 ........11,608,930 ......................  ........ 10,548,533 ........ 12,171,135 ......(1,622,602) ................. 0 ................. 0 .......(1,622,602) ................ 0 .......10,548,533 ................ 0 .......1,060,397 .......1,060,397 ............567,649 ........  .......
921925-30-1 ... VANGUARD EQUITY INDEX PORTFOLIO ............... ....... ..12/29/2023 . VANGUARD .................. .......582,108.213 ........ 31,329,729 ......................  ........ 22,663,531 ........ 29,536,171 ......(6,872,640) ................. 0 ................. 0 .......(6,872,640) ................ 0 .......22,663,531 ................ 0 .......8,666,198 .......8,666,198 ............ 738,935 ........  .......
921925-77-2 ... VANGUARD GLOBAL BOND INDEX ...................... ....... ..12/15/2023 . VANGUARD .................. ........ 14,501.627 ............260,331 ......................  ............ 313,960 ............ 258,564 ........... 55,396 ................. 0 ................. 0 ............ 55,396 ................ 0 ...........313,960 ................ 0 ..........(53,629) ..........(53,629) .............. 4,191 ........  .......
921925-50-9 ... VANGUARD GROWTH PORTFOLIO ....................... ....... ..12/01/2023 . VANGUARD .................. ........ 22,799.348 ............459,560 ......................  ............ 570,959 ............ 413,352 ......... 157,607 ................. 0 ................. 0 .......... 157,607 ................ 0 ...........570,959 ................ 0 ........ (111,399) ........ (111,399) ................. 448 ........  .......
921925-80-6 ... VANGUARD HIGH YIELD BOND PORTFOLIO ........... ....... ..12/29/2023 . VANGUARD .................. .......723,350.974 ......... 5,036,674 ......................  ..........5,443,521 ..........5,027,289 ..........416,232 ................. 0 ................. 0 ...........416,232 ................ 0 ........ 5,443,521 ................ 0 ........ (406,847) ........ (406,847) ............203,468 ........  .......
921925-70-7 ... VANGUARD INTERNATIONAL PORTFOLIO .............. ....... ..12/29/2023 . VANGUARD .................. .......185,513.457 ......... 4,428,946 ......................  ......... 4,400,825 ......... 4,177,763 ..........223,062 ................. 0 ................. 0 ...........223,062 ................ 0 ........ 4,400,825 ................ 0 ...........28,121 ...........28,121 ............140,489 ........  .......
921925-85-5 ... VANGUARD MID-CAP INDEX PORTFOLIO .............. ....... ..12/29/2023 . VANGUARD .................. .......164,350.093 ......... 3,618,431 ......................  ......... 3,869,447 ..........3,513,805 ..........355,642 ................. 0 ................. 0 ...........355,642 ................ 0 ........ 3,869,447 ................ 0 ........ (251,016) ........ (251,016) ............. 59,519 ........  .......
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SCHEDULE D - PART 4
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921925-78-0 ... VANGUARD MODERATE ALLOCATION PORTFOLIO ...... ....... ..04/06/2023 . VANGUARD .................. ........11,665.103 ............310,994 ......................  ............ 333,257 ............ 310,875 ........... 22,382 ................. 0 ................. 0 ............ 22,382 ................ 0 ...........333,257 ................ 0 ..........(22,263) ..........(22,263) ............. 17,407 ........  .......
921925-10-3 ... VANGUARD MONEY MARKET PORTFOLIO ............... ....... ..10/03/2023 . VANGUARD .................. ...11,048,030.240 ........11,048,030 ......................  ........ 11,048,030 ........ 11,048,030 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .......11,048,030 ................ 0 ................. 0 ................. 0 ............. 78,875 ........  .......
921925-84-8 ... VANGUARD REAL ESTATE INDEX PORTFOLIO ......... ....... ..12/29/2023 . VANGUARD .................. .......249,576.887 ......... 2,763,110 ......................  ......... 2,920,684 ......... 2,877,622 ...........43,062 ................. 0 ................. 0 ............43,062 ................ 0 ........ 2,920,684 ................ 0 ........ (157,574) ........ (157,574) ............172,248 ........  .......

921925-86-3 ...
VANGUARD SHORT-TERM INVESTMENT-GRADE 

PORTFOLIO ............................................ ....... ..12/28/2023 . VANGUARD .................. .......132,651.413 ......... 1,323,552 ......................  ......... 1,448,172 ..........1,315,902 ..........132,270 ................. 0 ................. 0 ...........132,270 ................ 0 ........ 1,448,172 ................ 0 ........ (124,620) ........ (124,620) ............. 14,944 ........  .......

921925-88-9 ...
VANGUARD SMALL COMPANY GROWTH PORTFOLIO 

SERVICE CL .......................................... ....... ..12/29/2023 . VANGUARD .................. .......286,829.959 ......... 4,523,970 ......................  ......... 6,064,676 ..........4,239,347 ....... 1,825,329 ................. 0 ................. 0 ........ 1,825,329 ................ 0 ........6,064,676 ................ 0 ..... (1,540,706) ..... (1,540,706) ............. 14,613 ........  .......
921925-20-2 ... VANGUARD TOTAL BOND MARKET INDEX PORTFOLIO . ....... ..12/29/2023 . VANGUARD .................. .... 1,759,831.083 ........17,994,203 ......................  ........ 22,024,845 ........ 18,161,457 ....... 3,863,388 ................. 0 ................. 0 ........ 3,863,388 ................ 0 .......22,024,845 ................ 0 ......(4,030,642) ......(4,030,642) ............ 411,333 ........  .......

921925-76-4 ...
VANGUARD TOTAL INTERNATIONAL STOCK MARKET 

INDEX ................................................. ....... ..12/28/2023 . VANGUARD .................. .......835,475.312 ........16,566,929 ......................  ........ 15,428,534 ........ 15,915,805 ........ (487,271) ................. 0 ................. 0 ......... (487,271) ................ 0 .......15,428,534 ................ 0 .......1,138,395 .......1,138,395 ............127,660 ........  .......

921925-81-4 ...
VANGUARD TOTAL STOCK MARKET INDEX PORTFOLIO 

........................................................ ....... ..12/28/2023 . VANGUARD .................. .......711,955.174 ........31,774,866 ......................  ........ 30,793,878 ........ 30,115,704 ......... 678,174 ................. 0 ................. 0 .......... 678,174 ................ 0 .......30,793,878 ................ 0 ......... 980,988 ......... 980,988 ......... 1,353,420 ........  .......

949756-88-6 ...
ALLSPRING VT SMALL CAP GROWTH FUND CLASS 2 

SHARES ............................................... ....... ..12/29/2023 . WELLS FARGO .............. ........ 91,658.426 ............706,611 ......................  ......... 1,323,064 ............ 692,021 ..........631,043 ................. 0 ................. 0 ...........631,043 ................ 0 ........ 1,323,064 ................ 0 ........ (616,453) ........ (616,453) ....................0 ........  .......
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 449,077,732 XXX 459,733,217 424,796,331 34,936,896 0 0 34,936,896 0 459,733,217 0 (10,655,487) (10,655,487) 6,904,930 XXX

008892-84-6 ... INVESCO VI HIGH YIELD I ......................... ....... ..12/29/2023 . Various ................... ......... 7,038.353 ............. 32,681 ......................  ............. 38,377 ............. 31,673 ............ 6,705 ................. 0 ................. 0 ............. 6,705 ................ 0 ............38,377 ................ 0 ...........(5,696) ...........(5,696) ................. 144 ........  .......
00769G-77-4 ... THE ADVISORS INNER CIRCLE FUND - LOOMIS ..... ....... ..05/01/2023 . Adjustment ................ .............. 0.000 ................... 0 ......................  ....................0 ....................0 ................. 0 ................. 0 ................. 0 .................. 0 ................ 0 .................. 0 ................ 0 ................. 0 ................. 0 ............. 38,070 ........  .......
015544-30-7 ... ALGER PORT:GRO&INC I-2 ........................... ....... ..12/29/2023 . Adjustment ................ ......... 9,590.936 ............241,248 ......................  ............115,004 ............ 221,647 ........ (106,642) ................. 0 ................. 0 ......... (106,642) ................ 0 ...........115,004 ................ 0 ..........126,244 ..........126,244 .............. 1,568 ........  .......

466990-42-1 ... JPMORGAN EXTENDED DURATION FUN ................. ....... ..12/28/2023 .
COMMERZBANK CAPITAL 

MARKETS CORP, N ......... ........ 75,987.709 ......... 1,570,326 ......................  ......... 1,731,000 ..........1,555,468 ..........175,532 ................. 0 ................. 0 ...........175,532 ................ 0 ........1,731,000 ................ 0 ........ (160,674) ........ (160,674) ....................0 ........  .......
018792-10-1 ... AB VAR:VPS REL VAL A ............................. ....... ..12/29/2023 . Various ................... ........ 15,990.149 ............453,599 ......................  ............ 293,769 ............ 463,714 ........ (169,945) ................. 0 ................. 0 ......... (169,945) ................ 0 ...........293,769 ................ 0 ......... 159,830 ......... 159,830 ............. 24,453 ........  .......
018792-40-8 ... AB VAR:VPS LG CAP GRO A ......................... ....... ..12/29/2023 . Various ................... ......... 8,252.432 ............556,469 ......................  ............ 329,015 ............ 486,068 ........ (157,054) ................. 0 ................. 0 ......... (157,054) ................ 0 ...........329,015 ................ 0 ..........227,455 ..........227,455 ............. 22,193 ........  .......
111110-AG-7 ... AXA PREMIER VIP TRUST MM AGRESSIVE EQUIT ... ....... ..12/29/2023 . Various ................... ......... 1,497.642 .............87,781 ......................  ............. 40,525 ............. 74,139 ..........(33,614) ................. 0 ................. 0 ...........(33,614) ................ 0 ............ 40,525 ................ 0 ...........47,256 ...........47,256 ................. 105 ........  .......
111110-BA-9 ... AXA PREMIER VIP TRUST MODERATE ALLOCATIO ... ....... ..12/29/2023 . Various ................... ......... 4,443.811 ............. 51,483 ......................  ............. 64,852 ..............49,299 ........... 15,552 ................. 0 ................. 0 ............ 15,552 ................ 0 ............64,852 ................ 0 ......... (13,369) ......... (13,369) ................. 205 ........  .......
111110-CS-9 ... STATE STREET TRANSEQUITY ........................ ....... ..12/29/2023 . Various ................... ......... 6,883.901 ............213,674 ......................  ............164,288 ............ 178,568 ..........(14,280) ................. 0 ................. 0 ...........(14,280) ................ 0 ...........164,288 ................ 0 ...........49,386 ...........49,386 .............. 1,450 ........  .......
261976-70-8 ... BNY MELLON VARIABLE INVESTMENT FUND - OP ... ....... ..12/29/2023 . Various ................... ......... 3,228.186 ............130,803 ......................  ............. 94,986 ............ 127,161 ..........(32,175) ................. 0 ................. 0 ...........(32,175) ................ 0 ............94,986 ................ 0 ...........35,817 ...........35,817 ...............2,629 ........  .......
261976-80-7 ... BNY MELLON VRBLE INV FND - APPRECIATION ..... ....... ..12/29/2023 . Various ................... ......... 6,005.609 ............196,677 ......................  ............ 229,015 ............ 191,760 ........... 37,254 ................. 0 ................. 0 ............ 37,254 ................ 0 ...........229,015 ................ 0 ..........(32,338) ..........(32,338) ............. 14,013 ........  .......
444440-AG-6 ... AXA PREMIER VIP TRUST MULTIMAN AGGRESSIV ... ....... ..12/29/2023 . Various ................... ............. 80.749 .............. 4,743 ......................  ...............3,744 ...............3,997 ..............(253) ................. 0 ................. 0 ...............(253) ................ 0 ............. 3,744 ................ 0 ...............999 ...............999 ....................7 ........  .......
444440-BA-8 ... AXA PREMIER VIP TRUST MODERATE ALLOCATIO ... ....... ..12/29/2023 . Various ................... ......... 2,511.241 ............. 29,794 ......................  ............. 35,086 ............. 27,859 ............ 7,227 ................. 0 ................. 0 ............. 7,227 ................ 0 ............35,086 ................ 0 ...........(5,292) ...........(5,292) .................. 20 ........  .......
444440-CS-8 ... STATE STREET TRANSAMERICA COMMON STOCK ...... ....... ..12/29/2023 . Various ................... ......... 2,105.279 ............. 67,520 ......................  ............. 63,048 ............. 54,611 ............ 8,437 ................. 0 ................. 0 ............. 8,437 ................ 0 ............63,048 ................ 0 ............ 4,472 ............ 4,472 ................. 252 ........  .......
471021-30-3 ... JANUS ASPEN:GL RES INST .......................... ....... ..12/29/2023 . Various ................... ......... 3,879.719 ............216,202 ......................  ............111,366 ............ 194,064 ..........(82,698) ................. 0 ................. 0 ...........(82,698) ................ 0 .......... 111,366 ................ 0 ......... 104,837 ......... 104,837 ...............4,134 ........  .......
471021-40-2 ... JANUS ASPEN:BAL INST ............................. ....... ..12/29/2023 . Various ................... ........10,006.715 ............425,239 ......................  ............ 276,255 ............ 400,769 ........ (124,514) ................. 0 ................. 0 ......... (124,514) ................ 0 ...........276,255 ................ 0 ......... 148,983 ......... 148,983 ...............2,321 ........  .......
55273F-10-0 ... MFS VAR INSUR:GROWTH I ........................... ....... ..12/29/2023 . Various ................... ......... 2,529.685 ............138,354 ......................  ............. 96,608 ............ 121,475 ..........(24,868) ................. 0 ................. 0 ...........(24,868) ................ 0 ............96,608 ................ 0 ...........41,746 ...........41,746 .............. 2,613 ........  .......
55273F-30-8 ... MFS VAR INSUR:RESEARCH I ........................ ....... ..12/29/2023 . Various ................... ......... 1,716.736 ............. 50,882 ......................  ............. 41,179 ............. 47,622 ...........(6,443) ................. 0 ................. 0 ............(6,443) ................ 0 ............41,179 ................ 0 ............ 9,703 ............ 9,703 ................. 894 ........  .......
55273F-40-7 ... MFS VAR INSUR:INV TR I ........................... ....... ..12/29/2023 . Various ................... ......... 7,416.568 ............257,925 ......................  ............156,581 ............ 239,333 ..........(82,751) ................. 0 ................. 0 ...........(82,751) ................ 0 ...........156,581 ................ 0 ......... 101,344 ......... 101,344 ...............2,928 ........  .......
61745J-10-0 ... MSVIF:EMERG MKTS EQTY I ......................... ....... ..12/29/2023 . Various ................... ......... 2,291.698 ............. 28,135 ......................  ............. 31,595 ............. 27,317 ............ 4,278 ................. 0 ................. 0 ............. 4,278 ................ 0 ............ 31,595 ................ 0 ...........(3,460) ...........(3,460) ................. 448 ........  .......
61745J-70-4 ... MORGAN STANLEY VARIABLE INSURANCE FUND, ..... ....... ..12/29/2023 . Various ................... ......... 4,392.025 ............. 35,078 ......................  ............. 39,821 ..............33,555 ............ 6,266 ................. 0 ................. 0 ............. 6,266 ................ 0 ............39,821 ................ 0 ...........(4,743) ...........(4,743) ................. 420 ........  .......
61745J-88-6 ... MSVIF:CORE+ FXD INC I ............................ ....... ..07/28/2023 . Various ................... ........ 75,516.598 ............629,653 ......................  ............781,381 ............ 638,115 ..........143,266 ................. 0 ................. 0 ...........143,266 ................ 0 .......... 781,381 ................ 0 ........ (151,727) ........ (151,727) ............. 24,532 ........  .......
893947-20-0 ... TRANSAMERICA FUNDS - TRANSAMERICA GOVERN .... ....... ..12/29/2023 . Various ................... ........ 26,774.996 ............854,957 ......................  ............ 614,426 ............ 694,541 ......... (80,115) ................. 0 ................. 0 .......... (80,115) ................ 0 ...........614,426 ................ 0 ..........240,531 ..........240,531 .............. 7,619 ........  .......
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 6,273,222 XXX 5,351,921 5,862,757 (510,836) 0 0 (510,836) 0 5,351,921 0 921,301 921,301 151,017 XXX

922908-76-9 ... VANGUARD TSM IDX ETF ............................. ....... ..12/27/2023 . WESTPAC BANKING CORP ... ........76,091.000 ........15,532,646 ......................  ......... 5,227,902 ........ 14,547,838 ......(9,319,937) ................. 0 ................. 0 .......(9,319,937) ................ 0 ........ 5,227,902 ................ 0 ......10,304,745 ......10,304,745 ............159,172 ........  .......
5819999999. Subtotal - Common Stocks - Exchange Traded Funds 15,532,646 XXX 5,227,902 14,547,838 (9,319,937) 0 0 (9,319,937) 0 5,227,902 0 10,304,745 10,304,745 159,172 XXX
5989999997. Total - Common Stocks - Part 4 15,902,464,874 XXX 17,260,152,612 15,073,044,502 2,219,500,810 0 0 2,219,500,810 322,927 17,440,749,932 (279,977) (1,357,407,878) (1,357,687,855) 223,391,022 XXX
5989999998. Total - Common Stocks - Part 5 (178,357,744) XXX (218,990,084) 0 0 0 0 0 0 (218,999,479) (4,502) 40,636,841 40,632,340 (2,086,383) XXX
5989999999. Total - Common Stocks 15,724,107,130 XXX 17,041,162,528 15,073,044,502 2,219,500,810 0 0 2,219,500,810 322,927 17,221,750,453 (284,479) (1,316,771,036) (1,317,055,515) 221,304,639 XXX
5999999999. Total - Preferred and Common Stocks 16,130,245,604 XXX 17,440,111,617 15,338,417,275 2,193,684,840 2,243,005 0 2,195,927,845 322,927 17,622,400,240 (284,479) (1,311,282,348) (1,311,566,827) 229,472,908 XXX
6009999999 - Totals 22,469,819,589 XXX 23,879,903,760 17,145,305,231 2,291,700,353 4,211,436 0 2,295,911,789 330,796 24,055,993,321 (362,066) (1,405,244,691) (1,405,606,758) 275,926,432 XXX
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21H020-67-5 .. G2JUMB-2N-JUL-2022 - MBS .................. ....... ..06/13/2023 . EMM .................................. ..07/17/2023 . EMM .......................... .........20,000,000 ......16,831,484 ......16,826,328 ........ 16,831,484 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,156) ...........(5,156) ................. 0 ................. 0 

912810-RD-2 .. UNITED STATES TREASURY ..................... ....... ..03/31/2023 . GOLDMAN, SACHS & CO. ............ ..10/02/2023 .
BONY MELLON/BMO CAP MKTS 

............................... .............100,000 ........... 98,453 ........... 84,199 ............. 98,481 ................. 0 ................ 28 ................. 0 ................ 28 ................ 0 ................0 ..........(14,282) ..........(14,282) ............ 3,312 ............ 1,440 

91282C-DN-8 ... US TREASURY N/B .............................. ....... ..05/26/2023 .
BNY MELLON/NOMURA INT'L PLC 

REPO ................................. ..11/30/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............947,000 ..........892,329 ..........896,698 ............ 904,496 ................. 0 ...........14,771 ................. 0 ...........14,771 ................ 0 ................0 ...........(7,798) ...........(7,798) ............ 6,046 ............ 4,319 
21H020-67-5 .. G2JUMB-2N-JUL-2023 - MBS .................. ....... ..07/17/2023 . EMM .................................. ..07/17/2023 . EMM .......................... .......... 6,500,000 ....... 5,488,422 ....... 5,466,234 ......... 5,488,422 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(22,188) ..........(22,188) ................. 0 ................. 0 
912810-TC-2 .. UNITED STATES TREASURY ..................... ....... ..07/06/2023 . Barclays Bank PLC ................ ..12/20/2023 . Various ..................... .......... 5,655,000 ....... 4,040,674 ....... 4,033,257 ......... 4,063,151 ................. 0 ........... 22,477 ................. 0 ........... 22,477 ................ 0 ................0 ..........(29,895) ..........(29,895) ...........60,121 ...........17,211 

91282C-GM-7 .. US TREASURY N/B .............................. ....... ..02/14/2023 . BARCLAYS CAPITAL INC. ........... ..08/23/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .......... 4,761,000 ....... 4,641,482 ....... 4,663,044 ......... 4,641,482 ................. 0 ............ 2,632 ................. 0 ............ 2,632 ................ 0 ................0 ...........21,561 ...........21,561 ...........69,636 ........... 30,448 
21H022-62-2 ... G2JUMB-2.5N-FEB-2023 - MBS ............... ....... ..02/15/2023 . EMM .................................. ..02/15/2023 . EMM .......................... .........40,500,000 ......35,587,363 ......35,963,008 ........ 35,587,363 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........375,645 ..........375,645 ...........11,806 ...........11,806 

912810-TL-2 .. UNITED STATES TREASURY ..................... ....... ..01/31/2023 .
DEUTSCHE BANK SECURITIES, INC. 

....................................... ..10/10/2023 . Goldman Sachs ............. .............. 68,000 ........... 72,542 ........... 59,138 ............. 72,486 ................. 0 ...............(57) ................. 0 ...............(57) ................ 0 ................0 ..........(13,347) ..........(13,347) ............ 2,461 ...............586 

91282C-HC-8 ... US TREASURY N/B .............................. ....... ..07/13/2023 .
BNY MELLON/NOMURA INT'L PLC 

REPO ................................. ..09/11/2023 . GOLDMAN SACHS + CO LLC .. .......... 2,429,100 ....... 2,303,403 ....... 2,261,665 ......... 2,303,403 ................. 0 ............ 1,885 ................. 0 ............ 1,885 ................ 0 ................0 ..........(41,738) ..........(41,738) ........... 39,246 ........... 24,365 
21H022-66-3 .. G2JUMB-2.5N-JUN-2022 - MBS ................ ....... ..06/15/2023 . EMM .................................. ..06/15/2023 . EMM .......................... .........21,000,000 ......18,255,614 ......18,327,606 ........ 18,255,614 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 71,992 ........... 71,992 ................. 0 ................. 0 
912810-TM-0 .. UNITED STATES TREASURY ..................... ....... ..02/14/2023 . Various ............................. ..12/20/2023 . Various ..................... .......... 5,170,000 ....... 5,329,100 ....... 5,104,503 ......... 5,325,765 ................. 0 ........... (3,335) ................. 0 ........... (3,335) ................ 0 ................0 ........ (221,262) ........ (221,262) ..........172,702 ........... 39,672 

83162C-S7-9 .. SMALL BUSINESS ADMINISTRATION ............ ....... ..03/16/2023 . GOLDMAN SACHS + CO LLC .......... ..09/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 41,470 ...........41,470 ...........41,470 ............. 41,470 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ...............957 ................. 0 
21H022-66-3 .. G2JUMB-2.5N-JUN-2021 - MBS ................ ....... ..06/14/2023 . EMM .................................. ..06/14/2023 . EMM .......................... .......... 1,200,000 ....... 1,046,813 ....... 1,038,891 ......... 1,046,813 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (7,922) ........... (7,922) ................. 0 ................. 0 
912810-TR-9 .. UNITED STATES TREASURY ..................... ....... ..06/12/2023 . SG .................................... ..10/10/2023 . CITIBANK .................... .............209,000 ..........198,518 ..........177,138 ............198,574 ................. 0 ................ 56 ................. 0 ................ 56 ................ 0 ................0 ..........(21,436) ..........(21,436) ............ 2,727 ...............597 

91282C-GA-3 .. US TREASURY N/B .............................. ....... ..01/05/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..02/28/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .........12,400,000 ......12,363,656 ......12,289,021 ........ 12,364,762 ................. 0 ............ 1,106 ................. 0 ............ 1,106 ................ 0 ................0 ..........(75,741) ..........(75,741) ........... 89,231 ........... 32,714 
21H022-67-1 .. G2JUMB-2.5N-JUL-2022 - MBS ................ ....... ..07/17/2023 . EMM .................................. ..07/17/2023 . EMM .......................... ........(22,000,000) .... (19,079,160) .... (19,103,984) .......(19,079,160) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(24,824) ..........(24,824) ................. 0 ................. 0 
912828-6G-0 .. UNITED STATES TREASURY ..................... ....... ..02/10/2023 . WELLS FARGO SECURITIES LLC ..... ..05/24/2023 . BANK OF MONTREAL ......... .............288,000 ..........280,576 ..........281,992 ............ 282,514 ................. 0 ............ 1,938 ................. 0 ............ 1,938 ................ 0 ................0 ..............(522) ..............(522) ............ 5,018 ............ 3,137 

91282C-GC-9 ... US TREASURY N/B .............................. ....... ..12/29/2022 .
NOMURA SECURITIES/FIXED INCOME 

....................................... ..09/19/2023 . CITADEL SEC/INTERNAL .... .......... 3,250,000 ....... 3,235,157 ....... 3,164,638 ......... 3,237,046 ................. 0 ............ 1,889 ................. 0 ............ 1,889 ................ 0 ................0 ..........(72,408) ..........(72,408) ...........88,083 ............ 1,044 
21H022-67-1 .. G2JUMB-2.5N-JUL-2022 - MBS ................ ....... ..07/17/2023 . Various ............................. ..07/17/2023 . EMM .......................... .........18,200,000 ......15,829,801 ......15,744,872 ........ 15,829,801 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(84,930) ..........(84,930) ...........11,215 ................. 0 

912828-M5-6 .. UNITED STATES TREASURY ..................... ....... ..04/28/2023 . CITIBANK ............................ ..08/31/2023 .
DEUTSCHE BANK SECURITIES, 

INC. ......................... .............129,000 ..........123,992 ..........122,232 ............124,628 ................. 0 ...............636 ................. 0 ...............636 ................ 0 ................0 ........... (2,396) ........... (2,396) ............ 2,311 ............ 1,339 

91282C-GD-7 .. US TREASURY N/B .............................. ....... ..01/27/2023 . MARKETAXESS CORPORATION ......... ..03/29/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ......................... .............480,000 ..........479,850 ..........480,467 ............479,862 ................. 0 ................ 12 ................. 0 ................ 12 ................ 0 ................0 ...............605 ...............605 ............ 5,015 ............ 1,691 
21H022-68-9 .. G2JUMB-2.5N-AUG-2022 - MBS ................ ....... ..08/16/2023 . Various ............................. ..08/16/2023 . EMM .......................... ........(12,900,000) .... (10,946,430) .... (10,790,727) .......(10,946,430) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........155,703 ..........155,703 ................. 0 ................. 0 
91282C-AJ-0 .. UNITED STATES TREASURY ..................... ....... ..07/31/2023 . RBS Global ......................... ..10/11/2023 . Various ..................... .............726,000 ..........660,436 ..........663,081 ............663,386 ................. 0 ............ 2,951 ................. 0 ............ 2,951 ................ 0 ................0 ............. (306) ............. (306) ...............937 ...............760 
91282C-GH-8 .. US TREASURY N/B .............................. ....... ..01/30/2023 . CITADEL SEC/INTERNAL ............ ..09/14/2023 . HSBC SECURITIES, INC. ... .......... 9,000,000 ....... 8,917,647 ....... 8,647,353 ......... 8,927,017 ................. 0 ............ 9,369 ................. 0 ............ 9,369 ................ 0 ................0 ........ (279,664) ........ (279,664) ..........196,875 ............ 2,320 
21H022-69-7 .. G2JUMB-2.5N-SEP-2022 - MBS ................ ....... ..09/13/2023 . EMM .................................. ..09/13/2023 . EMM .......................... .......... 9,700,000 ....... 8,252,570 ....... 8,155,969 ......... 8,252,570 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(96,602) ..........(96,602) ...........11,806 ...........11,806 
91282C-DK-4 ... UNITED STATES TREASURY ..................... ....... ..05/04/2023 . Goldman Sachs ..................... ..09/29/2023 . HSBC SECURITIES ........... .............230,000 ..........213,065 ..........206,406 ............ 214,912 ................. 0 ............ 1,847 ................. 0 ............ 1,847 ................ 0 ................0 ...........(8,506) ...........(8,506) ............ 2,412 ............ 1,232 

91282C-GL-9 .. US TREASURY N/B .............................. ....... ..02/17/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..05/18/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ........ .........46,000,000 ......45,585,076 ......46,063,287 ........ 45,605,567 ................. 0 ........... 20,491 ................. 0 ........... 20,491 ................ 0 ................0 ..........457,720 ..........457,720 ..........316,602 ........... 30,497 
21H022-69-7 .. G2JUMB-2.5N-SEP-2023 - MBS ................ ....... ..09/18/2023 . EMM .................................. ..09/18/2023 . EMM .......................... .........10,000,000 ....... 8,343,164 ....... 8,442,031 ......... 8,343,164 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........98,867 ...........98,867 ................. 0 ................. 0 
91282C-DY-4 ... UNITED STATES TREASURY ..................... ....... ..02/10/2023 . Aegon ................................ ..06/07/2023 . Various ..................... .............115,000 ...........98,761 ..........100,436 ............. 99,109 ................. 0 ...............348 ................. 0 ...............348 ................ 0 ................0 ............ 1,327 ............ 1,327 ............ 1,555 ............ 1,066 

91282C-GP-0 .. US TREASURY N/B .............................. ....... ..03/03/2023 . BNKOFMONT,CHBRNCH/CM ............. ..03/28/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ........ .......... 3,275,000 ....... 3,237,144 ....... 3,296,512 ......... 3,237,472 ................. 0 ...............328 ................. 0 ...............328 ................ 0 ................0 ........... 59,040 ........... 59,040 ............ 8,367 ............ 2,136 
21H022-6A-4 .. G2JUMB-2.5N-OCT-2023 - MBS ................ ....... ..10/18/2023 . EMM .................................. ..10/18/2023 . EMM .......................... .........24,500,000 ......20,142,516 ......19,861,697 ........ 20,142,516 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (280,819) ........ (280,819) ................. 0 ...........12,986 
91282C-FV-8 .. UNITED STATES TREASURY ..................... ....... ..01/31/2023 . Various ............................. ..10/10/2023 . Various ..................... .........12,727,000 ......13,400,085 ......13,085,959 ........13,376,811 ................. 0 ..........(23,274) ................. 0 ..........(23,274) ................ 0 ................0 ........ (290,852) ........ (290,852) ..........315,326 ..........101,416 

91282C-GR-6 .. US TREASURY N/B .............................. ....... ..04/06/2023 .
NOMURA SECURITIES/FIXED INCOME 

....................................... ..05/25/2023 . BNKOFMONT,CHBRNCH/CM ..... .......... 6,525,000 ....... 6,710,472 ....... 6,624,000 ......... 6,710,472 ................. 0 ...........(7,496) ................. 0 ...........(7,496) ................ 0 ................0 ..........(86,472) ..........(86,472) ...........57,187 ........... 21,322 
21H022-6B-2 .. G2JUMB-2.5N-NOV-2022 - MBS ................ ....... ..11/15/2023 . EMM .................................. ..11/15/2023 . EMM .......................... .........34,800,000 ......28,379,844 ......28,296,777 ........ 28,379,844 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(83,066) ..........(83,066) ...........11,215 ...........11,215 
91282C-GM-7 .. UNITED STATES TREASURY ..................... ....... ..05/04/2023 . Various ............................. ..11/07/2023 . Various ..................... .............895,500 ..........896,903 ..........887,858 ............ 896,922 ................. 0 ................ 18 ................. 0 ................ 18 ................ 0 ................0 ...........(9,063) ...........(9,063) ............ 7,105 ............ 5,117 
91282C-GT-2 .. US TREASURY N/B .............................. ....... ..03/30/2023 . DEUTSCHE BANK SECURITIES INC .. ..10/23/2023 . GOLDMAN SACHS + CO LLC .. .........12,920,000 ......12,896,222 ......12,332,010 ........ 12,898,430 ................. 0 ............ 2,208 ................. 0 ............ 2,208 ................ 0 ................0 ........ (566,420) ........ (566,420) ..........244,733 ............ 7,678 
21H030-61-7 .. G2JUMB-3N-JAN-2023 - RMBS ................. ....... ..11/20/2023 . EMM .................................. ..12/11/2023 . EMM .......................... .......... 6,600,000 ....... 5,931,406 ....... 5,963,434 ......... 5,931,406 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 32,027 ........... 32,027 ................. 0 ................. 0 
91282C-HC-8 ... UNITED STATES TREASURY ..................... ....... ..08/09/2023 . Various ............................. ..12/15/2023 . Various ..................... .......... 4,385,800 ....... 4,200,426 ....... 4,070,164 ......... 4,204,160 ................. 0 ............ 3,735 ................. 0 ............ 3,735 ................ 0 ................0 ........ (133,997) ........ (133,997) ........... 54,819 ........... 21,399 
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91282C-HA-2 ... US TREASURY N/B .............................. ....... ..04/28/2023 . BNKOFMONT,CHBRNCH/CM ............. ..10/24/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .......... 9,660,000 ....... 9,630,871 ....... 9,314,981 ......... 9,633,888 ................. 0 ............ 3,016 ................. 0 ............ 3,016 ................ 0 ................0 ........ (318,907) ........ (318,907) ..........191,300 ............ 1,225 
21H030-62-5 .. G2JUMB-3N-FEB-2023 - RMBS ................. ....... ..02/15/2023 . EMM .................................. ..02/15/2023 . EMM .......................... .........17,700,000 ......16,094,199 ......16,111,625 ........ 16,094,199 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........17,426 ...........17,426 ................. 0 ................. 0 
91282C-HT-1 .. UNITED STATES TREASURY ..................... ....... ..09/25/2023 . Various ............................. ..12/12/2023 . Various ..................... .............506,800 ..........487,546 ..........477,821 ............487,676 ................. 0 ...............131 ................. 0 ...............131 ................ 0 ................0 ........... (9,855) ........... (9,855) ............ 3,362 ............ 1,682 

91282C-HE-4 ... US TREASURY N/B .............................. ....... ..05/31/2023 . HSBC SECURITIES, INC. ........... ..12/08/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ........ .........12,590,000 ......12,492,217 ......12,122,672 ........ 12,500,241 ................. 0 ............ 8,025 ................. 0 ............ 8,025 ................ 0 ................0 ........ (377,569) ........ (377,569) ..........207,099 ............ 4,669 
21H030-63-3 .. G2JUMB-3N-MAR-2023 - RMBS ................. ....... ..03/16/2023 . EMM .................................. ..03/16/2023 . EMM .......................... .........25,900,000 ...... 23,542,043 ...... 23,353,832 ........ 23,542,043 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (188,211) ........ (188,211) ................. 0 ................. 0 
91282C-HM-6 .. US TREASURY N/B .............................. ....... ..07/21/2023 . RBC CAPITAL MARKETS, LLC ....... ..08/31/2023 . BNKOFMONT,CHBRNCH/CM ..... .........30,000,000 ......30,049,761 ......29,952,837 ........ 30,049,761 ................. 0 ............. (730) ................. 0 ............. (730) ................ 0 ................0 ..........(96,924) ..........(96,924) ........... 94,367 ...........33,016 
21H030-64-1 .. G2JUMB-3N-APR-2023 - MBS .................. ....... ..04/17/2023 . EMM .................................. ..04/17/2023 . EMM .......................... .........20,700,000 ......18,679,309 ......18,821,020 ........ 18,679,309 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........141,711 ..........141,711 ................. 0 ................. 0 

91282C-JF-9 ... US TREASURY N/B .............................. ....... ..11/09/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..12/12/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .......... 2,710,000 ....... 2,747,235 ....... 2,784,304 ......... 2,747,235 ................. 0 ............. (566) ................. 0 ............. (566) ................ 0 ................0 ...........37,070 ...........37,070 ...........15,607 ............ 4,718 
21H030-65-8 .. G2JUMB-3N-MAY-2022 - MBS .................. ....... ..05/15/2023 . Various ............................. ..05/15/2023 . EMM .......................... .........17,200,000 ......15,639,408 ......15,615,563 ........ 15,639,408 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(23,845) ..........(23,845) ................. 0 ............ 5,100 
91282C-JN-2 ... US TREASURY N/B .............................. ....... ..12/01/2023 . BNKOFMONT,CHBRNCH/CM ............. ..12/22/2023 . BARCLAYS CAPITAL INC .... .............624,894 ..........628,745 ..........638,597 ............628,745 ................. 0 ...............(52) ................. 0 ...............(52) ................ 0 ................0 ............ 9,852 ............ 9,852 ............ 3,397 ...............299 
21H030-65-8 .. G2JUMB-3N-MAY-2022 - MBS .................. ....... ..05/15/2023 . Various ............................. ..05/15/2023 . EMM .......................... .........12,100,000 ......11,029,406 ......10,993,023 ........ 11,029,406 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(36,383) ..........(36,383) ................. 0 ................. 0 

91282C-GD-7 .. US TREASURY N/B .............................. ....... ..01/18/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..10/31/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .......... 3,315,000 ....... 3,322,695 ....... 3,272,602 ......... 3,322,695 ................. 0 ........... (2,794) ................. 0 ........... (2,794) ................ 0 ................0 ..........(50,093) ..........(50,093) ...........82,486 ............ 7,784 
21H030-66-6 .. G2JUMB-3N-JUN-2022 - MBS .................. ....... ..06/15/2023 . EMM .................................. ..06/15/2023 . EMM .......................... .........(8,000,000) ......(7,323,828) ......(7,230,156) ........ (7,323,828) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 93,672 ........... 93,672 ................. 0 ................. 0 
91282C-GM-7 .. US TREASURY N/B .............................. ....... ..05/03/2023 . DEUTSCHE BANK SECURITIES INC .. ..09/19/2023 . BARCLAYS CAPITAL INC .... .............455,000 ..........460,052 ..........424,519 ............460,052 ................. 0 ............. (173) ................. 0 ............. (173) ................ 0 ................0 ..........(35,533) ..........(35,533) ............ 9,520 ............ 3,475 
21H030-66-6 .. G2JUMB-3N-JUN-2022 - MBS .................. ....... ..06/14/2023 . EMM .................................. ..06/14/2023 . EMM .......................... .........17,200,000 ......15,511,961 ......15,478,656 ........ 15,511,961 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(33,305) ..........(33,305) ................. 0 ................. 0 

91282C-GX-3 .. US TREASURY N/B .............................. ....... ..05/22/2023 . BNP PARIBAS SECURITIES BOND ... ..11/07/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .......... 2,305,000 ....... 2,286,362 ....... 2,264,891 ......... 2,290,609 ................. 0 ............ 4,247 ................. 0 ............ 4,247 ................ 0 ................0 ..........(25,718) ..........(25,718) ........... 46,420 ............ 5,825 
21H030-67-4 .. G2JUMB-3N-JUL-2022 - MBS .................. ....... ..07/17/2023 . EMM .................................. ..07/17/2023 . EMM .......................... .........(8,400,000) ......(7,464,477) ......(7,488,781) ........ (7,464,477) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(24,305) ..........(24,305) ................. 0 ................. 0 

91282C-HC-8 ... US TREASURY N/B .............................. ....... ..05/31/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..10/10/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............235,000 ..........230,334 ..........212,005 ............ 230,334 ................. 0 ...............325 ................. 0 ...............325 ................ 0 ................0 ..........(18,329) ..........(18,329) ............ 6,971 ...............886 
21H030-68-2 .. G2JUMB-3N-AUG-2023 - MBS .................. ....... ..08/16/2023 . Various ............................. ..08/16/2023 . Various ..................... .......... 5,200,000 ....... 4,413,117 ....... 4,743,180 ......... 4,413,117 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........330,063 ..........330,063 ................. 0 ................. 0 
91282C-HL-8 .. US TREASURY N/B .............................. ....... ..07/24/2023 . DEUTSCHE BANK SECURITIES INC .. ..11/08/2023 . BARCLAYS CAPITAL INC .... .......... 1,450,000 ....... 1,442,410 ....... 1,440,251 ......... 1,443,501 ................. 0 ............ 1,091 ................. 0 ............ 1,091 ................ 0 ................0 ........... (3,250) ........... (3,250) ...........24,007 ............ 4,738 
21H030-69-0 .. G2JUMB-3N-SEP-2022 - MBS .................. ....... ..09/13/2023 . EMM .................................. ..09/13/2023 . EMM .......................... .........14,400,000 ......12,654,281 ......12,586,686 ........ 12,654,281 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(67,596) ..........(67,596) ................. 0 ................. 0 

91282C-HT-1 .. US TREASURY N/B .............................. ....... ..09/29/2023 . BARCLAYS CAPITAL INC ............ ..10/05/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............750,000 ..........708,485 ..........700,723 ............708,485 ................. 0 ...............429 ................. 0 ...............429 ................ 0 ................0 ...........(7,762) ...........(7,762) ............ 4,107 ............ 3,870 
21H030-69-0 .. G2JUMB-3N-SEP-2023 - MBS .................. ....... ..09/18/2023 . EMM .................................. ..09/18/2023 . EMM .......................... .......... 3,000,000 ....... 2,735,156 ....... 2,659,111 ......... 2,735,156 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(76,045) ..........(76,045) ................. 0 ................. 0 

21H060-6A-4 .. GNMA II TBA 30 YR 6 ........................ ....... ..08/22/2023 . MORGAN STANLEY CO INCORPORATED ..10/03/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .......... 1,070,000 .......1,062,686 ....... 1,048,934 ......... 1,062,686 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(13,751) ..........(13,751) ............ 3,923 ............ 3,923 
21H030-6A-7 .. G2JUMB-3N-OCT-2022 - MBS .................. ....... ..10/18/2023 . EMM .................................. ..10/18/2023 . EMM .......................... .......... 2,600,000 ....... 1,654,773 ....... 2,212,756 ......... 1,654,773 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........557,982 ..........557,982 ................. 0 ................. 0 

21H060-6B-2 .. GNMA II TBA 30 YR 6 ........................ ....... ..10/03/2023 . MORGAN STANLEY CO INCORPORATED ..11/06/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .......... 1,070,000 ....... 1,048,098 ....... 1,063,898 ......... 1,048,098 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 15,799 ........... 15,799 ............ 3,388 ............ 3,388 
21H030-6B-5 .. G2JUMB-3N-NOV-2022 - MBS .................. ....... ..11/15/2023 . EMM .................................. ..11/15/2023 . EMM .......................... .........42,200,000 ......36,116,234 ......35,639,883 ........ 36,116,234 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (476,352) ........ (476,352) ................. 0 ................. 0 

21H060-6C-0 .. GNMA II TBA 30 YR 6 ........................ ....... ..11/06/2023 . MORGAN STANLEY CO INCORPORATED ..12/06/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .......... 1,070,000 ....... 1,062,936 ....... 1,083,793 ......... 1,062,936 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........20,857 ...........20,857 ............ 3,388 ............ 3,388 
21H030-6C-3 .. G2JUMB-3N-DEC-2022 - MBS .................. ....... ..12/15/2023 . EMM .................................. ..12/15/2023 . EMM .......................... .........(2,800,000) ......(2,059,887) ......(2,475,333) ........ (2,059,887) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (415,447) ........ (415,447) ..........(12,667) ................. 0 

21H062-6B-8 .. GNMA II TBA 30 YR 6.5 ...................... ....... ..10/12/2023 . MORGAN STANLEY CO INCORPORATED ..11/06/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .......... 1,340,000 ....... 1,341,152 ....... 1,350,783 ......... 1,341,152 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 9,631 ............ 9,631 ............ 4,597 ............ 4,597 
21H032-61-3 .. G2JUMB-3.5N-JAN-2023 - RMBS .............. ....... ..01/18/2023 . EMM .................................. ..01/18/2023 . EMM .......................... .......... 4,350,000 ....... 3,958,766 ....... 4,081,512 ......... 3,958,766 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........122,746 ..........122,746 ................. 0 ................. 0 

21H062-6C-6 .. GNMA II TBA 30 YR 6.5 ...................... ....... ..11/06/2023 . MORGAN STANLEY CO INCORPORATED ..12/06/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .......... 1,340,000 ....... 1,349,213 ....... 1,370,098 ......... 1,349,213 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........20,885 ...........20,885 ............ 4,597 ............ 4,597 
21H032-62-1 .. G2JUMB-3.5N-FEB-2022 - RMBS .............. ....... ..02/15/2023 . Various ............................. ..02/15/2023 . EMM .......................... .......... 9,800,000 ....... 9,218,652 ....... 9,200,516 ......... 9,218,652 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(18,137) ..........(18,137) ............ 1,944 ............ 1,944 
91282C-GA-3 .. US TREASURY N/B .............................. ....... ..03/14/2023 . RBC CAPITAL MARKETS, LLC ....... ..03/31/2023 . BNKOFMONT,CHBRNCH/CM ..... .............760,000 ..........758,100 ..........762,939 ............756,590 ................. 0 ...............239 ................. 0 ...............239 ................ 0 ................0 ............ 6,349 ............ 6,349 ............ 9,103 ............ 7,516 
21H032-63-9 ... G2JUMB-3.5N-MAR-2023 - RMBS .............. ....... ..03/16/2023 . EMM .................................. ..03/16/2023 . EMM .......................... .........15,300,000 ......14,237,168 ......14,202,833 ........ 14,237,168 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(34,335) ..........(34,335) ................. 0 ................. 0 
91282C-GH-8 .. US TREASURY N/B .............................. ....... ..02/06/2023 . BNKOFMONT,CHBRNCH/CM ............. ..08/11/2023 . BNKOFMONT,CHBRNCH/CM ..... .......... 1,650,000 ....... 1,625,314 ....... 1,592,701 ......... 1,627,675 ................. 0 ............ 2,361 ................. 0 ............ 2,361 ................ 0 ................0 ..........(34,974) ..........(34,974) ...........31,072 ............ 1,117 
21H032-64-7 .. G2JUMB-3.5N-APR-2023 - MBS ................ ....... ..04/17/2023 . EMM .................................. ..04/17/2023 . EMM .......................... .......... 8,400,000 ....... 7,927,176 .......7,867,980 ......... 7,927,176 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(59,195) ..........(59,195) ................. 0 ................. 0 
91282C-GR-6 .. US TREASURY N/B .............................. ....... ..03/31/2023 . J.P. MORGAN SECURITIES LLC ..... ..07/20/2023 . BOFA SECURITIES, INC. ... .......... 5,340,000 ....... 5,454,783 ....... 5,406,058 ......... 5,454,783 ................. 0 ........... (7,453) ................. 0 ........... (7,453) ................ 0 ................0 ..........(48,725) ..........(48,725) ........... 59,273 ...........12,751 
21H032-65-4 ... G2JUMB-3.5N-MAY-2022 - MBS ............... ....... ..05/15/2023 . EMM .................................. ..05/15/2023 . EMM .......................... .......... 3,000,000 ....... 2,811,875 ....... 2,820,703 ......... 2,811,875 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 8,828 ............ 8,828 ................. 0 ................. 0 

91282C-GW-5 .. TSY INFL IX N/B ............................. ....... ..08/14/2023 . GOLDMAN SACHS + CO LLC .......... ..12/29/2023 .
INFLATION INDEX 

ADJUSTMENT ................. ............... 1,539 ............ 1,539 ............ 1,539 ...............1,539 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ................. 0 ................. 0 ................ 10 ................. 6 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 5
Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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21H032-65-4 ... G2JUMB-3.5N-MAY-2023 - MBS ............... ....... ..05/05/2023 . EMM .................................. ..05/08/2023 . EMM .......................... .......... 2,400,000 ....... 2,271,215 ....... 2,262,635 ......... 2,271,215 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(8,580) ...........(8,580) ................. 0 ................. 0 

91282C-HA-2 ... US TREASURY N/B .............................. ....... ..04/28/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..07/20/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .......... 3,380,000 ....... 3,374,587 ....... 3,290,351 ......... 3,374,807 ................. 0 ...............220 ................. 0 ...............220 ................ 0 ................0 ..........(84,456) ..........(84,456) ...........26,360 ...............321 
21H032-66-2 .. G2JUMB-3.5N-JUN-2022 - RMBS .............. ....... ..06/14/2023 . Various ............................. ..12/31/2023 . EMM .......................... .........47,800,000 ......44,063,243 ......40,424,574 ........ 44,063,243 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......(3,638,669) ......(3,638,669) ................. 0 ........... 36,944 
91282C-HB-0 .. US TREASURY N/B .............................. ....... ..06/08/2023 . DEUTSCHE BANK SECURITIES INC .. ..08/11/2023 . BNKOFMONT,CHBRNCH/CM ..... .............350,000 ..........344,805 ..........340,949 ............345,107 ................. 0 ...............302 ................. 0 ...............302 ................ 0 ................0 ...........(4,157) ...........(4,157) ............ 3,137 ...............862 
21H032-66-2 .. G2JUMB-3.5N-JUN-2022 - MBS ................ ....... ..06/15/2023 . EMM .................................. ..06/15/2023 . EMM .......................... .......... 6,000,000 ....... 5,566,631 ....... 5,518,384 ......... 5,566,631 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(48,247) ..........(48,247) ............ 5,542 ................. 0 
91282C-HC-8 ... US TREASURY N/B .............................. ....... ..06/12/2023 . CITADEL SEC/INTERNAL ............ ..12/14/2023 . BNKOFMONT,CHBRNCH/CM ..... .............780,000 ..........755,861 ..........745,418 ............755,861 ................. 0 ............ 1,143 ................. 0 ............ 1,143 ................ 0 ................0 ..........(10,443) ..........(10,443) ........... 15,332 ............ 3,168 
21H032-67-0 .. G2JUMB-3.5N-JUL-2022 - MBS ................ ....... ..07/17/2023 . EMM .................................. ..07/17/2023 . EMM .......................... .....................0 ...........(8,102) ..........(13,945) ............. (8,102) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (5,844) ........... (5,844) ................. 0 ................. 0 

91282C-HN-4 ... US TREASURY N/B .............................. ....... ..08/08/2023 . BNKOFMONT,CHBRNCH/CM ............. ..08/11/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 2,020,000 ....... 2,019,132 ....... 2,014,634 ......... 2,019,138 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ........... (4,503) ........... (4,503) ............ 3,650 ............ 2,347 
21H032-67-0 .. G2JUMB-3.5N-JUL-2023 - MBS ................ ....... ..07/17/2023 . EMM .................................. ..07/17/2023 . EMM .......................... ....... 100,800,000 ......92,722,383 ......92,695,938 ........ 92,722,383 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(26,445) ..........(26,445) ................. 0 ................. 0 
912796-Z3-6 .. TREASURY BILL ................................ ....... ..02/16/2023 . BNKOFMONT,CHBRNCH/CM ............. ..08/17/2023 . MATURITY .................... .......... 3,630,000 ....... 3,542,195 ....... 3,593,044 ......... 3,594,417 ................. 0 ........... 52,221 ................. 0 ........... 52,221 ................ 0 ................0 ...........(1,373) ...........(1,373) ................. 0 ................. 0 
21H032-68-8 .. G2JUMB-3.5N-AUG-2022 - MBS ................ ....... ..08/16/2023 . EMM .................................. ..08/16/2023 . EMM .......................... .............400,000 ..........432,336 ..........401,246 ............ 432,336 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(31,090) ..........(31,090) ................. 0 ................. 0 

912797-HD-2 ... TREASURY BILL ................................ ....... ..09/29/2023 .
NOMURA SECURITIES/FIXED INCOME 

....................................... ..10/31/2023 . MATURITY .................... .......... 2,310,000 ....... 2,300,182 ....... 2,310,000 ......... 2,310,000 ................. 0 ............ 9,818 ................. 0 ............ 9,818 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
21H032-69-6 .. G2JUMB-3.5N-SEP-2022 - MBS ................ ....... ..08/08/2023 . EMM .................................. ..08/22/2023 . EMM .......................... .......... 5,400,000 ....... 4,933,828 .......4,807,688 ......... 4,933,828 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (126,141) ........ (126,141) ................. 0 ................. 0 

91282C-HP-9 ... TSY INFL IX N/B ............................. ....... ..10/04/2023 . INFLATION INDEX ADJUSTMENT ..... ..12/29/2023 .
INFLATION INDEX 

ADJUSTMENT ................. .................. 855 ...............855 ...............855 ................. 855 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 1 
21H032-69-6 .. G2JUMB-3.5N-SEP-2022 - MBS ................ ....... ..09/18/2023 . EMM .................................. ..09/18/2023 . EMM .......................... .....................0 ..........(10,215) ...............693 ............(10,215) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........10,908 ...........10,908 ................. 0 ................. 0 

91282C-HQ-7 ... US TREASURY N/B .............................. ....... ..08/08/2023 . RBC CAPITAL MARKETS, LLC ....... ..08/11/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .......... 1,020,000 ....... 1,020,358 ....... 1,009,478 ......... 1,020,358 ................. 0 ................ (1) ................. 0 ................ (1) ................ 0 ................0 ...........(8,486) ...........(8,486) ............ 1,601 ............ 1,029 
21H032-6A-3 .. G2JUMB-3.5N-OCT-2022 - MBS ................ ....... ..10/12/2023 . Various ............................. ..10/12/2023 . EMM .......................... .........10,600,000 ....... 9,332,006 ....... 9,244,453 ......... 9,332,006 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(87,553) ..........(87,553) ................. 0 ................. 0 

83162C-S7-9 .. SMALL BUSINESS ADMINISTRATION ............ ....... ..03/16/2023 . GOLDMAN SACHS + CO LLC .......... ..09/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... ............... 4,840 ............ 4,840 ............ 4,840 .............. 4,840 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................ 78 ................. 6 
21H032-6A-3 .. G2JUMB-3.5N-OCT-2023 - MBS ................ ....... ..10/18/2023 . EMM .................................. ..10/18/2023 . EMM .......................... .....................0 ........ (125,195) ..........(14,473) ...........(125,195) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........110,723 ..........110,723 ................. 0 ................. 0 

91282C-FA-4 .. US TREASURY N/B .............................. ....... ..08/03/2023 .
NOMURA SECURITIES/FIXED INCOME 

....................................... ..09/07/2023 .
NOMURA SECURITIES/FIXED 

INCOME ...................... .......... 1,820,000 ....... 1,778,843 ....... 1,780,963 ......... 1,782,197 ................. 0 ............ 3,354 ................. 0 ............ 3,354 ................ 0 ................0 ........... (1,233) ........... (1,233) ............ 5,053 ...............593 
21H032-6B-1 .. G2JUMB-3.5N-NOV-2022 - MBS ................ ....... ..11/15/2023 . EMM .................................. ..11/15/2023 . EMM .......................... .......... 5,400,000 ....... 4,729,066 ....... 4,754,238 ......... 4,729,066 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 25,172 ........... 25,172 ................. 0 ................. 0 

91282C-GD-7 .. US TREASURY N/B .............................. ....... ..12/30/2022 . GOLDMAN SACHS + CO LLC .......... ..07/27/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............750,000 ..........747,424 ..........745,076 ............747,820 ................. 0 ...............396 ................. 0 ...............396 ................ 0 ................0 ........... (2,745) ........... (2,745) ...........10,326 ...............264 
21H032-6B-1 .. G2JUMB-3.5N-NOV-2023 - MBS ................ ....... ..10/17/2023 . EMM .................................. ..11/14/2023 . EMM .......................... .........(2,000,000) ......(1,711,328) ......(1,761,250) ........(1,711,328) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(49,922) ..........(49,922) ................. 0 ................. 0 

91282C-GE-5 .. US TREASURY N/B .............................. ....... ..01/31/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..02/22/2023 . HSBC SECURITIES, INC. ... .......... 1,475,000 ....... 1,473,565 ....... 1,457,972 ......... 1,473,586 ................. 0 ................ 21 ................. 0 ................ 21 ................ 0 ................0 ..........(15,614) ..........(15,614) ............ 5,315 ............ 2,684 
21H032-6C-9 ... GNMA2 30YR TBA REG C - MBS ............... ....... ..12/15/2023 . EMM .................................. ..12/15/2023 . EMM .......................... .....................0 ........... 89,922 ...........(2,891) ............. 89,922 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(92,813) ..........(92,813) ................. 0 ................. 0 

91282C-GH-8 .. US TREASURY N/B .............................. ....... ..01/30/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..01/31/2023 . HSBC SECURITIES, INC. ... .............550,000 ..........545,340 ..........546,776 ............ 545,342 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ............ 1,433 ............ 1,433 ................ 53 ................. 0 
21H032-6C-9 ... G2JUMB-3.5N-DEC-2022 - MBS ................ ....... ..12/13/2023 . EMM .................................. ..12/13/2023 . EMM .......................... .......... 5,400,000 ....... 4,851,211 ....... 4,859,930 ......... 4,851,211 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 8,719 ............ 8,719 ................. 0 ................. 0 

91282C-GL-9 .. US TREASURY N/B .............................. ....... ..03/07/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..08/03/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ........ .............370,000 ..........363,266 ..........363,683 ............364,156 ................. 0 ...............890 ................. 0 ...............890 ................ 0 ................0 ..............(473) ..............(473) ............ 6,950 ...............859 
21H040-61-6 .. G2JUMB-4N-JAN-2021 - MBS .................. ....... ..01/12/2023 . EMM .................................. ..01/12/2023 . EMM .......................... ........(56,900,000) .....(54,407,234) .... (54,145,686) .......(54,407,234) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........261,547 ..........261,547 ........... 86,533 ............ 3,667 
91282C-GT-2 .. US TREASURY N/B .............................. ....... ..03/31/2023 . HSBC SECURITIES, INC. ........... ..08/03/2023 . BNKOFMONT,CHBRNCH/CM ..... .............370,000 ..........369,423 ..........359,130 ............ 369,459 ................. 0 ................ 36 ................. 0 ................ 36 ................ 0 ................0 ..........(10,329) ..........(10,329) ............ 4,617 ...............110 
21H040-61-6 .. G2JUMB-4N-JAN-2023 - RMBS ................. ....... ..11/22/2023 . EMM .................................. ..12/26/2023 . EMM .......................... .........(8,300,000) ......(7,877,906) ......(7,904,805) ........(7,877,906) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(26,898) ..........(26,898) ................. 0 ................. 0 

91282C-GV-7 .. US TREASURY N/B .............................. ....... ..04/21/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..08/03/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............735,000 ..........732,246 ..........718,431 ............ 732,492 ................. 0 ...............246 ................. 0 ...............246 ................ 0 ................0 ..........(14,061) ..........(14,061) ............ 8,359 ...............678 
21H040-61-6 .. G2JUMB-4N-JAN-2024 - MBS .................. ....... ..12/07/2023 . EMM .................................. ..12/26/2023 . EMM .......................... ........... (700,000) ........ (656,633) ........ (666,777) ...........(656,633) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(10,145) ..........(10,145) ................. 0 ................. 0 

91282C-HA-2 ... US TREASURY N/B .............................. ....... ..04/28/2023 . BNKOFMONT,CHBRNCH/CM ............. ..06/16/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ........ .............370,000 ..........369,698 ..........361,356 ............369,705 ................. 0 ................. 8 ................. 0 ................. 8 ................ 0 ................0 ...........(8,350) ...........(8,350) ............ 1,795 ................ 35 
21H040-62-4 .. G2JUMB-4N-FEB-2022 - MBS .................. ....... ..02/14/2023 . Various ............................. ..02/14/2023 . Various ..................... ........(33,800,000) .....(32,954,094) .....(32,452,050) .......(32,954,094) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........502,044 ..........502,044 ........... 25,333 ............ 6,667 

91282C-HB-0 .. US TREASURY N/B .............................. ....... ..06/05/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..08/03/2023 . HSBC SECURITIES, INC. ... .............360,000 ..........354,939 ..........350,605 ............ 355,201 ................. 0 ...............262 ................. 0 ...............262 ................ 0 ................0 ........... (4,596) ........... (4,596) ............ 2,872 ...............780 
21H040-63-2 .. G2JUMB-4N-MAR-2022 - RMBS ................. ....... ..03/10/2023 . EMM .................................. ..03/15/2023 . EMM .......................... .......... 3,500,000 ....... 3,356,086 ....... 3,363,645 ......... 3,356,086 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 7,559 ............ 7,559 ............ 6,667 ............ 6,667 

91282C-HE-4 ... US TREASURY N/B .............................. ....... ..05/31/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..08/03/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............740,000 ..........734,626 ..........718,665 ............ 734,793 ................. 0 ...............167 ................. 0 ...............167 ................ 0 ................0 ..........(16,128) ..........(16,128) ............ 4,764 ...............220 
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SCHEDULE D - PART 5
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21H040-64-0 .. G2JUMB-4N-APR-2021 - MBS .................. ....... ..04/17/2023 . EMM .................................. ..04/17/2023 . EMM .......................... .......... 5,300,000 ....... 5,043,957 ....... 5,060,137 ......... 5,043,957 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........16,180 ...........16,180 ...........10,556 ...........10,556 

91282C-HH-7 ... US TREASURY N/B .............................. ....... ..06/16/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..08/14/2023 . HSBC SECURITIES, INC. ... .......... 2,175,000 ....... 2,160,422 ....... 2,152,014 ......... 2,160,985 ................. 0 ...............562 ................. 0 ...............562 ................ 0 ................0 ...........(8,971) ...........(8,971) ...........13,788 ............ 2,860 
21H040-65-7 .. G2JUMB-4N-MAY-2023 - MBS .................. ....... ..05/15/2023 . EMM .................................. ..05/15/2023 . EMM .......................... .......... 3,000,000 ....... 2,926,370 ....... 2,882,147 ......... 2,926,370 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(44,223) ..........(44,223) ................. 0 ................. 0 
91282C-HK-0 .. US TREASURY N/B .............................. ....... ..06/30/2023 . HSBC SECURITIES, INC. ........... ..08/07/2023 . GOLDMAN SACHS + CO LLC .. .......... 1,085,000 ....... 1,079,134 .......1,076,774 ......... 1,079,224 ................. 0 ................ 90 ................. 0 ................ 90 ................ 0 ................0 ........... (2,450) ........... (2,450) ............ 4,599 ............ 1,048 
21H040-66-5 .. G2JUMB-4N-JUN-2022 - MBS .................. ....... ..06/15/2023 . EMM .................................. ..06/15/2023 . EMM .......................... .....................0 ..........(18,164) ............. (820) ............(18,164) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 17,344 ........... 17,344 ................. 0 ................. 0 

91282C-HM-6 .. US TREASURY N/B .............................. ....... ..08/02/2023 . J.P. MORGAN SECURITIES LLC ..... ..09/15/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ........ .......... 1,965,000 ....... 1,961,549 ....... 1,958,864 ......... 1,961,549 ................. 0 ...............266 ................. 0 ...............266 ................ 0 ................0 ...........(2,685) ...........(2,685) ........... 10,324 ............ 4,565 
21H040-66-5 .. G2JUMB-4N-JUN-2022 - RMBS ................. ....... ..06/12/2023 . Various ............................. ..12/31/2023 . Various ..................... .......... 1,700,000 ....... 1,561,540 ................. 0 ......... 1,561,540 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......(1,561,540) ......(1,561,540) ................. 0 ............ 5,489 

91282C-HN-4 ... US TREASURY N/B .............................. ....... ..08/02/2023 . CITADEL SEC/INTERNAL ............ ..12/28/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .......... 6,635,000 ....... 6,619,194 .......6,615,008 ......... 6,619,194 ................. 0 ............ 2,638 ................. 0 ............ 2,638 ................ 0 ................0 ...........(4,186) ...........(4,186) ........... 93,737 ............ 2,569 
21H040-66-5 .. G2JUMB-4N-JUN-2022 - MBS .................. ....... ..05/12/2023 . EMM .................................. ..06/12/2023 . EMM .......................... .......... 3,000,000 ....... 2,901,919 ....... 2,851,177 ......... 2,901,919 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(50,742) ..........(50,742) ................. 0 ................. 0 

91282C-HQ-7 ... US TREASURY N/B .............................. ....... ..08/02/2023 . BNKOFMONT,CHBRNCH/CM ............. ..09/14/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ........ .......... 2,130,000 ....... 2,118,859 ....... 2,098,565 ......... 2,118,859 ................. 0 ...............487 ................. 0 ...............487 ................ 0 ................0 ..........(20,294) ..........(20,294) ...........11,360 ...............716 
21H040-67-3 .. G2JUMB-4N-JUL-2022 - MBS .................. ....... ..06/13/2023 . EMM .................................. ..07/17/2023 . EMM .......................... .........(5,300,000) ......(5,034,750) ......(5,038,057) ........ (5,034,750) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(3,307) ...........(3,307) ................. 0 ................. 0 
91282C-HR-5 ... US TREASURY N/B .............................. ....... ..08/02/2023 . GOLDMAN SACHS + CO LLC .......... ..11/09/2023 . BNKOFMONT,CHBRNCH/CM ..... .............890,000 ......... 880,818 ..........872,666 ............880,818 ................. 0 ...............214 ................. 0 ...............214 ................ 0 ................0 ...........(8,152) ...........(8,152) ............ 5,369 ...............290 
21H040-67-3 .. G2JUMB-4N-JUL-2023 - MBS .................. ....... ..06/12/2023 . EMM .................................. ..07/14/2023 . EMM .......................... .......... 3,000,000 ....... 2,853,052 ....... 2,848,482 ......... 2,853,052 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(4,570) ...........(4,570) ................. 0 ................. 0 
91282C-HW-4 ... US TREASURY N/B .............................. ....... ..08/31/2023 . DEUTSCHE BANK SECURITIES INC .. ..10/11/2023 . GOLDMAN SACHS + CO LLC .. .............445,000 ..........442,881 ..........431,753 ............ 442,908 ................. 0 ................ 27 ................. 0 ................ 27 ................ 0 ................0 ..........(11,156) ..........(11,156) ............ 2,118 ...............252 
21H040-68-1 .. G2JUMB-4N-AUG-2023 - MBS .................. ....... ..08/16/2023 . EMM .................................. ..08/16/2023 . EMM .......................... .........(4,300,000) ......(4,115,469) ......(4,070,406) ........ (4,115,469) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 45,063 ........... 45,063 ................. 0 ................. 0 

83162C-R9-6 .. SMALL BUSINESS ADMINISTRATION ............ ....... ..01/05/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/14/2023 . FRACTIONAL SHARES ........ .............. 45,000 ...........45,000 ........... 41,859 ............. 45,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(3,141) ...........(3,141) ............ 1,977 ................. 0 
21H040-69-9 .. G2JUMB-4N-SEP-2022 - MBS .................. ....... ..09/13/2023 . EMM .................................. ..09/13/2023 . Various ..................... .......... 3,300,000 ....... 2,949,039 ....... 3,031,428 ......... 2,949,039 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 82,389 ........... 82,389 ............ 6,667 ............ 6,667 

83162C-S7-9 .. SMALL BUSINESS ADMINISTRATION ............ ....... ..03/16/2023 . GOLDMAN SACHS + CO LLC .......... ..11/30/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............315,000 ..........315,000 ..........310,454 ............315,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (4,546) ........... (4,546) ...........11,467 ................. 0 
21H040-69-9 .. G2JUMB-4N-SEP-2023 - MBS .................. ....... ..09/18/2023 . EMM .................................. ..09/18/2023 . EMM .......................... .....................0 ...........(8,125) ............ 4,922 ............. (8,125) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........13,047 ...........13,047 ................. 0 ................. 0 

83162C-S9-5 ... SMALL BUSINESS ADMINISTRATION ............ ....... ..04/06/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/14/2023 . FRACTIONAL SHARES ........ .............. 95,000 ...........95,000 ...........89,508 ............. 95,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (5,492) ........... (5,492) ............ 2,758 ................. 0 
21H040-6A-6 .. G2JUMB-4N-OCT-2022 - RMBS ................. ....... ..10/12/2023 . Various ............................. ..12/31/2023 . Various ..................... .......... 3,000,000 ....... 2,605,211 ....... 2,661,297 ......... 2,605,211 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........56,086 ...........56,086 ............ 7,333 ............ 7,333 

83162C-T6-0 .. SMALL BUSINESS ADMINISTRATION ............ ....... ..06/08/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/04/2023 .
INTL FCSTONE FINANCIAL 

INC./BD RATES ............. .............190,000 ..........190,000 ..........182,647 ............190,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (7,353) ........... (7,353) ............ 4,456 ................. 0 
21H040-6A-6 .. G2JUMB-4N-OCT-2023 - MBS .................. ....... ..10/12/2023 . EMM .................................. ..10/12/2023 . EMM .......................... .............600,000 ..........535,492 ..........541,496 ............ 535,492 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 6,004 ............ 6,004 ................. 0 ................. 0 
91282C-FV-8 .. US TREASURY N/B .............................. ....... ..01/31/2023 . GOLDMAN SACHS + CO LLC .......... ..11/28/2023 . HSBC SECURITIES, INC. ... .............260,000 ..........272,524 ..........258,529 ............269,308 ................. 0 ..............(553) ................. 0 ..............(553) ................ 0 ................0 ..........(10,779) ..........(10,779) ............ 7,910 ............ 2,311 
21H040-6B-4 .. G2JUMB-4N-NOV-2022 - MBS .................. ....... ..11/15/2023 . EMM .................................. ..11/15/2023 . EMM .......................... .......... 3,000,000 ....... 2,692,125 ....... 2,765,477 ......... 2,692,125 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 73,352 ........... 73,352 ............ 6,333 ............ 6,333 

91282C-GC-9 ... US TREASURY N/B .............................. ....... ..01/09/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..06/09/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ......................... .............225,000 ..........226,670 ..........223,892 ............226,670 ................. 0 ..............(142) ................. 0 ..............(142) ................ 0 ................0 ...........(2,778) ...........(2,778) ............ 3,926 ...............241 
21H040-6C-2 .. G2JUMB-4N-DEC-2022 - MBS .................. ....... ..12/13/2023 . EMM .................................. ..12/13/2023 . EMM .......................... .....................0 ..........106,742 ........... 54,641 ............106,742 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(52,102) ..........(52,102) ................. 0 ................. 0 

91282C-GM-7 .. US TREASURY N/B .............................. ....... ..04/28/2023 . HSBC SECURITIES, INC. ........... ..05/22/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............230,000 ..........231,200 ..........222,793 ............231,200 ................. 0 ...............(23) ................. 0 ...............(23) ................ 0 ................0 ...........(8,407) ...........(8,407) ............ 3,404 ............ 1,668 
21H040-6C-2 .. G2JUMB-4N-DEC-2022 - MBS .................. ....... ..12/13/2023 . Various ............................. ..12/13/2023 . Various ..................... .......... 3,000,000 ....... 2,759,629 ....... 2,803,621 ......... 2,759,629 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 43,992 ........... 43,992 ............ 6,333 ............ 6,333 

91282C-GT-2 .. US TREASURY N/B .............................. ....... ..04/03/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..08/14/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ........ .............810,000 ..........812,954 ..........788,528 ............ 812,954 ................. 0 ............. (172) ................. 0 ............. (172) ................ 0 ................0 ..........(24,426) ..........(24,426) ............ 9,761 ............ 1,061 
21H042-61-2 .. G2JUMB-4.5N-JAN-2022 - MBS ................ ....... ..12/15/2023 . EMM .................................. ..12/26/2023 . EMM .......................... .........28,460,000 ......28,039,407 ......28,108,728 ........ 28,039,407 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 69,321 ........... 69,321 ............ 3,768 ................. 0 

91282C-GU-9 ... US TREASURY N/B .............................. ....... ..03/30/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..11/28/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............460,000 ..........457,845 ..........452,613 ............ 458,542 ................. 0 ...............697 ................. 0 ...............697 ................ 0 ................0 ........... (5,929) ........... (5,929) ...........11,835 ................. 0 
21H042-61-2 .. G2JUMB-4.5N-JAN-2023 - RMBS .............. ....... ..01/18/2023 . EMM .................................. ..01/18/2023 . EMM .......................... .........13,500,000 ......13,426,563 ......13,426,563 ........ 13,426,563 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 

91282C-HC-8 ... US TREASURY N/B .............................. ....... ..05/31/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..07/13/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............240,000 ..........234,320 ..........232,274 ............ 234,374 ................. 0 ................ 55 ................. 0 ................ 55 ................ 0 ................0 ...........(2,100) ...........(2,100) ............ 1,299 ...............374 
21H042-61-2 .. G2JUMB-4.5N-JAN-2024 - MBS ................ ....... ..12/05/2023 . EMM .................................. ..12/26/2023 . EMM .......................... .........(1,040,000) ........ (995,597) ........ (997,466) ...........(995,597) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,869) ...........(1,869) ................. 0 ................. 0 

91282C-HD-6 ... US TREASURY N/B .............................. ....... ..05/26/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..09/25/2023 .
NOMURA SECURITIES/FIXED 

INCOME ...................... .............470,000 ..........467,119 ..........462,609 ............467,412 ................. 0 ...............293 ................. 0 ...............293 ................ 0 ................0 ...........(4,803) ...........(4,803) ............ 4,202 ................. 0 
21H042-62-0 .. G2JUMB-4.5N-FEB-2023 - MBS ............... ....... ..02/15/2023 . EMM .................................. ..02/15/2023 . EMM .......................... .........(2,840,000) ......(2,934,887) ......(2,813,827) ........ (2,934,887) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........121,061 ..........121,061 ...........15,000 ...........15,000 

91282C-HE-4 ... US TREASURY N/B .............................. ....... ..06/02/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..09/25/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ........ .............475,000 ..........469,189 ..........459,897 ............ 469,429 ................. 0 ...............240 ................. 0 ...............240 ................ 0 ................0 ........... (9,532) ........... (9,532) ............ 4,025 ...............608 
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21H042-63-8 .. G2JUMB-4.5N-MAR-2023 - RMBS .............. ....... ..03/16/2023 . EMM .................................. ..03/16/2023 . EMM .......................... .......... 6,740,000 ....... 6,648,998 ....... 6,536,480 ......... 6,648,998 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (112,519) ........ (112,519) ...........15,000 ...........15,000 

91282C-HK-0 .. US TREASURY N/B .............................. ....... ..06/29/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..11/28/2023 . HSBC SECURITIES, INC. ... .............470,000 ..........467,486 ..........460,915 ............467,666 ................. 0 ...............179 ................. 0 ...............179 ................ 0 ................0 ...........(6,751) ...........(6,751) ............ 7,366 ................. 0 
21H042-64-6 .. G2JUMB-4.5N-APR-2020 - RMBS .............. ....... ..04/10/2023 . EMM .................................. ..04/10/2023 . EMM .......................... .........15,240,000 ......14,899,652 ......14,940,026 ........ 14,899,652 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 40,373 ........... 40,373 ................. 0 ................. 0 

91282C-HQ-7 ... US TREASURY N/B .............................. ....... ..08/07/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..11/28/2023 .
NOMURA SECURITIES/FIXED 

INCOME ...................... .............225,000 ..........224,623 ..........222,354 ............ 224,644 ................. 0 ................ 21 ................. 0 ................ 21 ................ 0 ................0 ........... (2,290) ........... (2,290) ............ 3,052 ...............202 
21H042-64-6 .. G2JUMB-4.5N-APR-2023 - MBS ................ ....... ..04/18/2023 . EMM .................................. ..04/18/2023 . EMM .......................... .....................0 ..........(57,109) ........... 25,586 ............(57,109) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 82,695 ........... 82,695 ........... 14,250 ........... 14,250 

91282C-HT-1 .. US TREASURY N/B .............................. ....... ..08/31/2023 .
NOMURA SECURITIES/FIXED INCOME 

....................................... ..11/28/2023 . GOLDMAN SACHS + CO LLC .. .............230,000 ..........225,796 ..........220,359 ............225,880 ................. 0 ................ 84 ................. 0 ................ 84 ................ 0 ................0 ........... (5,521) ........... (5,521) ............ 2,567 ...............412 
21H042-65-3 ... G2JUMB-4.5N-MAY-2022 - MBS ............... ....... ..05/16/2023 . EMM .................................. ..05/16/2023 . EMM .......................... .....................0 ..........(24,258) ..........(40,273) ............ (24,258) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (16,016) ......... (16,016) ................. 0 ................. 0 
91282C-HX-2 ... US TREASURY N/B .............................. ....... ..09/11/2023 . BNKOFMONT,CHBRNCH/CM ............. ..11/28/2023 . HSBC SECURITIES, INC. ... .............665,000 ..........662,057 ..........664,556 ............662,157 ................. 0 ...............101 ................. 0 ...............101 ................ 0 ................0 ............ 2,399 ............ 2,399 ............ 7,194 ............ 1,364 
21H042-65-3 ... G2JUMB-4.5N-MAY-2022 - MBS ............... ....... ..05/16/2023 . EMM .................................. ..05/16/2023 . EMM .......................... ......... 23,240,000 ......22,821,928 ......22,770,218 ........ 22,821,928 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(51,710) ..........(51,710) ................. 0 ................. 0 
91282C-JF-9 ... US TREASURY N/B .............................. ....... ..10/27/2023 . BNKOFMONT,CHBRNCH/CM ............. ..11/28/2023 . GOLDMAN SACHS + CO LLC .. .............650,000 ..........652,154 ..........663,658 ............ 652,154 ................. 0 ...............(31) ................. 0 ...............(31) ................ 0 ................0 ...........11,504 ...........11,504 ............ 2,525 ................ 58 
21H042-66-1 .. G2JUMB-4.5N-JUN-2022 - MBS ................ ....... ..06/15/2023 . EMM .................................. ..06/15/2023 . EMM .......................... .........17,620,000 ......17,046,234 ......17,079,052 ........ 17,046,234 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........32,818 ...........32,818 ................. 0 ................. 0 

91282C-JA-0 .. US TREASURY N/B .............................. ....... ..09/29/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..11/28/2023 . HSBC SECURITIES, INC. ... .............220,000 ..............(536) ..........222,139 ............220,477 ................. 0 ...............(14) ................. 0 ...............(14) ................ 0 ................0 ............ 1,663 ............ 1,663 ............ 1,668 ................ 56 
21H042-66-1 .. G2JUMB-4.5N-JUN-2023 - MBS ................ ....... ..06/14/2023 . Various ............................. ..06/14/2023 . Various ..................... .........20,000,000 ......19,465,219 ...... 19,444,453 ........ 19,465,219 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(20,766) ..........(20,766) ................. 0 ...........30,875 

91282C-CC-3 ... US TREASURY N/B .............................. ....... ..07/17/2023 . DEUTSCHE BANK SECURITIES INC .. ..11/01/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 56,000 ........... 53,719 ........... 53,125 ............. 54,295 ................. 0 ...............190 ................. 0 ...............190 ................ 0 ................0 ...........(1,170) ...........(1,170) ................ 34 ................ 24 
21H042-67-9 .. G2JUMB-4.5N-JUL-2022 - MBS ................ ....... ..07/17/2023 . EMM .................................. ..07/17/2023 . EMM .......................... .........17,120,000 ......16,565,533 ......16,557,645 ........ 16,565,533 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,888) ...........(7,888) ................. 0 ................. 0 

91282C-DN-8 ... US TREASURY N/B .............................. ....... ..05/26/2023 .
BNY MELLON/NOMURA INT'L PLC 

REPO ................................. ..11/30/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............142,000 ..........133,802 ..........135,408 ............136,404 ................. 0 ............ 2,986 ................. 0 ............ 2,986 ................ 0 ................0 ..............(996) ..............(996) ............ 1,148 ...............648 
21H042-67-9 .. G2JUMB-4.5N-JUL-2022 - MBS ................ ....... ..07/05/2023 . EMM .................................. ..07/14/2023 . EMM .......................... .........21,120,000 ......20,460,505 ......20,433,720 ........ 20,460,505 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(26,785) ..........(26,785) ................. 0 ................. 0 

91282C-GM-7 .. US TREASURY N/B .............................. ....... ..02/28/2023 . DEUTSCHE BANK SECURITIES INC .. ..08/23/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............424,000 ..........411,615 ..........417,277 ............411,615 ................. 0 ...............344 ................. 0 ...............344 ................ 0 ................0 ............ 5,662 ............ 5,662 ............ 7,568 ............ 2,599 
21H042-68-7 .. G2JUMB-4.5N-AUG-2023 - MBS ................ ....... ..08/16/2023 . EMM .................................. ..08/16/2023 . EMM .......................... .........38,240,000 ......36,740,720 ......36,249,601 ........ 36,740,720 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (491,120) ........ (491,120) ................. 0 ................. 0 

91282C-HC-8 ... US TREASURY N/B .............................. ....... ..08/09/2023 . BARCLAYS CAPITAL INC. ........... ..10/16/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............688,200 ..........648,835 ..........631,050 ............649,081 ................. 0 ...............246 ................. 0 ...............246 ................ 0 ................0 ..........(18,031) ..........(18,031) ............ 8,220 ..........(14,363)
21H042-69-5 ... G2JUMB-4.5N-SEP-2022 - MBS ................ ....... ..09/18/2023 . Various ............................. ..09/18/2023 . Various ..................... .........29,620,000 ......28,099,161 ......27,902,609 ........ 28,099,161 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (196,552) ........ (196,552) ........... 32,500 ........... 32,500 

91282C-HT-1 .. US TREASURY N/B .............................. ....... ..11/08/2023 . WELLS FARGO SECURITIES LLC ..... ..12/26/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............. 53,000 ...........50,386 ........... 52,849 ............. 50,386 ................. 0 ................ 29 ................. 0 ................ 29 ................ 0 ................0 ............ 2,463 ............ 2,463 ...............748 ...............486 
21H042-6A-2 .. G2JUMB-4.5N-OCT-2022 - RMBS .............. ....... ..10/18/2023 . Various ............................. ..12/31/2023 . Various ..................... .........36,080,000 ......33,637,530 ......29,781,200 ........ 33,637,530 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......(3,856,330) ......(3,856,330) ........... 35,750 ...........46,750 

912828-2A-7 .. US TREASURY N/B .............................. ....... ..05/10/2023 .
BNY MELLON/NOMURA INT'L PLC 

REPO ................................. ..06/21/2023 . GOLDMAN SACHS + CO LLC .. .............116,000 ..........108,855 ......... 106,701 ............108,855 ................. 0 ............ 1,234 ................. 0 ............ 1,234 ................ 0 ................0 ........... (2,154) ........... (2,154) ............ 1,434 ...............729 
21H042-6B-0 .. G2JUMB-4.5N-NOV-2022 - MBS ................ ....... ..11/15/2023 . EMM .................................. ..11/15/2023 . EMM .......................... .........20,060,000 ......18,324,663 ......18,683,672 ........ 18,324,663 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........359,009 ..........359,009 ...........30,875 ...........30,875 

912828-K7-4 .. US TREASURY N/B .............................. ....... ..08/02/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..08/31/2023 . GOLDMAN SACHS + CO LLC .. .......... 1,230,000 ....... 1,164,274 ....... 1,162,995 ......... 1,164,274 ................. 0 ............ 9,193 ................. 0 ............ 9,193 ................ 0 ................0 ...........(1,280) ...........(1,280) ...........13,136 ...........11,485 
21H042-6C-8 .. G2JUMB-4.5N-DEC-2022 - MBS ................ ....... ..12/18/2023 . EMM .................................. ..12/18/2023 . EMM .......................... .........22,120,000 ......21,344,986 ......21,617,605 ........ 21,344,986 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........272,619 ..........272,619 ................. 0 ................. 0 

912828-ZQ-6 .. US TREASURY N/B .............................. ....... ..05/10/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..12/11/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............380,000 ..........319,686 ..........302,351 ............319,686 ................. 0 ............ 4,266 ................. 0 ............ 4,266 ................ 0 ................0 ..........(17,335) ..........(17,335) ............ 1,467 ...............571 
21H042-6C-8 .. G2JUMB-4.5N-DEC-2023 - MBS ................ ....... ..11/14/2023 . Various ............................. ..12/12/2023 . Various ..................... .........11,960,000 ......11,196,941 ......11,428,219 ........ 11,196,941 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........231,278 ..........231,278 ...........30,875 ...........30,875 

91282C-CC-3 ... US TREASURY N/B .............................. ....... ..02/09/2023 . DEUTSCHE BANK SECURITIES INC .. ..06/02/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............353,000 ..........335,351 ..........336,966 ............336,466 ................. 0 ............ 1,115 ................. 0 ............ 1,115 ................ 0 ................0 ...............500 ...............500 ...............168 ...............104 
21H050-61-5 .. G2JUMB-5N-JAN-2023 - RMBS ................. ....... ..01/18/2023 . EMM .................................. ..01/18/2023 . EMM .......................... .......... 6,500,000 ....... 6,540,998 ....... 6,540,998 ......... 6,540,998 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 

91282C-ER-8 .. US TREASURY N/B .............................. ....... ..05/10/2023 .
BMO CAPITAL MARKETS CORP BONDS 

....................................... ..12/29/2023 .
SG AMERICAS SECURITIES 

LLC .......................... .......... 3,559,000 ....... 3,476,884 ....... 3,494,086 ......... 3,496,193 ................. 0 ...........19,277 ................. 0 ...........19,277 ................ 0 ................0 ...........(2,106) ...........(2,106) ...........35,080 ........... 17,553 
21H050-62-3 .. G2JUMB-5N-FEB-2023 - MBS .................. ....... ..02/15/2023 . EMM .................................. ..02/15/2023 . EMM .......................... .........11,500,000 ......11,519,238 ......11,468,848 ........ 11,519,238 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(50,391) ..........(50,391) ............ 6,944 ............ 6,944 

91282C-GM-7 .. US TREASURY N/B .............................. ....... ..02/14/2023 . BARCLAYS CAPITAL INC. ........... ..08/23/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............474,000 ..........464,460 ..........459,308 ............464,460 ................. 0 ...............338 ................. 0 ...............338 ................ 0 ................0 ........... (5,153) ........... (5,153) ............ 8,963 ............ 3,775 
21H050-63-1 .. G2JUMB-5N-MAR-2023 - RMBS ................. ....... ..03/16/2023 . EMM .................................. ..03/16/2023 . EMM .......................... .........12,500,000 ......12,460,254 ......12,474,805 ........ 12,460,254 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 14,551 ........... 14,551 ............ 6,944 ............ 6,944 

91282C-HC-8 ... US TREASURY N/B .............................. ....... ..07/13/2023 .
BNY MELLON/NOMURA INT'L PLC 

REPO ................................. ..10/16/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .......... 1,999,400 ....... 1,890,983 ....... 1,839,536 ......... 1,890,983 ................. 0 ............ 1,223 ................. 0 ............ 1,223 ................ 0 ................0 ..........(51,446) ..........(51,446) ...........25,687 ...........15,317 
21H050-64-9 .. G2JUMB-5N-APR-2019 - MBS .................. ....... ..04/17/2023 . EMM .................................. ..04/17/2023 . EMM .......................... .........12,500,000 ......12,429,275 ......12,447,556 ........ 12,429,275 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........18,281 ...........18,281 ........... 32,986 ........... 32,986 

 E
1
5
.4



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

SCHEDULE D - PART 5
Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21

CUSIP 
Identi-
fication Description

For-
eign

Date 
Acquired Name of Vendor

Disposal
Date

Name of
Purchaser

Par Value 
(Bonds)

or
Number of 

Shares
(Stock) Actual Cost

Consid-
eration

Book/
Adjusted 
Carrying
Value at 
Disposal

12

Unrealized 
Valuation 
Increase/

(Decrease)

13

Current 
Year's 
(Amort-
ization)/

Accretion

14

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

15

Total 
Change in 

Book/
Adjusted 
Carrying 

Valu (12 + 
13 - 14)

16
Total 

Foreign 
Exchange 
Change in 

Book/
Adjusted 
Carrying 

Value

Foreign 
Exchange 

Gain
(Loss) on
Disposal

Realized 
Gain

(Loss) on 
Disposal

Total Gain 
(Loss) on 
Disposal

Interest
and 

Dividends 
Received 

During
Year

Paid for 
Accrued 
Interest

and 
Dividends

83162C-S7-9 .. SMALL BUSINESS ADMINISTRATION ............ ....... ..03/16/2023 . GOLDMAN SACHS + CO LLC .......... ..09/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... ................5,599 ............ 5,599 ............ 5,599 ...............5,599 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ...............129 ................. 0 
21H050-65-6 .. G2JUMB-5N-MAY-2023 - MBS .................. ....... ..05/15/2023 . Various ............................. ..05/15/2023 . EMM .......................... .........10,500,000 ......10,485,356 ......10,464,497 ........ 10,485,356 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(20,859) ..........(20,859) ................. 0 ................. 0 

91282C-GH-8 .. US TREASURY N/B .............................. ....... ..01/30/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..09/15/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ......................... .............650,000 ..........644,492 ..........628,587 ............644,747 ................. 0 ...............254 ................. 0 ...............254 ................ 0 ................0 ......... (16,160) ......... (16,160) ............ 5,690 ................. 0 
21H050-66-4 .. G2JUMB-5N-JUN-2019 - MBS .................. ....... ..06/15/2023 . EMM .................................. ..06/15/2023 . EMM .......................... .........18,000,000 ......17,814,609 ......17,766,250 ........17,814,609 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(48,359) ..........(48,359) ................. 0 ................. 0 
91282C-GL-9 .. US TREASURY N/B .............................. ....... ..02/13/2023 . RBC CAPITAL MARKETS, LLC ....... ..06/14/2023 . BNKOFMONT,CHBRNCH/CM ..... .............865,000 ..........858,069 ..........858,628 ............858,767 ................. 0 ...............698 ................. 0 ...............698 ................ 0 ................0 ..............(139) ..............(139) ...........11,105 ................ 97 
21H050-66-4 .. G2JUMB-5N-JUN-2023 - MBS .................. ....... ..06/14/2023 . EMM .................................. ..06/14/2023 . Various ..................... .........10,500,000 ......10,370,957 ......10,381,693 ........ 10,370,957 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........10,736 ...........10,736 ................. 0 ...........27,708 

91282C-GT-2 .. US TREASURY N/B .............................. ....... ..03/31/2023 . HSBC SECURITIES, INC. ........... ..10/06/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ......................... .............970,000 ..........972,402 ..........928,005 ............ 972,402 ................. 0 ..............(123) ................. 0 ..............(123) ................ 0 ................0 ..........(44,403) ..........(44,403) ...........18,074 ............ 1,441 
21H050-67-2 .. G2JUMB-5N-JUL-2023 - MBS .................. ....... ..07/17/2023 . EMM .................................. ..07/17/2023 . EMM .......................... .........18,500,000 ......18,275,423 ......18,219,427 ........ 18,275,423 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(55,996) ..........(55,996) ................. 0 ................. 0 

91282C-HB-0 .. US TREASURY N/B .............................. ....... ..05/25/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..06/29/2023 . HSBC SECURITIES, INC. ... .............845,000 ..........833,648 ..........824,561 ............ 833,994 ................. 0 ...............345 ................. 0 ...............345 ................ 0 ................0 ........... (9,433) ........... (9,433) ............ 3,829 ...............916 
21H050-68-0 .. G2JUMB-5N-AUG-2023 - MBS .................. ....... ..08/16/2023 . EMM .................................. ..08/16/2023 . EMM .......................... .........18,500,000 ......18,107,168 ......17,891,563 ........18,107,168 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (215,605) ........ (215,605) ................. 0 ................. 0 
91282C-HR-5 ... US TREASURY N/B .............................. ....... ..07/31/2023 . GOLDMAN SACHS + CO LLC .......... ..11/08/2023 . HSBC SECURITIES, INC. ... .............405,000 ..........403,340 ..........391,741 ............ 403,396 ................. 0 ................ 56 ................. 0 ................ 56 ................ 0 ................0 ..........(11,655) ..........(11,655) ............ 4,446 ................ 88 
21H050-69-8 .. G2JUMB-5N-SEP-2022 - MBS .................. ....... ..09/18/2023 . EMM .................................. ..09/18/2023 . EMM .......................... .........19,500,000 ......18,837,539 ......18,853,730 ........ 18,837,539 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........16,191 ...........16,191 ...........29,167 ...........29,167 
91282C-HW-4 ... US TREASURY N/B .............................. ....... ..08/31/2023 . DEUTSCHE BANK SECURITIES INC .. ..11/09/2023 . GOLDMAN SACHS + CO LLC .. .......... 1,065,000 ....... 1,050,526 ....... 1,022,692 ......... 1,050,526 ................. 0 ...............550 ................. 0 ...............550 ................ 0 ................0 ..........(27,833) ..........(27,833) ............ 7,481 ............ 2,535 
21H050-6A-5 .. G2JUMB-5N-OCT-2022 - MBS .................. ....... ..10/12/2023 . EMM .................................. ..10/17/2023 . EMM .......................... .........42,000,000 ......39,983,906 ......39,429,805 ........ 39,983,906 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (554,102) ........ (554,102) ........... 45,833 ........... 45,833 
91282C-HZ-7 .. US TREASURY N/B .............................. ....... ..10/04/2023 . GOLDMAN SACHS + CO LLC .......... ..10/17/2023 . BNKOFMONT,CHBRNCH/CM ..... .............405,000 ..........400,303 ..........399,303 ............ 400,323 ................. 0 ................ 20 ................. 0 ................ 20 ................ 0 ................0 ...........(1,020) ...........(1,020) ...............921 ...............256 
21H050-6B-3 .. G2JUMB-5N-NOV-2022 - MBS .................. ....... ..11/15/2023 . EMM .................................. ..11/15/2023 . EMM .......................... .......... 4,000,000 ....... 3,766,484 ....... 3,828,320 ......... 3,766,484 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........61,836 ...........61,836 ................. 0 ................. 0 

91282C-JB-8 .. US TREASURY N/B .............................. ....... ..10/20/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..10/27/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ......................... .......... 1,465,000 ....... 1,462,544 ....... 1,463,295 ......... 1,462,568 ................. 0 ................ 23 ................. 0 ................ 23 ................ 0 ................0 ...............728 ...............728 ............ 6,004 ............ 4,603 
21H050-6B-3 .. G2JUMB-5N-NOV-2023 - MBS .................. ....... ..10/16/2023 . EMM .................................. ..11/14/2023 . EMM .......................... .........17,000,000 ......15,942,813 ......16,300,781 ........ 15,942,813 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........357,969 ..........357,969 ........... 39,583 ........... 39,583 

91282C-JC-6 ... US TREASURY N/B .............................. ....... ..10/17/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..12/11/2023 . CITADEL SEC/INTERNAL .... .......... 1,695,000 .......1,680,036 .......1,704,886 ......... 1,680,051 ................. 0 ...............701 ................. 0 ...............701 ................ 0 ................0 ........... 24,872 ........... 24,872 ........... 11,254 ............ 1,396 
21H050-6C-1 .. G2JUMB-5N-DEC-2022 - MBS .................. ....... ..11/14/2023 . EMM .................................. ..12/14/2023 . EMM .......................... .......... 2,000,000 ....... 1,918,906 ....... 1,983,555 ......... 1,918,906 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........64,648 ...........64,648 ................. 0 ................. 0 

91282C-JE-2 ... US TREASURY N/B .............................. ....... ..11/09/2023 . BNKOFMONT,CHBRNCH/CM ............. ..12/05/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .......... 1,645,000 ....... 1,646,138 ....... 1,651,795 ......... 1,646,136 ................. 0 ...............(25) ................. 0 ...............(25) ................ 0 ................0 ............ 5,657 ............ 5,657 ............ 5,810 ............ 2,260 
21H050-6C-1 .. G2JUMB-5N-DEC-2022 - MBS .................. ....... ..12/13/2023 . Various ............................. ..12/13/2023 . Various ..................... .........19,000,000 ......18,263,516 ......18,587,969 ........ 18,263,516 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........324,453 ..........324,453 ........... 39,583 ........... 39,583 
21H052-61-1 .. G2JUMB-5.5N-JAN-2023 - RMBS .............. ....... ..01/18/2023 . EMM .................................. ..01/18/2023 . EMM .......................... .......... 3,000,000 ....... 3,041,484 ....... 3,041,484 ......... 3,041,484 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
21H052-62-9 ... G2JUMB-5.5N-FEB-2022 - MBS ............... ....... ..02/15/2023 . EMM .................................. ..02/15/2023 . EMM .......................... .......... 7,000,000 ....... 7,075,859 ....... 7,053,281 ......... 7,075,859 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(22,578) ..........(22,578) ................. 0 ................. 0 
21H052-63-7 .. G2JUMB-5.5N-MAR-2022 - RMBS .............. ....... ..02/13/2023 . EMM .................................. ..03/07/2023 . EMM .......................... .......... 3,000,000 ....... 3,017,930 ....... 3,005,508 ......... 3,017,930 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(12,422) ..........(12,422) ................. 0 ................. 0 
21H052-64-5 ... G2JUMB-5.5N-APR-2022 - MBS ................ ....... ..04/17/2023 . EMM .................................. ..04/17/2023 . EMM .......................... .......... 6,000,000 ....... 6,015,820 ....... 6,049,980 ......... 6,015,820 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........34,160 ...........34,160 ................. 0 ................. 0 
21H052-65-2 ... G2JUMB-5.5N-MAY-2022 - MBS ............... ....... ..05/15/2023 . EMM .................................. ..05/15/2023 . EMM .......................... .......... 6,000,000 ....... 6,042,891 ....... 6,040,313 ......... 6,042,891 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,578) ...........(2,578) ................. 0 ................. 0 
21H052-66-0 .. G2JUMB-5.5N-JUN-2022 - MBS ................ ....... ..06/15/2023 . EMM .................................. ..06/15/2023 . EMM .......................... .........17,000,000 ......17,054,575 ......17,042,426 ........ 17,054,575 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(12,148) ..........(12,148) ................. 0 ................. 0 
21H052-67-8 .. G2JUMB-5.5N-JUL-2023 - MBS ................ ....... ..06/13/2023 . EMM .................................. ..07/14/2023 . EMM .......................... .......... 9,000,000 ....... 9,022,405 ....... 8,985,334 ......... 9,022,405 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(37,070) ..........(37,070) ................. 0 ................. 0 
21H052-68-6 .. G2JUMB-5.5N-AUG-2023 - MBS ................ ....... ..08/16/2023 . EMM .................................. ..08/16/2023 . EMM .......................... .........17,000,000 ......16,863,008 ......16,684,805 ........16,863,008 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (178,203) ........ (178,203) ................. 0 ................. 0 
21H052-69-4 ... G2JUMB-5.5N-SEP-2023 - MBS ................ ....... ..08/16/2023 . EMM .................................. ..09/13/2023 . EMM .......................... .........13,000,000 ......12,765,938 ......12,819,180 ........ 12,765,938 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 53,242 ........... 53,242 ...........27,500 ...........27,500 
21H052-6A-1 .. G2JUMB-5.5N-OCT-2023 - MBS ................ ....... ..10/18/2023 . EMM .................................. ..10/18/2023 . Various ..................... .........25,000,000 ......24,337,461 ...... 23,934,437 ........ 24,337,461 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (403,024) ........ (403,024) ........... 13,444 ........... 57,139 
21H052-6B-9 .. G2JUMB-5.5N-NOV-2023 - MBS ................ ....... ..10/17/2023 . EMM .................................. ..11/15/2023 . EMM .......................... .........13,000,000 ......12,434,805 ......12,724,258 ........ 12,434,805 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........289,453 ..........289,453 ...........37,736 ...........37,736 

21H052-6C-7 .. G2JUMB-5.5N-DEC-2023 - MBS ................ ....... ..11/15/2023 . CITIGROUP GLOBAL MARKETS INC. . ..12/14/2023 .
CITIGROUP GLOBAL MARKETS 

INC. ......................... .........13,000,000 ......12,722,734 ......13,092,930 ........ 12,722,734 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........370,195 ..........370,195 ...........37,736 ...........37,736 
21H060-67-1 .. G2JUMB-6N-JUL-2022 - MBS .................. ....... ..06/26/2023 . EMM .................................. ..07/14/2023 . EMM .......................... .......... 3,250,000 ....... 3,287,079 ....... 3,280,604 ......... 3,287,079 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(6,475) ...........(6,475) ................. 0 ................. 0 
21H060-68-9 .. G2JUMB-6N-AUG-2022 - MBS .................. ....... ..08/15/2023 . EMM .................................. ..08/15/2023 . EMM .......................... .........11,250,000 ......11,277,471 ......11,224,336 ........11,277,471 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(53,135) ..........(53,135) ................. 0 ................. 0 
21H060-69-7 .. G2JUMB-6N-SEP-2022 - MBS .................. ....... ..08/15/2023 . EMM .................................. ..09/12/2023 . EMM .......................... .......... 7,250,000 ....... 7,231,309 ....... 7,252,266 ......... 7,231,309 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 20,957 ........... 20,957 ...........24,167 ...........24,167 
21H060-6A-4 .. G2JUMB-6N-OCT-2023 - MBS .................. ....... ..10/18/2023 . EMM .................................. ..10/18/2023 . Various ..................... .........23,500,000 ......23,181,436 ......22,968,435 ........ 23,181,436 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (213,001) ........ (213,001) ........... 43,083 ...........86,167 
21H060-6B-2 .. G2JUMB-6N-NOV-2022 - MBS .................. ....... ..10/18/2023 . EMM .................................. ..11/15/2023 . EMM .......................... .........11,750,000 ......11,468,184 ......11,718,330 ........11,468,184 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........250,146 ..........250,146 ...........37,208 ...........37,208 
21H060-6C-0 .. G2JUMB-6N-DEC-2023 - MBS .................. ....... ..11/15/2023 . Bank of NYC ........................ ..12/13/2023 . Bank of NYC ................ .........11,750,000 ......11,709,609 ......11,905,137 ........11,709,609 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........195,527 ..........195,527 ...........37,208 ...........37,208 
21H062-6B-8 .. G2JUMB-6.5N-NOV-2022 - MBS ................ ....... ..10/24/2023 . EMM .................................. ..11/15/2023 . EMM .......................... .......... 3,000,000 ....... 2,985,352 ....... 3,032,461 ......... 2,985,352 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........47,109 ...........47,109 ................. 0 ................. 0 
21H062-6C-6 .. G2JUMB-6.5N-DEC-2022 - MBS ................ ....... ..12/15/2023 . Various ............................. ..12/15/2023 . Various ..................... .......... 6,000,000 ....... 6,101,133 ....... 6,141,914 ......... 6,101,133 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........40,781 ...........40,781 ........... 20,583 ........... 20,583 
36179W-G3-6 .. G2 MA7418 - RMBS ............................ ....... ..01/31/2023 . EMM .................................. ..10/12/2023 . Various ..................... .............302,753 ..........270,113 ..........249,523 ............272,260 ................. 0 ............ 2,147 ................. 0 ............ 2,147 ................ 0 ................0 ..........(22,737) ..........(22,737) ............ 5,127 ...............420 

 E
1
5
.5



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

SCHEDULE D - PART 5
Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21

CUSIP 
Identi-
fication Description

For-
eign

Date 
Acquired Name of Vendor

Disposal
Date

Name of
Purchaser

Par Value 
(Bonds)

or
Number of 

Shares
(Stock) Actual Cost

Consid-
eration

Book/
Adjusted 
Carrying
Value at 
Disposal

12

Unrealized 
Valuation 
Increase/

(Decrease)

13

Current 
Year's 
(Amort-
ization)/

Accretion

14

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

15

Total 
Change in 

Book/
Adjusted 
Carrying 

Valu (12 + 
13 - 14)

16
Total 

Foreign 
Exchange 
Change in 

Book/
Adjusted 
Carrying 

Value

Foreign 
Exchange 

Gain
(Loss) on
Disposal

Realized 
Gain

(Loss) on 
Disposal

Total Gain 
(Loss) on 
Disposal

Interest
and 

Dividends 
Received 

During
Year

Paid for 
Accrued 
Interest

and 
Dividends

36179W-JR-0 .. G2 MA7472 - RMBS ............................ ....... ..01/31/2023 . EMM .................................. ..10/12/2023 . Various ..................... .............690,618 ..........615,945 ..........568,969 ............620,862 ................. 0 ............ 4,916 ................. 0 ............ 4,916 ................ 0 ................0 ..........(51,893) ..........(51,893) ...........11,702 ...............959 
36179W-NE-4 .. G2 MA7589 - RMBS ............................ ....... ..01/12/2023 . EMM .................................. ..10/12/2023 . Various ..................... .......... 4,475,128 ....... 4,019,224 ....... 3,684,980 ......... 4,049,454 ................. 0 ........... 30,230 ................. 0 ........... 30,230 ................ 0 ................0 ........ (364,474) ........ (364,474) ........... 75,893 ............ 6,215 
36179W-VU-9 .. G2 MA7827 - RMBS ............................ ....... ..01/19/2023 . EMM .................................. ..09/12/2023 . Various ..................... ......... 16,914,950 ......15,212,883 ......14,279,172 ........ 15,334,347 ................. 0 ..........121,464 ................. 0 ..........121,464 ................ 0 ................0 ......(1,055,175) ......(1,055,175) ..........264,079 ........... 23,493 
36179X-HW-9 .. G2 MA8345 - RMBS ............................ ....... ..02/16/2023 . EMM .................................. ..06/28/2023 . Various ..................... .......... 1,199,980 ....... 1,111,556 ....... 1,115,333 ......... 1,115,762 ................. 0 ............ 4,207 ................. 0 ............ 4,207 ................ 0 ................0 ..............(429) ..............(429) ...........19,577 ............ 2,333 
36179X-HX-7 .. G2 MA8346 - RMBS ............................ ....... ..04/17/2023 . EMM .................................. ..09/13/2023 . Various ..................... .......... 4,911,058 ....... 4,732,685 ....... 4,685,138 ......... 4,735,789 ................. 0 ............ 3,104 ................. 0 ............ 3,104 ................ 0 ................0 ..........(50,651) ..........(50,651) ........... 38,984 ...........11,514 
36179X-LE-4 .. G2 MA8425 - RMBS ............................ ....... ..02/16/2023 . EMM .................................. ..06/27/2023 . Various ..................... .............100,000 ........... 92,627 ...........92,670 ............. 92,981 ................. 0 ...............354 ................. 0 ...............354 ................ 0 ................0 ............. (311) ............. (311) ............ 1,632 ...............194 
36179X-LF-1 .. G2 MA8426 - RMBS ............................ ....... ..01/19/2023 . EMM .................................. ..02/13/2023 . Various ..................... ......... 23,494,369 ......22,835,027 ...... 22,552,739 ........ 22,840,171 ................. 0 ............ 5,144 ................. 0 ............ 5,144 ................ 0 ................0 ........ (287,432) ........ (287,432) ..........130,424 ........... 57,431 
36179X-ND-4 .. G2 MA8488 - RMBS ............................ ....... ..01/19/2023 . EMM .................................. ..02/13/2023 . Various ..................... .........14,064,887 ......13,703,209 ......13,501,482 ........13,706,107 ................. 0 ............ 2,898 ................. 0 ............ 2,898 ................ 0 ................0 ........ (204,625) ........ (204,625) ...........78,061 ........... 34,381 
36179X-QU-3 .. G2 MA8567 - RMBS ............................ ....... ..01/17/2023 . EMM .................................. ..02/13/2023 . Various ..................... .............899,910 ..........871,274 ..........863,871 ............871,512 ................. 0 ...............238 ................. 0 ...............238 ................ 0 ................0 ...........(7,641) ...........(7,641) ............ 4,994 ............ 2,200 
36179X-X3-5 .. G2 MA8798 - RMBS ............................ ....... ..04/17/2023 . EMM .................................. ..05/18/2023 . Various ..................... .............527,391 ..........503,823 ..........503,122 ............504,003 ................. 0 ...............180 ................. 0 ...............180 ................ 0 ................0 ............. (881) ............. (881) ............ 2,752 ............ 1,113 
3622AB-CB-6 .. G2 785566 - RMBS ............................ ....... ..05/16/2023 . EMM .................................. ..10/12/2023 . Various ..................... .............748,621 ..........649,195 ..........609,688 ............652,831 ................. 0 ............ 3,636 ................. 0 ............ 3,636 ................ 0 ................0 ..........(43,142) ..........(43,142) ............ 8,519 ...............884 
3622AB-D3-3 ... G2 785622 - RMBS ............................ ....... ..05/16/2023 . EMM .................................. ..09/19/2023 . Various ..................... .............. 81,929 ...........71,048 ...........68,574 ............. 71,457 ................. 0 ...............410 ................. 0 ...............410 ................ 0 ................0 ...........(2,884) ...........(2,884) ...............776 ................ 97 
3622AB-DR-0 .. G2 785612 - RMBS ............................ ....... ..05/16/2023 . EMM .................................. ..10/13/2023 . Various ..................... .......... 1,924,391 .......1,668,808 ....... 1,571,631 ......... 1,679,776 ................. 0 ...........10,968 ................. 0 ...........10,968 ................ 0 ................0 ........ (108,145) ........ (108,145) ........... 21,935 ............ 2,272 
3622AB-E9-9 .. G2 785660 - RMBS ............................ ....... ..05/16/2023 . EMM .................................. ..10/13/2023 . Various ..................... .......... 1,458,877 ....... 1,265,120 ....... 1,191,133 ......... 1,273,517 ................. 0 ............ 8,398 ................. 0 ............ 8,398 ................ 0 ................0 ..........(82,384) ..........(82,384) ...........16,580 ............ 1,722 
3622AB-FH-0 .. G2 785668 - RMBS ............................ ....... ..05/16/2023 . EMM .................................. ..10/12/2023 . Various ..................... .............901,501 ......... 781,771 ..........733,919 ............786,709 ................. 0 ............ 4,938 ................. 0 ............ 4,938 ................ 0 ................0 ..........(52,790) ..........(52,790) ...........10,318 ............ 1,064 
3622AB-KB-7 .. G2 785790 - RMBS ............................ ....... ..05/16/2023 . EMM .................................. ..09/19/2023 . Various ..................... .............110,523 ........... 95,844 ........... 92,193 ............. 96,371 ................. 0 ...............527 ................. 0 ...............527 ................ 0 ................0 ...........(4,178) ...........(4,178) ............ 1,057 ...............130 
3622AB-LX-8 .. G2 785842 - RMBS ............................ ....... ..05/16/2023 . EMM .................................. ..10/12/2023 . Various ..................... ............. 583,594 ..........506,085 ..........477,023 ............ 510,342 ................. 0 ............ 4,257 ................. 0 ............ 4,257 ................ 0 ................0 ..........(33,318) ..........(33,318) ............ 6,613 ...............689 
38382T-D3-5 ... GNR 2021-098 FM - CMO/RMBS ............... ....... ..04/21/2023 . EMM .................................. ..09/20/2023 . Various ..................... .............208,066 ..........174,485 ..........168,073 ............175,787 ................. 0 ............ 1,302 ................. 0 ............ 1,302 ................ 0 ................0 ...........(7,714) ...........(7,714) ............ 2,149 ...............361 
38382V-ER-6 .. GNR 2021-097 FA - CMO/RMBS ............... ....... ..04/21/2023 . EMM .................................. ..09/20/2023 . Various ..................... .............547,083 ..........473,098 ..........455,469 ............ 475,535 ................. 0 ............ 2,436 ................. 0 ............ 2,436 ................ 0 ................0 ..........(20,065) ..........(20,065) ............ 6,769 ...............274 
38382W-CY-1 .. GNR 2021-122 FA - CMO/RMBS ............... ....... ..04/21/2023 . EMM .................................. ..09/20/2023 . Various ..................... .............541,009 ..........465,522 ..........447,580 ............468,117 ................. 0 ............ 2,595 ................. 0 ............ 2,595 ................ 0 ................0 ..........(20,537) ..........(20,537) ............ 6,709 ...............271 
912810-TL-2 .. UNITED STATES TREASURY ..................... ....... ..01/31/2023 . Various ............................. ..05/16/2023 . Various ..................... .............302,000 ..........323,507 ..........318,426 ............ 323,462 ................. 0 ...............(45) ................. 0 ...............(45) ................ 0 ................0 ...........(5,036) ...........(5,036) ............ 3,963 ............ 2,354 
912810-TM-0 .. UNITED STATES TREASURY ..................... ....... ..01/18/2023 . EMM .................................. ..01/30/2023 . BNP Paribas ................ .............100,000 ..........104,490 ..........102,918 ............104,490 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,572) ...........(1,572) ...............851 ...............851 
912810-TN-8 .. UNITED STATES TREASURY ..................... ....... ..04/13/2023 . EMM .................................. ..04/26/2023 . EMM .......................... .......... 1,400,000 ....... 1,347,672 ....... 1,390,587 ......... 1,347,676 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ........... 42,911 ........... 42,911 ............ 4,138 ............ 3,873 
912810-TQ-1 .. UNITED STATES TREASURY ..................... ....... ..04/19/2023 . EMM .................................. ..04/27/2023 . EMM .......................... .............910,000 ..........898,815 ..........888,148 ............898,817 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ..........(10,669) ..........(10,669) ............ 2,461 ............ 2,129 
912810-TR-9 .. UNITED STATES TREASURY ..................... ....... ..07/17/2023 . Various ............................. ..10/30/2023 . Various ..................... .............262,000 ..........251,973 ..........234,566 ............ 251,998 ................. 0 ................ 25 ................. 0 ................ 25 ................ 0 ................0 ..........(17,432) ..........(17,432) ............ 1,887 ...............967 
912810-TS-7 .. UNITED STATES TREASURY ..................... ....... ..07/19/2023 . EMM .................................. ..07/26/2023 . EMM .......................... .............. 60,000 ...........58,686 ...........57,886 ............. 58,686 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (801) ............. (801) ...............486 ...............486 
91282C-BH-3 ... UNITED STATES TREASURY ..................... ....... ..01/09/2023 . EMM .................................. ..08/16/2023 . Various ..................... .......... 4,560,000 ....... 4,089,225 ....... 4,116,053 ......... 4,153,483 ................. 0 ........... 64,258 ................. 0 ........... 64,258 ................ 0 ................0 ..........(37,430) ..........(37,430) ...........15,110 ............ 7,590 
91282C-CF-6 .. UNITED STATES TREASURY ..................... ....... ..02/13/2023 . EMM .................................. ..10/26/2023 . Various ..................... .......... 1,830,000 ....... 1,640,423 ....... 1,647,951 ......... 1,664,659 ................. 0 ........... 24,236 ................. 0 ........... 24,236 ................ 0 ................0 ..........(16,709) ..........(16,709) ............ 8,974 ............ 2,866 
91282C-FU-0 .. UNITED STATES TREASURY ..................... ....... ..07/28/2023 . EMM .................................. ..11/27/2023 . EMM .......................... .......... 6,500,000 ....... 6,454,043 ....... 6,391,523 ......... 6,457,063 ................. 0 ............ 3,020 ................. 0 ............ 3,020 ................ 0 ................0 ..........(65,539) ..........(65,539) ..........140,495 ...........67,031 
91282C-FV-8 .. UNITED STATES TREASURY ..................... ....... ..01/05/2023 . Various ............................. ..02/28/2023 . Goldman Sachs ............. .............. 44,000 ........... 45,494 ........... 44,715 ............. 45,477 ................. 0 ...............(17) ................. 0 ...............(17) ................ 0 ................0 ............. (762) ............. (762) ...............531 ...............272 
91282C-GF-2 .. UNITED STATES TREASURY ..................... ....... ..05/26/2023 . EMM .................................. ..09/22/2023 . EMM .......................... .........20,000,000 ......20,035,968 ......20,034,898 ........ 20,031,885 ................. 0 ...........(4,082) ................. 0 ...........(4,082) ................ 0 ................0 ............ 3,013 ............ 3,013 ..........290,294 ...........90,082 
91282C-GM-7 .. UNITED STATES TREASURY ..................... ....... ..07/31/2023 . Various ............................. ..10/10/2023 . Various ..................... .......... 6,862,000 ....... 6,773,136 ....... 6,763,028 ......... 6,774,432 ................. 0 ............ 1,295 ................. 0 ............ 1,295 ................ 0 ................0 ..........(11,404) ..........(11,404) ...........64,627 ...........30,566 
91282C-GN-5 ... UNITED STATES TREASURY ..................... ....... ..03/21/2023 . EMM .................................. ..05/05/2023 . Various ..................... .......... 3,100,000 ....... 3,125,914 ....... 3,127,444 ......... 3,125,261 ................. 0 ..............(653) ................. 0 ..............(653) ................ 0 ................0 ............ 2,183 ............ 2,183 ...........15,882 ............ 8,571 
91282C-HA-2 ... UNITED STATES TREASURY ..................... ....... ..04/26/2023 . EMM .................................. ..05/09/2023 . EMM .......................... .......... 2,970,000 ....... 2,969,995 ....... 2,976,652 ......... 2,969,995 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 6,657 ............ 6,657 ............ 1,907 ...............282 
91282C-HC-8 ... UNITED STATES TREASURY ..................... ....... ..08/09/2023 . Various ............................. ..09/11/2023 . Goldman Sachs ............. .............142,000 ..........137,982 ..........132,239 ............138,050 ................. 0 ................ 68 ................. 0 ................ 68 ................ 0 ................0 ...........(5,811) ...........(5,811) ............ 1,478 ...............422 
91282C-HS-3 ... UNITED STATES TREASURY ..................... ....... ..09/22/2023 . EMM .................................. ..09/25/2023 . EMM .......................... .......... 7,000,000 ....... 6,993,848 ....... 6,993,118 ......... 6,993,853 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ............. (736) ............. (736) ........... 60,995 ........... 59,923 

91282C-HV-6 .. UNITED STATES TREASURY ..................... ....... ..09/15/2023 . EMM .................................. ..11/21/2023 .
HSBC SECURITIES (USA), 

INC. ......................... .............400,000 ..........399,797 ..........400,250 ............399,818 ................. 0 ................ 21 ................. 0 ................ 21 ................ 0 ................0 ...............432 ...............432 ............ 4,505 ...............989 
91282C-HX-2 ... UNITED STATES TREASURY ..................... ....... ..09/22/2023 . EMM .................................. ..11/27/2023 . EMM .......................... .......... 9,000,000 ....... 8,927,578 ....... 8,941,211 ......... 8,929,718 ................. 0 ............ 2,140 ................. 0 ............ 2,140 ................ 0 ................0 ........... 11,492 ........... 11,492 ...........88,101 ........... 27,043 
0109999999. Subtotal - Bonds - U.S. Governments 1,625,964,634 1,539,818,893 1,527,290,421 1,540,509,172 0 484,338 0 484,338 0 0 (13,216,326) (13,216,326) 5,347,800 1,970,256 

47770V-BR-0 .. JOBSOHIO BEVERAGE SYS STWD LIQ .......... ....... ..01/19/2023 . CITIGROUP GLOBAL MARKETS INC .. ..06/22/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............700,000 ..........700,874 ..........691,978 ............700,874 ................. 0 ...............(29) ................. 0 ...............(29) ................ 0 ................0 ...........(8,896) ...........(8,896) ........... 12,499 ................. 0 

54627R-AR-1 .. LOUISIANA ST LOCAL GOVT ENVRNM .......... ....... ..06/07/2023 . BNY/SUNTRUST CAPITAL MARKETS .. ..12/01/2023 .
BANCO ESPIRITO SANTO DE 

INVEST ...................... .............163,820 ..........163,549 ..........163,820 ............ 163,549 ................. 0 ................ 16 ................. 0 ................ 16 ................ 0 ................0 ...............271 ...............271 ............ 5,595 ............ 1,618 

882724-T7-2 .. TEXAS ST ....................................... ....... ..08/10/2023 . PERSHING LLC ....................... ..11/07/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............785,000 ..........785,000 ..........775,117 ............785,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(9,883) ...........(9,883) ............ 6,988 ................. 0 

47770V-BR-0 .. JOBSOHIO BEVERAGE SYS STWD LIQ .......... ....... ..01/19/2023 . CITIGROUP GLOBAL MARKETS INC .. ..06/22/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............100,000 ..........100,125 ........... 98,854 ............100,125 ................. 0 ................ (4) ................. 0 ................ (4) ................ 0 ................0 ...........(1,271) ...........(1,271) ............ 1,786 ................. 0 
54627R-AL-4 .. LOUISIANA ST LOCAL GOVT ENVRNM .......... ....... ..07/20/2023 . PERSHING LLC ....................... ..08/01/2023 . PAYDOWN ..................... .............. 20,726 ........... 19,993 ...........20,726 ............. 19,993 ................. 0 ................ 47 ................. 0 ................ 47 ................ 0 ................0 ...............732 ...............732 ...............375 ...............360 
54627R-AR-1 .. LOUISIANA ST LOCAL GOVT ENVRNM .......... ....... ..06/08/2023 . WELLS FARGO SECURITIES LLC ..... ..12/01/2023 . PAYDOWN ..................... .............. 19,138 ...........19,148 ...........19,138 ............. 19,148 ................. 0 ................ (1) ................. 0 ................ (1) ................ 0 ................0 ...............(10) ...............(10) ...............654 ...............197 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 5
Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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13063D-3P-1 .. CALIFORNIA ST ................................ ....... ..03/09/2023 . WELLS FARGO SECURITIES LLC ..... ..06/22/2023 . BARCLAYS CAPITAL INC. ... .............100,000 ..........100,742 ..........102,017 ............100,742 ................. 0 ...............(32) ................. 0 ...............(32) ................ 0 ................0 ............ 1,275 ............ 1,275 ............ 1,431 ................. 0 
13063D-MB-1 .. CALIFORNIA ST ................................ ....... ..03/10/2023 . MARKETAXESS CORPORATION ......... ..12/13/2023 . PERSHING LLC ............... .............100,000 ........... 91,505 ........... 91,255 ............. 92,280 ................. 0 ...............775 ................. 0 ...............775 ................ 0 ................0 ...........(1,025) ...........(1,025) ............ 2,914 ............ 1,051 
45505T-D9-9 ... INDIANA ST HSG   CMNTY DEV AUT .......... ....... ..04/12/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/18/2023 . PERSHING LLC ............... .............. 80,000 ...........82,477 ...........79,600 ............. 82,477 ................. 0 ...............(19) ................. 0 ...............(19) ................ 0 ................0 ...........(2,877) ...........(2,877) ............ 2,798 ................. 0 

47770V-BR-0 .. JOBSOHIO BEVERAGE SYS STWD LIQ .......... ....... ..01/19/2023 . CITIGROUP GLOBAL MARKETS INC .. ..06/22/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 25,000 ...........25,000 ........... 24,714 ............. 25,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (287) ............. (287) ...............446 ................. 0 
54627R-AM-2 .. LOUISIANA ST LOCAL GOVT ENVRNM .......... ....... ..09/28/2023 . CITIGROUP GLOBAL MARKETS INC .. ..12/18/2023 . RAYMOND JAMES/FI ......... .............. 85,000 ........... 79,372 ...........81,645 ............. 83,158 ................. 0 ................ 34 ................. 0 ................ 34 ................ 0 ................0 ...........(1,514) ...........(1,514) ............ 3,199 ...............597 
54627R-AP-5 ... LOUISIANA ST LOCAL GOVT ENVRNM .......... ....... ..08/17/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/12/2023 . MARKETAXESS CORPORATION . .............. 50,000 ........... 45,790 ........... 46,427 ............. 45,844 ................. 0 ................ 54 ................. 0 ................ 54 ................ 0 ................0 ...............583 ...............583 ...............827 ...............124 
57419T-3R-0 .. MARYLAND ST CMNTY DEV ADMIN DE .......... ....... ..07/20/2023 . RBC CAPITAL MARKETS, LLC ....... ..12/18/2023 . PERSHING LLC ............... .............125,000 ..........127,925 ..........126,425 ............ 127,925 ................. 0 ...............(13) ................. 0 ...............(13) ................ 0 ................0 ...........(1,500) ...........(1,500) ............ 2,604 ................. 0 
60416T-V9-6 .. MINNESOTA ST HSG FIN AGY .................. ....... ..06/30/2023 . RBC CAPITAL MARKETS, LLC ....... ..12/18/2023 . PERSHING LLC ............... .............. 70,000 ...........71,043 ...........71,729 ............. 71,043 ................. 0 ................ (5) ................. 0 ................ (5) ................ 0 ................0 ...............686 ...............686 ............ 1,680 ................. 0 
641279-VA-9 .. NEVADA ST HSG DIV SF MTGE REVE .......... ....... ..05/19/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/18/2023 . PERSHING LLC ............... .............. 75,000 ...........76,600 ........... 74,625 ............. 76,600 ................. 0 ...............(11) ................. 0 ...............(11) ................ 0 ................0 ...........(1,975) ...........(1,975) ............ 2,300 ................. 0 
678908-4C-5 .. OKLAHOMA ST DEV FIN AUTH .................. ....... ..06/01/2023 . CITIGROUP GLOBAL MARKETS INC .. ..12/12/2023 . MARKETAXESS CORPORATION . .............. 46,291 ........... 44,796 ........... 43,756 ............. 45,658 ................. 0 ................ 18 ................. 0 ................ 18 ................ 0 ................0 ...........(1,903) ...........(1,903) ............ 1,748 ...............170 

88258M-AA-3 .. TEXAS NATURAL GAS SECURITIZTN ............ ....... ..03/10/2023 . JEFFERIESLLC ....................... ..12/12/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............135,000 ..........135,724 ..........135,289 ............ 135,724 ................. 0 ...............(24) ................. 0 ...............(24) ................ 0 ................0 ..............(435) ..............(435) ............ 4,994 ...............639 

47770V-BR-0 .. JOBSOHIO BEVERAGE SYS STWD LIQ .......... ....... ..01/19/2023 . CITIGROUP GLOBAL MARKETS INC .. ..06/22/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............100,000 ..........100,125 ........... 98,854 ............100,125 ................. 0 ................ (4) ................. 0 ................ (4) ................ 0 ................0 ...........(1,271) ...........(1,271) ............ 1,786 ................. 0 
54627R-AR-1 .. LOUISIANA ST LOCAL GOVT ENVRNM .......... ....... ..06/07/2023 . BNY/SUNTRUST CAPITAL MARKETS .. ..12/01/2023 . PAYDOWN ..................... .............. 22,578 ........... 22,545 ........... 22,583 ............. 22,545 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ................ 37 ................ 37 ...............771 ...............223 

882724-T7-2 .. TEXAS ST ....................................... ....... ..08/10/2023 . PERSHING LLC ....................... ..11/07/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............105,000 ..........105,000 ..........103,678 ............105,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (1,322) ........... (1,322) ...............935 ................. 0 
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 2,907,553 2,897,333 2,872,230 2,902,810 0 804 0 804 0 0 (30,585) (30,585) 56,330 4,979 

54438C-YM-8 .. LOS ANGELES CA CMNTY CLG DIST ............ ....... ..08/29/2023 . DAVIDSON D.A. + COMPANY INC. .. ..10/31/2023 . MARKETAXESS CORPORATION . .............. 50,000 ........... 43,476 ........... 43,639 ............. 43,476 ................. 0 ...............347 ................. 0 ...............347 ................ 0 ................0 ...............163 ...............163 ...............203 ................ 67 
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions 50,000 43,476 43,639 43,476 0 347 0 347 0 0 163 163 203 67 

3136BP-NP-2 ... FNR 2022-87 BZ - CMO/RMBS ................. ....... ..04/01/2023 . BANK OF NYC/NSIMBS ............... ..03/27/2023 . Adjustment ................. .............254,615 ..........252,536 ..........252,536 ............ 252,536 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ............ 1,128 ............ 1,128 
01F020-42-2 .. FNCI-2N-FEB-2023 - MBS ..................... ....... ..01/09/2023 . Various ............................. ..02/07/2023 . Various ..................... .......... 1,488,000 ....... 1,350,442 ....... 1,341,012 ......... 1,350,442 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (9,431) ........... (9,431) ............ 1,240 ............ 1,240 

3140LJ-5H-5 ... FNMA POOL BS8047 ............................ ....... ..02/28/2023 . DUNCAN WILLIAMS INC .............. ..11/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 21,603 ........... 21,920 ...........21,603 ............. 21,920 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (317) ............. (317) ...............738 ................ 79 
01F012-41-1 .. FNCI-1.5N-JAN-2023 - RMBS ................. ....... ..01/11/2023 . EMM .................................. ..01/11/2023 . EMM .......................... .............200,000 ..........177,063 ..........177,063 ............177,063 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
01F020-43-0 .. FNCI-2N-MAR-2023 - RMBS ................... ....... ..03/10/2023 . Various ............................. ..03/10/2023 . Various ..................... .......... 1,550,000 ....... 1,397,572 ....... 1,375,998 ......... 1,397,572 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(21,574) ..........(21,574) ............ 1,292 ............ 1,292 

01F020-69-5 .. FNMA TBA 30 YR 2 ............................ ....... ..08/04/2023 . MORGAN STANLEY CO INCORPORATED ..08/28/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............170,000 ..........135,894 ..........134,141 ............ 135,894 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,753) ...........(1,753) ...............123 ...............123 
3137FE-UA-6 .. FHMS K-730 A2 - CMBS ....................... ....... ..06/15/2023 . EMM .................................. ..11/13/2023 . Various ..................... .............478,906 ..........467,757 ..........468,660 ............470,471 ................. 0 ............ 2,715 ................. 0 ............ 2,715 ................ 0 ................0 ...........(1,811) ...........(1,811) ............ 7,860 ...............955 
01F020-44-8 .. FNCI-2N-APR-2023 - MBS ..................... ....... ..03/10/2023 . Various ............................. ..04/11/2023 . Various ..................... .......... 1,488,000 ....... 1,322,751 ....... 1,338,396 ......... 1,322,751 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 15,645 ........... 15,645 ............ 1,323 ............ 1,323 

01F022-62-6 .. FNMA TBA 30 YR 2.5 .......................... ....... ..01/03/2023 . MORGAN STANLEY CO INCORPORATED ..02/03/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............260,000 ..........221,355 ..........229,277 ............ 221,355 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 7,922 ............ 7,922 ...............217 ...............217 
01F012-42-9 .. FNCI-1.5N-FEB-2021 - MBS .................. ....... ..02/13/2023 . EMM .................................. ..02/13/2023 . EMM .......................... .............400,000 ..........351,258 ..........348,828 ............ 351,258 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (2,430) ........... (2,430) ................. 0 ...............125 
01F020-45-5 .. FNCI-2N-MAY-2023 - MBS ..................... ....... ..04/11/2023 . Various ............................. ..05/09/2023 . Various ..................... .......... 1,488,000 ....... 1,340,663 ....... 1,332,552 ......... 1,340,663 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(8,111) ...........(8,111) ............ 1,240 ............ 1,240 

01F022-63-4 .. FNMA TBA 30 YR 2.5 .......................... ....... ..02/03/2023 . MORGAN STANLEY CO INCORPORATED ..02/14/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............260,000 ..........229,450 ..........225,631 ............ 229,450 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(3,819) ...........(3,819) ...............217 ...............217 
01F012-65-0 .. FNCL-1.5N-MAY-2021 - MBS .................. ....... ..05/08/2023 . EMM .................................. ..05/08/2023 . EMM .......................... .......... 4,000,000 ....... 3,147,031 ....... 3,147,578 ......... 3,147,031 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............547 ...............547 ................. 0 ................. 0 
01F020-46-3 .. FNCI-2N-JUN-2022 - MBS ..................... ....... ..05/18/2023 . Various ............................. ..06/08/2023 . Various ..................... .............646,000 ..........579,452 ..........576,789 ............ 579,452 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,664) ...........(2,664) ...............502 ...............502 

01F022-65-9 .. FNMA TBA 30 YR 2.5 .......................... ....... ..04/21/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..05/04/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............170,000 ..........146,067 ..........148,445 ............146,067 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,377 ............ 2,377 ...............118 ...............118 
01F020-46-3 .. FNCI-2N-JUN-2023 - MBS ..................... ....... ..06/08/2023 . Various ............................. ..06/08/2023 . Various ..................... .......... 6,000,000 ....... 5,358,750 ....... 5,348,906 ......... 5,358,750 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (9,844) ........... (9,844) ............ 4,667 ............ 4,667 
01F020-46-3 .. FNCI-2N-JUN-2023 - MBS ..................... ....... ..05/09/2023 . Various ............................. ..06/08/2023 . Various ..................... .............896,000 ..........803,784 ..........798,869 ............803,784 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (4,915) ........... (4,915) ...............697 ...............697 

01F022-66-7 .. FNMA TBA 30 YR 2.5 .......................... ....... ..05/04/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..06/05/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............170,000 ..........148,704 ..........144,779 ............148,704 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (3,925) ........... (3,925) ...............142 ...............142 
01F020-47-1 .. FNCI-2N-JUL-2023 - MBS ..................... ....... ..07/13/2023 . EMM .................................. ..07/13/2023 . EMM .......................... .........17,000,000 ......15,041,484 ......15,077,852 ........ 15,041,484 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........36,367 ...........36,367 ................. 0 ................. 0 
01F020-47-1 .. FNCI-2N-JUL-2022 - MBS ..................... ....... ..06/29/2023 . Various ............................. ..07/11/2023 . Various ..................... .......... 1,459,000 ....... 1,302,805 ....... 1,278,344 ......... 1,302,805 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(24,461) ..........(24,461) ............ 1,378 ............ 1,378 

01F022-67-5 .. FNMA TBA 30 YR 2.5 .......................... ....... ..06/05/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..06/13/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............170,000 ..........144,978 ..........144,766 ............144,978 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(213) ..............(213) ...............142 ...............142 
01F020-48-9 .. FNCI-2N-AUG-2023 - MBS ..................... ....... ..08/14/2023 . EMM .................................. ..08/14/2023 . EMM .......................... .........17,000,000 ......14,956,113 ......14,830,703 ........ 14,956,113 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (125,410) ........ (125,410) ............ 2,667 ............ 2,667 
01F020-48-9 .. FNCI-2N-AUG-2023 - MBS ..................... ....... ..07/12/2023 . Various ............................. ..08/10/2023 . Various ..................... .......... 1,484,000 ....... 1,302,430 ....... 1,304,022 ......... 1,302,430 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,592 ............ 1,592 ............ 1,319 ............ 1,319 
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01F022-68-3 .. FNMA TBA 30 YR 2.5 .......................... ....... ..07/03/2023 . MORGAN STANLEY CO INCORPORATED ..07/19/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............180,000 ..........153,084 ..........153,288 ............153,084 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............204 ...............204 ...............163 ...............163 
01F020-49-7 .. FNCI-2N-SEP-2023 - MBS ..................... ....... ..09/13/2023 . EMM .................................. ..09/13/2023 . EMM .......................... .........17,000,000 ......14,839,375 ......14,814,648 ........ 14,839,375 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(24,727) ..........(24,727) ................. 0 ................. 0 
01F020-49-7 .. FNCI-2N-SEP-2023 - MBS ..................... ....... ..08/10/2023 . Various ............................. ..09/06/2023 . Various ..................... .............996,000 ..........874,829 ..........862,974 ............874,829 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(11,855) ..........(11,855) ...............941 ...............941 

01F030-62-9 .. FNMA TBA 30 YR 3 ............................ ....... ..01/04/2023 . J.P. MORGAN SECURITIES LLC ..... ..02/03/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............180,000 ..........159,553 ..........163,455 ............ 159,553 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,902 ............ 3,902 ...............180 ...............180 
01F020-4A-4 .. FNCI-2N-OCT-2023 - MBS ..................... ....... ..10/16/2023 . EMM .................................. ..10/16/2023 . EMM .......................... .........12,000,000 ......10,424,414 ......10,304,766 ........ 10,424,414 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (119,648) ........ (119,648) ............ 2,833 ............ 2,833 
01F020-4A-4 .. FNCI-2N-OCT-2023 - MBS ..................... ....... ..09/06/2023 . Various ............................. ..10/11/2023 . Various ..................... .............996,000 ..........864,219 ..........854,137 ............864,219 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(10,082) ..........(10,082) ...............941 ...............941 

01F030-63-7 .. FNMA TBA 30 YR 3 ............................ ....... ..02/03/2023 . J.P. MORGAN SECURITIES LLC ..... ..02/14/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............180,000 ..........163,547 ..........161,634 ............163,547 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,913) ...........(1,913) ...............180 ...............180 
01F020-4B-2 .. FNCI-2N-NOV-2023 - MBS ..................... ....... ..11/10/2023 . EMM .................................. ..11/10/2023 . EMM .......................... .........12,000,000 ......10,309,590 ......10,322,813 ........ 10,309,590 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 13,223 ........... 13,223 ................. 0 ................. 0 
01F020-4B-2 .. FNCI-2N-NOV-2022 - MBS ..................... ....... ..10/11/2023 . Various ............................. ..11/08/2023 . Various ..................... .............946,000 ..........811,795 ......... 817,786 ............811,795 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 5,991 ............ 5,991 ...............736 ...............736 

01F030-6A-1 .. FNMA TBA 30 YR 3 ............................ ....... ..09/19/2023 . MORGAN STANLEY CO INCORPORATED ..10/04/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............210,000 ..........178,270 ..........171,495 ............178,270 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(6,776) ...........(6,776) ...............193 ...............193 
01F020-4C-0 .. FNCI-2N-DEC-2023 - MBS ..................... ....... ..12/13/2023 . EMM .................................. ..12/13/2023 . EMM .......................... .........12,000,000 ......10,462,500 ......10,550,859 ........ 10,462,500 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 88,359 ........... 88,359 ................. 0 ................. 0 
01F020-4C-0 .. FNCI-2N-DEC-2023 - MBS ..................... ....... ..11/08/2023 . Various ............................. ..12/05/2023 . Various ..................... .............946,000 ..........819,079 ..........831,128 ............819,079 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 12,049 ........... 12,049 ...............893 ...............893 

01F030-6B-9 .. FNMA TBA 30 YR 3 ............................ ....... ..10/04/2023 . MORGAN STANLEY CO INCORPORATED ..11/06/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............210,000 ..........171,659 ..........172,791 ............171,659 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,132 ............ 1,132 ...............210 ...............210 
01F020-61-2 .. FNCL-2N-JAN-2021 - MBS ..................... ....... ..01/06/2023 . Various ............................. ..01/06/2023 . Various ..................... .........(4,300,000) ......(3,015,031) ......(3,473,449) ........ (3,015,031) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (458,418) ........ (458,418) ................. 0 ................. 0 
01F020-64-6 .. FNCL-2N-APR-2023 - RMBS ................... ....... ..03/08/2023 . Various ............................. ..04/05/2023 . Various ..................... .......... 1,722,000 ....... 1,383,276 ....... 1,445,824 ......... 1,383,276 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 62,548 ........... 62,548 ............ 1,148 ............ 1,148 

01F030-6C-7 .. FNMA TBA 30 YR 3 ............................ ....... ..11/06/2023 . MORGAN STANLEY CO INCORPORATED ..12/06/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............210,000 ..........172,938 ..........180,485 ............172,938 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 7,547 ............ 7,547 ...............210 ...............210 
01F020-61-2 .. FNCL-2N-JAN-2023 - RMBS ................... ....... ..12/05/2023 . Various ............................. ..12/05/2023 . Various ..................... .........10,200,000 .......6,780,848 ....... 7,380,938 ......... 6,780,848 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........600,090 ..........600,090 ................. 0 ................. 0 
01F020-66-1 .. FNCL-2N-JUN-2022 - MBS ..................... ....... ..05/11/2023 . Various ............................. ..06/06/2023 . Various ..................... .......... 1,841,000 ....... 1,538,269 .......1,508,087 ......... 1,538,269 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(30,182) ..........(30,182) ............ 1,227 ............ 1,227 

01F032-62-5 .. FNMA TBA 30 YR 3.5 .......................... ....... ..01/04/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..02/03/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............920,000 ..........843,434 ..........865,186 ............ 843,434 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 21,752 ........... 21,752 ............ 1,073 ............ 1,073 
01F020-63-8 .. FNCL-2N-MAR-2022 - MBS ..................... ....... ..03/07/2023 . EMM .................................. ..03/07/2023 . EMM .......................... .......... 5,100,000 ....... 4,202,680 ....... 4,140,211 ......... 4,202,680 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(62,469) ..........(62,469) ................. 0 ................. 0 
01F020-67-9 .. FNCL-2N-JUL-2022 - MBS ..................... ....... ..06/14/2023 . Various ............................. ..07/05/2023 . Various ..................... .......... 1,915,000 .......1,568,666 ....... 1,559,357 ......... 1,568,666 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (9,309) ........... (9,309) ............ 1,277 ............ 1,277 

01F032-63-3 .. FNMA TBA 30 YR 3.5 .......................... ....... ..02/03/2023 . J.P. MORGAN SECURITIES LLC ..... ..02/21/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............250,000 ..........235,117 ..........227,656 ............235,117 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,461) ...........(7,461) ...............292 ...............292 
01F020-64-6 .. FNCL-2N-APR-2023 - RMBS ................... ....... ..04/11/2023 . Various ............................. ..04/11/2023 . EMM .......................... ........(55,000,000) .... (44,316,617) .... (45,696,811) .......(44,316,617) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......(1,380,193) ......(1,380,193) ................. 0 ................. 0 
01F020-68-7 .. FNCL-2N-AUG-2023 - MBS ..................... ....... ..07/12/2023 . Various ............................. ..08/04/2023 . Various ..................... .......... 1,233,000 ....... 1,002,605 ..........985,270 ......... 1,002,605 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(17,335) ..........(17,335) ...............891 ...............891 

01F040-62-8 .. FNMA TBA 30 YR 4 ............................ ....... ..01/04/2023 . MORGAN STANLEY CO INCORPORATED ..01/13/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............410,000 ..........387,850 ..........395,586 ............387,850 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 7,736 ............ 7,736 ...............547 ...............547 
01F020-65-3 .. FNCL-2N-MAY-2023 - MBS ..................... ....... ..05/05/2023 . EMM .................................. ..05/05/2023 . EMM .......................... .............200,000 ..........165,410 ..........166,307 ............165,410 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............896 ...............896 ................. 0 ................. 0 
01F022-42-8 .. FNCI-2.5N-FEB-2023 - MBS .................. ....... ..01/09/2023 . Various ............................. ..02/07/2023 . Various ..................... .............859,000 ..........802,296 ..........798,492 ............802,296 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(3,803) ...........(3,803) ...............895 ...............895 

01F042-62-4 .. FNMA TBA 30 YR 4.5 .......................... ....... ..01/05/2023 . MORGAN STANLEY CO INCORPORATED ..02/03/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .......... 2,210,000 ....... 2,141,916 ....... 2,192,548 ......... 2,141,916 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 50,632 ........... 50,632 ............ 3,315 ............ 3,315 
01F020-66-1 .. FNCL-2N-JUN-2022 - MBS ..................... ....... ..06/08/2023 . EMM .................................. ..06/08/2023 . EMM .......................... .........(3,000,000) ......(2,757,734) ......(2,371,250) ........ (2,757,734) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........386,484 ..........386,484 ................. 0 ................. 0 
01F022-43-6 .. FNCI-2.5N-MAR-2023 - RMBS ................. ....... ..02/07/2023 . Various ............................. ..03/10/2023 . Various ..................... .............859,000 ..........799,163 ..........785,972 ............799,163 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(13,191) ..........(13,191) ...............895 ...............895 

01F042-63-2 .. FNMA TBA 30 YR 4.5 .......................... ....... ..01/27/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..03/03/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .......... 1,720,000 ....... 1,698,475 ....... 1,651,277 ......... 1,698,475 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(47,198) ..........(47,198) ............ 2,580 ............ 2,580 
01F020-66-1 .. FNCL-2N-JUN-2023 - MBS ..................... ....... ..06/07/2023 . EMM .................................. ..06/07/2023 . EMM .......................... .........26,000,000 ......21,345,089 ......21,310,430 ........ 21,345,089 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(34,659) ..........(34,659) ...........12,667 ................. 0 
01F022-44-4 .. FNCI-2.5N-APR-2023 - MBS .................. ....... ..03/10/2023 . Various ............................. ..04/11/2023 . Various ..................... .............859,000 ..........786,845 ..........796,405 ............786,845 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 9,560 ............ 9,560 ...............954 ...............954 

01F042-64-0 .. FNMA TBA 30 YR 4.5 .......................... ....... ..03/03/2023 . MORGAN STANLEY CO INCORPORATED ..04/05/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .......... 1,610,000 ....... 1,545,854 ....... 1,590,011 ......... 1,545,854 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 44,157 ........... 44,157 ............ 2,415 ............ 2,415 
01F020-67-9 .. FNCL-2N-JUL-2022 - MBS ..................... ....... ..07/10/2023 . EMM .................................. ..07/10/2023 . EMM .......................... .......... 6,400,000 ....... 5,214,852 ....... 5,196,141 ......... 5,214,852 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (18,711) ......... (18,711) ................. 0 ................. 0 

01F022-45-1 .. FNCI-2.5N-MAY-2022 - MBS .................. ....... ..04/11/2023 . WELLS FARGO SECURITIES LLC ..... ..05/09/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............131,000 ..........121,339 ..........120,848 ............ 121,339 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(491) ..............(491) ...............136 ...............136 

01F042-65-7 .. FNMA TBA 30 YR 4.5 .......................... ....... ..04/05/2023 . MORGAN STANLEY CO INCORPORATED ..05/04/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .......... 1,610,000 ....... 1,590,514 ....... 1,583,022 ......... 1,590,514 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (7,492) ........... (7,492) ............ 2,013 ............ 2,013 
01F020-67-9 .. FNCL-2N-JUL-2023 - MBS ..................... ....... ..06/02/2023 . EMM .................................. ..07/03/2023 . EMM .......................... .........19,100,000 ......15,666,184 ......15,531,398 ........15,666,184 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (134,785) ........ (134,785) ...........12,667 ...........12,667 
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01F022-45-1 .. FNCI-2.5N-MAY-2023 - MBS .................. ....... ..04/11/2023 . Various ............................. ..05/09/2023 . Various ..................... .............338,000 ..........313,836 ..........312,652 ............313,836 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,184) ...........(1,184) ...............352 ...............352 

01F042-66-5 .. FNMA TBA 30 YR 4.5 .......................... ....... ..05/04/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..06/05/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............530,000 ..........521,077 ..........511,388 ............521,077 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(9,689) ...........(9,689) ...............795 ...............795 
01F020-68-7 .. FNCL-2N-AUG-2023 - MBS ..................... ....... ..08/09/2023 . EMM .................................. ..08/09/2023 . EMM .......................... .........34,500,000 ......28,133,237 ......27,808,422 ........ 28,133,237 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (324,815) ........ (324,815) ................. 0 ................. 0 
01F022-46-9 .. FNCI-2.5N-JUN-2022 - MBS .................. ....... ..05/09/2023 . Various ............................. ..06/08/2023 . Various ..................... .............859,000 ..........795,668 ..........788,959 ............795,668 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(6,708) ...........(6,708) ...............835 ...............835 

01F042-67-3 .. FNMA TBA 30 YR 4.5 .......................... ....... ..06/05/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..07/06/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............530,000 ..........511,678 ..........507,577 ............511,678 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(4,100) ...........(4,100) ...............795 ...............795 
01F020-69-5 .. FNCL-2N-SEP-2022 - MBS ..................... ....... ..09/11/2023 . EMM .................................. ..09/11/2023 . EMM .......................... .........11,000,000 ....... 8,763,438 ....... 8,637,832 ......... 8,763,438 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (125,605) ........ (125,605) ................. 0 ................. 0 
01F022-47-7 .. FNCI-2.5N-JUL-2022 - MBS .................. ....... ..06/08/2023 . Various ............................. ..07/11/2023 . Various ..................... .............816,000 ..........750,244 ..........736,665 ............ 750,244 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(13,579) ..........(13,579) ...............963 ...............963 

01F042-68-1 .. FNMA TBA 30 YR 4.5 .......................... ....... ..07/06/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..08/03/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............220,000 ..........208,596 ..........210,351 ............208,596 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,755 ............ 1,755 ...............358 ...............358 
01F022-46-9 .. FNCI-2.5N-JUN-2022 - MBS .................. ....... ..05/24/2023 . EMM .................................. ..06/07/2023 . EMM .......................... .......... 3,000,000 ....... 2,750,156 ....... 2,751,797 ......... 2,750,156 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,641 ............ 1,641 ................. 0 ................. 0 
01F022-48-5 .. FNCI-2.5N-AUG-2023 - MBS .................. ....... ..07/20/2023 . Various ............................. ..08/10/2023 . Various ..................... .............841,000 ..........760,406 ..........761,858 ............760,406 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,452 ............ 1,452 ...............934 ...............934 

01F042-69-9 .. FNMA TBA 30 YR 4.5 .......................... ....... ..08/03/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..08/15/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............. 90,000 ........... 84,913 ...........84,656 ............. 84,913 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(257) ..............(257) ...............146 ...............146 
01F022-47-7 .. FNCI-2.5N-JUL-2023 - MBS .................. ....... ..06/07/2023 . EMM .................................. ..07/11/2023 . EMM .......................... .......... 3,000,000 ....... 2,756,250 ....... 2,711,836 ......... 2,756,250 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(44,414) ..........(44,414) ................. 0 ................. 0 
01F022-49-3 .. FNCI-2.5N-SEP-2023 - MBS .................. ....... ..08/10/2023 . Various ............................. ..09/06/2023 . Various ..................... .............841,000 ..........763,172 ..........751,559 ............763,172 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(11,613) ..........(11,613) ...............993 ...............993 

01F052-62-3 .. FNMA TBA 30 YR 5.5 .......................... ....... ..01/05/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..02/03/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .......... 2,780,000 ....... 2,797,625 ....... 2,817,507 ......... 2,797,625 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........19,882 ...........19,882 ............ 5,097 ............ 5,097 
01F022-48-5 .. FNCI-2.5N-AUG-2023 - MBS .................. ....... ..07/11/2023 . EMM .................................. ..08/09/2023 . EMM .......................... .......... 3,000,000 ....... 2,715,469 ....... 2,710,664 ......... 2,715,469 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(4,805) ...........(4,805) ............ 3,333 ............ 3,333 
01F022-4A-0 .. FNCI-2.5N-OCT-2023 - MBS .................. ....... ..09/06/2023 . Various ............................. ..10/11/2023 . Various ..................... .............841,000 ..........752,446 ..........742,751 ............ 752,446 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (9,695) ........... (9,695) ...............993 ...............993 

01F052-63-1 .. FNMA TBA 30 YR 5.5 .......................... ....... ..02/03/2023 . MORGAN STANLEY CO INCORPORATED ..03/03/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .......... 2,780,000 ....... 2,815,335 ....... 2,769,187 ......... 2,815,335 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(46,148) ..........(46,148) ............ 5,097 ............ 5,097 
01F022-49-3 .. FNCI-2.5N-SEP-2023 - MBS .................. ....... ..08/09/2023 . Various ............................. ..08/28/2023 . EMM .......................... .......... 6,000,000 ....... 5,430,000 ....... 5,393,555 ......... 5,430,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(36,445) ..........(36,445) ............ 3,542 ............ 3,542 
01F022-4B-8 .. FNCI-2.5N-NOV-2022 - MBS .................. ....... ..10/11/2023 . Various ............................. ..11/08/2023 . Various ..................... .............763,000 ..........674,256 ..........679,370 ............674,256 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 5,114 ............ 5,114 ...............742 ...............742 

01F052-64-9 .. FNMA TBA 30 YR 5.5 .......................... ....... ..03/03/2023 . J.P. MORGAN SECURITIES LLC ..... ..04/05/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .......... 2,620,000 .......2,607,661 ....... 2,658,202 ......... 2,607,661 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 50,540 ........... 50,540 ............ 4,803 ............ 4,803 
01F022-61-8 .. FNCL-2.5N-JAN-2022 - ABS/MBS ............. ....... ..12/04/2023 . Various ............................. ..12/11/2023 . Various ..................... .........25,800,000 ......21,735,206 ......21,784,771 ........ 21,735,206 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 49,565 ........... 49,565 ........... 40,563 ........... 52,507 
01F022-4C-6 .. FNCI-2.5N-DEC-2022 - MBS .................. ....... ..11/08/2023 . Various ............................. ..12/05/2023 . Various ..................... .............763,000 ..........679,906 ..........691,514 ............679,906 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........11,608 ...........11,608 ...............901 ...............901 

01F052-65-6 .. FNMA TBA 30 YR 5.5 .......................... ....... ..04/05/2023 . MORGAN STANLEY CO INCORPORATED ..05/04/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .......... 2,620,000 ....... 2,657,588 ....... 2,653,478 ......... 2,657,588 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(4,110) ...........(4,110) ............ 4,003 ............ 4,003 
01F022-62-6 .. FNCL-2.5N-FEB-2022 - RMBS ................. ....... ..02/08/2023 . EMM .................................. ..02/08/2023 . EMM .......................... .......... 4,900,000 ....... 4,244,832 ....... 4,289,000 ......... 4,244,832 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........44,168 ...........44,168 ................. 0 ................. 0 
01F022-62-6 .. FNCL-2.5N-FEB-2023 - RMBS ................. ....... ..01/09/2023 . Various ............................. ..02/07/2023 . Various ..................... .......... 4,783,000 ....... 4,161,511 ....... 4,143,784 ......... 4,161,511 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(17,727) ..........(17,727) ............ 3,986 ............ 3,986 

01F052-66-4 .. FNMA TBA 30 YR 5.5 .......................... ....... ..05/04/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..06/05/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .......... 2,620,000 ....... 2,653,816 ....... 2,615,824 ......... 2,653,816 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(37,991) ..........(37,991) ............ 4,803 ............ 4,803 
01F022-62-6 .. FNCL-2.5N-FEB-2023 - RMBS ................. ....... ..02/08/2023 . EMM .................................. ..02/08/2023 . EMM .......................... .........30,600,000 ......26,432,480 ......26,811,305 ........ 26,432,480 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........378,824 ..........378,824 ............ 3,333 ............ 3,333 
01F022-63-4 .. FNCL-2.5N-MAR-2023 - RMBS ................. ....... ..02/07/2023 . Various ............................. ..03/08/2023 . Various ..................... .......... 4,783,000 ....... 4,146,960 ....... 4,004,131 ......... 4,146,960 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (142,829) ........ (142,829) ............ 3,986 ............ 3,986 

01F052-67-2 .. FNMA TBA 30 YR 5.5 .......................... ....... ..06/05/2023 . MORGAN STANLEY CO INCORPORATED ..07/06/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .......... 2,620,000 ....... 2,615,722 ....... 2,591,468 ......... 2,615,722 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(24,254) ..........(24,254) ............ 4,803 ............ 4,803 
01F022-63-4 .. FNCL-2.5N-MAR-2022 - MBS .................. ....... ..03/07/2023 . EMM .................................. ..03/07/2023 . EMM .......................... .........15,300,000 ......13,450,609 ......13,015,344 ........ 13,450,609 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (435,266) ........ (435,266) ................. 0 ................. 0 
01F022-64-2 .. FNCL-2.5N-APR-2023 - RMBS ................. ....... ..03/08/2023 . Various ............................. ..04/05/2023 . Various ..................... .......... 4,783,000 ....... 4,008,988 ....... 4,197,237 ......... 4,008,988 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........188,249 ..........188,249 ............ 3,986 ............ 3,986 

01F052-68-0 .. FNMA TBA 30 YR 5.5 .......................... ....... ..07/06/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..08/03/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .......... 1,670,000 ....... 1,644,411 ....... 1,645,193 ......... 1,644,411 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............782 ...............782 ............ 3,317 ............ 3,317 
01F022-63-4 .. FNCL-2.5N-MAR-2023 - RMBS ................. ....... ..03/09/2023 . Various ............................. ..03/09/2023 . Various ..................... .........44,900,000 ......38,159,035 ......37,966,660 ........ 38,159,035 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (192,375) ........ (192,375) ............ 3,333 ............ 3,333 
01F022-65-9 .. FNCL-2.5N-MAY-2023 - MBS .................. ....... ..04/27/2023 . Various ............................. ..05/04/2023 . Various ..................... .......... 4,945,000 ....... 4,341,339 ....... 4,307,341 ......... 4,341,339 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(33,998) ..........(33,998) ............ 3,434 ............ 3,434 

01F052-69-8 .. FNMA TBA 30 YR 5.5 .......................... ....... ..08/03/2023 . J.P. MORGAN SECURITIES LLC ..... ..09/07/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .......... 1,450,000 ....... 1,425,753 ....... 1,414,894 ......... 1,425,753 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(10,859) ..........(10,859) ............ 2,880 ............ 2,880 
01F022-64-2 .. FNCL-2.5N-APR-2023 - RMBS ................. ....... ..04/11/2023 . EMM .................................. ..04/11/2023 . Various ..................... .........71,100,000 ......61,493,207 ......61,069,881 ........ 61,493,207 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (423,326) ........ (423,326) ............ 3,333 ............ 3,333 
01F022-66-7 .. FNCL-2.5N-JUN-2022 - MBS .................. ....... ..05/04/2023 . Various ............................. ..06/06/2023 . Various ..................... .......... 4,945,000 ....... 4,314,345 ....... 4,212,600 ......... 4,314,345 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (101,745) ........ (101,745) ............ 4,121 ............ 4,121 

01F052-6A-5 .. FNMA TBA 30 YR 5.5 .......................... ....... ..09/07/2023 . J.P. MORGAN SECURITIES LLC ..... ..10/04/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............440,000 ..........431,406 ..........420,423 ............431,406 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(10,983) ..........(10,983) ...............739 ...............739 
01F022-65-9 .. FNCL-2.5N-MAY-2022 - MBS .................. ....... ..05/08/2023 . EMM .................................. ..05/08/2023 . EMM .......................... .......... 2,000,000 ....... 1,405,000 ....... 1,645,566 ......... 1,405,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........240,566 ..........240,566 ........... 14,583 ........... 14,583 
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01F022-67-5 .. FNCL-2.5N-JUL-2023 - MBS .................. ....... ..06/14/2023 . Various ............................. ..07/05/2023 . Various ..................... .......... 5,466,000 ....... 4,659,318 ....... 4,620,117 ......... 4,659,318 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(39,201) ..........(39,201) ............ 4,555 ............ 4,555 

01F052-6B-3 .. FNMA TBA 30 YR 5.5 .......................... ....... ..10/04/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/06/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............440,000 ..........420,389 ..........424,961 ............ 420,389 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 4,572 ............ 4,572 ...............807 ...............807 
01F022-65-9 .. FNCL-2.5N-MAY-2023 - MBS .................. ....... ..05/05/2023 . Various ............................. ..05/05/2023 . EMM .......................... ....... 102,600,000 ......88,582,246 ......88,885,730 ........ 88,582,246 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........303,484 ..........303,484 ................. 0 ................. 0 
01F022-68-3 .. FNCL-2.5N-AUG-2023 - MBS .................. ....... ..07/05/2023 . Various ............................. ..08/04/2023 . Various ..................... .......... 4,212,000 ....... 3,558,355 ....... 3,499,445 ......... 3,558,355 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(58,910) ..........(58,910) ............ 3,803 ............ 3,802 

01F052-6C-1 .. FNMA TBA 30 YR 5.5 .......................... ....... ..11/06/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/06/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............440,000 ..........424,909 ..........437,817 ............ 424,909 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........12,908 ...........12,908 ...............807 ...............807 
01F022-66-7 .. FNCL-2.5N-JUN-2022 - MBS .................. ....... ..06/08/2023 . Various ............................. ..06/08/2023 . Various ..................... .........(8,000,000) ......(7,145,586) ......(6,880,195) ........ (7,145,586) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........265,391 ..........265,391 ...........19,167 ...........19,167 
01F022-69-1 .. FNCL-2.5N-SEP-2023 - MBS .................. ....... ..08/04/2023 . Various ............................. ..09/06/2023 . Various ..................... .......... 4,159,000 ....... 3,459,550 ....... 3,386,840 ......... 3,459,550 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(72,710) ..........(72,710) ............ 3,755 ............ 3,755 

01F060-62-6 .. FNMA TBA 30 YR 6 ............................ ....... ..01/05/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..02/02/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .......... 1,950,000 ....... 1,982,279 ....... 2,007,315 ......... 1,982,279 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 25,036 ........... 25,036 ............ 3,900 ............ 3,900 
01F022-67-5 .. FNCL-2.5N-JUL-2023 - MBS .................. ....... ..07/10/2023 . EMM .................................. ..07/10/2023 . EMM .......................... .........83,600,000 ......70,699,016 ......70,929,805 ........70,699,016 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........230,789 ..........230,789 ........... 13,333 ........... 13,333 
01F022-6A-8 .. FNCL-2.5N-OCT-2023 - MBS .................. ....... ..09/06/2023 . Various ............................. ..10/04/2023 . Various ..................... .......... 4,159,000 ....... 3,391,064 ....... 3,242,870 ......... 3,391,064 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (148,194) ........ (148,194) ............ 3,177 ............ 3,177 

01F060-63-4 .. FNMA TBA 30 YR 6 ............................ ....... ..02/02/2023 . MORGAN STANLEY CO INCORPORATED ..03/03/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .......... 1,950,000 ....... 2,003,293 ....... 1,971,493 ......... 2,003,293 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(31,800) ..........(31,800) ............ 3,900 ............ 3,900 
01F022-68-3 .. FNCL-2.5N-AUG-2023 - MBS .................. ....... ..08/09/2023 . Various ............................. ..08/09/2023 . Various ..................... .........82,500,000 ......70,181,241 ......69,671,698 ........70,181,241 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (509,543) ........ (509,543) ................. 0 ................. 0 
01F022-6B-6 .. FNCL-2.5N-NOV-2022 - MBS .................. ....... ..10/04/2023 . Various ............................. ..11/06/2023 . Various ..................... .......... 4,013,000 ....... 3,128,688 ....... 3,162,641 ......... 3,128,688 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 33,952 ........... 33,952 ............ 3,344 ............ 3,344 

01F060-64-2 .. FNMA TBA 30 YR 6 ............................ ....... ..03/03/2023 . MORGAN STANLEY CO INCORPORATED ..04/06/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .......... 1,800,000 .......1,817,766 ....... 1,843,616 ......... 1,817,766 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 25,849 ........... 25,849 ............ 3,600 ............ 3,600 
01F022-69-1 .. FNCL-2.5N-SEP-2022 - RMBS ................. ....... ..09/11/2023 . Various ............................. ..12/31/2023 . Various ..................... .........50,100,000 ......41,815,117 ......39,699,563 ........41,815,117 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......(2,115,555) ......(2,115,555) ................. 0 ................. 0 
01F022-6C-4 .. FNCL-2.5N-DEC-2022 - MBS .................. ....... ..11/16/2023 . Various ............................. ..12/06/2023 . Various ..................... .......... 4,079,000 ....... 3,219,046 ....... 3,363,362 ......... 3,219,046 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........144,316 ..........144,316 ............ 3,399 ............ 3,399 

01F060-65-9 .. FNMA TBA 30 YR 6 ............................ ....... ..04/06/2023 . MORGAN STANLEY CO INCORPORATED ..05/04/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .......... 1,800,000 ....... 1,843,123 ....... 1,837,502 ......... 1,843,123 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (5,622) ........... (5,622) ............ 3,000 ............ 3,000 
01F022-69-1 .. FNCL-2.5N-SEP-2023 - MBS .................. ....... ..08/01/2023 . EMM .................................. ..08/30/2023 . EMM .......................... .........16,000,000 ......13,395,694 ......13,291,944 ........ 13,395,694 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (103,750) ........ (103,750) ................. 0 ................. 0 
01F030-42-1 .. FNCI-3N-FEB-2023 - MBS ..................... ....... ..01/09/2023 . Morgan Stanley .................... ..02/07/2023 . Morgan Stanley ............ .............513,000 ..........488,653 ..........488,833 ............488,653 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............180 ...............180 ...............641 ...............641 

01F060-66-7 .. FNMA TBA 30 YR 6 ............................ ....... ..05/04/2023 . MORGAN STANLEY CO INCORPORATED ..06/05/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .......... 1,800,000 ....... 1,837,431 .......1,820,110 ......... 1,837,431 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(17,321) ..........(17,321) ............ 3,600 ............ 3,600 
01F022-6A-8 .. FNCL 2.5 10/23 - RMBS ...................... ....... ..10/06/2023 . Various ............................. ..12/31/2023 . EMM .......................... .......... 3,500,000 ....... 2,850,352 ......(5,693,564) ......... 2,850,352 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......(8,543,916) ......(8,543,916) ................. 0 ................. 0 
01F030-43-9 .. FNCI-3N-MAR-2023 - RMBS ................... ....... ..02/07/2023 . Morgan Stanley .................... ..03/10/2023 . Morgan Stanley ............ .............513,000 ..........489,154 ..........481,619 ............ 489,154 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (7,535) ........... (7,535) ...............641 ...............641 

01F060-67-5 .. FNMA TBA 30 YR 6 ............................ ....... ..06/05/2023 . MORGAN STANLEY CO INCORPORATED ..07/06/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............740,000 ..........748,255 ..........740,213 ............ 748,255 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(8,042) ...........(8,042) ............ 1,480 ............ 1,480 
01F022-6A-8 .. FNCL-2.5N-OCT-2023 - MBS .................. ....... ..10/06/2023 . EMM .................................. ..12/31/2023 . EMM .......................... .........40,800,000 ......33,336,984 ......32,572,748 ........ 33,336,984 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (764,236) ........ (764,236) ................. 0 ................. 0 
01F030-44-7 .. FNCI-3N-APR-2023 - MBS ..................... ....... ..03/10/2023 . Morgan Stanley .................... ..04/11/2023 . Morgan Stanley ............ .............513,000 ..........481,980 ..........486,448 ............481,980 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 4,469 ............ 4,469 ...............684 ...............684 

01F060-68-3 .. FNMA TBA 30 YR 6 ............................ ....... ..07/06/2023 . MORGAN STANLEY CO INCORPORATED ..08/03/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............740,000 ..........739,953 ..........740,216 ............ 739,953 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............263 ...............263 ............ 1,603 ............ 1,603 
01F022-6B-6 .. FNCL-2.5N-NOV-2022 - MBS .................. ....... ..11/08/2023 . EMM .................................. ..11/08/2023 . EMM .......................... .........20,000,000 ......16,018,834 ......15,563,840 ........16,018,834 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .........(454,995) .........(454,995) ................. 0 ................. 0 
01F030-45-4 .. FNCI-3N-MAY-2023 - MBS ..................... ....... ..04/11/2023 . Morgan Stanley .................... ..05/09/2023 . Morgan Stanley ............ .............183,000 ..........173,700 ..........173,514 ............173,700 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (186) ............. (186) ...............229 ...............229 

01F060-69-1 .. FNMA TBA 30 YR 6 ............................ ....... ..08/03/2023 . MORGAN STANLEY CO INCORPORATED ..08/15/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............670,000 ..........669,364 ..........667,400 ............669,364 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,964) ...........(1,964) ............ 1,452 ............ 1,452 
01F022-6B-6 .. FNCL-2.5N-NOV-2022 - MBS .................. ....... ..11/07/2023 . EMM .................................. ..11/07/2023 . EMM .......................... .........36,300,000 ......29,577,545 ......29,614,258 ........ 29,577,545 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........36,713 ...........36,713 ................. 0 ................. 0 
01F030-46-2 .. FNCI-3N-JUN-2023 - MBS ..................... ....... ..05/09/2023 . Morgan Stanley .................... ..06/08/2023 . Morgan Stanley ............ .............513,000 ..........486,869 ..........483,623 ............486,869 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (3,246) ........... (3,246) ...............599 ...............599 

3133KQ-K4-7 .. FED HM LN PC POOL RA8415 .................. ....... ..06/09/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC .................... ..12/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 30,836 ...........30,804 ...........30,836 ............. 30,804 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 32 ................ 32 ...............802 ................ 57 
01F022-6B-6 .. FNCL-2.5N-NOV-2023 - MBS .................. ....... ..10/02/2023 . EMM .................................. ..11/03/2023 . EMM .......................... .........14,500,000 ......11,394,395 ......11,491,250 ........ 11,394,395 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 96,855 ........... 96,855 ................. 0 ................. 0 
01F030-47-0 .. FNCI-3N-JUL-2023 - MBS ..................... ....... ..06/08/2023 . Morgan Stanley .................... ..07/11/2023 . Morgan Stanley ............ .............513,000 ..........484,003 ..........475,106 ............484,003 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(8,897) ...........(8,897) ...............727 ...............727 

3133KQ-TC-0 .. FED HM LN PC POOL RA8647 .................. ....... ..05/04/2023 .
NOMURA SECURITIES/FIXED INCOME 

....................................... ..09/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 30,193 ........... 29,731 ........... 30,193 ............. 29,731 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............462 ...............462 ...............781 ................ 38 
01F022-6C-4 .. FNCL-2.5N-DEC-2022 - MBS .................. ....... ..12/08/2023 . EMM .................................. ..12/08/2023 . EMM .......................... .........19,500,000 ......15,669,027 ......15,901,086 ........ 15,669,027 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........232,059 ..........232,059 ...........12,083 ...........12,083 
01F030-48-8 .. FNCI-3N-AUG-2023 - MBS ..................... ....... ..07/11/2023 . Morgan Stanley .................... ..08/10/2023 . Morgan Stanley ............ .............513,000 ..........475,587 ..........476,409 ............475,587 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............822 ...............822 ...............684 ...............684 

3140F4-7L-4 .. FNMA POOL BC8998 ............................ ....... ..07/28/2023 .
INTL FCSTONE FINANCIAL INC./BD 

RATES ................................ ..12/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 14,787 ...........13,169 ...........14,787 ............. 13,169 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,618 ............ 1,618 ...............146 ................ 16 
01F022-6C-4 .. FNCL-2.5N-DEC-2023 - MBS .................. ....... ..11/15/2023 . EMM .................................. ..11/15/2023 . EMM .......................... .........13,480,000 ......10,441,781 ......10,705,253 ........10,441,781 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........263,472 ..........263,472 ................. 0 ................. 0 
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01F030-49-6 .. FNCI-3N-SEP-2023 - MBS ..................... ....... ..08/10/2023 . Morgan Stanley .................... ..09/06/2023 . Morgan Stanley ............ .............513,000 ..........477,070 ..........470,878 ............477,070 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(6,192) ...........(6,192) ...............727 ...............727 

3140J6-GR-2 .. FNMA POOL BM2007 ............................ ....... ..01/13/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..12/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 52,229 ...........51,307 ........... 52,229 ............. 51,307 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............922 ...............922 ............ 1,671 ................ 70 
01F030-41-3 .. FNCI-3N-JAN-2022 - MBS ..................... ....... ..01/06/2023 . EMM .................................. ..01/06/2023 . EMM .......................... .......... 8,400,000 ....... 7,889,656 ....... 7,927,167 ......... 7,889,656 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........37,511 ...........37,511 ............ 7,200 ............ 4,000 
01F030-4A-3 .. FNCI-3N-OCT-2023 - MBS ..................... ....... ..09/06/2023 . Morgan Stanley .................... ..10/11/2023 . Morgan Stanley ............ .............513,000 ..........471,319 ..........464,297 ............471,319 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,022) ...........(7,022) ...............727 ...............727 

3140KE-LG-1 .. FNMA POOL BP6626 ............................ ....... ..06/27/2023 . WELLS FARGO SECURITIES LLC ..... ..09/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... ............... 6,382 ............ 5,265 ............ 6,382 ...............5,265 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,117 ............ 1,117 ................ 43 ................. 4 

01F030-42-1 .. FNCI-3N-FEB-2023 - MBS ..................... ....... ..02/13/2023 . EMM .................................. ..02/13/2023 . EMM .......................... ....... (10,400,000) ......(9,798,805) ......(9,862,195) ........ (9,798,805) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(63,391) ..........(63,391) ................. 0 ................. 0 
01F030-4B-1 .. FNCI-3N-NOV-2022 - MBS ..................... ....... ..10/11/2023 . Morgan Stanley .................... ..11/08/2023 . Morgan Stanley ............ .............487,000 ..........441,039 ..........444,197 ............ 441,039 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,158 ............ 3,158 ...............568 ...............568 

3140QN-EM-0 .. FNMA POOL CB2839 ............................ ....... ..09/25/2023 . MORGAN STANLEY CO INCORPORATED ..12/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... ............... 6,133 ............ 4,770 ............ 6,133 .............. 4,770 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,363 ............ 1,363 ................ 20 ................. 4 

01F030-43-9 .. FNCI-3N-MAR-2023 - RMBS ................... ....... ..03/10/2023 . EMM .................................. ..03/13/2023 . EMM .......................... ....... (13,000,000) .... (12,241,172) .... (12,162,102) .......(12,241,172) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........79,070 ...........79,070 ................. 0 ................. 0 
01F030-4C-9 .. FNCI-3N-DEC-2022 - MBS ..................... ....... ..11/08/2023 . Morgan Stanley .................... ..12/05/2023 . Morgan Stanley ............ .............487,000 ..........444,673 ..........452,339 ............ 444,673 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 7,666 ............ 7,666 ...............690 ...............690 

3140QQ-KG-9 .. FNMA POOL CB4794 ............................ ....... ..02/02/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..11/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............147,755 ..........147,184 ..........145,244 ............147,184 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,940) ...........(1,940) ............ 5,348 ...............222 
01F030-44-7 .. FNCI-3N-APR-2023 - MBS ..................... ....... ..04/11/2023 . EMM .................................. ..04/11/2023 . EMM .......................... ........... (100,000) ..........(20,313) ........ (114,109) ............(20,313) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(93,797) ..........(93,797) ................. 0 ................. 0 
01F030-62-9 .. FNCL-3N-FEB-2022 - RMBS ................... ....... ..01/09/2023 . Various ............................. ..02/07/2023 . Various ..................... .......... 3,563,000 ....... 3,208,531 ....... 3,202,380 ......... 3,208,531 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(6,151) ...........(6,151) ............ 3,563 ............ 3,563 

3140XD-GD-2 .. FNMA POOL FM9195 ............................ ....... ..09/06/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..12/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 86,106 ........... 72,529 ...........86,106 ............. 72,529 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........13,576 ...........13,576 ............ 1,446 ................ 72 
01F030-45-4 .. FNCI-3N-MAY-2023 - MBS ..................... ....... ..05/05/2023 . EMM .................................. ..05/11/2023 . EMM .......................... .............(75,000) ..........(66,146) ..........(83,379) ............(66,146) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(17,232) ..........(17,232) ................. 0 ................. 0 
01F030-63-7 .. FNCL-3N-MAR-2023 - RMBS ................... ....... ..02/07/2023 . Various ............................. ..03/08/2023 . Various ..................... .......... 3,563,000 ....... 3,204,050 ....... 3,097,539 ......... 3,204,050 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (106,511) ........ (106,511) ............ 3,563 ............ 3,563 

3140XK-HQ-6 .. FNMA POOL FS3838 ............................ ....... ..09/12/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..11/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 17,560 ...........16,471 ...........17,560 ............. 16,471 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,089 ............ 1,089 ...............174 ................ 25 
01F030-45-4 .. FNCI-3N-MAY-2023 - MBS ..................... ....... ..05/10/2023 . EMM .................................. ..05/11/2023 . EMM .......................... .........(2,600,000) ......(2,469,648) ......(2,487,383) ........ (2,469,648) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(17,734) ..........(17,734) ................. 0 ................. 0 
01F030-64-5 .. FNCL-3N-APR-2023 - MBS ..................... ....... ..03/08/2023 . Various ............................. ..04/05/2023 . Various ..................... .......... 3,563,000 .......3,100,601 ....... 3,244,936 ......... 3,100,601 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........144,335 ..........144,335 ............ 3,563 ............ 3,563 

3140XL-PR-3 .. FNMA POOL FS4931 ............................ ....... ..08/15/2023 . MORGAN STANLEY CO INCORPORATED ..12/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 10,763 ...........10,733 ...........10,763 ............. 10,733 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 30 ................ 30 ...............161 ................ 23 
01F030-46-2 .. FNCI-3N-JUN-2023 - MBS ..................... ....... ..06/12/2023 . Various ............................. ..06/12/2023 . Various ..................... ......... (9,325,000) ......(8,885,681) ......(8,779,531) ........(8,885,681) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........106,149 ..........106,149 ................. 0 ................. 0 
01F030-65-2 .. FNCL-3N-MAY-2023 - MBS ..................... ....... ..04/27/2023 . Various ............................. ..05/04/2023 . Various ..................... .......... 3,630,000 ....... 3,307,935 ....... 3,273,722 ......... 3,307,935 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(34,213) ..........(34,213) ............ 3,025 ............ 3,025 

31418E-BS-8 .. FNMA POOL MA4548 ............................ ....... ..06/12/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..08/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............317,892 ..........270,509 ..........274,370 ............270,509 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,861 ............ 3,861 ............ 2,672 ...............265 
01F030-47-0 .. FNCI-3N-JUL-2022 - MBS ..................... ....... ..07/12/2023 . EMM .................................. ..07/12/2023 . EMM .......................... .....................0 ..........(69,891) ...........76,785 ............(69,891) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........146,676 ..........146,676 ................. 0 ................. 0 
01F030-66-0 .. FNCL-3N-JUN-2022 - MBS ..................... ....... ..05/04/2023 . Various ............................. ..06/06/2023 . Various ..................... .......... 3,630,000 ....... 3,278,593 ....... 3,208,495 ......... 3,278,593 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(70,097) ..........(70,097) ............ 3,630 ............ 3,630 

31418E-JF-8 .. FNMA POOL MA4761 ............................ ....... ..06/22/2023 . BARCLAYS CAPITAL INC. ........... ..12/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... ................4,292 ............ 4,221 ............ 4,292 ...............4,221 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 71 ................ 71 ................ 88 ................. 7 
01F030-48-8 .. FNCI-3N-AUG-2023 - MBS ..................... ....... ..08/11/2023 . Various ............................. ..08/11/2023 . Various ..................... .........(9,000,000) ......(8,307,678) ......(8,345,881) ........(8,307,678) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(38,203) ..........(38,203) ................. 0 ................. 0 
01F030-67-8 .. FNCL-3N-JUL-2022 - MBS ..................... ....... ..06/29/2023 . Various ............................. ..07/05/2023 . Various ..................... .......... 3,589,000 ....... 3,174,485 ....... 3,142,159 ......... 3,174,485 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(32,327) ..........(32,327) ............ 3,589 ............ 3,589 

31418E-LY-4 .. FNMA POOL MA4842 ............................ ....... ..01/03/2023 . BARCLAYS CAPITAL INC. ........... ..08/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 82,162 ........... 82,534 ...........82,162 ............. 82,534 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(372) ..............(372) ............ 4,003 ...............138 
01F030-49-6 .. FNCI-3N-SEP-2022 - MBS ..................... ....... ..09/13/2023 . Various ............................. ..09/13/2023 . Various ..................... ........... (375,000) ........ (394,305) ........ (349,350) ...........(394,305) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 44,955 ........... 44,955 ...........(4,888) ...............531 
01F030-68-6 .. FNCL-3N-AUG-2022 - RMBS ................... ....... ..07/20/2023 . Various ............................. ..08/04/2023 . Various ..................... .......... 3,614,000 ....... 3,168,173 ....... 3,120,789 ......... 3,168,173 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(47,385) ..........(47,385) ............ 3,915 ............ 3,915 

31418E-S6-8 .. FNMA POOL MA5040 ............................ ....... ..06/05/2023 . MORGAN STANLEY CO INCORPORATED ..11/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 62,427 ........... 63,149 ........... 62,427 ............. 63,149 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(722) ..............(722) ............ 1,821 ...............125 
01F030-49-6 .. FNCI-3N-SEP-2023 - MBS ..................... ....... ..09/13/2023 . EMM .................................. ..09/13/2023 . EMM .......................... .....................0 ..........(28,195) ........... (5,438) ............(28,195) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 22,758 ........... 22,758 ................. 0 ................. 0 
01F030-69-4 .. FNCL-3N-SEP-2023 - MBS ..................... ....... ..08/04/2023 . Various ............................. ..09/06/2023 . Various ..................... .......... 3,577,000 ....... 3,092,257 ....... 3,031,073 ......... 3,092,257 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(61,184) ..........(61,184) ............ 3,875 ............ 3,875 

36179W-5D-6 .. GNMA II POOL MA8044 ........................ ....... ..02/03/2023 . MORGAN STANLEY CO INCORPORATED ..07/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............158,104 ..........150,371 ..........148,820 ............150,371 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,551) ...........(1,551) ............ 4,276 ...............307 
01F030-4A-3 .. FNCI-3N-OCT-2022 - MBS ..................... ....... ..10/12/2023 . EMM .................................. ..10/12/2023 . EMM .......................... ......... (3,925,000) ......(3,621,269) ......(3,552,164) ........ (3,621,269) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........69,104 ...........69,104 ................. 0 ................. 0 
01F030-6A-1 .. FNCL-3N-OCT-2023 - MBS ..................... ....... ..09/26/2023 . Various ............................. ..10/04/2023 . Various ..................... .......... 3,634,000 ....... 3,081,646 ....... 2,956,357 ......... 3,081,646 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (125,289) ........ (125,289) ............ 3,331 ............ 3,331 

3140LL-TV-3 .. FNMA POOL BS9563 ............................ ....... ..08/25/2023 .
DBTC AMERICA/PNC BANK, N.A.-

SECS.CO ............................. ..12/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .................. 451 ...............454 ...............451 ................. 454 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ (4) ................ (4) ................. 6 ................. 2 

01F030-4A-3 .. FNCI-3N-OCT-2023 - MBS ..................... ....... ..10/12/2023 . EMM .................................. ..10/12/2023 . EMM .......................... .........(2,300,000) ......(2,120,664) ......(2,080,395) ........ (2,120,664) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........40,270 ...........40,270 ................. 0 ................. 0 
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01F030-6B-9 .. FNCL-3N-NOV-2022 - RMBS ................... ....... ..10/04/2023 . Various ............................. ..11/06/2023 . Various ..................... .......... 3,520,000 ....... 2,863,517 ....... 2,884,658 ......... 2,863,517 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........21,141 ...........21,141 ............ 3,520 ............ 3,520 

3140QS-HH-7 ... FNMA POOL CB6531 ............................ ....... ..10/11/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... ............... 5,134 ............ 4,993 ............ 5,134 ...............4,993 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............140 ...............140 ................ 44 ................ 18 
01F030-4B-1 .. FNCI-3N-NOV-2022 - MBS ..................... ....... ..11/13/2023 . EMM .................................. ..11/13/2023 . EMM .......................... .............100,000 ...........78,852 ...........42,781 ............. 78,852 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(36,070) ..........(36,070) ................. 0 ................. 0 
01F030-6C-7 .. FNCL-3N-DEC-2022 - MBS ..................... ....... ..11/06/2023 . Various ............................. ..12/06/2023 . Various ..................... .......... 3,520,000 ....... 2,887,270 ....... 3,020,758 ......... 2,887,270 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........133,488 ..........133,488 ............ 3,520 ............ 3,520 

3140LJ-MY-9 .. FNMA POOL BS7574 ............................ ....... ..12/16/2022 . DUNCAN WILLIAMS INC .............. ..11/30/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............220,000 ..........220,344 ..........213,288 ............ 220,344 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,055) ...........(7,055) ............ 7,898 ...............669 
01F030-4C-9 .. FNCI-3N-DEC-2022 - MBS ..................... ....... ..12/13/2023 . EMM .................................. ..12/13/2023 . EMM .......................... .........(7,600,000) ......(6,997,887) ......(7,056,000) ........(6,997,887) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(58,113) ..........(58,113) ................. 0 ................. 0 
01F032-42-7 .. FNCI-3.5N-FEB-2022 - MBS .................. ....... ..01/09/2023 . Morgan Stanley .................... ..02/07/2023 . Morgan Stanley ............ .............555,000 ..........539,369 ..........538,393 ............ 539,369 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (976) ............. (976) ...............809 ...............809 

3140HU-E6-9 .. FNMA POOL BL2856 ............................ ....... ..11/21/2023 . FIRST HORIZON BANK ............... ..12/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .................. 647 ...............610 ...............647 ................. 610 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 36 ................ 36 ................. 2 ................. 1 
01F030-4C-9 .. FNCI-3N-DEC-2023 - MBS ..................... ....... ..12/12/2023 . EMM .................................. ..12/12/2023 . EMM .......................... .........(2,200,000) ......(2,002,166) ......(2,041,613) ........(2,002,166) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(39,447) ..........(39,447) ................. 0 ................. 0 
01F032-43-5 .. FNCI-3.5N-MAR-2023 - RMBS ................. ....... ..02/07/2023 . Morgan Stanley .................... ..03/10/2023 . Morgan Stanley ............ .............555,000 ..........538,654 ..........531,196 ............ 538,654 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,458) ...........(7,458) ...............809 ...............809 

3140LJ-5H-5 ... FNMA POOL BS8047 ............................ ....... ..02/28/2023 . DUNCAN WILLIAMS INC .............. ..12/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... ............... 3,003 ............ 3,047 ............ 3,003 .............. 3,047 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(44) ...............(44) ...............103 ................ 11 
01F030-61-1 .. FNCL-3N-JAN-2020 - MBS ..................... ....... ..01/09/2023 . Various ............................. ..01/09/2023 . Various ..................... .............500,000 ..........643,690 ..........510,740 ............643,690 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (132,950) ........ (132,950) ................. 0 ................. 0 
01F032-44-3 .. FNCI-3.5N-APR-2023 - MBS .................. ....... ..03/10/2023 . Morgan Stanley .................... ..04/11/2023 . Morgan Stanley ............ .............555,000 ..........531,543 ..........536,832 ............ 531,543 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 5,290 ............ 5,290 ...............863 ...............863 
01F030-61-1 .. FNCL-3N-JAN-2022 - ABS/MBS ................ ....... ..12/14/2023 . EMM .................................. ..12/28/2023 . EMM .......................... .........48,650,000 ......44,229,689 ......44,076,024 ........ 44,229,689 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (153,664) ........ (153,664) ...........(8,021) ...........10,083 
01F032-45-0 .. FNCI-3.5N-MAY-2021 - MBS .................. ....... ..04/11/2023 . Morgan Stanley .................... ..05/09/2023 . Morgan Stanley ............ .............229,000 ..........221,683 ..........221,101 ............221,683 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (581) ............. (581) ...............334 ...............334 
01F030-61-1 .. FNCL-3N-JAN-2023 - MBS ..................... ....... ..01/06/2023 . Various ............................. ..01/09/2023 . Various ..................... .......... 3,300,000 ....... 3,188,450 ....... 2,919,301 ......... 3,188,450 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (269,149) ........ (269,149) ................. 0 ................. 0 
01F032-46-8 .. FNCI-3.5N-JUN-2023 - MBS .................. ....... ..05/09/2023 . Morgan Stanley .................... ..06/08/2023 . Morgan Stanley ............ .............555,000 ..........536,377 ..........532,063 ............536,377 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (4,314) ........... (4,314) ...............755 ...............755 
01F030-61-1 .. FNCL-3N-JAN-2023 - MBS ..................... ....... ..12/04/2023 . EMM .................................. ..12/11/2023 . EMM .......................... .........(1,800,000) ......(1,530,422) ......(1,539,387) ........ (1,530,422) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(8,965) ...........(8,965) ................. 0 ................. 0 
01F032-47-6 .. FNCI-3.5N-JUL-2023 - MBS .................. ....... ..06/29/2023 . Morgan Stanley .................... ..07/11/2023 . Morgan Stanley ............ .............583,000 ..........559,179 ..........550,776 ............ 559,179 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(8,403) ...........(8,403) ...............964 ...............964 
01F030-62-9 .. FNCL-3N-FEB-2022 - RMBS ................... ....... ..02/08/2023 . Various ............................. ..02/08/2023 . Various ..................... .......... 3,400,000 ....... 3,118,930 ....... 3,049,588 ......... 3,118,930 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(69,342) ..........(69,342) ............. (500) ................. 0 
01F032-48-4 .. FNCI-3.5N-AUG-2023 - MBS .................. ....... ..07/20/2023 . Various ............................. ..08/10/2023 . Various ..................... .............613,000 ..........579,809 ..........581,037 ............579,809 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,228 ............ 1,228 ...............954 ...............954 
01F030-62-9 .. FNCL-3N-FEB-2022 - RMBS ................... ....... ..12/08/2023 . EMM .................................. ..12/27/2023 . EMM .......................... .........(1,000,000) ........ (360,273) ........ (927,280) ...........(360,273) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (567,007) ........ (567,007) ............ 6,000 ............ 6,000 
01F032-49-2 .. FNCI-3.5N-SEP-2023 - MBS .................. ....... ..08/10/2023 . Various ............................. ..09/06/2023 . Various ..................... .............613,000 ..........581,684 ..........573,994 ............581,684 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,690) ...........(7,690) ............ 1,013 ............ 1,013 
01F030-62-9 .. FNCL-3N-FEB-2024 - MBS ..................... ....... ..12/11/2023 . EMM .................................. ..12/27/2023 . EMM .......................... .........(1,800,000) ......(1,541,180) ......(1,600,523) ........(1,541,180) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(59,344) ..........(59,344) ................. 0 ................. 0 
01F032-4A-9 .. FNCI-3.5N-OCT-2022 - MBS .................. ....... ..09/06/2023 . Various ............................. ..10/11/2023 . Various ..................... .............613,000 ..........574,425 ..........566,472 ............ 574,425 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (7,953) ........... (7,953) ............ 1,013 ............ 1,013 
01F030-63-7 .. FNCL-3N-MAR-2023 - RMBS ................... ....... ..03/09/2023 . EMM .................................. ..03/09/2023 . EMM .......................... .......... 7,300,000 ....... 5,673,514 ....... 6,303,672 ......... 5,673,514 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........630,158 ..........630,158 ................. 0 ................. 0 
01F032-4B-7 .. FNCI-3.5N-NOV-2022 - MBS .................. ....... ..10/11/2023 . Various ............................. ..11/08/2023 . Various ..................... .............613,000 ..........566,927 ..........571,055 ............566,927 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 4,128 ............ 4,128 ...............834 ...............834 
01F030-64-5 .. FNCL-3N-APR-2023 - MBS ..................... ....... ..04/10/2023 . Various ............................. ..04/10/2023 . EMM .......................... .......... 1,500,000 ....... 1,965,932 ....... 1,515,657 ......... 1,965,932 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (450,274) ........ (450,274) ................. 0 ................. 0 
01F032-4C-5 .. FNCI-3.5N-DEC-2022 - MBS .................. ....... ..11/08/2023 . Various ............................. ..12/05/2023 . Various ..................... .............613,000 ..........571,581 ..........582,349 ............571,581 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........10,767 ...........10,767 ............ 1,013 ............ 1,013 
01F030-65-2 .. FNCL-3N-MAY-2023 - MBS ..................... ....... ..05/08/2023 . EMM .................................. ..05/08/2023 . EMM .......................... ....... (18,900,000) .... (16,948,080) .... (17,120,039) .......(16,948,080) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (171,959) ........ (171,959) ............ 2,500 ................. 0 

01F032-62-5 .. FNCL-3.5N-FEB-2022 - RMBS ................. ....... ..01/09/2023 . WELLS FARGO SECURITIES LLC ..... ..02/07/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 3,651,000 ....... 3,397,854 ....... 3,394,289 ......... 3,397,854 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (3,565) ........... (3,565) ............ 4,260 ............ 4,260 
01F030-66-0 .. FNCL-3N-JUN-2023 - RMBS .................... ....... ..06/07/2023 . EMM .................................. ..06/07/2023 . EMM .......................... ........(32,100,000) .....(29,174,695) .....(28,692,598) .......(29,174,695) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........482,098 ..........482,098 ................. 0 ................. 0 

01F032-63-3 .. FNCL-3.5N-MAR-2023 - RMBS ................. ....... ..02/07/2023 . WELLS FARGO SECURITIES LLC ..... ..03/08/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 3,651,000 ....... 3,395,287 ....... 3,297,187 ......... 3,395,287 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(98,100) ..........(98,100) ............ 4,260 ............ 4,260 
01F030-66-0 .. FNCL-3N-JUN-2022 - MBS ..................... ....... ..05/09/2023 . EMM .................................. ..06/08/2023 . Various ..................... .........11,000,000 ....... 9,823,398 ....... 9,704,531 ......... 9,823,398 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (118,867) ........ (118,867) ...........10,000 ................. 0 

01F032-64-1 .. FNCL-3.5N-APR-2021 - RMBS ................. ....... ..03/08/2023 . WELLS FARGO SECURITIES LLC ..... ..04/05/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 2,652,000 ....... 2,389,390 ....... 2,495,366 ......... 2,389,390 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........105,976 ..........105,976 ............ 3,094 ............ 3,094 
01F030-66-0 .. FNCL-3N-JUN-2023 - MBS ..................... ....... ..06/07/2023 . Various ............................. ..06/07/2023 . Various ..................... .........14,000,000 ......12,342,860 ......12,320,438 ........ 12,342,860 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(22,422) ..........(22,422) ............ 7,000 ............ 7,000 

01F032-65-8 .. FNCL-3.5N-MAY-2023 - MBS .................. ....... ..04/05/2023 . WELLS FARGO SECURITIES LLC ..... ..05/04/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 2,652,000 ....... 2,497,335 ....... 2,479,206 ......... 2,497,335 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(18,129) ..........(18,129) ............ 2,578 ............ 2,578 
01F030-67-8 .. FNCL-3N-JUL-2022 - MBS ..................... ....... ..07/10/2023 . EMM .................................. ..07/10/2023 . EMM .......................... .......... 2,100,000 ....... 1,637,645 ....... 1,297,291 ......... 1,637,645 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (340,354) ........ (340,354) ................. 0 ................. 0 

01F032-66-6 .. FNCL-3.5N-JUN-2022 - MBS .................. ....... ..05/04/2023 . WELLS FARGO SECURITIES LLC ..... ..06/06/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 2,652,000 ....... 2,482,521 ....... 2,425,814 ......... 2,482,521 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(56,706) ..........(56,706) ............ 3,094 ............ 3,094 
01F030-67-8 .. FNCL-3N-JUL-2023 - MBS ..................... ....... ..06/12/2023 . EMM .................................. ..07/06/2023 . EMM .......................... .......... 4,400,000 ....... 3,858,059 ....... 3,732,387 ......... 3,858,059 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (125,672) ........ (125,672) ............ 7,000 ............ 7,000 

01F032-67-4 .. FNCL-3.5N-JUL-2022 - MBS .................. ....... ..06/29/2023 . WELLS FARGO SECURITIES LLC ..... ..07/05/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 2,613,000 ....... 2,391,037 ....... 2,368,031 ......... 2,391,037 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(23,006) ..........(23,006) ............ 3,049 ............ 3,049 
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01F030-68-6 .. FNCL-3N-AUG-2022 - RMBS ................... ....... ..08/09/2023 . EMM .................................. ..12/31/2023 . EMM .......................... .........64,000,000 ......55,974,915 ......55,062,818 ........ 55,974,915 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (912,098) ........ (912,098) ................. 0 ................. 0 

01F032-68-2 .. FNCL-3.5N-AUG-2023 - MBS .................. ....... ..07/20/2023 . WELLS FARGO SECURITIES LLC ..... ..08/04/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 2,648,000 ....... 2,402,712 ....... 2,371,201 ......... 2,402,712 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(31,511) ..........(31,511) ............ 3,347 ............ 3,347 
01F030-68-6 .. FNCL-3N-AUG-2023 - MBS ..................... ....... ..06/15/2023 . BK OF NYC/NCMMBS ................. ..08/08/2023 . BK OF NYC/NCMMBS ......... ........(25,900,000) .....(22,994,344) .....(22,504,434) ....... (22,994,344) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........489,910 ..........489,910 ................. 0 ................. 0 

01F032-69-0 .. FNCL-3.5N-SEP-2023 - MBS .................. ....... ..08/04/2023 . WELLS FARGO SECURITIES LLC ..... ..09/06/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 2,648,000 ....... 2,373,787 ....... 2,329,413 ......... 2,373,787 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(44,375) ..........(44,375) ............ 3,347 ............ 3,347 
01F030-69-4 .. 03.00SEP0U - RMBS ........................... ....... ..09/11/2023 . EMM .................................. ..12/31/2023 . EMM .......................... .........58,200,000 ......49,094,463 ......36,520,438 ........ 49,094,463 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .....(12,574,025) .....(12,574,025) ................. 0 ................. 0 

01F032-6A-7 .. FNCL-3.5N-OCT-2023 - MBS .................. ....... ..09/06/2023 . WELLS FARGO SECURITIES LLC ..... ..10/04/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 2,648,000 ....... 2,331,378 ....... 2,242,005 ......... 2,331,378 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(89,373) ..........(89,373) ............ 2,832 ............ 2,832 
01F030-69-4 .. FNCL-3N-SEP-2023 - MBS ..................... ....... ..08/02/2023 . EMM .................................. ..08/30/2023 . EMM .......................... .......... 7,000,000 ....... 6,057,388 ....... 6,041,802 ......... 6,057,388 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(15,586) ..........(15,586) ................. 0 ................. 0 

01F032-6B-5 .. FNCL-3.5N-NOV-2022 - MBS .................. ....... ..10/04/2023 . WELLS FARGO SECURITIES LLC ..... ..11/06/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 2,606,000 ....... 2,206,753 ....... 2,219,579 ......... 2,206,753 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........12,826 ...........12,826 ............ 3,040 ............ 3,040 
01F030-6A-1 .. FNCL 3 10/23 - RMBS ........................ ....... ..10/06/2023 . EMM .................................. ..12/31/2023 . EMM .......................... .......... 4,800,000 ....... 1,723,537 ......(4,404,113) ......... 1,723,537 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......(6,127,650) ......(6,127,650) ............ 7,058 ................. 0 

01F032-6C-3 .. FNCL-3.5N-DEC-2022 - MBS .................. ....... ..11/06/2023 . WELLS FARGO SECURITIES LLC ..... ..12/06/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 2,606,000 ....... 2,220,699 ....... 2,325,855 ......... 2,220,699 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........105,156 ..........105,156 ............ 3,040 ............ 3,040 
01F030-6A-1 .. FNCL-3N-OCT-2023 - MBS ..................... ....... ..10/06/2023 . EMM .................................. ..10/06/2023 . EMM .......................... .........20,000,000 ......16,809,688 ......16,353,232 ........16,809,688 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (456,455) ........ (456,455) ................. 0 ................. 0 
01F040-62-8 .. FNCL-4N-FEB-2022 - MBS ..................... ....... ..01/09/2023 . Various ............................. ..02/07/2023 . Various ..................... .......... 2,636,000 ....... 2,525,620 ....... 2,523,186 ......... 2,525,620 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (2,434) ........... (2,434) ............ 3,515 ............ 3,515 
01F030-6B-9 .. FNCL-3N-NOV-2022 - RMBS ................... ....... ..11/08/2023 . EMM .................................. ..12/31/2023 . EMM .......................... .........32,700,000 ...... 25,920,543 ......21,829,637 ........ 25,920,543 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......(4,090,906) ......(4,090,906) ................. 0 ................. 0 
01F040-63-6 .. FNCL-4N-MAR-2023 - RMBS ................... ....... ..03/08/2023 . Various ............................. ..03/08/2023 . Various ..................... .......... 3,347,000 ....... 3,184,574 ....... 3,118,977 ......... 3,184,574 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(65,597) ..........(65,597) ............ 4,463 ............ 4,463 
01F030-6B-9 .. FNCL-3N-NOV-2023 - MBS ..................... ....... ..11/07/2023 . EMM .................................. ..11/07/2023 . EMM .......................... .........14,000,000 ......11,437,406 ......11,445,912 ........ 11,437,406 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 8,506 ............ 8,506 ................. 0 ................. 0 
01F040-64-4 .. FNCL-4N-APR-2023 - RMBS ................... ....... ..03/08/2023 . Various ............................. ..04/05/2023 . Various ..................... .......... 1,666,000 ....... 1,548,870 ....... 1,609,072 ......... 1,548,870 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........60,202 ...........60,202 ............ 2,221 ............ 2,221 
01F030-6C-7 .. FNCL-3N-DEC-2022 - MBS ..................... ....... ..12/08/2023 . EMM .................................. ..12/08/2023 . EMM .......................... .........20,000,000 ......17,548,953 ......17,795,297 ........ 17,548,953 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........246,344 ..........246,344 ................. 0 ................. 0 
01F040-65-1 .. FNCL-4N-MAY-2023 - MBS ..................... ....... ..04/05/2023 . Various ............................. ..05/04/2023 . Various ..................... .......... 1,666,000 .......1,610,048 ....... 1,606,054 ......... 1,610,048 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (3,994) ........... (3,994) ............ 1,851 ............ 1,851 
01F030-6C-7 .. FNCL-3N-DEC-2022 - MBS ..................... ....... ..12/04/2023 . EMM .................................. ..12/04/2023 . EMM .......................... .........13,000,000 ......10,693,734 ......10,963,145 ........ 10,693,734 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........269,410 ..........269,410 ...........13,500 ...........13,500 
01F040-66-9 .. FNCL-4N-JUN-2022 - RMBS .................... ....... ..05/04/2023 . Various ............................. ..06/06/2023 . Various ..................... .......... 1,666,000 .......1,607,746 .......1,570,808 ......... 1,607,746 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(36,937) ..........(36,937) ............ 2,221 ............ 2,221 
01F032-41-9 .. FNCI-3.5N-JAN-2022 - MBS .................. ....... ..02/01/2023 . Various ............................. ..01/09/2023 . EMM .......................... ........... (500,000) ........ (483,789) ........ (485,811) ...........(483,789) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,021) ...........(2,021) ................. 0 ................. 0 
01F040-67-7 .. FNCL-4N-JUL-2022 - MBS ..................... ....... ..06/06/2023 . Various ............................. ..07/05/2023 . Various ..................... .......... 1,666,000 ....... 1,572,110 ....... 1,556,434 ......... 1,572,110 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(15,676) ..........(15,676) ............ 2,221 ............ 2,221 
01F032-41-9 .. FNCI-3.5N-JAN-2023 - RMBS ................. ....... ..01/10/2023 . Various ............................. ..01/10/2023 . EMM .......................... .............500,000 ..........485,078 ..........482,783 ............485,078 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (2,295) ........... (2,295) ................. 0 ................. 0 
01F040-68-5 .. FNCL-4N-AUG-2023 - MBS ..................... ....... ..07/05/2023 . Various ............................. ..08/04/2023 . Various ..................... .......... 1,666,000 ....... 1,557,865 ....... 1,543,038 ......... 1,557,865 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(14,828) ..........(14,828) ............ 2,406 ............ 2,406 
01F032-42-7 .. FNCI-3.5N-FEB-2022 - MBS .................. ....... ..02/13/2023 . EMM .................................. ..02/13/2023 . EMM .......................... .......... 2,000,000 ....... 1,914,141 ....... 1,929,219 ......... 1,914,141 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........15,078 ...........15,078 ............ 2,917 ............ 2,917 
01F040-69-3 .. FNCL-4N-SEP-2022 - MBS ..................... ....... ..08/04/2023 . Various ............................. ..09/06/2023 . Various ..................... .......... 1,666,000 ....... 1,544,469 ....... 1,519,753 ......... 1,544,469 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(24,716) ..........(24,716) ............ 2,406 ............ 2,406 
01F032-43-5 .. FNCI-3.5N-MAR-2023 - RMBS ................. ....... ..03/08/2023 . EMM .................................. ..03/13/2023 . EMM .......................... ........... (100,000) ..........(90,000) ........ (107,387) ............(90,000) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(17,387) ..........(17,387) ............ 2,917 ............ 2,917 
01F040-6A-0 .. FNCL-4N-OCT-2023 - MBS ..................... ....... ..09/06/2023 . Various ............................. ..10/04/2023 . Various ..................... .......... 1,666,000 ....... 1,520,795 ....... 1,461,447 ......... 1,520,795 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(59,348) ..........(59,348) ............ 2,036 ............ 2,036 
01F032-44-3 .. FNCI-3.5N-APR-2023 - MBS .................. ....... ..04/11/2023 . EMM .................................. ..04/13/2023 . EMM .......................... .......... 1,600,000 ....... 1,531,223 ....... 1,540,051 ......... 1,531,223 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 8,828 ............ 8,828 ............ 3,111 ............ 3,111 
01F040-6B-8 .. FNCL-4N-NOV-2022 - MBS ..................... ....... ..10/04/2023 . Various ............................. ..11/06/2023 . Various ..................... .......... 1,666,000 ....... 1,462,293 ....... 1,473,712 ......... 1,462,293 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........11,419 ...........11,419 ............ 2,221 ............ 2,221 
01F032-45-0 .. FNCI-3.5N-MAY-2021 - MBS .................. ....... ..05/05/2023 . EMM .................................. ..05/05/2023 . EMM .......................... .........(1,500,000) ......(1,454,098) ......(1,458,473) ........ (1,454,098) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (4,375) ........... (4,375) ................. 0 ................. 0 
01F040-6C-6 .. FNCL-4N-DEC-2022 - MBS ..................... ....... ..11/06/2023 . Various ............................. ..12/06/2023 . Various ..................... .......... 1,666,000 ....... 1,474,363 ....... 1,538,993 ......... 1,474,363 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........64,630 ...........64,630 ............ 2,221 ............ 2,221 
01F032-45-0 .. FNCI-3.5N-MAY-2023 - MBS .................. ....... ..05/11/2023 . EMM .................................. ..05/11/2023 . EMM .......................... .......... 4,000,000 ....... 3,883,151 ....... 3,887,995 ......... 3,883,151 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 4,844 ............ 4,844 ................. 0 ................. 0 
01F042-62-4 .. FNCL-4.5N-FEB-2023 - RMBS ................. ....... ..02/08/2023 . Various ............................. ..02/08/2023 . Various ..................... .......... 3,053,000 ....... 2,995,017 ....... 2,991,316 ......... 2,995,017 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(3,701) ...........(3,701) ............ 4,580 ............ 4,580 
01F032-46-8 .. FNCI-3.5N-JUN-2023 - MBS .................. ....... ..06/13/2023 . EMM .................................. ..06/13/2023 . EMM .......................... ........... (400,000) ........ (406,715) ........ (384,656) ...........(406,715) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 22,059 ........... 22,059 ................. 0 ................. 0 
01F042-63-2 .. FNCL-4.5N-MAR-2023 - RMBS ................. ....... ..02/07/2023 . Various ............................. ..03/08/2023 . Various ..................... .......... 1,550,000 ....... 1,518,952 ....... 1,479,252 ......... 1,518,952 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(39,700) ..........(39,700) ............ 2,325 ............ 2,325 
01F032-47-6 .. FNCI-3.5N-JUL-2022 - MBS .................. ....... ..07/12/2023 . EMM .................................. ..07/12/2023 . EMM .......................... .....................0 ..........(20,793) ........... 18,395 ............(20,793) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........39,187 ...........39,187 ................. 0 ................. 0 
01F042-64-0 .. FNCL-4.5N-APR-2023 - RMBS ................. ....... ..03/08/2023 . Various ............................. ..04/05/2023 . Various ..................... .......... 1,550,000 ....... 1,479,736 ....... 1,532,027 ......... 1,479,736 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 52,290 ........... 52,290 ............ 2,325 ............ 2,325 
01F032-48-4 .. FNCI-3.5N-AUG-2023 - MBS .................. ....... ..08/11/2023 . EMM .................................. ..08/11/2023 . EMM .......................... .........(2,300,000) ......(2,167,328) ......(2,175,375) ........ (2,167,328) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(8,047) ...........(8,047) ................. 0 ................. 0 
01F042-65-7 .. FNCL-4.5N-MAY-2023 - MBS .................. ....... ..04/05/2023 . Various ............................. ..05/04/2023 . Various ..................... .......... 1,550,000 ....... 1,532,511 ....... 1,525,605 ......... 1,532,511 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(6,906) ...........(6,906) ............ 1,938 ............ 1,938 
01F032-49-2 .. FNCI-3.5N-SEP-2022 - MBS .................. ....... ..09/13/2023 . EMM .................................. ..09/13/2023 . EMM .......................... .....................0 ........... (4,969) ...........(1,469) ............. (4,969) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,500 ............ 3,500 ................. 0 ................. 0 
01F042-66-5 .. FNCL-4.5N-JUN-2023 - MBS .................. ....... ..05/11/2023 . Various ............................. ..06/06/2023 . Various ..................... .......... 1,601,000 ....... 1,576,927 ....... 1,548,350 ......... 1,576,927 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(28,578) ..........(28,578) ............ 2,402 ............ 2,402 
01F032-49-2 .. FNCI-3.5N-SEP-2023 - MBS .................. ....... ..09/13/2023 . EMM .................................. ..09/13/2023 . EMM .......................... .....................0 ..........(15,117) ...........(5,508) ............(15,117) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 9,609 ............ 9,609 ................. 0 ................. 0 
01F042-67-3 .. FNCL-4.5N-JUL-2023 - MBS .................. ....... ..06/06/2023 . Various ............................. ..07/05/2023 . Various ..................... .......... 1,499,000 ....... 1,449,047 ....... 1,433,843 ......... 1,449,047 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(15,204) ..........(15,204) ............ 2,249 ............ 2,249 
01F032-4A-9 .. FNCI-3.5N-OCT-2022 - MBS .................. ....... ..10/12/2023 . EMM .................................. ..10/12/2023 . EMM .......................... .....................0 ..........(34,586) ............. (371) ............(34,586) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 34,215 ........... 34,215 ................. 0 ................. 0 
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01F042-68-1 .. FNCL-4.5N-AUG-2023 - MBS .................. ....... ..07/20/2023 . Various ............................. ..08/04/2023 . Various ..................... .......... 1,548,000 ....... 1,481,906 ....... 1,470,568 ......... 1,481,906 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(11,339) ..........(11,339) ............ 2,516 ............ 2,516 
01F032-4B-7 .. FNCI-3.5N-NOV-2022 - MBS .................. ....... ..11/13/2023 . EMM .................................. ..11/13/2023 . EMM .......................... .....................0 ...........(1,707) ........... (9,389) ............. (1,707) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,682) ...........(7,682) ................. 0 ................. 0 
01F042-69-9 .. FNCL-4.5N-SEP-2023 - MBS .................. ....... ..08/04/2023 . Various ............................. ..09/06/2023 . Various ..................... .......... 1,548,000 ....... 1,471,596 ....... 1,453,116 ......... 1,471,596 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(18,479) ..........(18,479) ............ 2,516 ............ 2,516 
01F032-4C-5 .. FNCI-3.5N-DEC-2022 - MBS .................. ....... ..11/09/2023 . EMM .................................. ..12/05/2023 . EMM .......................... .........(1,900,000) ......(1,764,848) ......(1,803,924) ........(1,764,848) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(39,076) ..........(39,076) ................. 0 ................. 0 
01F042-6A-6 .. FNCL-4.5N-OCT-2023 - MBS .................. ....... ..09/06/2023 . Various ............................. ..10/04/2023 . Various ..................... .......... 1,548,000 ....... 1,453,842 ....... 1,403,224 ......... 1,453,842 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(50,618) ..........(50,618) ............ 2,129 ............ 2,129 
01F032-61-7 .. FNCL-3.5N-JAN-2020 - MBS .................. ....... ..01/06/2023 . Various ............................. ..01/06/2023 . FIRST UNION CAPITAL ...... ........(26,550,000) .... (24,643,600) .... (24,487,766) .......(24,643,600) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........155,834 ..........155,834 ................. 0 ................. 0 
01F042-6B-4 .. FNCL-4.5N-NOV-2022 - MBS .................. ....... ..10/04/2023 . Various ............................. ..11/06/2023 . Various ..................... .......... 1,523,000 ....... 1,380,567 ....... 1,392,415 ......... 1,380,567 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........11,848 ...........11,848 ............ 2,285 ............ 2,285 
01F032-61-7 .. FNCL-3.5N-JAN-2022 - RMBS ................. ....... ..12/14/2023 . Various ............................. ..12/15/2023 . Various ..................... ....... (76,100,000) .... (66,699,877) .... (68,095,043) .......(66,699,877) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......(1,395,166) ......(1,395,166) ..........(52,529) ................. 0 
01F042-6C-2 .. FNCL-4.5N-DEC-2022 - MBS .................. ....... ..11/06/2023 . Various ............................. ..12/06/2023 . Various ..................... .......... 1,523,000 ....... 1,392,831 ....... 1,449,648 ......... 1,392,831 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........56,817 ...........56,817 ............ 2,285 ............ 2,285 
01F032-61-7 .. FNCL-3.5N-JAN-2023 - RMBS ................. ....... ..01/01/2023 . BANK OF NYC/NSIMBS ............... ..01/06/2023 . BANK OF NYC/NSIMBS ....... .........13,400,000 ......12,334,625 ......12,317,547 ........ 12,334,625 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (17,078) ......... (17,078) ................. 0 ................. 0 

01F052-63-1 .. FNCL-5.5N-MAR-2023 - RMBS ................. ....... ..02/28/2023 . WELLS FARGO SECURITIES LLC ..... ..03/08/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 1,821,000 .......1,817,300 ....... 1,806,204 ......... 1,817,300 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(11,096) ..........(11,096) ............ 3,339 ............ 3,339 
01F032-62-5 .. FNCL-3.5N-FEB-2022 - RMBS ................. ....... ..02/08/2023 . EMM .................................. ..02/08/2023 . EMM .......................... .........18,450,000 ......17,167,690 ......17,106,147 ........17,167,690 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(61,543) ..........(61,543) ...........11,667 ...........11,667 

01F052-64-9 .. FNCL-5.5N-APR-2020 - MBS .................. ....... ..03/08/2023 . WELLS FARGO SECURITIES LLC ..... ..04/05/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 1,821,000 ....... 1,805,422 ....... 1,846,039 ......... 1,805,422 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........40,617 ...........40,617 ............ 3,339 ............ 3,339 
01F032-62-5 .. FNCL-3.5N-FEB-2023 - MBS .................. ....... ..12/08/2023 . EMM .................................. ..12/14/2023 . EMM .......................... ........(12,950,000) .... (11,486,043) .... (11,795,400) .......(11,486,043) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (309,357) ........ (309,357) ................. 0 ................. 0 

01F052-65-6 .. FNCL-5.5N-MAY-2023 - MBS .................. ....... ..04/05/2023 . WELLS FARGO SECURITIES LLC ..... ..05/04/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 1,821,000 ....... 1,845,612 .......1,837,787 ......... 1,845,612 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,825) ...........(7,825) ............ 2,782 ............ 2,782 
01F032-63-3 .. FNCL-3.5N-MAR-2023 - RMBS ................. ....... ..03/09/2023 . EMM .................................. ..03/09/2023 . EMM .......................... ........(30,950,000) .....(29,239,426) .....(28,345,814) .......(29,239,426) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........893,611 ..........893,611 ................. 0 ................. 0 

01F052-66-4 .. FNCL-5.5N-JUN-2023 - MBS .................. ....... ..05/04/2023 . WELLS FARGO SECURITIES LLC ..... ..06/06/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 1,821,000 .......1,838,001 ....... 1,819,924 ......... 1,838,001 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (18,076) ......... (18,076) ............ 3,339 ............ 3,339 
01F032-64-1 .. FNCL-3.5N-APR-2021 - RMBS ................. ....... ..04/10/2023 . Various ............................. ..04/10/2023 . EMM .......................... ........(43,950,000) .....(40,097,994) .....(40,520,447) .......(40,097,994) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .........(422,452) .........(422,452) ...........10,500 ...........10,500 

01F052-67-2 .. FNCL-5.5N-JUL-2022 - MBS .................. ....... ..06/06/2023 . WELLS FARGO SECURITIES LLC ..... ..07/05/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 1,694,000 .......1,691,816 ....... 1,677,854 ......... 1,691,816 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(13,962) ..........(13,962) ............ 3,106 ............ 3,106 
01F032-65-8 .. FNCL-3.5N-MAY-2023 - MBS .................. ....... ..05/08/2023 . EMM .................................. ..05/08/2023 . EMM .......................... ........(43,150,000) .... (39,936,660) .....(39,963,051) .......(39,936,660) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(26,391) ..........(26,391) ................. 0 ................. 0 

01F052-68-0 .. FNCL-5.5N-AUG-2023 - MBS .................. ....... ..07/05/2023 . WELLS FARGO SECURITIES LLC ..... ..08/04/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 1,694,000 ....... 1,677,920 ....... 1,675,737 ......... 1,677,920 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,184) ...........(2,184) ............ 3,364 ............ 3,364 
01F032-66-6 .. FNCL-3.5N-JUN-2023 - MBS .................. ....... ..06/09/2023 . Various ............................. ..06/09/2023 . EMM .......................... ........(56,650,000) .....(52,496,981) .... (51,580,547) .......(52,496,981) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........916,434 ..........916,434 ............ 3,267 ................. 0 

01F052-69-8 .. FNCL-5.5N-SEP-2023 - MBS .................. ....... ..08/04/2023 . WELLS FARGO SECURITIES LLC ..... ..09/06/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 1,694,000 ....... 1,675,935 ....... 1,659,326 ......... 1,675,935 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(16,609) ..........(16,609) ............ 3,364 ............ 3,364 
01F032-66-6 .. FNCL-3.5N-JUN-2022 - MBS .................. ....... ..06/08/2023 . Various ............................. ..06/08/2023 . Various ..................... .......... 2,000,000 ....... 1,781,427 ....... 1,829,083 ......... 1,781,427 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........47,656 ...........47,656 ............ 4,667 ............ 4,667 
01F052-6A-5 .. FNCL-5.5N-OCT-2023 - MBS .................. ....... ..09/26/2023 . Various ............................. ..10/04/2023 . Various ..................... .......... 1,740,000 .......1,703,870 ....... 1,659,655 ......... 1,703,870 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(44,216) ..........(44,216) ............ 2,924 ............ 2,924 
01F032-67-4 .. FNCL-3.5N-JUL-2022 - MBS .................. ....... ..07/10/2023 . Various ............................. ..07/10/2023 . EMM .......................... ....... (10,500,000) ......(9,916,606) .... (10,271,604) ........(9,916,606) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (354,997) ........ (354,997) ...........13,183 ...........38,850 

01F052-6B-3 .. FNCL-5.5N-NOV-2023 - MBS .................. ....... ..10/04/2023 . WELLS FARGO SECURITIES LLC ..... ..11/06/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 1,648,000 ....... 1,570,042 ....... 1,590,835 ......... 1,570,042 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 20,793 ........... 20,793 ............ 3,021 ............ 3,021 
01F032-68-2 .. FNCL-3.5N-AUG-2023 - MBS .................. ....... ..08/09/2023 . Various ............................. ..08/09/2023 . Various ..................... .........12,300,000 ......10,366,623 ......10,622,359 ........ 10,366,623 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........255,736 ..........255,736 ................. 0 ................. 0 
01F052-6C-1 .. FNCL-5.5N-DEC-2022 - MBS .................. ....... ..11/28/2023 . Various ............................. ..12/06/2023 . Various ..................... .......... 1,694,000 ....... 1,635,869 .......1,683,188 ......... 1,635,869 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 47,319 ........... 47,319 ............ 3,106 ............ 3,106 
01F032-69-0 .. FNCL-3.5N-SEP-2022 - RMBS ................. ....... ..09/11/2023 . Various ............................. ..12/31/2023 . EMM .......................... ....... (56,600,000) .... (51,895,183) .... (54,187,678) .......(51,895,183) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...... (2,292,495) ...... (2,292,495) ............ 2,528 ................. 0 

01F060-69-1 .. FNCL-6N-SEP-2023 - MBS ..................... ....... ..08/09/2023 . WELLS FARGO SECURITIES LLC ..... ..09/06/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............655,000 ..........658,429 ..........652,134 ............ 658,429 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (6,294) ........... (6,294) ............ 1,419 ............ 1,419 
01F032-6A-7 .. FNCL-3.5N-OCT-2022 - RMBS ................. ....... ..10/06/2023 . EMM .................................. ..10/06/2023 . EMM .......................... ........(20,300,000) .... (19,110,465) .... (18,618,240) .......(19,110,465) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........492,225 ..........492,225 ................. 0 ................. 0 

01F060-6A-8 .. FNCL-6N-OCT-2023 - MBS ..................... ....... ..09/06/2023 . WELLS FARGO SECURITIES LLC ..... ..10/04/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............655,000 ..........651,955 ..........639,836 ............ 651,955 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(12,119) ..........(12,119) ............ 1,201 ............ 1,201 
01F032-6A-7 .. FNCL-3.5N-OCT-2023 - MBS .................. ....... ..10/06/2023 . EMM .................................. ..10/06/2023 . EMM .......................... .........10,750,000 ....... 8,205,195 ....... 8,433,211 ......... 8,205,195 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........228,016 ..........228,016 ................. 0 ................. 0 

01F060-6B-6 .. FNCL-6N-NOV-2023 - MBS ..................... ....... ..10/04/2023 . WELLS FARGO SECURITIES LLC ..... ..11/06/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............630,000 ..........615,087 ..........621,731 ............615,087 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 6,645 ............ 6,645 ............ 1,260 ............ 1,260 
01F032-6B-5 .. FNCL-3.5N-NOV-2022 - MBS .................. ....... ..11/08/2023 . EMM .................................. ..11/08/2023 . EMM .......................... ........(35,300,000) .... (31,082,188) .... (30,038,066) .......(31,082,188) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ....... 1,044,121 ....... 1,044,121 ................. 0 ................. 0 

01F060-6C-4 .. FNCL-6N-DEC-2023 - MBS ..................... ....... ..11/06/2023 . WELLS FARGO SECURITIES LLC ..... ..12/06/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............630,000 ..........621,510 ..........635,808 ............621,510 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 14,298 ........... 14,298 ............ 1,260 ............ 1,260 
01F032-6B-5 .. FNCL-3.5N-NOV-2023 - MBS .................. ....... ..11/07/2023 . EMM .................................. ..11/07/2023 . EMM .......................... ........(37,550,000) .... (32,505,770) .....(31,944,105) .......(32,505,770) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........561,664 ..........561,664 ................. 0 ................. 0 
01F032-6C-3 .. FNCL-3.5N-DEC-2022 - MBS .................. ....... ..12/08/2023 . EMM .................................. ..12/08/2023 . EMM .......................... ....... (21,600,000) .... (16,678,325) .... (17,116,166) .......(16,678,325) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (437,841) ........ (437,841) ................. 0 ................. 0 
01F040-41-2 .. FNCI-4N-JAN-2023 - RMBS ................... ....... ..12/05/2023 . EMM .................................. ..12/26/2023 . EMM .......................... .............600,000 ..........585,480 ..........588,902 ............585,480 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,422 ............ 3,422 ................. 0 ................. 0 
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SCHEDULE D - PART 5
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01F040-42-0 .. FNCI-4N-FEB-2023 - MBS ..................... ....... ..02/10/2023 . EMM .................................. ..02/10/2023 . EMM .......................... .......... 2,600,000 ....... 2,561,625 ....... 2,572,695 ......... 2,561,625 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........11,070 ...........11,070 ............ 3,333 ............ 3,333 
01F040-43-8 .. FNCI-4N-MAR-2023 - RMBS ................... ....... ..02/09/2023 . EMM .................................. ..03/13/2023 . EMM .......................... .......... 2,300,000 ....... 2,275,891 ....... 2,256,461 ......... 2,275,891 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(19,430) ..........(19,430) ............ 3,333 ............ 3,333 
01F040-44-6 .. FNCI-4N-APR-2021 - MBS ..................... ....... ..03/13/2023 . EMM .................................. ..04/11/2023 . EMM .......................... .......... 2,000,000 ....... 1,963,438 ....... 1,963,438 ......... 1,963,438 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ............ 3,556 ............ 3,556 
01F040-44-6 .. FNCI-4N-APR-2023 - MBS ..................... ....... ..03/10/2023 . EMM .................................. ..04/11/2023 . EMM .......................... .............300,000 ..........292,500 ..........294,820 ............ 292,500 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,320 ............ 2,320 ................. 0 ................. 0 
01F040-45-3 .. FNCI-4N-MAY-2023 - MBS ..................... ....... ..05/10/2023 . EMM .................................. ..05/10/2023 . EMM .......................... .......... 2,600,000 ....... 2,557,962 ....... 2,554,353 ......... 2,557,962 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(3,609) ...........(3,609) ................. 0 ................. 0 
01F040-46-1 .. FNCI-4N-JUN-2023 - MBS ..................... ....... ..06/12/2023 . EMM .................................. ..06/12/2023 . EMM .......................... .......... 2,600,000 ....... 2,549,313 ....... 2,524,500 ......... 2,549,313 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(24,813) ..........(24,813) ............ 3,111 ............ 3,111 
01F040-47-9 .. FNCI-4N-JUL-2022 - MBS ..................... ....... ..06/12/2023 . EMM .................................. ..07/12/2023 . EMM .......................... .............300,000 ..........291,674 ..........290,320 ............291,674 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (1,354) ........... (1,354) ................. 0 ................. 0 
01F040-47-9 .. FNCI-4N-JUL-2023 - MBS ..................... ....... ..06/08/2023 . EMM .................................. ..07/12/2023 . EMM .......................... .......... 2,000,000 ....... 1,946,981 ....... 1,932,528 ......... 1,946,981 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(14,453) ..........(14,453) ................. 0 ................. 0 
01F040-48-7 .. FNCI-4N-AUG-2023 - MBS ..................... ....... ..08/11/2023 . EMM .................................. ..08/11/2023 . EMM .......................... .......... 2,600,000 ....... 2,507,887 ....... 2,500,316 ......... 2,507,887 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,570) ...........(7,570) ............ 3,556 ............ 3,556 
01F040-49-5 .. FNCI-4N-SEP-2022 - MBS ..................... ....... ..08/09/2023 . EMM .................................. ..09/08/2023 . EMM .......................... .......... 2,000,000 ....... 1,926,016 ....... 1,913,438 ......... 1,926,016 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(12,578) ..........(12,578) ................. 0 ................. 0 
01F040-49-5 .. FNCI-4N-SEP-2023 - MBS ..................... ....... ..09/13/2023 . EMM .................................. ..09/13/2023 . EMM .......................... .............600,000 ..........575,309 ..........573,961 ............ 575,309 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,348) ...........(1,348) ................. 0 ................. 0 
01F040-4A-2 .. FNCI-4N-OCT-2022 - MBS ..................... ....... ..10/12/2023 . EMM .................................. ..10/12/2023 . EMM .......................... .......... 2,600,000 ....... 2,484,156 ....... 2,447,605 ......... 2,484,156 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(36,551) ..........(36,551) ............ 3,778 ............ 3,778 
01F040-4B-0 .. FNCI-4N-NOV-2023 - MBS ..................... ....... ..11/13/2023 . EMM .................................. ..11/13/2023 . EMM .......................... .......... 2,600,000 ....... 2,448,570 ....... 2,458,629 ......... 2,448,570 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........10,059 ...........10,059 ................. 0 ................. 0 
01F040-4C-8 .. FNCI-4N-DEC-2022 - MBS ..................... ....... ..12/06/2023 . EMM .................................. ..12/07/2023 . EMM .......................... .......... 2,600,000 ....... 2,466,914 ....... 2,513,184 ......... 2,466,914 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........46,270 ...........46,270 ................. 0 ................. 0 
01F040-61-0 .. FNCL-4N-JAN-2022 - ABS/MBS ................ ....... ..12/04/2023 . Various ............................. ..12/18/2023 . Various ..................... ......... 36,445,335 ......34,003,907 ......34,510,826 ........ 34,003,907 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........506,919 ..........506,919 ............ 1,222 ............ 1,222 
01F040-62-8 .. FNCL-4N-FEB-2022 - MBS ..................... ....... ..02/08/2023 . Various ............................. ..02/08/2023 . EMM .......................... .........26,740,000 ......25,332,476 ......25,537,742 ........ 25,332,476 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........205,266 ..........205,266 ............ 6,000 ..........(14,467)
01F040-63-6 .. FNCL-4N-MAR-2022 - RMBS ................... ....... ..03/08/2023 . EMM .................................. ..03/08/2023 . EMM .......................... .........40,190,000 ......38,557,041 ......38,312,002 ........ 38,557,041 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (245,039) ........ (245,039) ................. 0 ................. 0 
01F040-63-6 .. FNCL-4N-MAR-2023 - RMBS ................... ....... ..03/09/2023 . EMM .................................. ..03/09/2023 . EMM .......................... .....................0 ..........(26,406) ............ 2,656 ............(26,406) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 29,063 ........... 29,063 ................. 0 ................. 0 
01F040-64-4 .. FNCL-4N-APR-2023 - RMBS ................... ....... ..04/10/2023 . Various ............................. ..04/10/2023 . Various ..................... .........49,270,000 ......46,783,085 ......46,756,600 ........ 46,783,085 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(26,486) ..........(26,486) ................. 0 ................. 0 
01F040-65-1 .. FNCL-4N-MAY-2023 - MBS ..................... ....... ..05/08/2023 . Various ............................. ..05/08/2023 . Various ..................... .........78,290,000 ......74,914,141 ......75,064,348 ........ 74,914,141 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........150,208 ..........150,208 ................. 0 ................. 0 
01F040-66-9 .. FNCL-4N-JUN-2022 - RMBS .................... ....... ..06/08/2023 . EMM .................................. ..12/31/2023 . EMM .......................... .......... 1,000,000 ..........942,656 ........... (1,953) ............ 942,656 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (944,609) ........ (944,609) ................. 0 ................. 0 
01F040-67-7 .. FNCL-4N-JUL-2022 - MBS ..................... ....... ..07/10/2023 . EMM .................................. ..07/10/2023 . EMM .......................... .........16,300,000 ......15,222,206 ......15,249,337 ........ 15,222,206 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........27,131 ...........27,131 ................. 0 ................. 0 
01F040-68-5 .. FNCL-4N-AUG-2023 - MBS ..................... ....... ..08/09/2023 . EMM .................................. ..08/09/2023 . EMM .......................... .......... 9,600,000 ....... 8,981,054 ....... 8,872,467 ......... 8,981,054 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (108,587) ........ (108,587) ................. 0 ................. 0 
01F040-69-3 .. FNCL-4N-SEP-2022 - MBS ..................... ....... ..09/12/2023 . EMM .................................. ..09/12/2023 . Various ..................... ......... 45,530,000 ......41,759,515 ......41,645,955 ........ 41,759,515 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (113,560) ........ (113,560) ................. 0 ................. 0 
01F040-69-3 .. FNCL-4N-SEP-2022 - MBS ..................... ....... ..09/11/2023 . EMM .................................. ..09/11/2023 . EMM .......................... .....................0 ......... (16,016) ...........(1,875) ............(16,016) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........14,141 ...........14,141 ................. 0 ................. 0 
01F040-6A-0 .. FNCL-4N-OCT-2022 - MBS ..................... ....... ..10/06/2023 . EMM .................................. ..10/06/2023 . EMM .......................... .........25,830,000 ......23,402,460 ......23,073,511 ........ 23,402,460 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (328,949) ........ (328,949) ................. 0 ................. 0 
01F040-6A-0 .. FNCL-4N-OCT-2023 - MBS ..................... ....... ..10/06/2023 . EMM .................................. ..10/10/2023 . EMM .......................... .........10,200,000 ....... 8,524,770 ....... 8,792,029 ......... 8,524,770 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........267,259 ..........267,259 ................. 0 ................. 0 
01F040-6B-8 .. FNCL-4N-NOV-2022 - MBS ..................... ....... ..11/08/2023 . EMM .................................. ..11/08/2023 . EMM .......................... .........19,882,665 ......17,833,230 ......17,463,503 ........ 17,833,230 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (369,726) ........ (369,726) ................. 0 ................. 0 
01F040-6B-8 .. FNCL-4N-NOV-2023 - MBS ..................... ....... ..11/07/2023 . EMM .................................. ..11/07/2023 . EMM .......................... ....... (10,012,000) ......(8,813,680) ......(8,695,294) ........(8,813,680) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........118,386 ..........118,386 ................. 0 ................. 0 
01F040-6C-6 .. FNCL-4N-DEC-2022 - MBS ..................... ....... ..12/05/2023 . EMM .................................. ..12/05/2023 . EMM .......................... ......... 26,482,665 ......23,750,199 ......23,849,833 ........ 23,750,199 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 99,634 ........... 99,634 ................. 0 ................. 0 
01F040-6C-6 .. FNCL-4N-DEC-2023 - MBS ..................... ....... ..12/08/2023 . EMM .................................. ..12/08/2023 . EMM .......................... .......... 6,000,000 ....... 5,498,242 ....... 5,520,781 ......... 5,498,242 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 22,539 ........... 22,539 ................. 0 ................. 0 
01F042-41-8 .. FNCI-4.5N-JAN-2023 - RMBS ................. ....... ..01/12/2023 . EMM .................................. ..01/12/2023 . EMM .......................... .......... 6,000,000 ....... 6,015,703 ....... 6,058,242 ......... 6,015,703 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 42,539 ........... 42,539 ................. 0 ................. 0 
01F042-41-8 .. FNCI-4.5N-JAN-2024 - MBS .................. ....... ..12/11/2023 . EMM .................................. ..12/26/2023 . EMM .......................... .......... 3,500,000 ....... 3,429,590 ....... 3,466,094 ......... 3,429,590 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 36,504 ........... 36,504 ................. 0 ................. 0 
01F042-42-6 .. FNCI-4.5N-FEB-2023 - MBS .................. ....... ..02/13/2023 . EMM .................................. ..02/13/2023 . EMM .......................... .......... 7,000,000 ....... 7,016,563 ....... 6,965,547 ......... 7,016,563 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(51,016) ..........(51,016) ................. 0 ................. 0 
01F042-43-4 .. FNCI-4.5N-MAR-2020 - RMBS ................. ....... ..03/07/2023 . EMM .................................. ..03/07/2023 . EMM .......................... .......... 7,000,000 ....... 6,915,508 ....... 6,885,156 ......... 6,915,508 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(30,352) ..........(30,352) ................. 0 ................. 0 
01F042-44-2 .. FNCI-4.5N-APR-2020 - MBS .................. ....... ..02/27/2023 . EMM .................................. ..04/04/2023 . EMM .......................... .......... 3,500,000 ....... 3,445,859 ....... 3,488,789 ......... 3,445,859 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 42,930 ........... 42,930 ................. 0 ................. 0 
01F042-45-9 .. FNCI-4.5N-MAY-2021 - MBS .................. ....... ..05/12/2023 . EMM .................................. ..05/12/2023 . EMM .......................... .......... 7,000,000 ....... 6,977,500 ....... 6,975,117 ......... 6,977,500 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (2,383) ........... (2,383) ................. 0 ................. 0 
01F042-46-7 .. FNCI-4.5N-JUN-2022 - MBS .................. ....... ..06/12/2023 . Various ............................. ..06/12/2023 . Various ..................... .......... 7,000,000 ....... 6,938,779 ....... 6,897,734 ......... 6,938,779 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(41,045) ..........(41,045) ................. 0 ................. 0 
01F042-47-5 .. FNCI-4.5N-JUL-2023 - MBS .................. ....... ..07/12/2023 . EMM .................................. ..07/12/2023 . EMM .......................... .......... 7,000,000 .......6,880,586 ....... 6,879,961 ......... 6,880,586 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(625) ..............(625) ................. 0 ................. 0 
01F042-48-3 .. FNCI-4.5N-AUG-2023 - MBS .................. ....... ..08/11/2023 . EMM .................................. ..08/11/2023 . EMM .......................... .......... 7,000,000 ....... 6,853,711 .......6,817,891 ......... 6,853,711 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(35,820) ..........(35,820) ................. 0 ................. 0 
01F042-49-1 .. FNCI-4.5N-SEP-2023 - MBS .................. ....... ..08/09/2023 . EMM .................................. ..09/06/2023 . EMM .......................... .......... 3,500,000 ....... 3,416,465 ....... 3,381,875 ......... 3,416,465 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(34,590) ..........(34,590) ................. 0 ................. 0 
01F042-4A-8 .. FNCI-4.5N-OCT-2023 - MBS .................. ....... ..10/12/2023 . EMM .................................. ..10/12/2023 . EMM .......................... .......... 7,000,000 ....... 6,731,758 .......6,688,008 ......... 6,731,758 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(43,750) ..........(43,750) ................. 0 ................. 0 
01F042-4B-6 .. FNCI-4.5N-NOV-2022 - MBS .................. ....... ..10/05/2023 . EMM .................................. ..11/03/2023 . EMM .......................... .......... 3,500,000 ....... 3,339,287 ....... 3,377,227 ......... 3,339,287 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 37,939 ........... 37,939 ................. 0 ................. 0 
01F042-4C-4 .. FNCI-4.5N-DEC-2019 - MBS .................. ....... ..11/03/2023 . EMM .................................. ..12/11/2023 . EMM .......................... .......... 3,500,000 ....... 3,378,320 ....... 3,427,129 ......... 3,378,320 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........48,809 ...........48,809 ................. 0 ................. 0 
01F042-61-6 .. FNCL-4.5N-JAN-2020 - MBS .................. ....... ..01/06/2023 . Various ............................. ..01/06/2023 . Various ..................... .......... 6,800,000 ....... 6,575,883 ....... 6,635,787 ......... 6,575,883 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 59,904 ........... 59,904 ................. 0 ................. 0 
01F042-61-6 .. FNCL-4.5N-JAN-2023 - RMBS ................. ....... ..12/06/2023 . Various ............................. ..12/27/2023 . Various ..................... ....... (21,100,000) .... (19,618,168) .....(20,452,054) .......(19,618,168) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (833,886) ........ (833,886) ................. 0 ................. 0 
01F042-62-4 .. FNCL-4.5N-FEB-2023 - RMBS ................. ....... ..02/08/2023 . EMM .................................. ..02/08/2023 . EMM .......................... .......... 6,950,000 ....... 6,830,355 ....... 6,791,598 ......... 6,830,355 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(38,758) ..........(38,758) ................. 0 ................. 0 
01F042-63-2 .. FNCL-4.5N-MAR-2023 - RMBS ................. ....... ..03/09/2023 . EMM .................................. ..03/09/2023 . EMM .......................... .......... 1,850,000 ....... 1,451,474 ....... 1,640,629 ......... 1,451,474 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........189,155 ..........189,155 ................. 0 ................. 0 
01F042-64-0 .. FNCL-4.5N-APR-2021 - RMBS ................. ....... ..04/10/2023 . Various ............................. ..04/10/2023 . EMM .......................... .........(4,100,000) ......(4,082,242) ......(4,018,355) ........ (4,082,242) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........63,887 ...........63,887 ................. 0 ................. 0 
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SCHEDULE D - PART 5
Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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01F042-64-0 .. FNCL-4.5N-APR-2023 - RMBS ................. ....... ..04/10/2023 . Various ............................. ..04/10/2023 . EMM .......................... .........(4,150,000) ......(3,877,753) ......(4,078,977) ........ (3,877,753) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (201,224) ........ (201,224) ................. 0 ................. 0 
01F042-65-7 .. FNCL-4.5N-MAY-2023 - MBS .................. ....... ..05/08/2023 . EMM .................................. ..05/08/2023 . EMM .......................... ........(18,450,000) .... (18,109,456) .....(18,054,934) .......(18,109,456) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 54,522 ........... 54,522 ................. 0 ................. 0 
01F042-66-5 .. FNCL-4.5N-JUN-2022 - MBS .................. ....... ..05/30/2023 . EMM .................................. ..06/01/2023 . EMM .......................... .........(2,900,000) ......(2,821,457) ......(2,818,305) ........ (2,821,457) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,152 ............ 3,152 ................. 0 ................. 0 
01F042-66-5 .. FNCL-4.5N-JUN-2022 - RMBS ................. ....... ..05/03/2023 . EMM .................................. ..12/31/2023 . EMM .......................... .........(7,000,000) ......(6,876,133) ........ (967,480) ........(6,876,133) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ....... 5,908,652 ....... 5,908,652 ................. 0 ................. 0 
01F042-66-5 .. FNCL-4.5N-JUN-2023 - MBS .................. ....... ..06/07/2023 . EMM .................................. ..06/08/2023 . EMM .......................... ........(16,550,000) .... (16,172,554) .... (16,112,299) .......(16,172,554) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 60,255 ........... 60,255 ................. 0 ................. 0 
01F042-67-3 .. FNCL-4.5N-JUL-2022 - MBS .................. ....... ..07/10/2023 . EMM .................................. ..07/10/2023 . EMM .......................... ........(15,150,000) .....(14,720,455) .... (14,560,402) .......(14,720,455) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........160,053 ..........160,053 ................. 0 ................. 0 
01F042-67-3 .. FNCL-4.5N-JUL-2023 - MBS .................. ....... ..06/06/2023 . EMM .................................. ..07/05/2023 . EMM .......................... ........(12,900,000) .....(12,552,551) .....(12,454,953) .......(12,552,551) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 97,598 ........... 97,598 ................. 0 ................. 0 
01F042-68-1 .. FNCL-4.5N-AUG-2023 - MBS .................. ....... ..08/09/2023 . Various ............................. ..08/09/2023 . Various ..................... ........(23,050,000) .....(22,248,994) .....(22,156,742) .......(22,248,994) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 92,252 ........... 92,252 ................. 0 ................. 0 
01F042-69-9 .. FNCL-4.5N-SEP-2022 - RMBS ................. ....... ..09/11/2023 . EMM .................................. ..12/31/2023 . EMM .......................... .......... 5,300,000 ....... 4,582,660 ....... 3,048,402 ......... 4,582,660 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......(1,534,258) ......(1,534,258) ................. 0 ................. 0 
01F042-69-9 .. FNCL-4.5N-SEP-2023 - MBS .................. ....... ..09/11/2023 . EMM .................................. ..09/11/2023 . EMM .......................... .....................0 ........ (251,397) ..........(11,625) ...........(251,397) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........239,772 ..........239,772 ................. 0 ................. 0 
01F042-6A-6 .. FNCL-4.5N-OCT-2022 - MBS .................. ....... ..10/10/2023 . EMM .................................. ..10/10/2023 . EMM .......................... ........(12,300,000) .... (11,815,660) .....(11,540,949) .......(11,815,660) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........274,711 ..........274,711 ................. 0 ................. 0 
01F042-6A-6 .. FNCL-4.5N-OCT-2023 - MBS .................. ....... ..10/06/2023 . EMM .................................. ..10/06/2023 . EMM .......................... ........(10,550,000) ......(9,962,553) ......(9,905,863) ........ (9,962,553) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........56,689 ...........56,689 ................. 0 ................. 0 
01F042-6B-4 .. FNCL-4.5N-NOV-2022 - MBS .................. ....... ..11/09/2023 . Various ............................. ..11/09/2023 . EMM .......................... .........(1,700,000) ......(1,817,471) ......(1,433,643) ........(1,817,471) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........383,828 ..........383,828 ................. 0 ................. 0 
01F042-6C-2 .. FNCL-4.5N-DEC-2022 - MBS .................. ....... ..12/08/2023 . EMM .................................. ..12/08/2023 . EMM .......................... ........(25,600,000) .... (23,710,572) .... (24,206,781) .......(23,710,572) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (496,209) ........ (496,209) ............ 9,000 ................. 0 
01F042-6C-2 .. FNCL-4.5N-DEC-2023 - MBS .................. ....... ..12/06/2023 . EMM .................................. ..12/06/2023 . EMM .......................... ....... (10,000,000) ......(9,110,293) ......(9,329,020) ........ (9,110,293) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (218,727) ........ (218,727) ................. 0 ................. 0 
01F050-61-9 .. FNCL-5N-JAN-2023 - RMBS ................... ....... ..12/14/2023 . Various ............................. ..12/26/2023 . Various ..................... .......... 4,300,000 ....... 4,219,679 ....... 4,200,023 ......... 4,219,679 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(19,656) ..........(19,656) ................. 0 ................. 0 
01F050-62-7 .. FNCL-5N-FEB-2023 - RMBS ................... ....... ..02/08/2023 . EMM .................................. ..02/08/2023 . EMM .......................... .......... 4,000,000 ....... 3,980,547 ....... 3,987,773 ......... 3,980,547 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 7,227 ............ 7,227 ................. 0 ................. 0 
01F050-63-5 .. FNCL-5N-MAR-2023 - RMBS ................... ....... ..03/09/2023 . EMM .................................. ..03/09/2023 . EMM .......................... .......... 8,000,000 ....... 7,899,570 ....... 7,832,881 ......... 7,899,570 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(66,689) ..........(66,689) ................. 0 ................. 0 
01F050-64-3 .. FNCL-5N-APR-2023 - RMBS ................... ....... ..04/11/2023 . EMM .................................. ..04/11/2023 . EMM .......................... .........19,000,000 ......18,838,574 ......18,849,990 ........ 18,838,574 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........11,416 ...........11,416 ................. 0 ................. 0 
01F050-65-0 .. FNCL-5N-MAY-2021 - MBS ..................... ....... ..04/12/2023 . EMM .................................. ..04/24/2023 . EMM .......................... .......... 1,150,000 ....... 1,140,320 ....... 1,141,805 ......... 1,140,320 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,484 ............ 1,484 ................. 0 ................. 0 
01F050-65-0 .. FNCL-5N-MAY-2023 - MBS ..................... ....... ..05/08/2023 . EMM .................................. ..05/08/2023 . EMM .......................... .......... 3,350,000 ....... 3,334,074 ....... 3,264,592 ......... 3,334,074 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(69,482) ..........(69,482) ................. 0 ................. 0 
01F050-66-8 .. FNCL-5N-JUN-2022 - MBS ..................... ....... ..06/08/2023 . Various ............................. ..06/08/2023 . Various ..................... ........(24,000,000) .....(23,783,854) .... (23,579,010) .......(23,783,854) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........204,844 ..........204,844 ................. 0 ................. 0 
01F050-66-8 .. FNCL-5N-JUN-2023 - MBS ..................... ....... ..06/09/2023 . EMM .................................. ..06/09/2023 . EMM .......................... .......... 4,000,000 ....... 3,954,141 ....... 3,974,883 ......... 3,954,141 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 20,742 ........... 20,742 ................. 0 ................. 0 
01F050-67-6 .. FNCL-5N-JUL-2019 - MBS ..................... ....... ..07/05/2023 . EMM .................................. ..07/05/2023 . EMM .......................... .......... 2,200,000 ....... 2,173,375 ....... 2,164,770 ......... 2,173,375 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(8,605) ...........(8,605) ................. 0 ................. 0 
01F050-67-6 .. FNCL-5N-JUL-2023 - MBS ..................... ....... ..07/10/2023 . EMM .................................. ..07/10/2023 . EMM .......................... .......... 3,100,000 ....... 3,035,105 ....... 3,064,387 ......... 3,035,105 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 29,281 ........... 29,281 ................. 0 ................. 0 
01F050-68-4 .. FNCL-5N-AUG-2023 - MBS ..................... ....... ..08/09/2023 . Various ............................. ..08/09/2023 . Various ..................... .........(1,300,000) ......(1,320,883) ......(1,282,230) ........ (1,320,883) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 38,652 ........... 38,652 ................. 0 ................. 0 
01F050-69-2 .. 05.00SEP0U - MBS ............................ ....... ..09/11/2023 . Various ............................. ..09/11/2023 . EMM .......................... .......... 7,200,000 .......7,000,805 ....... 6,938,914 ......... 7,000,805 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(61,891) ..........(61,891) ................. 0 ................. 0 
01F050-69-2 .. FNCL-5N-SEP-2023 - MBS ..................... ....... ..09/11/2023 . Various ............................. ..09/11/2023 . EMM .......................... .......... 1,000,000 ..........929,477 ..........960,383 ............ 929,477 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........30,906 ...........30,906 ................. 0 ................. 0 
01F050-6A-9 .. FNCL-5N-OCT-2022 - RMBS ................... ....... ..10/06/2023 . EMM .................................. ..10/06/2023 . EMM .......................... .........10,800,000 ......10,190,377 ......10,211,713 ........10,190,377 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 21,336 ........... 21,336 ................. 0 ................. 0 
01F050-6A-9 .. FNCL-5N-OCT-2023 - MBS ..................... ....... ..10/10/2023 . EMM .................................. ..10/10/2023 . EMM .......................... .......... 9,000,000 ....... 8,323,945 ....... 8,474,531 ......... 8,323,945 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........150,586 ..........150,586 ................. 0 ................. 0 
01F050-6B-7 .. FNCL-5N-NOV-2022 - MBS ..................... ....... ..11/08/2023 . EMM .................................. ..11/08/2023 . EMM .......................... .......... 4,200,000 ....... 4,119,316 ....... 3,967,289 ......... 4,119,316 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (152,027) ........ (152,027) ................. 0 ................. 0 
01F050-6B-7 .. FNCL-5N-NOV-2022 - MBS ..................... ....... ..11/07/2023 . EMM .................................. ..11/07/2023 . EMM .......................... .......... 2,100,000 ....... 1,984,207 ....... 1,974,180 ......... 1,984,207 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(10,027) ..........(10,027) ................. 0 ................. 0 
01F050-6C-5 .. FNCL-5N-DEC-2022 - MBS ..................... ....... ..12/08/2023 . EMM .................................. ..12/08/2023 . EMM .......................... ........... (200,000) ..........(37,191) ........ (219,943) ............(37,191) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (182,752) ........ (182,752) ................. 0 ................. 0 
01F052-61-5 .. FNCL-5.5N-JAN-2023 - RMBS ................. ....... ..01/09/2023 . Various ............................. ..01/09/2023 . Various ..................... .........11,000,000 ......11,150,559 ......11,137,934 ........ 11,150,559 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(12,625) ..........(12,625) ................. 0 ................. 0 
01F052-62-3 .. FNCL-5.5N-FEB-2023 - RMBS ................. ....... ..02/08/2023 . EMM .................................. ..02/08/2023 . EMM .......................... .........10,200,000 ......10,309,469 ......10,316,914 ........ 10,309,469 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 7,445 ............ 7,445 ............ 4,583 ............ 4,583 
01F052-63-1 .. FNCL-5.5N-MAR-2023 - RMBS ................. ....... ..03/08/2023 . EMM .................................. ..03/08/2023 . EMM .......................... .......... 6,500,000 ....... 6,491,285 ....... 6,457,934 ......... 6,491,285 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(33,352) ..........(33,352) ............ 4,583 ............ 4,583 
01F052-64-9 .. FNCL-5.5N-APR-2020 - MBS .................. ....... ..04/10/2023 . EMM .................................. ..04/10/2023 . EMM .......................... .......... 3,000,000 ....... 2,999,078 ....... 3,021,906 ......... 2,999,078 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 22,828 ........... 22,828 ............ 5,500 ............ 5,500 
01F052-64-9 .. FNCL-5.5N-APR-2023 - MBS .................. ....... ..03/07/2023 . JP MORGAN SECURITIES INC. ...... ..03/21/2023 . Various ..................... .......... 2,500,000 ....... 2,483,398 ....... 2,510,938 ......... 2,483,398 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 27,539 ........... 27,539 ............ 4,583 ............ 4,583 
01F052-65-6 .. FNCL-5.5N-MAY-2023 - MBS .................. ....... ..05/08/2023 . EMM .................................. ..05/08/2023 . EMM .......................... .......... 1,400,000 ....... 1,407,109 .......1,410,688 ......... 1,407,109 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,578 ............ 3,578 ................. 0 ................. 0 
01F052-66-4 .. FNCL-5.5N-JUN-2019 - RMBS ................. ....... ..05/05/2023 . EMM .................................. ..06/06/2023 . EMM .......................... ........... (300,000) ........ (301,828) ........ (299,648) ...........(301,828) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,180 ............ 2,180 ................. 0 ................. 0 
01F052-66-4 .. FNCL-5.5N-JUN-2023 - MBS .................. ....... ..05/05/2023 . EMM .................................. ..06/06/2023 . EMM .......................... .............700,000 ..........706,219 ..........705,469 ............706,219 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (750) ............. (750) ................. 0 ................. 0 
01F052-67-2 .. FNCL-5.5N-JUL-2022 - MBS .................. ....... ..07/05/2023 . EMM .................................. ..07/05/2023 . EMM .......................... .....................0 ........... (4,125) ...........(6,363) ............. (4,125) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (2,238) ........... (2,238) ................. 0 ................. 0 
01F052-68-0 .. FNCL-5.5N-AUG-2023 - MBS .................. ....... ..08/08/2023 . Various ............................. ..08/08/2023 . EMM .......................... .............600,000 ..........590,889 ..........598,799 ............590,889 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 7,910 ............ 7,910 ................. 0 ................. 0 
01F052-69-8 .. FNCL-5.5N-SEP-2022 - MBS .................. ....... ..09/11/2023 . EMM .................................. ..09/11/2023 . EMM .......................... .....................0 ...........(2,168) ............ 2,262 ............. (2,168) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 4,430 ............ 4,430 ................. 0 ................. 0 
01F052-69-8 .. FNCL-5.5N-SEP-2023 - MBS .................. ....... ..09/11/2023 . EMM .................................. ..09/11/2023 . EMM .......................... .....................0 ...........(2,168) ............ 2,262 ............. (2,168) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 4,430 ............ 4,430 ................. 0 ................. 0 
01F052-6A-5 .. FNCL-5.5N-OCT-2022 - MBS .................. ....... ..10/06/2023 . EMM .................................. ..10/06/2023 . EMM .......................... .......... 4,000,000 ....... 3,896,215 ....... 3,826,473 ......... 3,896,215 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(69,742) ..........(69,742) ................. 0 ................. 0 
01F052-6A-5 .. FNCL-5.5N-OCT-2023 - MBS .................. ....... ..10/06/2023 . EMM .................................. ..10/06/2023 . EMM .......................... .....................0 ..........(12,598) ...........(6,914) ............(12,598) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 5,684 ............ 5,684 ................. 0 ................. 0 
01F052-6B-3 .. FNCL-5.5N-NOV-2022 - MBS .................. ....... ..11/07/2023 . EMM .................................. ..11/08/2023 . EMM .......................... .......... 4,000,000 ....... 3,841,328 ....... 3,893,910 ......... 3,841,328 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 52,582 ........... 52,582 ................. 0 ................. 0 
01F052-6C-1 .. FNCL-5.5N-DEC-2019 - MBS .................. ....... ..12/05/2023 . EMM .................................. ..12/05/2023 . EMM .......................... .......... 2,700,000 ....... 2,634,781 ....... 2,666,965 ......... 2,634,781 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 32,184 ........... 32,184 ............ 7,333 ............ 7,333 
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01F060-61-8 .. FNCL-6N-JAN-2023 - MBS ..................... ....... ..11/27/2023 . EMM .................................. ..12/15/2023 . EMM .......................... .............400,000 ..........397,479 ..........405,527 ............ 397,479 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 8,049 ............ 8,049 ................. 0 ................. 0 
01F060-61-8 .. FNCL-6N-JAN-2023 - MBS ..................... ....... ..01/09/2023 . Various ............................. ..01/09/2023 . Various ..................... .......... 8,000,000 ....... 8,163,174 ....... 8,173,203 ......... 8,163,174 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........10,029 ...........10,029 ................. 0 ................. 0 
01F060-62-6 .. FNCL-6N-FEB-2023 - RMBS ................... ....... ..02/08/2023 . EMM .................................. ..02/08/2023 . EMM .......................... .......... 1,000,000 .......1,017,656 ....... 1,006,094 ......... 1,017,656 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(11,562) ..........(11,562) ................. 0 ................. 0 
01F060-63-4 .. FNCL-6N-MAR-2023 - RMBS ................... ....... ..03/09/2023 . EMM .................................. ..03/09/2023 . EMM .......................... .....................0 ..........(71,758) ..........(15,488) ............(71,758) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........56,270 ...........56,270 ................. 0 ................. 0 
01F060-64-2 .. FNCL-6N-APR-2023 - RMBS ................... ....... ..04/11/2023 . EMM .................................. ..04/11/2023 . EMM .......................... .........(2,000,000) ......(2,010,273) ......(2,038,711) ........ (2,010,273) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(28,438) ..........(28,438) ................. 0 ................. 0 
01F060-65-9 .. FNCL-6N-MAY-2023 - MBS ..................... ....... ..05/08/2023 . EMM .................................. ..05/08/2023 . EMM .......................... .......... 1,000,000 ..........999,883 ....... 1,002,938 ............ 999,883 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,055 ............ 3,055 ........... 13,333 ........... 13,333 
01F060-66-7 .. FNCL-6N-JUN-2023 - MBS ..................... ....... ..06/07/2023 . Various ............................. ..06/07/2023 . EMM .......................... .........(8,400,000) ......(8,537,375) ......(8,516,906) ........ (8,537,375) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 20,469 ........... 20,469 ................. 0 ................. 0 
01F060-67-5 .. FNCL-6N-JUL-2023 - MBS ..................... ....... ..07/10/2023 . EMM .................................. ..07/10/2023 . EMM .......................... .........(3,400,000) ......(3,503,281) ......(3,402,359) ........ (3,503,281) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........100,922 ..........100,922 ................. 0 ................. 0 
01F060-68-3 .. FNCL-6N-AUG-2023 - MBS ..................... ....... ..08/10/2023 . EMM .................................. ..08/10/2023 . EMM .......................... .........36,600,000 ......36,895,863 ......36,875,563 ........ 36,895,863 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(20,301) ..........(20,301) ................. 0 ................. 0 
01F060-69-1 .. FNCL-6N-SEP-2023 - MBS ..................... ....... ..09/11/2023 . EMM .................................. ..09/11/2023 . EMM .......................... .......... 1,600,000 ....... 1,542,297 ....... 1,580,227 ......... 1,542,297 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 37,930 ........... 37,930 ................. 0 ................. 0 
01F060-6A-8 .. FNCL-6N-OCT-2022 - MBS ..................... ....... ..10/06/2023 . EMM .................................. ..10/06/2023 . EMM .......................... .......... 8,000,000 ....... 7,883,750 ....... 7,803,125 ......... 7,883,750 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(80,625) ..........(80,625) ................. 0 ................. 0 
01F060-6A-8 .. FNCL-6N-OCT-2023 - MBS ..................... ....... ..10/10/2023 . EMM .................................. ..10/10/2023 . EMM .......................... .......... 1,200,000 ..........998,172 ....... 1,228,055 ............998,172 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........229,883 ..........229,883 ................. 0 ................. 0 
01F060-6B-6 .. FNCL-6N-NOV-2022 - MBS ..................... ....... ..11/08/2023 . EMM .................................. ..11/08/2023 . EMM .......................... .......... 8,000,000 ....... 7,858,125 ....... 7,924,688 ......... 7,858,125 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........66,563 ...........66,563 ................. 0 ................. 0 
01F060-6B-6 .. FNCL-6N-NOV-2023 - MBS ..................... ....... ..11/08/2023 . EMM .................................. ..11/08/2023 . EMM .......................... .......... 1,000,000 ....... 1,141,961 ..........994,750 ......... 1,141,961 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (147,211) ........ (147,211) ................. 0 ................. 0 
01F060-6C-4 .. FNCL-6N-DEC-2019 - MBS ..................... ....... ..10/10/2023 . EMM .................................. ..11/27/2023 . EMM .......................... .............400,000 ..........393,125 ..........399,188 ............ 393,125 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 6,063 ............ 6,063 ................. 0 ................. 0 
01F060-6C-4 .. FNCL-6N-DEC-2022 - MBS ..................... ....... ..12/05/2023 . EMM .................................. ..12/05/2023 . EMM .......................... ........... (200,000) ........ (186,141) ........ (190,195) .......... (186,141) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (4,055) ........... (4,055) ................. 0 ................. 0 
01F060-6C-4 .. FNCL-6N-DEC-2023 - MBS ..................... ....... ..12/08/2023 . EMM .................................. ..12/08/2023 . EMM .......................... .......... 1,000,000 ....... 1,176,094 ..........995,000 ......... 1,176,094 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (181,094) ........ (181,094) ................. 0 ................. 0 
01F062-61-4 .. FNCL-6.5N-JAN-2023 - RMBS ................. ....... ..01/09/2023 . Various ............................. ..01/09/2023 . Various ..................... .........12,000,000 ......12,360,000 ......12,330,469 ........12,360,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(29,531) ..........(29,531) ................. 0 ................. 0 
01F062-61-4 .. FNCL-6.5N-JAN-2024 - MBS .................. ....... ..11/10/2023 . EMM .................................. ..12/11/2023 . EMM .......................... .............200,000 ..........200,797 ..........203,516 ............200,797 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,719 ............ 2,719 ................. 0 ................. 0 
01F062-62-2 .. FNCL-6.5N-FEB-2023 - MBS .................. ....... ..01/18/2023 . EMM .................................. ..02/06/2023 . EMM .......................... .......... 1,000,000 ....... 1,030,938 ....... 1,030,234 ......... 1,030,938 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (703) ............. (703) ................. 0 ................. 0 
01F062-65-5 .. FNCL-6.5N-MAY-2023 - MBS .................. ....... ..04/21/2023 . EMM .................................. ..04/21/2023 . EMM .......................... .............400,000 ..........412,484 ..........412,141 ............ 412,484 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(344) ..............(344) ................. 0 ................. 0 
01F062-66-3 .. FNCL-6.5N-JUN-2019 - MBS .................. ....... ..06/07/2023 . EMM .................................. ..06/07/2023 . EMM .......................... .............400,000 ..........410,609 ..........409,875 ............410,609 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(734) ..............(734) ................. 0 ................. 0 
01F062-67-1 .. FNCL-6.5N-JUL-2019 - MBS .................. ....... ..05/09/2023 . EMM .................................. ..06/15/2023 . EMM .......................... .............100,000 ..........102,492 ..........102,564 ............ 102,492 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 72 ................ 72 ................. 0 ................. 0 
01F062-67-1 .. FNCL-6.5N-JUL-2023 - MBS .................. ....... ..05/09/2023 . EMM .................................. ..06/15/2023 . EMM .......................... .............100,000 ..........102,492 ..........102,564 ............ 102,492 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 72 ................ 72 ................. 0 ................. 0 
01F062-68-9 .. FNCL-6.5N-AUG-2019 - MBS .................. ....... ..08/08/2023 . Various ............................. ..08/08/2023 . Various ..................... .............400,000 ..........408,929 ..........407,827 ............ 408,929 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,102) ...........(1,102) ...............469 ...............469 
01F062-69-7 .. FNCL-6.5N-SEP-2023 - MBS .................. ....... ..08/07/2023 . EMM .................................. ..09/12/2023 . EMM .......................... .............200,000 ..........203,836 ..........202,969 ............203,836 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (867) ............. (867) ................. 0 ................. 0 
01F062-6A-4 .. FNCL-6.5N-OCT-2019 - MBS .................. ....... ..09/12/2023 . EMM .................................. ..09/18/2023 . EMM .......................... .............200,000 ..........202,844 ..........202,391 ............ 202,844 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(453) ..............(453) ................. 0 ................. 0 
01F062-6B-2 .. FNCL-6.5N-NOV-2019 - MBS .................. ....... ..10/26/2023 . EMM .................................. ..10/26/2023 . EMM .......................... .............400,000 ..........400,184 ..........397,238 ............400,184 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (2,945) ........... (2,945) ................. 0 ................. 0 
01F062-6C-0 .. FNCL-6.5N-DEC-2022 - MBS .................. ....... ..12/08/2023 . EMM .................................. ..12/08/2023 . EMM .......................... .....................0 ........... 21,953 ........... (7,344) ............. 21,953 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(29,297) ..........(29,297) ................. 0 ................. 0 
01F062-6C-0 .. FNCL-6.5N-DEC-2023 - MBS .................. ....... ..10/16/2023 . EMM .................................. ..11/10/2023 . EMM .......................... .............200,000 ..........199,211 ..........200,906 ............199,211 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,695 ............ 1,695 ................. 0 ................. 0 
21H022-61-4 .. G2JUMB-2.5N-JAN-2023 - RMBS .............. ....... ..01/18/2023 . EMM .................................. ..01/18/2023 . EMM .......................... .........24,500,000 ......21,965,213 ......21,976,502 ........ 21,965,213 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........11,289 ...........11,289 ................. 0 ................. 0 
21H022-63-0 .. G2JUMB-2.5N-MAR-2023 - RMBS .............. ....... ..03/16/2023 . EMM .................................. ..03/16/2023 . EMM .......................... .........22,000,000 ......19,383,066 ......19,165,547 ........ 19,383,066 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (217,520) ........ (217,520) ...........23,611 ...........23,611 
21H022-64-8 .. G2JUMB-2.5N-APR-2022 - MBS ................ ....... ..04/10/2023 . EMM .................................. ..04/14/2023 . EMM .......................... .........12,500,000 ......10,914,392 ......11,059,353 ........ 10,914,392 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........144,961 ..........144,961 ........... 13,854 ........... 13,854 
21H022-64-8 .. G2JUMB-2.5N-APR-2023 - MBS ................ ....... ..04/17/2023 . EMM .................................. ..04/17/2023 . EMM .......................... .......... 1,000,000 ..........761,953 ..........812,227 ............761,953 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 50,273 ........... 50,273 ................. 0 ................. 0 

21H022-65-5 ... G2JUMB-2.5N-MAY-2022 - MBS ............... ....... ..05/15/2023 . CITIGROUP GLOBAL MARKETS INC. . ..05/15/2023 .
CITIGROUP GLOBAL MARKETS 

INC. ......................... .........17,000,000 ......15,013,789 ......14,994,863 ........ 15,013,789 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(18,926) ..........(18,926) ...........20,069 ...........20,069 
21H022-65-5 ... G2JUMB-2.5N-MAY-2023 - MBS ............... ....... ..05/15/2023 . EMM .................................. ..05/15/2023 . EMM .......................... .........12,900,000 ......11,274,555 ......11,222,297 ........ 11,274,555 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(52,258) ..........(52,258) ................. 0 ................. 0 
3132D5-6B-3 ... FH SB8066 - RMBS ............................ ....... ..03/08/2023 . EMM .................................. ..09/19/2023 . Various ..................... .............. 28,754 ........... 24,773 ........... 24,538 ............. 25,120 ................. 0 ...............346 ................. 0 ...............346 ................ 0 ................0 ............. (581) ............. (581) ...............233 ................ 18 
3132D5-6D-9 ... FH SB8068 - RMBS ............................ ....... ..03/08/2023 . EMM .................................. ..09/19/2023 . Various ..................... ............. 292,913 ..........252,363 ..........249,977 ............ 255,841 ................. 0 ............ 3,479 ................. 0 ............ 3,479 ................ 0 ................0 ...........(5,865) ...........(5,865) ............ 2,373 ...............183 
3132D5-6J-6 ... FH SB8073 - RMBS ............................ ....... ..03/08/2023 . EMM .................................. ..09/19/2023 . Various ..................... .............134,121 ..........115,554 ..........114,469 ............117,142 ................. 0 ............ 1,589 ................. 0 ............ 1,589 ................ 0 ................0 ...........(2,674) ...........(2,674) ............ 1,086 ................ 84 
3132DN-CZ-4 ... FH SD0988 - RMBS ............................ ....... ..04/03/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............468,658 ..........436,509 ..........400,221 ............437,741 ................. 0 ............ 1,232 ................. 0 ............ 1,232 ................ 0 ................0 ..........(37,521) ..........(37,521) ............ 8,649 ...............547 
3132DN-NC-3 ... FH SD1287 - RMBS ............................ ....... ..04/03/2023 . Various ............................. ..10/04/2023 . Various ..................... .......... 2,780,732 ....... 2,569,592 ....... 2,358,838 ......... 2,577,785 ................. 0 ............ 8,193 ................. 0 ............ 8,193 ................ 0 ................0 ........ (218,947) ........ (218,947) ........... 49,486 ............ 3,244 
3132DN-S6-1 ... FH SD1441 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............195,647 ..........186,354 ..........173,362 ............186,740 ................. 0 ...............386 ................. 0 ...............386 ................ 0 ................0 ..........(13,378) ..........(13,378) ............ 4,099 ...............261 
3132DP-JH-2 ... FH SD2064 - RMBS ............................ ....... ..08/31/2023 . EMM .................................. ..10/10/2023 . Various ..................... .............108,736 ..........103,265 ........... 99,454 ............103,288 ................. 0 ................ 23 ................. 0 ................ 23 ................ 0 ................0 ........... (3,834) ........... (3,834) ...............530 ...............177 
3132DP-JK-5 ... FH SD2066 - RMBS ............................ ....... ..04/10/2023 . EMM .................................. ..10/10/2023 . Various ..................... .............999,901 ..........954,671 ..........891,376 ............956,608 ................. 0 ............ 1,937 ................. 0 ............ 1,937 ................ 0 ................0 ..........(65,232) ..........(65,232) ...........20,664 ............ 1,333 
3132DP-JY-5 ... FH SD2079 - RMBS ............................ ....... ..04/10/2023 . EMM .................................. ..10/10/2023 . Various ..................... .............999,900 ..........954,670 ..........890,197 ............ 956,634 ................. 0 ............ 1,964 ................. 0 ............ 1,964 ................ 0 ................0 ..........(66,437) ..........(66,437) ...........20,778 ............ 1,333 
3132DQ-J7-2 ... FH SD2986 - RMBS ............................ ....... ..06/01/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............501,482 ..........461,128 ..........430,636 ............ 462,205 ................. 0 ............ 1,077 ................. 0 ............ 1,077 ................ 0 ................0 ..........(31,569) ..........(31,569) ............ 6,251 ...............585 
3132DW-A6-0 .. FH SD8129 - RMBS ............................ ....... ..01/11/2023 . EMM .................................. ..09/19/2023 . Various ..................... .............994,316 ..........871,153 ..........825,563 ............877,619 ................. 0 ............ 6,467 ................. 0 ............ 6,467 ................ 0 ................0 ..........(52,056) ..........(52,056) ........... 15,556 ...............829 
3132DW-BP-7 .. FH SD8146 - RMBS ............................ ....... ..05/22/2023 . EMM .................................. ..09/19/2023 . Various ..................... .......... 3,410,273 ....... 2,855,178 ....... 2,713,431 ......... 2,881,254 ................. 0 ...........26,076 ................. 0 ...........26,076 ................ 0 ................0 ........ (167,823) ........ (167,823) ........... 40,744 ............ 2,532 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 5
Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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3132DW-DC-4 ... FH SD8199 - RMBS ............................ ....... ..01/01/2023 . CITIBANK ............................ ..06/07/2023 . Various ..................... .......... 3,914,547 ....... 3,186,533 ....... 3,206,438 ......... 3,217,854 ................. 0 ........... 31,320 ................. 0 ........... 31,320 ................ 0 ................0 ..........(11,415) ..........(11,415) ........... 34,929 ...............652 
3132DW-EJ-8 .. FH SD8237 - RMBS ............................ ....... ..04/10/2023 . EMM .................................. ..10/13/2023 . Various ..................... .......... 2,000,000 ....... 1,909,531 ....... 1,768,402 ......... 1,942,071 ................. 0 ........... 32,540 ................. 0 ........... 32,540 ................ 0 ................0 ........ (173,669) ........ (173,669) ...........42,177 ............ 2,667 
3133B7-4X-3 .. FH QD9838 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 49,506 ........... 45,724 ........... 42,254 ............. 45,868 ................. 0 ...............144 ................. 0 ...............144 ................ 0 ................0 ...........(3,614) ...........(3,614) ...............915 ................ 58 
3133B7-UJ-5 ... FH QD9585 - RMBS ............................ ....... ..04/03/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............102,527 ...........94,880 ...........87,537 ............. 95,175 ................. 0 ...............295 ................. 0 ...............295 ................ 0 ................0 ...........(7,638) ...........(7,638) ............ 1,894 ...............120 
3133B9-Y2-4 ... FH QE0729 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... ............... 9,023 ............ 8,594 ............ 7,978 .............. 8,611 ................. 0 ................ 17 ................. 0 ................ 17 ................ 0 ................0 ..............(633) ..............(633) ...............191 ................ 12 
3133B9-ZH-0 .. FH QE0744 - RMBS ............................ ....... ..06/01/2023 . EMM .................................. ..10/12/2023 . Various ..................... .............638,571 ..........587,585 ..........552,763 ............591,730 ................. 0 ............ 4,144 ................. 0 ............ 4,144 ................ 0 ................0 ..........(38,967) ..........(38,967) ............ 7,936 ...............745 
3133BA-NT-4 .. FH QE1302 - RMBS ............................ ....... ..05/10/2023 . BANK OF NEW YORK (BDMBS) ....... ..10/13/2023 . Various ..................... .............109,412 ........... 98,436 ........... 89,941 ............. 98,785 ................. 0 ...............348 ................. 0 ...............348 ................ 0 ................0 ...........(8,843) ...........(8,843) ............ 1,196 ...............109 
3133BA-RH-6 .. FH QE1388 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 10,181 ............ 9,403 ............ 8,705 ...............9,435 ................. 0 ................ 32 ................. 0 ................ 32 ................ 0 ................0 ............. (730) ............. (730) ...............187 ................ 12 
3133BA-SY-8 .. FH QE1435 - RMBS ............................ ....... ..05/10/2023 . BANK OF NEW YORK (BDMBS) ....... ..10/13/2023 . Various ..................... .............. 27,891 ........... 25,093 ........... 23,030 ............. 25,201 ................. 0 ...............108 ................. 0 ...............108 ................ 0 ................0 ...........(2,171) ...........(2,171) ...............301 ................ 28 
3133BB-F5-3 .. FH QE1988 - RMBS ............................ ....... ..05/10/2023 . BANK OF NEW YORK (BDMBS) ....... ..10/13/2023 . Various ..................... .............113,489 ..........102,105 ........... 93,246 ............102,519 ................. 0 ...............414 ................. 0 ...............414 ................ 0 ................0 ........... (9,273) ........... (9,273) ............ 1,243 ...............113 
3133BB-PP-8 .. FH QE2230 - RMBS ............................ ....... ..05/10/2023 . BANK OF NEW YORK (BDMBS) ....... ..10/13/2023 . Various ..................... .............. 56,736 ........... 51,045 ...........46,666 ............. 51,243 ................. 0 ...............198 ................. 0 ...............198 ................ 0 ................0 ...........(4,577) ...........(4,577) ...............618 ................ 57 
3133BD-BR-5 ... FH QE3648 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 70,671 ...........67,314 ........... 62,752 ............. 67,463 ................. 0 ...............149 ................. 0 ...............149 ................ 0 ................0 ...........(4,711) ...........(4,711) ............ 1,483 ................ 94 
3133BE-3L-5 .. FH QE5303 - RMBS ............................ ....... ..04/03/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............180,353 ..........166,758 ..........153,941 ............167,281 ................. 0 ...............523 ................. 0 ...............523 ................ 0 ................0 ..........(13,340) ..........(13,340) ............ 3,334 ...............210 
3133BE-VD-2 .. FH QE5112 - RMBS ............................ ....... ..04/03/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 24,593 ........... 22,904 ...........21,014 ............. 22,977 ................. 0 ................ 73 ................. 0 ................ 73 ................ 0 ................0 ...........(1,963) ...........(1,963) ...............454 ................ 29 
3133BF-TA-8 .. FH QE5945 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 24,109 ........... 22,267 ........... 20,573 ............. 22,337 ................. 0 ................ 70 ................. 0 ................ 70 ................ 0 ................0 ...........(1,764) ...........(1,764) ...............446 ................ 28 
3133BF-WM-8 .. FH QE6052 - RMBS ............................ ....... ..08/31/2023 . EMM .................................. ..10/10/2023 . Various ..................... .............. 92,115 ...........87,480 ........... 84,241 ............. 87,493 ................. 0 ................ 13 ................. 0 ................ 13 ................ 0 ................0 ........... (3,252) ........... (3,252) ...............449 ...............150 
3133BF-WQ-9 .. FH QE6055 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 21,108 ........... 19,495 ...........18,029 ............. 19,557 ................. 0 ................ 62 ................. 0 ................ 62 ................ 0 ................0 ...........(1,528) ...........(1,528) ...............389 ................ 25 
3133BG-4K-1 .. FH QE7126 - RMBS ............................ ....... ..04/03/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... ............. 321,542 ..........297,304 ..........274,496 ............ 298,239 ................. 0 ...............935 ................. 0 ...............935 ................ 0 ................0 ..........(23,743) ..........(23,743) ............ 5,942 ...............375 
3133BG-M3-9 .. FH QE6678 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... ............... 8,473 ............ 8,070 ............ 7,492 .............. 8,086 ................. 0 ................ 16 ................. 0 ................ 16 ................ 0 ................0 ..............(594) ..............(594) ...............179 ................ 11 
3133BJ-7D-8 .. FH QE8992 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............123,990 ......... 118,100 ..........109,657 ............118,339 ................. 0 ...............239 ................. 0 ...............239 ................ 0 ................0 ...........(8,681) ...........(8,681) ............ 2,620 ...............165 
3133BJ-FS-6 .. FH QE8277 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 40,373 ...........37,288 ........... 34,453 ............. 37,405 ................. 0 ...............117 ................. 0 ...............117 ................ 0 ................0 ........... (2,952) ........... (2,952) ...............747 ................ 47 
3133BK-3N-7 .. FH QE9805 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 52,953 ........... 50,438 ........... 46,824 ............. 50,538 ................. 0 ...............100 ................. 0 ...............100 ................ 0 ................0 ...........(3,714) ...........(3,714) ............ 1,120 ................ 71 
3133BK-L6-4 .. FH QE9349 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............205,835 ..........196,058 ..........182,037 ............196,451 ................. 0 ...............393 ................. 0 ...............393 ................ 0 ................0 ..........(14,414) ..........(14,414) ............ 4,350 ...............274 
3133BK-MT-3 .. FH QE9370 - RMBS ............................ ....... ..03/23/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... ............... 7,847 ............ 7,309 ............ 6,699 ...............7,329 ................. 0 ................ 21 ................. 0 ................ 21 ................ 0 ................0 ............. (631) ............. (631) ...............145 ................. 9 

3133BN-A6-0 .. FH QF0929 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 16,480 ...........15,697 ...........14,641 ............. 15,732 ................. 0 ................ 34 ................. 0 ................ 34 ................ 0 ................0 ...........(1,090) ...........(1,090) ...............342 ................ 22 
3133BN-ZU-0 .. FH QF1655 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 11,892 ...........11,327 ...........10,515 ............. 11,350 ................. 0 ................ 22 ................. 0 ................ 22 ................ 0 ................0 ..............(835) ..............(835) ...............251 ................ 16 
3133BP-B7-2 .. FH QF1862 - RMBS ............................ ....... ..04/10/2023 . EMM .................................. ..10/10/2023 . Various ..................... .............389,961 ..........372,322 ..........346,911 ............373,003 ................. 0 ...............682 ................. 0 ...............682 ................ 0 ................0 ..........(26,092) ..........(26,092) ............ 8,109 ...............520 
3133KP-QK-7 .. FH RA7658 - RMBS ............................ ....... ..04/03/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............187,401 ..........173,275 ..........159,932 ............173,815 ................. 0 ...............540 ................. 0 ...............540 ................ 0 ................0 ..........(13,883) ..........(13,883) ............ 3,465 ...............219 
3133KQ-K8-8 .. FH RA8419 - RMBS ............................ ....... ..01/06/2023 . EMM .................................. ..12/08/2023 . Various ..................... .............997,607 ....... 1,029,990 .......1,010,891 ......... 1,026,402 ................. 0 ...........(3,588) ................. 0 ...........(3,588) ................ 0 ................0 ..........(15,511) ..........(15,511) ........... 55,102 ............ 1,829 
3136BK-XA-5 .. FNR 2021-96 AH - CMO/RMBS ................. ....... ..06/01/2023 . BANK OF NEW YORK (BDMBS) ....... ..09/20/2023 . Various ..................... .............337,892 ..........301,178 ..........283,214 ............302,287 ................. 0 ............ 1,110 ................. 0 ............ 1,110 ................ 0 ................0 ..........(19,073) ..........(19,073) ............ 2,554 ...............117 
3137H4-UB-4 ... FHR 5181 TA - CMO/RMBS ..................... ....... ..06/01/2023 . BANK OF NEW YORK (BDMBS) ....... ..09/20/2023 . Various ..................... .............267,131 ..........236,993 ..........223,395 ............237,738 ................. 0 ...............745 ................. 0 ...............745 ................ 0 ................0 ..........(14,343) ..........(14,343) ............ 2,020 ................ 93 
3137H5-PG-6 .. FHR 5195 CA - CMO/RMBS ..................... ....... ..06/01/2023 . BANK OF NEW YORK (BDMBS) ....... ..09/20/2023 . Various ..................... .............218,498 ..........195,478 ..........185,123 ............196,330 ................. 0 ...............852 ................. 0 ...............852 ................ 0 ................0 ..........(11,207) ..........(11,207) ............ 1,648 ................ 76 
3137H8-U9-0 .. FHMS K-148 A2 - CMBS ....................... ....... ..01/13/2023 . EMM .................................. ..09/19/2023 . EMM .......................... .............150,000 ..........144,633 ..........133,670 ............ 144,934 ................. 0 ...............301 ................. 0 ...............301 ................ 0 ................0 ..........(11,264) ..........(11,264) ............ 3,792 ...............263 
3137H9-M8-9 .. FHMS K-152 A2 - CMBS ....................... ....... ..05/03/2023 . EMM .................................. ..09/19/2023 . EMM .......................... .............200,000 ..........195,289 ..........181,695 ............ 195,426 ................. 0 ...............137 ................. 0 ...............137 ................ 0 ................0 ..........(13,731) ..........(13,731) ............ 2,940 ...............147 
3137H9-PB-9 ... FHMS K-153 A2 - CMBS ....................... ....... ..07/13/2023 . EMM .................................. ..09/19/2023 . EMM .......................... .............100,000 ........... 95,461 ...........91,074 ............. 95,527 ................. 0 ................ 66 ................. 0 ................ 66 ................ 0 ................0 ........... (4,453) ........... (4,453) ...............849 ...............180 
3137H9-PP-8 ... FHMS K-F150 AS - CMBS ...................... ....... ..02/02/2023 . EMM .................................. ..09/19/2023 . EMM .......................... .............100,000 ......... 100,000 ........... 99,375 ............100,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(625) ..............(625) ............ 3,291 ................. 0 
3137H9-Y9-4 ... FHMS K-F153 AS - CMBS ...................... ....... ..04/04/2023 . EMM .................................. ..09/21/2023 . Bank of China ............. .............100,000 ......... 100,000 ..........100,152 ............100,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............152 ...............152 ............ 2,050 ................. 0 
3140LW-WH-6 .. FN BT7847 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 59,607 ...........56,775 ........... 52,719 ............. 56,889 ................. 0 ...............114 ................. 0 ...............114 ................ 0 ................0 ...........(4,171) ...........(4,171) ............ 1,259 ................ 79 
3140LW-WJ-2 .. FN BT7848 - RMBS ............................ ....... ..04/03/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............432,008 ..........399,444 ..........368,860 ............400,698 ................. 0 ............ 1,255 ................. 0 ............ 1,255 ................ 0 ................0 ..........(31,838) ..........(31,838) ............ 7,974 ...............504 
3140LX-J6-3 .. FN BT8384 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 50,371 ...........47,978 ........... 44,563 ............. 48,075 ................. 0 ................ 97 ................. 0 ................ 97 ................ 0 ................0 ........... (3,512) ........... (3,512) ............ 1,063 ................ 67 
3140MA-5B-6 .. FN BU8941 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... ............... 9,328 ............ 8,885 ............ 8,250 .............. 8,903 ................. 0 ................ 18 ................. 0 ................ 18 ................ 0 ................0 ..............(652) ..............(652) ...............197 ................ 12 
3140MM-4D-7 .. FN BV8019 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 17,686 ...........16,846 ........... 15,642 ............. 16,880 ................. 0 ................ 34 ................. 0 ................ 34 ................ 0 ................0 ...........(1,238) ...........(1,238) ...............374 ................ 24 
3140MM-BZ-0 .. FN BV7255 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 30,192 ...........27,885 ...........25,767 ............. 27,972 ................. 0 ................ 87 ................. 0 ................ 87 ................ 0 ................0 ........... (2,205) ........... (2,205) ...............558 ................ 35 
3140MM-VG-0 .. FN BV7814 - RMBS ............................ ....... ..04/03/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............220,404 ..........203,790 ..........188,091 ............204,417 ................. 0 ...............627 ................. 0 ...............627 ................ 0 ................0 ..........(16,327) ..........(16,327) ............ 4,076 ...............257 
3140MN-N3-6 .. FN BV8509 - RMBS ............................ ....... ..05/10/2023 . BANK OF NEW YORK (BDMBS) ....... ..10/13/2023 . Various ..................... .............190,573 ..........171,456 ..........156,412 ............171,949 ................. 0 ...............492 ................. 0 ...............492 ................ 0 ................0 ..........(15,536) ..........(15,536) ............ 2,082 ...............191 
3140MS-EZ-4 .. FN BW1051 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 64,595 ...........61,526 ...........57,115 ............. 61,648 ................. 0 ...............121 ................. 0 ...............121 ................ 0 ................0 ........... (4,532) ........... (4,532) ............ 1,366 ................ 86 
3140MS-TT-2 .. FN BW1461 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 41,761 ...........39,777 ........... 36,993 ............. 39,862 ................. 0 ................ 85 ................. 0 ................ 85 ................ 0 ................0 ...........(2,869) ...........(2,869) ...............878 ................ 56 
3140MS-VJ-1 .. FN BW1516 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 17,200 ...........16,383 ...........15,211 ............. 16,416 ................. 0 ................ 33 ................. 0 ................ 33 ................ 0 ................0 ...........(1,205) ...........(1,205) ...............364 ................ 23 
3140MX-4Q-4 .. FN BW6230 - RMBS ............................ ....... ..04/10/2023 . EMM .................................. ..10/10/2023 . Various ..................... .............999,901 ..........954,671 ..........892,581 ............ 956,722 ................. 0 ............ 2,052 ................. 0 ............ 2,052 ................ 0 ................0 ..........(64,141) ..........(64,141) ...........20,560 ............ 1,333 
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3140MX-CR-3 .. FN BW5479 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 37,823 ...........36,026 ........... 33,442 ............. 36,097 ................. 0 ................ 71 ................. 0 ................ 71 ................ 0 ................0 ........... (2,655) ........... (2,655) ...............800 ................ 50 
3140N0-DH-5 ... FN BW7303 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............194,477 ..........185,239 ..........172,050 ............185,614 ................. 0 ...............375 ................. 0 ...............375 ................ 0 ................0 ..........(13,564) ..........(13,564) ............ 4,104 ...............259 
3140N0-EE-1 .. FN BW7332 - RMBS ............................ ....... ..03/23/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 34,451 ...........32,088 ........... 29,436 ............. 32,178 ................. 0 ................ 90 ................. 0 ................ 90 ................ 0 ................0 ........... (2,743) ........... (2,743) ...............635 ................ 40 
3140N2-YG-0 .. FN BW9710 - RMBS ............................ ....... ..05/05/2023 . EMM .................................. ..10/10/2023 . Various ..................... ............. 499,950 ..........449,291 ..........412,974 ............450,580 ................. 0 ............ 1,289 ................. 0 ............ 1,289 ................ 0 ................0 ..........(37,607) ..........(37,607) ............ 5,332 ...............500 
3140QF-SL-4 .. FN CA7722 - RMBS ............................ ....... ..01/04/2023 . EMM .................................. ..09/19/2023 . Various ..................... .............991,531 ..........865,925 ..........831,581 ............ 873,392 ................. 0 ............ 7,467 ................. 0 ............ 7,467 ................ 0 ................0 ..........(41,810) ..........(41,810) ...........17,477 ...............757 
3140QP-KR-7 .. FN CB3903 - RMBS ............................ ....... ..04/03/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............470,482 ..........435,018 ..........401,840 ............ 436,391 ................. 0 ............ 1,373 ................. 0 ............ 1,373 ................ 0 ................0 ..........(34,551) ..........(34,551) ............ 8,688 ...............549 
3140QQ-WC-5 ... FN CB5142 - RMBS ............................ ....... ..01/04/2023 . EMM .................................. ..12/08/2023 . Various ..................... ............. 522,926 ..........547,643 ..........535,300 ............ 544,835 ................. 0 ...........(2,808) ................. 0 ...........(2,808) ................ 0 ................0 ........... (9,535) ........... (9,535) ........... 28,299 ...............959 
3140QR-XT-5 .. FN CB6089 - RMBS ............................ ....... ..04/04/2023 . EMM .................................. ..12/08/2023 . Various ..................... .......... 1,001,152 ....... 1,042,606 ....... 1,018,535 ......... 1,039,626 ................. 0 ...........(2,980) ................. 0 ...........(2,980) ................ 0 ................0 ..........(21,091) ..........(21,091) ...........40,790 ............ 2,002 
3140X8-UE-5 .. FN FM5080 - RMBS ............................ ....... ..03/08/2023 . EMM .................................. ..09/19/2023 . Various ..................... .............144,859 ..........124,805 ..........123,655 ............126,481 ................. 0 ............ 1,676 ................. 0 ............ 1,676 ................ 0 ................0 ...........(2,827) ...........(2,827) ............ 1,171 ................ 91 
3140X9-XY-6 .. FN FM6094 - RMBS ............................ ....... ..03/08/2023 . EMM .................................. ..09/19/2023 . Various ..................... .............. 79,996 ........... 68,922 ...........68,388 ............. 69,971 ................. 0 ............ 1,049 ................. 0 ............ 1,049 ................ 0 ................0 ...........(1,583) ...........(1,583) ...............646 ................ 50 
3140XG-KB-4 .. FN FS1189 - RMBS ............................ ....... ..04/03/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............. 73,488 ...........68,057 ...........62,867 ............. 68,270 ................. 0 ...............213 ................. 0 ...............213 ................ 0 ................0 ........... (5,403) ........... (5,403) ............ 1,349 ................ 86 
3140XH-AU-1 .. FN FS1818 - RMBS ............................ ....... ..03/22/2023 . BANK OF NYC/NSIMBS ............... ..10/12/2023 . Various ..................... .............310,853 ..........296,087 ..........274,924 ............296,685 ................. 0 ...............597 ................. 0 ...............597 ................ 0 ................0 ..........(21,761) ..........(21,761) ............ 6,568 ...............414 
3140XJ-4D-2 ... FN FS3519 - RMBS ............................ ....... ..08/31/2023 . EMM .................................. ..10/10/2023 . Various ..................... .............585,140 ..........555,700 ..........535,512 ............556,026 ................. 0 ...............325 ................. 0 ...............325 ................ 0 ................0 ..........(20,513) ..........(20,513) ............ 2,847 ...............951 
3140XJ-4R-1 .. FN FS3531 - RMBS ............................ ....... ..01/03/2023 . EMM .................................. ..09/19/2023 . Various ..................... .............995,064 ..........831,034 ..........800,621 ............840,823 ................. 0 ............ 9,790 ................. 0 ............ 9,790 ................ 0 ................0 ..........(40,203) ..........(40,203) ...........14,058 ...............608 
3140XJ-ZE-6 .. FN FS3440 - RMBS ............................ ....... ..01/05/2023 . BANK OF NYC/NSIMBS ............... ..09/19/2023 . Various ..................... ............. 990,459 ....... 1,022,959 ..........998,019 ......... 1,019,623 ................. 0 ........... (3,335) ................. 0 ........... (3,335) ................ 0 ................0 ..........(21,604) ..........(21,604) ........... 41,582 ............ 1,816 
3140XK-4X-5 .. FN FS4437 - RMBS ............................ ....... ..08/31/2023 . EMM .................................. ..10/13/2023 . Various ..................... .............178,008 ..........169,052 ..........161,984 ............169,065 ................. 0 ................ 13 ................. 0 ................ 13 ................ 0 ................0 ...........(7,081) ...........(7,081) ...............933 ...............289 
3140XL-H4-3 .. FN FS4750 - RMBS ............................ ....... ..06/01/2023 . Various ............................. ..10/12/2023 . Various ..................... .......... 1,435,651 ....... 1,321,023 ....... 1,221,432 ......... 1,323,783 ................. 0 ............ 2,759 ................. 0 ............ 2,759 ................ 0 ................0 ........ (102,351) ........ (102,351) ...........17,844 ............ 1,675 
31418D-R4-6 .. FN MA4106 - RMBS ............................ ....... ..03/08/2023 . EMM .................................. ..09/19/2023 . Various ..................... .............121,613 ..........104,777 ..........103,732 ............106,229 ................. 0 ............ 1,452 ................. 0 ............ 1,452 ................ 0 ................0 ........... (2,498) ........... (2,498) ...............985 ................ 76 
31418D-SL-7 .. FN MA4122 - RMBS ............................ ....... ..03/08/2023 . EMM .................................. ..09/19/2023 . Various ..................... .............197,744 ..........170,369 ......... 168,768 ............172,721 ................. 0 ............ 2,352 ................. 0 ............ 2,352 ................ 0 ................0 ........... (3,953) ........... (3,953) ............ 1,601 ...............124 
31418E-PA-2 .. FN MA4916 - RMBS ............................ ....... ..01/01/2023 . EMM .................................. ..01/01/2023 . Various ..................... .......... 1,000,097 ..........948,998 ..........948,451 ............ 948,998 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(547) ..............(547) ............ 1,222 ............ 1,222 
31418E-Q8-6 .. FN MA4978 - RMBS ............................ ....... ..06/05/2023 . Various ............................. ..06/06/2023 . Various ..................... .........11,985,846 ......11,888,655 ......11,789,340 ........11,890,211 ................. 0 ............ 1,556 ................. 0 ............ 1,556 ................ 0 ................0 ........ (100,871) ........ (100,871) ..........109,183 ...........19,017 
31418E-SR-2 .. FN MA5027 - RMBS ............................ ....... ..03/09/2023 . EMM .................................. ..09/12/2023 . Various ..................... .............100,000 ...........93,117 ........... 91,457 ............. 93,372 ................. 0 ...............254 ................. 0 ...............254 ................ 0 ................0 ...........(1,914) ...........(1,914) ............ 1,773 ...............133 
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,510,391,018 1,325,093,509 1,287,897,337 1,325,250,759 0 157,249 0 157,249 0 0 (37,353,429) (37,353,429) 1,423,731 766,597 

01F012-43-7 .. FNCI-1.5N-MAR-2023 - RMBS ................. ....... ..03/13/2023 . EMM .................................. ..03/13/2023 . EMM .......................... .............400,000 ..........349,289 ..........351,422 ............ 349,289 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,133 ............ 2,133 ................. 0 ................. 0 
00922R-AC-9 ... AIR TRANSPORT SERVICES GROUP INC ........ ....... ..08/10/2023 . BK OF NYC/STCM .................... ..08/10/2023 . OPPENHEIMER ................ .......... 1,075,000 .......1,075,000 ....... 1,105,906 ......... 1,075,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........30,906 ...........30,906 ................. 0 ................. 0 
01F020-62-0 .. FNCL-2N-FEB-2023 - RMBS ................... ....... ..01/09/2023 . Various ............................. ..02/07/2023 . Various ..................... .......... 1,722,000 ....... 1,440,893 ....... 1,433,501 ......... 1,440,893 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (7,392) ........... (7,392) ............ 1,148 ............ 1,148 

031162-DP-2 .. AMGEN INC ..................................... ....... ..02/15/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 12,000 ...........11,981 ...........12,012 ............. 11,981 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ................ 31 ................ 31 ...............532 ................. 0 
01F012-44-5 .. FNCI-1.5N-APR-2023 - MBS .................. ....... ..04/13/2023 . EMM .................................. ..04/13/2023 . EMM .......................... .............400,000 ..........353,422 ..........352,234 ............ 353,422 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,188) ...........(1,188) ................. 0 ................. 0 
018802-AB-4 .. ALLIANT ENERGY CORP ........................ ....... ..04/20/2023 . Various ............................. ..12/20/2023 . Various ..................... ......... 42,550,000 ......42,733,568 ......42,027,149 ........ 42,691,008 ................. 0 ..........(42,560) ................. 0 ..........(42,560) ................ 0 ................0 ........ (663,859) ........ (663,859) ..........790,742 ........... 46,834 
01F020-63-8 .. FNCL-2N-MAR-2023 - RMBS ................... ....... ..02/07/2023 . Various ............................. ..03/08/2023 . Various ..................... .......... 1,722,000 ....... 1,434,914 ....... 1,381,528 ......... 1,434,914 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(53,386) ..........(53,386) ............ 1,148 ............ 1,148 

06051G-LH-0 .. BANK OF AMERICA CORP ....................... ....... ..05/09/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 14,000 ........... 13,825 ...........13,798 ............. 13,825 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ...............(27) ...............(27) ...............527 ................ 33 
01F012-45-2 .. FNCI-1.5N-MAY-2023 - MBS .................. ....... ..05/11/2023 . EMM .................................. ..05/11/2023 . EMM .......................... .............400,000 ..........352,648 ..........353,063 ............ 352,648 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............414 ...............414 ................. 0 ................. 0 
02156B-AF-0 .. ALTERYX INC ................................... ....... ..04/05/2023 . JP MORGAN SECURITIES INC. ...... ..09/18/2023 . WCHVV ........................ .......... 1,250,000 ....... 1,052,626 ....... 1,109,059 ......... 1,076,916 ................. 0 ........... 24,289 ................. 0 ........... 24,289 ................ 0 ................0 ........... 32,143 ........... 32,143 ............ 7,951 ............ 2,396 
01F020-65-3 .. FNCL-2N-MAY-2022 - MBS ..................... ....... ..04/27/2023 . Various ............................. ..05/04/2023 . Various ..................... .......... 1,778,000 ....... 1,493,960 ....... 1,483,012 ......... 1,493,960 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(10,948) ..........(10,948) ...............988 ...............988 

123919-AA-0 .. BXG RECEIVABLES NOTE TRUST ............... ....... ..06/07/2023 . PERSHING LLC ....................... ..12/15/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 72,206 ...........71,962 ...........72,206 ............. 71,962 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............245 ...............245 ............ 1,949 ................. 0 
01F012-46-0 .. FNCI-1.5N-JUN-2021 - MBS .................. ....... ..01/01/2023 . EMM .................................. ..01/01/2023 . Various ..................... ........... (500,000) ........ (447,656) ........ (447,344) ...........(447,656) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............313 ...............313 ..............(313) ................. 0 
03040W-BB-0 .. AMERICAN WATER CAPITAL CORP .............. ....... ..08/02/2023 . Various ............................. ..12/20/2023 . Various ..................... ......... 48,925,000 ......49,148,626 ......47,901,801 ........ 49,126,569 ................. 0 ..........(22,056) ................. 0 ..........(22,056) ................ 0 ................0 ......(1,224,768) ......(1,224,768) ..........533,444 ........... 25,518 
01F020-69-5 .. FNCL-2N-SEP-2023 - MBS ..................... ....... ..08/04/2023 . Various ............................. ..09/06/2023 . Various ..................... .......... 1,111,000 ..........887,449 ..........867,657 ............887,449 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(19,792) ..........(19,792) ...............802 ...............802 
12592B-AQ-7 .. CNH INDUSTRIAL CAP LLC ..................... ....... ..04/04/2023 . DEUTSCHE BANK SECURITIES INC .. ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 22,000 ...........21,761 ........... 21,347 ............. 21,761 ................. 0 ................ 32 ................. 0 ................ 32 ................ 0 ................0 ..............(414) ..............(414) ...............756 ................. 0 
01F012-46-0 .. FNCI-1.5N-JUN-2022 - MBS .................. ....... ..06/13/2023 . EMM .................................. ..06/13/2023 . Various ..................... .............400,000 ..........351,430 ..........348,109 ............ 351,430 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (3,320) ........... (3,320) ................. 0 ................. 0 

04271T-AB-6 .. ARRAY TECHNOLOGIES INC ..................... ....... ..05/03/2023 . JP MORGAN SECURITIES INC. ...... ..06/13/2023 .
JP MORGAN SECURITIES INC. 

............................... .............100,000 ........... 99,698 ..........115,031 ............. 99,704 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ........... 15,327 ........... 15,327 ...............539 ...............428 
01F020-6A-2 .. FNCL-2N-OCT-2023 - MBS ..................... ....... ..09/26/2023 . Various ............................. ..10/04/2023 . Various ..................... .......... 1,149,000 ..........898,032 ..........858,903 ............898,032 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(39,129) ..........(39,129) ...............702 ...............702 
126650-DX-5 .. CVS HEALTH CORP .............................. ....... ..05/30/2023 . WELLS FARGO SECURITIES LLC ..... ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 10,000 ............ 9,965 ............ 9,976 ...............9,965 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ................ 11 ................ 11 ................ 71 ................. 0 
01F012-47-8 .. FNCI-1.5N-JUL-2022 - MBS .................. ....... ..07/12/2023 . EMM .................................. ..07/12/2023 . EMM .......................... .............400,000 ..........346,367 ..........343,523 ............346,367 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (2,844) ........... (2,844) ................. 0 ................. 0 
125896-BW-9 .. CMS ENERGY CORP .............................. ....... ..07/25/2023 . Various ............................. ..12/27/2023 . Various ..................... ......... 57,925,000 ......58,322,328 ......56,890,545 ........ 58,316,709 ................. 0 ...........(5,619) ................. 0 ...........(5,619) ................ 0 ................0 ......(1,426,165) ......(1,426,165) ..........595,628 ..........125,827 
01F020-6B-0 .. FNCL-2N-NOV-2023 - RMBS ................... ....... ..10/04/2023 . Various ............................. ..11/06/2023 . Various ..................... .......... 1,073,000 ..........801,560 ..........810,209 ............801,560 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 8,649 ............ 8,649 ...............715 ...............715 
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14040H-CY-9 .. CAPITAL ONE FINANCIAL CO .................. ....... ..01/25/2023 . MORGAN STANLEY CO INCORPORATED ..01/25/2023 . CANTOR FITZGERALD + CO .. .............280,000 ..........280,000 ..........281,575 ............280,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,575 ............ 1,575 ................. 0 ................. 0 
01F012-48-6 .. FNCI-1.5N-AUG-2023 - MBS .................. ....... ..07/10/2023 . EMM .................................. ..08/09/2023 . EMM .......................... .............200,000 ..........171,313 ..........171,242 ............171,313 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(70) ...............(70) ................. 0 ................. 0 
126349-AG-4 .. CSG SYSTEMS INTERNATIONAL INC ............ ....... ..09/07/2023 . Jefferies .......................... ..09/07/2023 . Jefferies .................. .......... 1,425,000 ....... 1,425,000 ....... 1,425,577 ......... 1,425,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............577 ...............577 ................. 0 ................. 0 
01F020-6C-8 .. FNCL-2N-DEC-2022 - MBS ..................... ....... ..11/16/2023 . Various ............................. ..12/06/2023 . Various ..................... .......... 1,142,000 ..........864,233 ..........902,770 ............ 864,233 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 38,536 ........... 38,536 ...............458 ...............761 

172967-LS-8 .. CITIGROUP INC ................................ ....... ..01/31/2023 .
BNP PARIBAS SECURITIES 

CORP./FIXED INCOM ................ ..05/22/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............165,000 ..........154,587 ..........152,926 ............171,608 ................. 0 ..............(457) ................. 0 ..............(457) ................ 0 ................0 ..........(18,682) ..........(18,682) ............ 3,226 ............ 1,533 
01F012-61-9 .. FNCL-1.5N-JAN-2023 - RMBS ................. ....... ..01/01/2023 . BANK OF NYC/NSIMBS ............... ..01/09/2023 . BANK OF NYC/NSIMBS ....... .......... 2,000,000 ....... 1,582,578 ....... 1,590,391 ......... 1,582,578 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 7,813 ............ 7,813 ................. 0 ................. 0 
15189T-BC-0 .. CENTERPOINT ENERGY INC ..................... ....... ..08/09/2023 . Various ............................. ..12/29/2023 . Various ..................... .........37,300,000 ......37,356,338 ......37,003,781 ........ 37,353,779 ................. 0 ........... (2,559) ................. 0 ........... (2,559) ................ 0 ................0 ........ (349,998) ........ (349,998) ..........345,738 ............ 5,670 
03027X-BY-5 .. AMERICAN TOWER CORP ......................... ....... ..02/28/2023 . Barclays Bank PLC ................ ..05/24/2023 . Various ..................... .............970,000 ..........967,032 ..........985,040 ............967,152 ................. 0 ...............120 ................. 0 ...............120 ................ 0 ................0 ...........17,888 ...........17,888 ...........11,473 ................. 0 

17327C-AR-4 .. CITIGROUP INC ................................ ....... ..05/22/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............296,000 ..........296,000 ..........298,234 ............296,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,234 ............ 2,234 ............ 8,338 ................. 0 
01F012-62-7 .. FNCL-1.5N-FEB-2022 - MBS .................. ....... ..01/09/2023 . EMM .................................. ..02/02/2023 . EMM .......................... .......... 2,000,000 ....... 1,592,734 ....... 1,622,969 ......... 1,592,734 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 30,234 ........... 30,234 ................. 0 ................. 0 
26441C-BX-2 .. DUKE ENERGY CORP ............................ ....... ..06/14/2023 . Various ............................. ..11/20/2023 . Various ..................... ......... 53,375,000 ......54,073,936 ......52,511,031 ........ 54,008,458 ................. 0 ..........(65,478) ................. 0 ..........(65,478) ................ 0 ................0 ......(1,497,426) ......(1,497,426) ..........653,601 ........... 63,330 
034863-BD-1 .. ANGLO AMERICAN CAPITAL PLC ............... C...... ..04/27/2023 . GOLDMAN SACHS & CO ............... ..07/28/2023 . Barclays Bank PLC ........ .............225,000 ..........223,821 ..........221,546 ............ 223,843 ................. 0 ................ 22 ................. 0 ................ 22 ................ 0 ................0 ........... (2,297) ........... (2,297) ............ 3,059 ................. 0 
20030N-EE-7 .. COMCAST CORP .................................. ....... ..05/01/2023 . PERSHING LLC ....................... ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 34,000 ........... 33,897 ........... 33,643 ............. 33,897 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ..............(254) ..............(254) ............ 1,125 ................. 0 
01F012-63-5 .. FNCL-1.5N-MAR-2021 - RMBS ................. ....... ..02/02/2023 . EMM .................................. ..03/08/2023 . EMM .......................... .......... 2,000,000 ....... 1,625,078 ....... 1,524,375 ......... 1,625,078 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (100,703) ........ (100,703) ................. 0 ................. 0 
29786A-AN-6 .. ETSY INC ....................................... ....... ..02/24/2023 . WCHVV ................................ ..09/28/2023 . Various ..................... .......... 1,950,000 ....... 1,640,931 ....... 1,474,040 ......... 1,672,247 ................. 0 ...........31,316 ................. 0 ...........31,316 ................ 0 ................0 ........ (198,207) ........ (198,207) ............ 3,826 ...............989 
04273W-AD-3 .. ARROW ELECTRONICS INC ...................... ....... ..02/27/2023 . JP MORGAN (SEC) CLEARING CORP . ..05/24/2023 . Various ..................... .............555,000 ..........554,895 ..........555,450 ............ 554,902 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ...............548 ...............548 ............ 7,473 ................. 0 
21871X-AB-5 .. COREBRIDGE FINANCIAL INC .................. ....... ..03/31/2022 . EXCHANGE OFFER (NON CASH) ...... ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 42,000 ...........41,981 ........... 40,214 ............. 41,981 ................. 0 ................ 11 ................. 0 ................ 11 ................ 0 ................0 ...........(1,767) ...........(1,767) ............ 1,133 ...............212 
01F012-64-3 .. FNCL-1.5N-APR-2023 - MBS .................. ....... ..04/10/2023 . EMM .................................. ..04/10/2023 . EMM .......................... .......... 4,000,000 ....... 3,103,906 ....... 3,151,250 ......... 3,103,906 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 47,344 ........... 47,344 ................. 0 ................. 0 
30050B-AG-6 .. EVOLENT HEALTH INC .......................... ....... ..12/06/2023 . Goldman Sachs & Co. .............. ..12/06/2023 . Goldman Sachs & Co. ...... .............950,000 ..........950,000 ..........984,399 ............950,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 34,399 ........... 34,399 ................. 0 ................. 0 
04636N-AF-0 .. ASTRAZENECA FINANCE LLC ................... ....... ..02/28/2023 . Merrill Lynch ..................... ..05/26/2023 . Various ..................... .......... 1,585,000 ....... 1,581,798 .......1,601,620 ......... 1,581,930 ................. 0 ...............131 ................. 0 ...............131 ................ 0 ................0 ...........19,690 ...........19,690 ...........17,917 ................. 0 
251526-CT-4 ... DEUTSCHE BANK NY ............................ ....... ..02/06/2023 . DEUTSCHE BANK SECURITIES INC .. ..07/21/2023 . HSBC SECURITIES, INC. ... .............342,000 ..........343,835 ..........327,639 ............ 343,835 ................. 0 ...............(41) ................. 0 ...............(41) ................ 0 ................0 ..........(16,195) ..........(16,195) ........... 18,243 ................. 0 
01F012-66-8 .. FNCL-1.5N-JUN-2022 - MBS .................. ....... ..05/08/2023 . EMM .................................. ..06/08/2023 . EMM .......................... .......... 2,000,000 ....... 1,580,234 ....... 1,562,656 ......... 1,580,234 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(17,578) ..........(17,578) ................. 0 ................. 0 
337932-AQ-0 ... FIRSTENERGY CORP ............................ ....... ..06/28/2023 . Various ............................. ..11/28/2023 . Various ..................... ......... 43,525,000 ......43,603,778 ......42,482,502 ........ 43,597,816 ................. 0 ........... (5,962) ................. 0 ........... (5,962) ................ 0 ................0 ......(1,115,314) ......(1,115,314) ..........541,925 ......... 118,081 

06051G-KG-3 .. BANK OF AMERICA CORP ....................... ....... ..04/05/2023 . Barclays Bank ..................... ..06/06/2023 . JP Morgan ................... .............112,000 ..........108,675 ..........108,932 ............109,316 ................. 0 ...............641 ................. 0 ...............641 ................ 0 ................0 ..............(383) ..............(383) ...............711 ...............378 

286181-AH-5 .. ELEMENT FLEET MANAGEMENT .................. ....... ..06/21/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 41,000 ...........41,000 ...........41,041 ............. 41,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 41 ................ 41 ............ 1,396 ................. 0 
01F012-67-6 .. FNCL-1.5N-JUL-2021 - MBS .................. ....... ..07/10/2023 . EMM .................................. ..07/10/2023 . EMM .......................... .......... 4,000,000 ....... 3,083,086 ....... 3,051,484 ......... 3,083,086 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(31,602) ..........(31,602) ................. 0 ................. 0 
338307-AD-3 .. FIVE9 INC ..................................... ....... ..05/03/2023 . Various ............................. ..07/31/2023 . NMRA ......................... .......... 1,975,000 .......1,807,730 ....... 1,958,400 ......... 1,826,778 ................. 0 ...........19,047 ................. 0 ...........19,047 ................ 0 ................0 ..........131,623 ..........131,623 ............ 6,611 ............ 4,181 
097023-CW-3 .. BOEING CO ..................................... ....... ..01/19/2023 . UBS SECURITIES .................... ..08/28/2023 . Various ..................... .............. 57,000 ........... 59,122 ........... 55,782 ............. 59,108 ................. 0 ...............(14) ................. 0 ...............(14) ................ 0 ................0 ........... (3,326) ........... (3,326) ............ 2,582 ...............754 
29452E-AC-5 ... EQUITABLE HOLDINGS INC ..................... ....... ..01/04/2023 . J.P. MORGAN SECURITIES LLC ..... ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............103,000 ..........103,000 ..........102,596 ............103,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(404) ..............(404) ............ 3,080 ................. 0 
01F012-68-4 .. FNCL-1.5N-AUG-2023 - MBS .................. ....... ..08/08/2023 . EMM .................................. ..08/08/2023 . EMM .......................... .......... 4,000,000 ....... 3,060,234 ....... 3,037,422 ......... 3,060,234 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(22,813) ..........(22,813) ................. 0 ................. 0 
345370-CZ-1 .. FORD MOTOR CO ................................ ....... ..01/11/2023 . Various ............................. ..12/20/2023 . Various ..................... .........11,950,000 ......12,098,843 ......12,020,719 ........11,950,000 ................. 0 ........ (148,843) ................. 0 ........ (148,843) ................ 0 ................0 ...........70,719 ...........70,719 ................. 0 ................. 0 

126650-DX-5 .. CVS HEALTH CORP .............................. ....... ..05/30/2023 . WELLS FARGO SECURITIES LLC ..... ..06/26/2023 .
Citigroup Global Markets, 

Inc. ......................... .............. 35,000 ........... 34,875 ........... 34,942 ............. 34,877 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ................ 65 ................ 65 ...............133 ................. 0 

302491-AX-3 .. FMC CORP ....................................... ....... ..05/15/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 16,000 ........... 15,998 ........... 15,430 ............. 15,998 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (568) ............. (568) ...............585 ................. 0 
01F012-69-2 .. FNCL-1.5N-SEP-2023 - MBS .................. ....... ..09/12/2023 . EMM .................................. ..09/12/2023 . EMM .......................... .......... 4,000,000 ....... 3,001,172 ....... 2,967,969 ......... 3,001,172 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(33,203) ..........(33,203) ................. 0 ................. 0 
358039-AA-3 .. FRESHPET INC .................................. ....... ..05/17/2023 . Various ............................. ..06/20/2023 . Various ..................... .......... 3,450,000 ....... 3,475,832 ....... 3,941,279 ......... 3,475,339 ................. 0 ..............(494) ................. 0 ..............(494) ................ 0 ................0 ..........465,940 ..........465,940 ........... 25,031 ...............860 
14040H-CY-9 .. CAPITAL ONE FINANCIAL CORP ................ ....... ..01/25/2023 . Morgan Stanley .................... ..01/25/2023 . CANTOR FITGERALD ......... .............. 94,000 ...........94,000 ........... 94,530 ............. 94,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............530 ...............530 ................. 0 ................. 0 
30303M-8N-5 .. META PLATFORMS INC .......................... ....... ..05/01/2023 . J.P. MORGAN SECURITIES LLC ..... ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 27,000 ...........26,987 ...........27,084 ............. 26,987 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ................ 97 ................ 97 ...............964 ................. 0 
01F012-6A-9 .. FNCL-1.5N-OCT-2023 - MBS .................. ....... ..10/10/2023 . EMM .................................. ..10/10/2023 . EMM .......................... .......... 4,000,000 ....... 2,911,250 ....... 2,842,500 ......... 2,911,250 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(68,750) ..........(68,750) ................. 0 ................. 0 

405024-AB-6 .. HAEMONETICS CORP ............................. ....... ..08/07/2023 . Various ............................. ..11/17/2023 .
JP MORGAN SECURITIES INC. 

............................... .......... 2,125,000 ....... 1,830,421 ....... 1,834,124 ......... 1,859,308 ................. 0 ...........28,887 ................. 0 ...........28,887 ................ 0 ................0 ..........(25,184) ..........(25,184) ................. 0 ................. 0 
14687J-AH-2 .. CRVNA 2021-P3 C - ABS ...................... ....... ..08/16/2023 . RBC DOMINION SEC. INC ........... ..10/18/2023 . BNP Paribas ................ .............. 45,000 ........... 38,489 ........... 37,854 ............. 38,763 ................. 0 ...............274 ................. 0 ...............274 ................ 0 ................0 ............. (908) ............. (908) ...............169 ................ 19 
337738-BD-9 .. FISERV INC .................................... ....... ..02/27/2023 . GOLDMAN SACHS + CO LLC .......... ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 23,000 ........... 22,992 ........... 23,213 ............. 22,992 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ...............221 ...............221 ............ 1,078 ................. 0 
01F012-6B-7 .. FNCL-1.5N-NOV-2023 - MBS .................. ....... ..10/26/2023 . EMM .................................. ..10/26/2023 . EMM .......................... .......... 4,000,000 ....... 2,804,375 ....... 2,812,422 ......... 2,804,375 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 8,047 ............ 8,047 ................. 0 ................. 0 
45781M-AD-3 .. INNOVIVA INC .................................. ....... ..01/19/2023 . JP MORGAN SECURITIES INC. ...... ..06/05/2023 . Goldman Sachs & Co. ...... .......... 1,700,000 ....... 1,395,913 ....... 1,400,375 ......... 1,415,265 ................. 0 ........... 19,352 ................. 0 ........... 19,352 ................ 0 ................0 ..........(14,890) ..........(14,890) ........... 26,291 ...........12,650 

212015-AS-0 .. CONTINENTAL RESOURCES INC ................. ....... ..10/17/2023 .
DEUTSCHE BANK SECURITIES, INC. 

....................................... ..11/03/2023 .
MORGAN STANLEY&CO. 

LLC/INTERNATIONAL PLC ... ............... 5,000 ............ 4,590 ............ 4,677 ...............4,594 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ................ 82 ................ 82 ................ 68 ................ 57 
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37959G-AD-9 ... GLOBAL ATLANTIC FIN CO .................... ....... ..06/14/2023 . WELLS FARGO SECURITIES LLC ..... ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 37,000 ........... 36,963 ...........37,407 ............. 36,963 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ...............445 ...............445 ............ 1,694 ................ 61 
01F012-6C-5 .. FNCL-1.5N-DEC-2022 - MBS .................. ....... ..10/16/2023 . EMM .................................. ..12/05/2023 . EMM .......................... .......... 2,000,000 ....... 1,429,141 ....... 1,507,500 ......... 1,429,141 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 78,359 ........... 78,359 ................. 0 ................. 0 
45784P-AK-7 .. INSULET CORP .................................. ....... ..08/09/2023 . Morgan Stanley & Co. LLC ....... ..12/26/2023 . Various ..................... .......... 4,525,000 ....... 5,228,366 ....... 5,143,845 ......... 5,145,348 ................. 0 ..........(83,018) ................. 0 ..........(83,018) ................ 0 ................0 ...........(1,502) ...........(1,502) ...........13,662 ............ 7,542 
22822V-BC-4 ... CROWN CASTLE INC ............................ ....... ..04/24/2023 . Merrill Lynch ..................... ..10/11/2023 . Various ..................... .............185,000 ..........184,841 ..........171,804 ............184,848 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ..........(13,044) ..........(13,044) ............ 4,076 ................. 0 

38013J-AB-9 .. GM FINANCIAL SECURITIZED TERM ........... ....... ..01/09/2023 . PERSHING LLC ....................... ..11/16/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............159,881 ..........159,868 ..........159,881 ............159,868 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 13 ................ 13 ............ 7,167 ................. 0 
01F020-62-0 .. FNCL-2N-FEB-2023 - RMBS ................... ....... ..02/08/2023 . Various ............................. ..02/08/2023 . EMM .......................... ....... (13,800,000) .... (11,718,799) .... (11,483,137) .......(11,718,799) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........235,662 ..........235,662 ................. 0 ................. 0 
45826H-AA-7 .. INTEGER HOLDINGS CORP ...................... ....... ..02/01/2023 . MERRILL LYNCH & CO ............... ..02/01/2023 . MERRILL LYNCH & CO ....... .......... 3,175,000 ....... 3,175,000 ....... 3,281,250 ......... 3,175,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........106,250 ..........106,250 ................. 0 ................. 0 

251526-CT-4 ... DEUTSCHE BANK AG (NEW YORK BRANCH) ..... ....... ..02/06/2023 .
DEUTSCHE BANK SECURITIES, INC. 

....................................... ..07/21/2023 . HSBC SECURITIES ........... .............426,000 ..........426,000 ..........408,112 ............426,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (17,888) ......... (17,888) ........... 13,822 ................. 0 
431282-AQ-5 ... HIGHWOODS REALTY LP ......................... ....... ..04/18/2023 . BARCLAYS CAPITAL INC. ........... ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 16,000 ...........14,089 ........... 14,240 ............. 14,089 ................. 0 ...............237 ................. 0 ...............237 ................ 0 ................0 ...............151 ...............151 ...............543 ................ 64 
01F020-63-8 .. FNCL-2N-MAR-2023 - RMBS ................... ....... ..03/09/2023 . EMM .................................. ..03/09/2023 . EMM .......................... ........(34,900,000) .....(29,734,254) .... (28,180,238) .......(29,734,254) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ....... 1,554,016 ....... 1,554,016 ................. 0 ................. 0 
472145-AF-8 .. JAZZ INVESTMENTS I LTD .................... C...... ..04/27/2023 . NMRA ................................. ..07/07/2023 . Various ..................... .......... 2,225,000 ....... 2,412,694 ....... 2,279,980 ......... 2,403,680 ................. 0 ...........(9,014) ................. 0 ...........(9,014) ................ 0 ................0 ........ (123,700) ........ (123,700) ........... 23,383 ...........16,753 
26884T-AW-2 .. ERAC USA FINANCE LLC ....................... ....... ..04/26/2023 . MIZUHO SECURITIES USA LLC ...... ..10/04/2023 . Various ..................... .............600,000 ..........598,266 ..........562,974 ............ 598,314 ................. 0 ................ 48 ................. 0 ................ 48 ................ 0 ................0 ..........(35,340) ..........(35,340) ...........10,391 ................. 0 
458140-CD-0 .. INTEL CORP .................................... ....... ..02/07/2023 . J.P. MORGAN SECURITIES LLC ..... ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 43,000 ...........43,000 ...........42,817 ............. 43,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (183) ............. (183) ............ 1,337 ................. 0 
01F020-64-6 .. FNCL-2N-APR-2022 - MBS ..................... ....... ..03/13/2023 . WALLACHBETH CAPITAL LLC ........ ..04/04/2023 . WALLACHBETH CAPITAL LLC .......... 7,000,000 ....... 5,791,680 ....... 5,850,469 ......... 5,791,680 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........58,789 ...........58,789 ............ 4,667 ............ 4,667 

531229-AR-3 ... LIBERTY MEDIA CORP .......................... ....... ..09/07/2023 . JP MORGAN SECURITIES INC. ...... ..09/07/2023 .
JP MORGAN SECURITIES INC. 

............................... .......... 5,300,000 ....... 5,300,000 ....... 5,276,875 ......... 5,300,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(23,125) ..........(23,125) ................. 0 ................. 0 
286181-AH-5 .. ELEMENT FLEET MANAGEMENT CORP ........... ....... ..06/21/2023 . Bank of America ................... ..11/28/2023 . ROYAL BANK OF CANADA .... .............268,000 ..........268,000 ..........268,823 ............268,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............823 ...............823 ............ 7,189 ................. 0 
459506-AQ-4 ... INTL FLAVOR + FRAGRANCES .................. ....... ..01/31/2023 . BOFA SECURITIES, INC. ........... ..08/09/2023 . MARKETAXESS CORPORATION . .............505,000 ..........419,327 ..........389,712 ............ 464,569 ................. 0 ............ 2,410 ................. 0 ............ 2,410 ................ 0 ................0 ..........(74,857) ..........(74,857) ............ 8,591 ............ 2,936 
01F020-65-3 .. FNCL-2N-MAY-2022 - MBS ..................... ....... ..05/08/2023 . EMM .................................. ..05/08/2023 . EMM .......................... .........(6,200,000) ......(5,226,076) ......(5,192,666) ........ (5,226,076) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 33,410 ........... 33,410 ............ 3,889 ............ 3,889 

55024U-AG-4 ... LUMENTUM HOLDINGS INC ...................... ....... ..08/17/2023 . BARCLAYS CAPITAL INC. ........... ..11/03/2023 .
JP MORGAN SECURITIES INC. 

............................... .............750,000 ......... 681,687 ..........645,782 ............683,790 ................. 0 ............ 2,103 ................. 0 ............ 2,103 ................ 0 ................0 ..........(38,008) ..........(38,008) ............ 4,406 ............ 2,031 

30303M-8N-5 .. META PLATFORMS INC .......................... ....... ..05/01/2023 . JP MORGAN (SEC) CLEARING CORP . ..09/28/2023 .
Citigroup Global Markets, 

Inc. ......................... .......... 1,060,000 ....... 1,059,481 .......1,014,611 ......... 1,059,514 ................. 0 ................ 33 ................. 0 ................ 33 ................ 0 ................0 ..........(44,903) ..........(44,903) ...........21,717 ................. 0 

49177J-AA-0 .. KENVUE INC .................................... ....... ..03/08/2023 . GOLDMAN SACHS + CO LLC .......... ..10/17/2023 .
EXCHANGE OFFER (NON CASH) 

............................... .............312,000 ..........311,885 ..........311,981 ............311,916 ................. 0 ................ 32 ................. 0 ................ 32 ................ 0 ................0 ................ 65 ................ 65 ............ 9,819 ................. 0 
01F020-69-5 .. FNCL-2N-SEP-2023 - MBS ..................... ....... ..08/01/2023 . EMM .................................. ..08/29/2023 . EMM .......................... .........11,000,000 ....... 8,841,030 ....... 8,763,257 ......... 8,841,030 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(77,773) ..........(77,773) ................. 0 ................. 0 
57164Y-AD-9 .. MARRIOTT VACATIONS WORLDWIDE CORP ....... ....... ..04/27/2023 . JP MORGAN SECURITIES INC. ...... ..11/22/2023 . Various ..................... .......... 1,375,000 ....... 1,331,682 .......1,171,704 ......... 1,340,576 ................. 0 ............ 8,894 ................. 0 ............ 8,894 ................ 0 ................0 ........ (168,872) ........ (168,872) ................. 0 ................. 0 

337738-BH-0 .. FISERV INC .................................... ....... ..08/14/2023 . WELLS FARGO SECURITIES LLC ..... ..11/07/2023 .
JP MORGAN (SEC) CLEARING 

CORP ......................... .............240,000 ..........238,013 ..........230,576 ............ 238,043 ................. 0 ................ 30 ................. 0 ................ 30 ................ 0 ................0 ...........(7,467) ...........(7,467) ............ 2,705 ................. 0 

49447B-AA-1 .. KIMCO REALTY OP LLC ........................ ....... ..10/02/2023 . WELLS FARGO SECURITIES LLC ..... ..11/14/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............412,000 ..........410,311 ..........419,511 ............ 410,322 ................. 0 ................ 11 ................. 0 ................ 11 ................ 0 ................0 ............ 9,189 ............ 9,189 ............ 2,490 ................. 0 
01F020-6A-2 .. FNCL 2 10/23 - RMBS ........................ ....... ..10/06/2023 . EMM .................................. ..12/31/2023 . EMM .......................... .........45,700,000 ...... 35,334,645 ......34,831,367 ........ 35,334,645 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (503,277) ........ (503,277) ................. 0 ................. 0 

589889-AA-2 .. MERIT MEDICAL SYSTEMS INC ................. ....... ..12/06/2023 . JP MORGAN SECURITIES INC. ...... ..12/06/2023 .
JP MORGAN SECURITIES INC. 

............................... .......... 4,375,000 ....... 4,375,000 ....... 4,496,680 ......... 4,375,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........121,680 ..........121,680 ................. 0 ................. 0 

37045X-EB-8 .. GENERAL MOTORS FINANCIAL COMPANY INC ... ....... ..01/04/2023 .
DEUTSCHE BANK SECURITIES, INC. 

....................................... ..06/26/2023 .
CREDIT AGRICOLE 

SECURITIES (USA), INC. .. .............285,000 ..........284,974 ..........288,369 ............284,976 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ............ 3,392 ............ 3,392 ............ 8,028 ................. 0 

501889-AE-9 .. LKQ CORP ....................................... ....... ..05/15/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..10/20/2023 .
EXCHANGE OFFER (NON CASH) 

............................... .............288,000 ..........285,949 ..........286,296 ............286,012 ................. 0 ................ 63 ................. 0 ................ 63 ................ 0 ................0 ...............284 ...............284 ............ 7,525 ................. 0 
01F020-6A-2 .. FNCL-2N-OCT-2023 - MBS ..................... ....... ..08/29/2023 . EMM .................................. ..09/26/2023 . EMM .......................... .........11,000,000 ....... 8,767,344 ....... 8,420,156 ......... 8,767,344 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (347,188) ........ (347,188) ................. 0 ................. 0 
594972-AE-1 .. MICROSTRATEGY INC ........................... ....... ..01/17/2023 . Jefferies .......................... ..03/28/2023 . Jefferies .................. .............600,000 ..........264,000 ..........294,194 ............271,360 ................. 0 ............ 7,360 ................. 0 ............ 7,360 ................ 0 ................0 ........... 22,835 ........... 22,835 ................. 0 ................. 0 
444859-BX-9 ... HUMANA INC .................................... ....... ..02/27/2023 . Barclays Bank ..................... ..07/12/2023 . Goldman Sachs ............. .............110,000 ..........106,074 ..........107,940 ............106,091 ................. 0 ................ 17 ................. 0 ................ 17 ................ 0 ................0 ............ 1,848 ............ 1,848 ............ 2,033 ................. 0 

55400W-AA-7 .. MVW OWNER TRUST .............................. ....... ..05/15/2023 . PERSHING LLC ....................... ..12/20/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 27,776 ...........27,771 ...........27,776 ............. 27,771 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 6 ................. 6 ...............162 ................. 0 
01F020-6B-0 .. FNCL-2N-NOV-2023 - RMBS ................... ....... ..11/08/2023 . EMM .................................. ..12/31/2023 . EMM .......................... .........58,100,000 ......44,453,719 ......27,087,543 ........ 44,453,719 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .... (17,366,176) .... (17,366,176) ................. 0 ................. 0 

604749-AA-9 .. MIRUM PHARMACEUTICALS INC ................. ....... ..04/13/2023 . JP MORGAN SECURITIES INC. ...... ..04/13/2023 .
JP MORGAN SECURITIES INC. 

............................... .............600,000 ......... 600,000 ..........630,310 ............600,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........30,310 ...........30,310 ................. 0 ................. 0 
458140-CH-1 .. INTEL CORP .................................... ....... ..02/07/2023 . JP Morgan ........................... ..07/17/2023 . ROYAL BANK OF CANADA .... .............110,000 ..........109,934 ..........110,906 ............ 109,935 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............972 ...............972 ............ 2,733 ................. 0 
55903V-BC-6 .. WARNERMEDIA HOLDINGS INC .................. ....... ..03/09/2022 . EXCHANGE OFFER (NON CASH) ...... ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 58,000 ...........58,000 ........... 50,963 ............. 58,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,037) ...........(7,037) ............ 2,043 ...............331 
01F020-6C-8 .. FNCL-2N-DEC-2022 - MBS ..................... ....... ..12/08/2023 . EMM .................................. ..12/08/2023 . EMM .......................... .........36,200,000 ......27,188,281 ......27,856,941 ........27,188,281 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 668,660 ......... 668,660 ................. 0 ................. 0 
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63845R-AB-3 .. NATIONAL VISION HOLDINGS INC ............. ....... ..03/01/2023 . BARCLAYS CAPITAL INC. ........... ..04/17/2023 .
Morgan Stanley & Co. LLC 

............................... .......... 2,325,000 ....... 2,329,955 ....... 2,293,794 ......... 2,329,696 ................. 0 ..............(259) ................. 0 ..............(259) ................ 0 ................0 ..........(35,902) ..........(35,902) ........... 24,865 ...........17,438 
469814-AB-3 .. JACOBS ENGINEERING GROUP INC ............. ....... ..08/15/2023 . Merrill Lynch ..................... ..12/18/2023 . GOLDMAN, SACHS & CO. .... .............520,000 ..........519,735 ..........539,011 ............519,750 ................. 0 ................ 15 ................. 0 ................ 15 ................ 0 ................0 ...........19,261 ...........19,261 ...........11,190 ................. 0 

58507L-BB-4 .. MEDTRONIC GLOBAL HLDINGS .................. ....... ..03/23/2023 .
MIZUHO SECURITIES USA/FIXED 

INCOME .............................. ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 40,000 ........... 39,884 ...........39,117 ............. 39,884 ................. 0 ................ 16 ................. 0 ................ 16 ................ 0 ................0 ............. (767) ............. (767) ............ 1,329 ................. 0 
01F022-66-7 .. UMBS 30YR TBA(REG A) - MBS ............... ....... ..05/24/2023 . EMM .................................. ..06/05/2023 . EMM .......................... .........49,800,000 ...... 42,996,232 ......42,780,529 ........ 42,996,232 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (215,703) ........ (215,703) ................. 0 ................. 0 
65341B-AD-8 .. NEXTERA ENERGY PARTNERS LP ............... ....... ..08/30/2023 . Various ............................. ..09/28/2023 . Various ..................... ......... 15,225,000 ...... 14,492,245 ......13,177,847 ........ 14,485,748 ................. 0 ...........(6,497) ................. 0 ...........(6,497) ................ 0 ................0 ......(1,307,901) ......(1,307,901) ................. 0 ................. 0 

49447B-AA-1 .. KIMCO REALTY OP LLC ........................ ....... ..10/02/2023 . WELLS FARGO SECURITIES LLC ..... ..11/14/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............140,000 ..........139,426 ..........142,552 ............ 139,427 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............ 3,125 ............ 3,125 ...............846 ................. 0 

61747Y-EU-5 .. MORGAN STANLEY ............................... ....... ..03/09/2023 . MORGAN STANLEY CO INCORPORATED ..04/19/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .......... 1,461,000 ....... 1,393,531 ....... 1,422,445 ......... 1,389,295 ................. 0 ...............841 ................. 0 ...............841 ................ 0 ................0 ........... 33,151 ........... 33,151 ........... 26,496 ...........10,516 
01F030-66-0 .. FNCL-3N-JUN-2022 - MBS ..................... ....... ..06/07/2023 . EMM .................................. ..06/07/2023 . EMM .......................... .........(2,400,000) ......(2,299,387) ......(2,260,820) ........ (2,299,387) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........38,566 ...........38,566 ................. 0 ................. 0 
65341B-AG-1 .. NEXTERA ENERGY PARTNERS LP ............... ....... ..04/25/2023 . Various ............................. ..06/28/2023 . Various ..................... .........10,625,000 ....... 9,625,900 ....... 9,624,029 ......... 9,666,047 ................. 0 ...........40,147 ................. 0 ...........40,147 ................ 0 ................0 ..........(42,018) ..........(42,018) ..........127,380 ........... 90,462 

58940B-AR-7 .. MFCC 2023-1 A - ABS ........................ ....... ..01/31/2023 .
CREDIT SUISSE AG-NEW YORK 

BRANCH .............................. ..09/22/2023 .
MUFG SECURITIES AMERICAS 

INC. ......................... .............450,000 ..........449,949 ..........451,816 ............ 449,985 ................. 0 ................ 36 ................. 0 ................ 36 ................ 0 ................0 ............ 1,831 ............ 1,831 ...........21,708 ................. 0 
61747Y-EY-7 .. MORGAN STANLEY ............................... ....... ..07/19/2023 . MORGAN STANLEY CO INCORPORATED ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 24,000 ........... 25,663 ........... 25,432 ............. 25,663 ................. 0 ...............(53) ................. 0 ...............(53) ................ 0 ................0 ..............(232) ..............(232) ............ 1,114 ...............393 
01F040-66-9 .. UMBS 30YR TBA(REG A) - MBS ............... ....... ..06/09/2023 . EMM .................................. ..06/09/2023 . EMM .......................... .........32,400,000 ......30,744,315 ......30,493,302 ........ 30,744,315 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (251,013) ........ (251,013) ................. 0 ................. 0 
67181A-AB-3 .. OAK STREET HEALTH INC ...................... ....... ..02/08/2023 . Various ............................. ..07/06/2023 . PIPR ......................... .......... 5,925,000 ....... 5,286,563 ....... 5,906,289 ......... 5,359,365 ................. 0 ...........72,802 ................. 0 ...........72,802 ................ 0 ................0 ..........546,924 ..........546,924 ................. 0 ................. 0 
61747Y-EU-5 .. MORGAN STANLEY ............................... ....... ..03/09/2023 . Morgan Stanley .................... ..04/19/2023 . Morgan Stanley ............ .............157,000 ..........149,750 ..........152,877 ............149,817 ................. 0 ................ 67 ................. 0 ................ 67 ................ 0 ................0 ............ 3,060 ............ 3,060 ............ 1,940 ............ 1,130 

61747Y-FA-8 .. MORGAN STANLEY ............................... ....... ..01/17/2023 . MORGAN STANLEY CO INCORPORATED ..03/09/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .......... 1,530,000 ....... 1,531,094 ....... 1,502,598 ......... 1,531,094 ................. 0 ...............(18) ................. 0 ...............(18) ................ 0 ................0 ..........(28,496) ..........(28,496) ........... 11,339 ...............213 
06742L-AX-1 .. DROCK 2023-1 A - ABS ....................... ....... ..04/18/2023 . EMM .................................. ..08/21/2023 . EMM .......................... .............200,000 ..........199,980 ..........196,750 ............ 199,984 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ........... (3,234) ........... (3,234) ............ 3,094 ................. 0 
69352P-AR-4 ... PPL CAPITAL FUNDING INC ................... ....... ..03/20/2023 . Various ............................. ..12/20/2023 . Various ..................... .........45,900,000 ......45,669,118 ......43,297,409 ........ 45,714,524 ................. 0 ........... 45,407 ................. 0 ........... 45,407 ................ 0 ................0 ......(2,417,116) ......(2,417,116) ..........805,332 ........... 34,091 
61747Y-FA-8 .. MORGAN STANLEY ............................... ....... ..01/17/2023 . Morgan Stanley .................... ..03/09/2023 . Morgan Stanley ............ .............152,000 ..........151,997 ..........149,165 ............151,998 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ........... (2,833) ........... (2,833) ............ 1,168 ................. 0 

61747Y-FE-0 .. MORGAN STANLEY ............................... ....... ..04/19/2023 . MORGAN STANLEY CO INCORPORATED ..08/11/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .......... 1,762,000 .......1,762,000 ....... 1,736,647 ......... 1,762,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(25,353) ..........(25,353) ........... 18,224 ................. 0 
123918-AA-2 .. BX 2023-VLT2 A - CMBS ...................... ....... ..06/06/2023 . EMM .................................. ..09/19/2023 . EMM .......................... .............100,000 ........... 99,750 ........... 99,719 ............. 99,804 ................. 0 ................ 54 ................. 0 ................ 54 ................ 0 ................0 ...............(86) ...............(86) ............ 2,232 ................ 41 
70202L-AB-8 .. PARSONS CORP .................................. ....... ..05/03/2023 . Various ............................. ..11/21/2023 . Various ..................... .............655,000 ..........688,458 ..........942,556 ............ 679,539 ................. 0 ...........(8,919) ................. 0 ...........(8,919) ................ 0 ................0 ..........263,016 ..........263,016 ............ 1,244 ...............191 
61747Y-FE-0 .. MORGAN STANLEY ............................... ....... ..04/19/2023 . Morgan Stanley .................... ..08/11/2023 . Morgan Stanley ............ .............330,000 ..........330,000 ..........325,200 ............330,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(4,800) ...........(4,800) ............ 4,475 ................. 0 
61747Y-FG-5 .. MORGAN STANLEY ............................... ....... ..07/19/2023 . MORGAN STANLEY CO INCORPORATED ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 18,000 ...........18,000 ...........17,919 ............. 18,000 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...............(81) ...............(81) ................. 0 ................ 16 
17291N-AA-9 .. CGCMT 2023-SMRT A - CMBS .................. ....... ..05/10/2023 . EMM .................................. ..10/25/2023 . EMM .......................... .............170,000 ..........175,100 ..........163,333 ............174,684 ................. 0 ............. (416) ................. 0 ............. (416) ................ 0 ................0 ..........(11,351) ..........(11,351) ............ 4,920 ...............653 
74623V-AA-1 .. PURECYCLE TECHNOLOGIES INC ................ ....... ..08/22/2023 . OPPENHEIMER ........................ ..08/22/2023 . OPPENHEIMER ................ .......... 1,025,000 ..........922,500 ..........958,375 ............ 922,500 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 35,875 ........... 35,875 ................. 0 ................. 0 
655663-AA-0 .. NORDSON CORP .................................. ....... ..09/07/2023 . JP MORGAN (SEC) CLEARING CORP . ..09/28/2023 . Barclays Bank PLC ........ .............. 65,000 ...........64,986 ...........64,387 ............. 64,986 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(599) ..............(599) ...............192 ................. 0 

62848P-AA-8 .. MVW OWNER TRUST .............................. ....... ..04/04/2023 . WELLS FARGO SECURITIES LLC ..... ..12/20/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 87,947 ........... 87,944 ...........87,947 ............. 87,944 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 3 ................. 3 ............ 2,804 ................. 0 
21H020-61-8 .. G2JUMB-2N-JAN-2023 - RMBS ................. ....... ..01/18/2023 . EMM .................................. ..01/18/2023 . EMM .......................... .........15,500,000 ......13,480,246 ......13,495,188 ........ 13,480,246 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 14,941 ........... 14,941 ................. 0 ................. 0 
76954A-AA-1 .. RIVIAN AUTOMOTIVE INC ...................... ....... ..03/08/2023 . Goldman Sachs & Co. .............. ..04/04/2023 . Various ..................... .......... 7,425,000 ....... 7,425,000 ....... 7,570,083 ......... 7,425,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........145,083 ..........145,083 ........... 21,259 ................. 0 
655844-CP-1 ... NORFOLK SOUTHERN CORP ...................... ....... ..01/18/2023 . Bank of America ................... ..07/18/2023 . Various ..................... .............329,000 ..........313,583 ..........295,356 ............313,713 ................. 0 ...............130 ................. 0 ...............130 ................ 0 ................0 ..........(18,357) ..........(18,357) ............ 9,423 ............ 2,038 

67448G-AA-1 .. ONSLOW BAY FINANCIAL LLC .................. ....... ..05/18/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 62,084 ...........62,083 ...........62,084 ............. 62,083 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ............ 2,081 ...............253 
21H020-62-6 .. G2JUMB-2N-FEB-2023 - RMBS ................. ....... ..01/13/2023 . EMM .................................. ..02/13/2023 . EMM .......................... .........14,500,000 ......12,541,074 ......12,363,125 ........ 12,541,074 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (177,949) ........ (177,949) ............ 5,000 ............ 5,000 
76954A-AC-7 .. RIVIAN AUTOMOTIVE INC ...................... ....... ..10/06/2023 . Morgan Stanley & Co. LLC ....... ..10/06/2023 . Various ..................... .......... 3,475,000 ....... 3,474,650 ....... 3,466,603 ......... 3,474,650 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(8,047) ...........(8,047) ...............350 ...............350 
693475-BM-6 .. PNC FINANCIAL SERVICES GROUP INC ........ ....... ..05/11/2023 . ROYAL BANK OF CANADA ............ ..08/15/2023 . Barclays Bank ............. .............183,000 ..........178,418 ..........171,930 ............178,527 ................. 0 ...............110 ................. 0 ...............110 ................ 0 ................0 ...........(6,597) ...........(6,597) ............ 5,230 ............ 2,823 
69047Q-AC-6 .. OVINTIV INC ................................... ....... ..05/16/2023 . DEUTSCHE BANK SECURITIES INC .. ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 22,000 ........... 21,989 ........... 21,936 ............. 21,989 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............(52) ...............(52) ...............195 ................. 0 
21H020-63-4 .. G2JUMB-2N-MAR-2021 - RMBS ................. ....... ..03/16/2023 . EMM .................................. ..03/16/2023 . EMM .......................... .........18,500,000 ......15,751,296 ......15,567,878 ........ 15,751,296 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (183,418) ........ (183,418) ........... 18,333 ........... 18,333 

816850-AE-1 .. SEMTECH CORP .................................. ....... ..10/17/2023 . Various ............................. ..10/23/2023 .
MANDATORY EXCHANGE NON 

CASH ......................... .......... 7,600,000 ....... 7,251,566 ....... 7,205,587 ......... 7,240,501 ................. 0 ..........(11,065) ................. 0 ..........(11,065) ................ 0 ................0 ..........(34,914) ..........(34,914) ..........102,241 ........... 53,564 

693475-BU-8 .. PNC FINANCIAL SERVICES GROUP INC ........ ....... ..10/25/2023 . ROYAL BANK OF CANADA ............ ..12/07/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............165,000 ..........164,492 ..........178,032 ............164,497 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ........... 13,535 ........... 13,535 ............ 1,607 ...............221 

693475-BL-8 .. PNC FINANCIAL SERVICES ..................... ....... ..01/19/2023 .
DBTC AMERICA/PNC BANK, N.A.-

SECS.CO ............................. ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............127,000 ..........127,000 ..........125,131 ............127,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,869) ...........(1,869) ............ 4,105 ................. 0 
21H020-64-2 .. G2JUMB-2N-APR-2021 - MBS .................. ....... ..04/17/2023 . EMM .................................. ..04/17/2023 . EMM .......................... .........20,500,000 ......17,268,953 ......17,409,480 ........ 17,268,953 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........140,527 ..........140,527 ........... 19,528 ........... 19,528 
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816850-AF-8 .. SEMTECH CORP .................................. ....... ..10/24/2023 . MANDATORY EXCHANGE NON CASH ... ..12/14/2023 . Various ..................... .......... 5,550,000 ....... 5,053,942 ....... 4,403,966 ......... 5,069,261 ................. 0 ........... 15,319 ................. 0 ........... 15,319 ................ 0 ................0 ........ (665,295) ........ (665,295) ........... 54,382 ........... 43,340 
716973-AE-2 .. PFIZER INVESTMENT ENTERPRISES PTE LTD . C...... ..05/16/2023 . Merrill Lynch ..................... ..09/28/2023 . Various ..................... .............570,000 ..........569,145 ..........546,758 ............569,165 ................. 0 ................ 20 ................. 0 ................ 20 ................ 0 ................0 ..........(22,407) ..........(22,407) ............ 8,030 ................. 0 

693475-BU-8 .. PNC FINANCIAL SERVICES ..................... ....... ..10/25/2023 . RBC CAPITAL MARKETS, LLC ....... ..12/07/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............380,000 ..........378,830 ..........410,012 ............378,839 ................. 0 ................. 9 ................. 0 ................. 9 ................ 0 ................0 ...........31,174 ...........31,174 ............ 3,701 ...............508 
21H020-65-9 .. G2JUMB-2N-MAY-2021 - MBS .................. ....... ..05/15/2023 . Various ............................. ..05/15/2023 . Various ..................... .........17,500,000 ......14,909,461 ......14,942,781 ........ 14,909,461 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 33,320 ........... 33,320 ............ 4,250 ............ 4,250 
82489T-AA-2 .. SHOCKWAVE MEDICAL INC ...................... ....... ..08/11/2023 . MERRILL LYNCH & CO ............... ..12/19/2023 . Various ..................... .......... 4,200,000 ....... 4,200,000 ....... 4,005,204 ......... 4,200,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (194,796) ........ (194,796) ...........13,658 ................. 0 

74340X-CF-6 .. PROLOGIS LP ................................... ....... ..03/23/2023 . WELLS FARGO SECURITIES LLC ..... ..07/24/2023 .
WLTN-TFCS - TRANSAMERICA 

FINANCIAL .................. .............. 91,000 ........... 90,843 ...........89,864 ............. 90,837 ................. 0 ................ (7) ................. 0 ................ (7) ................ 0 ................0 ..............(972) ..............(972) ............ 1,533 ................. 0 

716973-AC-6 .. PFIZER INVESTMENT ENTER ................... ....... ..05/16/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 54,000 ........... 53,937 ...........53,106 ............. 53,937 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ............. (831) ............. (831) ............ 1,552 ................. 0 
21H020-65-9 .. G2JUMB-2N-MAY-2023 - MBS .................. ....... ..05/15/2023 . EMM .................................. ..05/15/2023 . EMM .......................... .......... 5,000,000 ....... 4,248,516 ....... 4,261,992 ......... 4,248,516 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........13,477 ...........13,477 ................. 0 ................. 0 
83304A-AH-9 .. SNAP INC ....................................... ....... ..10/23/2023 . JP MORGAN SECURITIES INC. ...... ..11/15/2023 . Various ..................... .......... 2,450,000 .......1,666,000 ....... 1,765,643 ......... 1,675,197 ................. 0 ............ 9,197 ................. 0 ............ 9,197 ................ 0 ................0 ........... 90,445 ........... 90,445 ...............642 ...............459 
75513E-CW-9 .. RTX CORP ....................................... ....... ..11/06/2023 . Goldman Sachs ..................... ..11/13/2023 . Barclays Bank ............. .............. 92,000 ...........91,827 ...........92,770 ............. 91,827 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............943 ...............943 ...............109 ................. 0 
75513E-CW-9 .. RTX CORP ....................................... ....... ..11/06/2023 . GOLDMAN SACHS + CO LLC .......... ..11/13/2023 . BARCLAYS CAPITAL INC. ... .............272,000 ..........271,489 ..........274,277 ............271,489 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............ 2,787 ............ 2,787 ...............323 ................. 0 
21H020-66-7 .. G2JUMB-2N-JUN-2023 - MBS .................. ....... ..06/15/2023 . EMM .................................. ..06/15/2023 . EMM .......................... .........26,500,000 ......22,580,805 ...... 22,356,234 ........ 22,580,805 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (224,570) ........ (224,570) ................. 0 ................. 0 
842587-DN-4 ... SOUTHERN CO ................................... ....... ..07/11/2023 . Various ............................. ..12/19/2023 . Various ..................... .........65,484,000 ......65,691,167 ......65,643,512 ........65,650,710 ................. 0 ..........(40,457) ................. 0 ..........(40,457) ................ 0 ................0 ...........(7,198) ...........(7,198) ..........985,805 ..........153,432 
760759-BC-3 .. REPUBLIC SERVICES INC ...................... ....... ..03/21/2023 . JP Morgan ........................... ..11/06/2023 . Various ..................... .............146,000 ..........145,254 ..........139,799 ............145,281 ................. 0 ................ 27 ................. 0 ................ 27 ................ 0 ................0 ........... (5,482) ........... (5,482) ............ 3,734 ................. 0 
756109-BS-2 .. REALTY INCOME CORP .......................... ....... ..04/05/2023 . WELLS FARGO SECURITIES LLC ..... ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 36,000 ........... 35,637 ........... 34,968 ............. 35,637 ................. 0 ................ 41 ................. 0 ................ 41 ................ 0 ................0 ............. (670) ............. (670) ............ 1,528 ................. 0 
21H020-68-3 .. G2JUMB-2N-AUG-2023 - MBS .................. ....... ..08/16/2023 . Various ............................. ..08/16/2023 . EMM .......................... .........25,500,000 ......21,208,770 ......20,849,336 ........21,208,770 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .........(359,434) .........(359,434) ................. 0 ................. 0 
848637-AD-6 .. SPLUNK INC .................................... ....... ..04/26/2023 . Goldman Sachs & Co. .............. ..06/20/2023 . Goldman Sachs & Co. ...... .......... 8,700,000 ....... 8,236,542 ....... 8,840,975 ......... 8,264,680 ................. 0 ...........28,138 ................. 0 ...........28,138 ................ 0 ................0 ..........576,294 ..........576,294 ........... 26,372 ...........11,691 
78409V-BP-8 .. S&P GLOBAL INC ............................... ....... ..09/07/2023 . Merrill Lynch ..................... ..10/12/2023 . Various ..................... .............250,000 ..........249,730 ..........243,493 ............ 249,731 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ........... (6,239) ........... (6,239) ...............841 ................. 0 
760759-BC-3 .. REPUBLIC SERVICES INC ...................... ....... ..03/21/2023 . J.P. MORGAN SECURITIES LLC ..... ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 22,000 ...........21,890 ........... 21,951 ............. 21,890 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ................ 61 ................ 61 ...............875 ................. 0 
21H020-69-1 .. G2JUMB-2N-SEP-2023 - MBS .................. ....... ..09/19/2023 . EMM .................................. ..09/19/2023 . EMM .......................... .........24,500,000 ......20,027,227 ......19,908,730 ........ 20,027,227 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (118,496) ........ (118,496) ............ 5,000 ............ 5,000 
848637-AF-1 .. SPLUNK INC .................................... ....... ..06/20/2023 . Goldman Sachs & Co. .............. ..11/06/2023 . Various ..................... .......... 8,075,000 ....... 7,039,696 ....... 7,604,920 ......... 7,118,813 ................. 0 ...........79,117 ................. 0 ...........79,117 ................ 0 ................0 ..........486,107 ..........486,107 ........... 31,643 ............ 1,766 
828807-DU-8 .. SIMON PROPERTY GROUP LP .................... ....... ..03/01/2023 . CITIBANK ............................ ..11/27/2023 . Various ..................... .............152,000 ..........150,345 ..........149,632 ............150,430 ................. 0 ................ 85 ................. 0 ................ 85 ................ 0 ................0 ............. (797) ............. (797) ............ 5,600 ................. 0 
808513-CE-3 .. CHARLES SCHWAB CORP ......................... ....... ..05/17/2023 . RBC CAPITAL MARKETS, LLC ....... ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 47,000 ...........47,000 ...........47,760 ............. 47,000 ................. 0 ................ (3) ................. 0 ................ (3) ................ 0 ................0 ...............760 ...............760 ............ 1,775 ................. 0 
21H020-6A-8 .. G2JUMB-2N-OCT-2023 - MBS .................. ....... ..10/18/2023 . EMM .................................. ..10/18/2023 . EMM .......................... .........16,500,000 ......13,297,012 ......12,880,664 ........ 13,297,012 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (416,348) ........ (416,348) ............ 5,500 ............ 5,500 
89377M-AA-7 .. TRANSMEDICS GROUP INC ...................... ....... ..05/09/2023 . Morgan Stanley & Co. LLC ....... ..05/09/2023 . Various ..................... .......... 2,450,000 ....... 2,450,000 ....... 2,502,500 ......... 2,450,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 52,500 ........... 52,500 ................. 0 ................. 0 
842400-HU-0 .. SOUTHERN CALIFORNIA EDISON CO ............ ....... ..02/27/2023 . WELLS FARGO SECURITIES LLC ..... ..06/06/2023 . Various ..................... .............320,000 ..........319,680 ..........324,040 ............ 319,693 ................. 0 ................ 13 ................. 0 ................ 13 ................ 0 ................0 ............ 4,347 ............ 4,347 ............ 4,114 ................. 0 

826943-AA-0 .. SIERRA RECEIVABLES FUNDING CO ............ ....... ..03/29/2023 . BARCLAYS CAPITAL INC. ........... ..10/20/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............236,576 ..........236,561 ..........236,576 ............236,561 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 15 ................ 15 ............ 7,203 ................. 0 
21H020-6B-6 .. G2JUMB 2 N NOV - MBS ....................... ....... ..11/15/2023 . EMM .................................. ..11/15/2023 . EMM .......................... .........22,500,000 ......17,665,156 ......17,759,180 ........17,665,156 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 94,023 ........... 94,023 ............ 4,750 ............ 4,750 
902252-AB-1 .. TYLER TECHNOLOGIES INC ..................... ....... ..10/25/2023 . MERRILL LYNCH & CO ............... ..11/02/2023 . Jefferies .................. .......... 1,125,000 ....... 1,057,587 ....... 1,123,434 ......... 1,058,339 ................. 0 ...............753 ................. 0 ...............753 ................ 0 ................0 ........... 65,095 ........... 65,095 ...............398 ...............328 
86562M-CT-5 .. SUMITOMO MITSUI FINANCIAL GROUP INC .... C...... ..02/28/2023 . SMBC Nikko ......................... ..09/28/2023 . SMBC Nikko ................. .............520,000 ..........518,716 ..........514,576 ............518,991 ................. 0 ...............275 ................. 0 ...............275 ................ 0 ................0 ........... (4,414) ........... (4,414) ........... 20,441 ............ 4,262 

828807-DU-8 .. SIMON PROPERTY GROUP LP .................... ....... ..03/01/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..11/27/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............420,000 ..........415,426 ..........412,303 ............415,673 ................. 0 ...............247 ................. 0 ...............247 ................ 0 ................0 ...........(3,370) ...........(3,370) ...........16,317 ................. 0 
21H020-6C-4 .. G2JUMB-2N-DEC-2022 - MBS .................. ....... ..12/15/2023 . EMM .................................. ..12/15/2023 . EMM .......................... .........16,000,000 ......13,060,938 ......13,409,063 ........ 13,060,938 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........348,125 ..........348,125 ................. 0 ................. 0 
90353T-AJ-9 ... UBER TECHNOLOGIES INC ...................... ....... ..11/27/2023 . Various ............................. ..12/13/2023 . Various ..................... .........26,886,000 ......24,864,532 ......25,850,392 ........ 24,993,857 ................. 0 ..........129,325 ................. 0 ..........129,325 ................ 0 ................0 ..........856,535 ..........856,535 ................. 0 ................. 0 

876030-AF-4 .. TAPESTRY INC .................................. ....... ..11/15/2023 . Merrill Lynch ..................... ..11/28/2023 .
MORGAN STANLEY&CO. 

LLC/INTERNATIONAL PLC ... .............100,000 ........... 99,475 ..........101,015 ............. 99,475 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,540 ............ 1,540 ................ 65 ................. 0 

89181J-AA-0 .. TOWD POINT MORTGAGE TRUST ................. ....... ..01/24/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..04/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............104,411 ........... 99,539 ..........104,411 ............. 99,539 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 4,872 ............ 4,872 ............ 3,414 ...............326 
21H020-6C-4 .. G2JUMB-2N-DEC-2023 - MBS .................. ....... ..12/13/2023 . Various ............................. ..12/13/2023 . Various ..................... .........12,300,000 ....... 9,755,867 ....... 9,978,465 ......... 9,755,867 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........222,598 ..........222,598 ............ 4,750 ............ 4,750 
90353T-AL-4 .. UBER TECHNOLOGIES INC ...................... ....... ..11/21/2023 . Morgan Stanley & Co. LLC ....... ..11/27/2023 . Jefferies .................. .............675,000 ..........679,331 ..........695,503 ............679,319 ................. 0 ...............(12) ................. 0 ...............(12) ................ 0 ................0 ...........16,184 ...........16,184 ................ 82 ................. 0 

88033G-DH-0 .. TENET HEALTHCARE CORP ...................... ....... ..02/22/2023 . Merrill Lynch ..................... ..06/28/2023 .
JP MORGAN (SEC) CLEARING 

CORP ......................... .............. 10,000 ............ 9,075 ............ 9,325 .............. 9,127 ................. 0 ................ 52 ................. 0 ................ 52 ................ 0 ................0 ...............198 ...............198 ...............251 ................ 89 

896239-AE-0 .. TRIMBLE INC ................................... ....... ..02/23/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 22,000 ...........21,966 ........... 22,289 ............. 21,966 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...............323 ...............323 ............ 1,150 ................. 0 
21H022-6C-0 .. G2JUMB-2.5N-DEC-2022 - MBS ................ ....... ..12/15/2023 . EMM .................................. ..12/15/2023 . EMM .......................... .........13,400,000 ......11,122,879 ......11,474,859 ........ 11,122,879 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........351,980 ..........351,980 ................. 0 ................. 0 
94419L-AQ-4 ... WAYFAIR INC ................................... ....... ..05/10/2023 . SIEBERT BRANDFORD SHANK ......... ..05/10/2023 . SIEBERT BRANDFORD SHANK . .......... 2,675,000 ....... 2,675,000 ....... 2,690,397 ......... 2,675,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 15,397 ........... 15,397 ................. 0 ................. 0 
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89788M-AP-7 .. TRUIST FINANCIAL CORP ...................... ....... ..06/05/2023 .
WLTN-TFCS - TRANSAMERICA 

FINANCIAL .......................... ..11/20/2023 . ROYAL BANK OF CANADA .... .............. 83,000 ...........83,000 ...........80,477 ............. 83,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (2,523) ........... (2,523) ............ 2,218 ................. 0 

89681L-AA-0 .. TRITON CONTAINER/TAL INT .................. ....... ..03/06/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 51,000 ........... 39,834 ........... 39,571 ............. 39,834 ................. 0 ...............766 ................. 0 ...............766 ................ 0 ................0 ..............(263) ..............(263) ............ 2,194 ...............797 

21H022-6C-0 .. G2JUMB-2.5N-DEC-2022 - MBS ................ ....... ..11/13/2023 . JP MORGAN SECURITIES INC. ...... ..12/11/2023 .
JP MORGAN SECURITIES INC. 

............................... .......... 8,500,000 ....... 6,879,023 ....... 7,145,313 ......... 6,879,023 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........266,289 ..........266,289 ...........11,215 ...........11,215 
95041A-AB-4 .. WELLTOWER OP LLC ............................ ....... ..05/09/2023 . Morgan Stanley & Co. LLC ....... ..05/09/2023 . Various ..................... .......... 1,050,000 .......1,050,000 ....... 1,052,844 ......... 1,050,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,844 ............ 2,844 ................. 0 ................. 0 
91159H-JN-1 ... US BANCORP .................................... ....... ..06/07/2023 . Bank of America ................... ..12/11/2023 . ROYAL BANK OF CANADA .... .............. 13,000 ...........13,016 ...........12,887 ............. 13,015 ................. 0 ................ (1) ................. 0 ................ (1) ................ 0 ................0 ............. (128) ............. (128) ...............381 ................. 0 

89788M-AM-4 .. TRUIST FINANCIAL CORP ...................... ....... ..01/23/2023 . TRUIST SECURITIES, INC. ......... ..09/26/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............377,000 ..........377,000 ..........347,406 ............377,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(29,594) ..........(29,594) ...........12,098 ................. 0 
254683-CY-9 ... DCENT 2023-1 A - ABS ....................... ....... ..04/04/2023 . EMM .................................. ..08/21/2023 . EMM .......................... .............100,000 ........... 99,994 ...........97,508 ............. 99,995 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...........(2,487) ...........(2,487) ............ 1,580 ................. 0 
974637-AB-6 .. WINNEBAGO INDUSTRIES INC .................. ....... ..05/02/2023 . Various ............................. ..09/20/2023 . NMRA ......................... .......... 3,550,000 ....... 3,944,975 ....... 4,094,809 ......... 3,851,903 ................. 0 ..........(93,072) ................. 0 ..........(93,072) ................ 0 ................0 ..........242,906 ..........242,906 ...........41,260 ........... 16,299 
95000U-3A-9 .. WELLS FARGO & CO ............................ ....... ..01/03/2023 . Barclays Bank ..................... ..02/22/2023 . Barclays Bank ............. .............. 78,000 ...........76,240 ...........76,208 ............. 76,290 ................. 0 ................ 50 ................. 0 ................ 50 ................ 0 ................0 ...............(81) ...............(81) ............ 2,177 ............ 1,667 

89788M-AP-7 .. TRUIST FINANCIAL CORP ...................... ....... ..06/05/2023 . TRUIST SECURITIES, INC. ......... ..11/20/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............270,000 ..........270,000 ..........262,183 ............270,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,817) ...........(7,817) ............ 6,940 ................. 0 
30303M-8M-7 .. META PLATFORMS INC .......................... ....... ..05/02/2023 . EMM .................................. ..11/28/2023 . EMM .......................... .............475,000 ..........474,784 ..........475,128 ............474,809 ................. 0 ................ 25 ................. 0 ................ 25 ................ 0 ................0 ...............320 ...............320 ...........13,110 ................ 33 

95000U-3B-7 .. WELLS FARGO & CO ............................ ....... ..02/22/2023 . Barclays Bank ..................... ..04/17/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............286,000 ..........273,885 ..........276,425 ............ 274,022 ................. 0 ...............137 ................. 0 ...............137 ................ 0 ................0 ............ 2,403 ............ 2,403 ............ 3,268 ............ 1,128 

91159H-JN-1 ... US BANCORP .................................... ....... ..06/07/2023 . TRUIST SECURITIES, INC. ......... ..12/11/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............344,000 ..........344,352 ..........341,372 ............ 344,352 ................. 0 ................ (7) ................. 0 ................ (7) ................ 0 ................0 ...........(2,980) ...........(2,980) ............ 9,787 ................. 0 
362548-AB-5 .. GMALT 2023-2 A2A - ABS .................... ....... ..05/09/2023 . EMM .................................. ..08/21/2023 . EMM .......................... .............100,000 ........... 99,996 ...........99,688 ............. 99,997 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ..............(309) ..............(309) ............ 1,451 ................. 0 
95000U-3D-3 ... WELLS FARGO & CO ............................ ....... ..04/17/2023 . WELLS FARGO SECURITIES LLC ..... ..07/18/2023 . Various ..................... .............255,000 ..........255,000 ..........252,522 ............255,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,478) ...........(2,478) ............ 2,959 ................. 0 

92347B-AB-0 .. VERIDIAN AUTO RECEIVABLES TRUS .......... ....... ..05/23/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/15/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 74,370 ........... 74,363 ...........74,370 ............. 74,363 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 7 ................. 7 ............ 2,363 ................. 0 

36254K-AL-6 .. GSMS 2017-GS8 A4 - CMBS ................... ....... ..07/11/2023 . EMM .................................. ..09/21/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............200,000 ..........181,898 ..........179,625 ............182,613 ................. 0 ...............714 ................. 0 ...............714 ................ 0 ................0 ...........(2,988) ...........(2,988) ............ 1,542 ...............231 

95000U-3B-7 .. WELLS FARGO + COMPANY ...................... ....... ..02/22/2023 . BARCLAYS CAPITAL INC. ........... ..04/17/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .......... 1,084,000 ....... 1,038,082 .......1,047,708 ......... 1,038,579 ................. 0 ...............497 ................. 0 ...............497 ................ 0 ................0 ............ 9,128 ............ 9,128 ...........12,386 ............ 4,276 
404119-CR-8 .. HCA INC ........................................ ....... ..05/01/2023 . JP Morgan ........................... ..10/26/2023 . Barclays Bank ............. .............100,000 ...........96,718 ...........85,866 ............. 96,743 ................. 0 ................ 25 ................. 0 ................ 25 ................ 0 ................0 ......... (10,877) ......... (10,877) ............ 2,884 ................. 0 

95000U-3D-3 ... WELLS FARGO + COMPANY ...................... ....... ..04/17/2023 . WELLS FARGO SECURITIES LLC ..... ..07/18/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............964,000 ..........964,000 ..........952,548 ............964,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(11,452) ..........(11,452) ...........12,410 ................. 0 
444859-BX-9 ... HUMANA INC .................................... ....... ..02/27/2023 . Barclays Bank ..................... ..07/12/2023 . Goldman Sachs ............. .............. 24,000 ........... 23,143 ........... 23,550 ............. 23,147 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ...............403 ...............403 ...............444 ................. 0 

958667-AE-7 .. WESTERN MIDSTREAM OPERAT .................. ....... ..03/30/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC .................... ..07/20/2023 . GOLDMAN SACHS + CO LLC .. .............. 22,000 ........... 21,941 ........... 22,174 ............. 21,941 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ...............233 ...............233 ........... 26,409 ................. 0 
448979-AB-0 .. HART 2023-A A2A - ABS ...................... ....... ..04/04/2023 . EMM .................................. ..10/31/2023 . Various ..................... .............125,000 ..........124,993 ..........124,399 ............ 124,996 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ..............(597) ..............(597) ............ 3,592 ................. 0 
025816-DC-0 .. AMERICAN EXPRESS CO ......................... ....... ..02/13/2023 . BARCLAYS CAPITAL INC ............ ..07/12/2023 . PERSHING LLC ............... .............200,000 ..........199,842 ..........199,480 ............199,862 ................. 0 ................ 20 ................. 0 ................ 20 ................ 0 ................0 ..............(382) ..............(382) ............ 4,029 ................. 0 
458140-CH-1 .. INTEL CORP .................................... ....... ..02/07/2023 . JP Morgan ........................... ..07/17/2023 . RBC .......................... .............. 42,000 ........... 41,975 ........... 42,346 ............. 41,975 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............371 ...............371 ............ 1,043 ................. 0 

025816-DE-6 .. AMERICAN EXPRESS CO ......................... ....... ..04/26/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..05/31/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ..... .............970,000 ..........970,000 ..........967,934 ............970,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,066) ...........(2,066) ............ 4,168 ................. 0 

49447B-AA-1 .. KIMCO REALTY OP LLC ........................ ....... ..10/02/2023 . WELLS FARGO SECURITIES LLC ..... ..11/14/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............121,000 ..........120,504 ..........123,206 ............120,505 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............ 2,701 ............ 2,701 ...............731 ................. 0 
02665W-EC-1 .. AMERICAN HONDA FINANCE ..................... ....... ..01/10/2023 . WELLS FARGO SECURITIES LLC ..... ..04/24/2023 . PERSHING LLC ............... .............410,000 ..........409,925 ..........413,206 ............ 409,931 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ............ 3,275 ............ 3,275 ............ 5,626 ................. 0 

571748-BN-1 .. MARSH & MCLENNAN COMPANIES INC .......... ....... ..01/09/2023 . EMM .................................. ..02/09/2023 .
ACADEMY SECURITIES, INC. 

............................... .............610,000 ..........513,949 ..........514,169 ............514,778 ................. 0 ...............829 ................. 0 ...............829 ................ 0 ................0 ............. (609) ............. (609) ............ 3,203 ............ 2,135 

02665W-EK-3 .. AMERICAN HONDA FINANCE ..................... ....... ..07/05/2023 . MIZUHO SECURITIES USA INC. ..... ..11/13/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............825,000 ..........823,985 ..........820,253 ............ 824,095 ................. 0 ...............110 ................. 0 ...............110 ................ 0 ................0 ........... (3,843) ........... (3,843) ...........15,006 ................. 0 
61747Y-FE-0 .. MORGAN STANLEY ............................... ....... ..04/19/2023 . Morgan Stanley .................... ..08/11/2023 . Morgan Stanley ............ .............. 27,000 ...........27,000 ...........26,616 ............. 27,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(384) ..............(384) ...............365 ................. 0 

032095-AM-3 .. AMPHENOL CORP ................................ ....... ..03/27/2023 . BNP PARIBAS SECURITIES BOND ... ..11/30/2023 .
STIFEL NICOLAUS + CO INC 

............................... .............270,000 ..........269,077 ..........267,670 ............ 269,274 ................. 0 ...............198 ................. 0 ...............198 ................ 0 ................0 ...........(1,604) ...........(1,604) ............ 8,693 ................. 0 
61771M-AW-0 .. MSC 2019-H7 A4 - CMBS ...................... ....... ..07/19/2023 . EMM .................................. ..10/05/2023 . EMM .......................... .............550,000 ..........490,746 ..........471,518 ............ 492,497 ................. 0 ............ 1,751 ................. 0 ............ 1,751 ................ 0 ................0 ..........(20,979) ..........(20,979) ............ 4,733 ...............996 

055451-AY-4 .. BHP BILLITON FIN USA LTD .................. ....... ..02/23/2023 . BARCLAYS CAPITAL INC ............ ..05/31/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .......... 2,020,000 ....... 2,015,839 ....... 2,027,595 ......... 2,016,178 ................. 0 ...............339 ................. 0 ...............339 ................ 0 ................0 ...........11,418 ...........11,418 ........... 25,713 ................. 0 
65480W-AB-7 .. NAROT 2023-A A2A - ABS ..................... ....... ..04/18/2023 . EMM .................................. ..08/21/2023 . EMM .......................... .............100,000 ......... 100,000 ........... 99,625 ............100,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(375) ..............(375) ............ 1,736 ................. 0 
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055451-BB-3 .. BHP BILLITON FIN USA LTD .................. ....... ..09/05/2023 . J.P. MORGAN SECURITIES LLC ..... ........  ........
J.P. MORGAN SECURITIES 

LLC .......................... .............920,000 ..........918,510 ..........921,362 ............918,612 ................. 0 ...............102 ................. 0 ...............102 ................ 0 ................0 ............ 2,750 ............ 2,750 ........... 10,599 ................. 0 
693475-AZ-8 .. PNC FINANCIAL SERVICES GROUP INC ........ ....... ..01/09/2023 . EMM .................................. ..04/13/2023 . EMM .......................... .............210,000 ..........182,039 ..........178,697 ............182,940 ................. 0 ...............901 ................. 0 ...............901 ................ 0 ................0 ........... (4,243) ........... (4,243) ............ 3,942 ............ 2,514 

06428C-AA-2 .. BANK OF AMERICA NA .......................... ....... ..08/14/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/13/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............620,000 ..........620,000 ..........618,692 ............620,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,308) ...........(1,308) ............ 8,280 ................. 0 
693475-BM-6 .. PNC FINANCIAL SERVICES GROUP INC ........ ....... ..05/11/2023 . ROYAL BANK OF CANADA ............ ..08/15/2023 . Barclays Bank ............. .............. 41,000 ........... 39,974 ........... 38,520 ............. 39,998 ................. 0 ................ 25 ................. 0 ................ 25 ................ 0 ................0 ...........(1,478) ...........(1,478) ............ 1,172 ...............633 

14913U-AA-8 .. CATERPILLAR FINL SERVICE .................. ....... ..05/08/2023 . SG AMERICAS SECURITIES LLC ..... ..06/07/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............330,000 ..........329,845 ..........326,921 ............ 329,848 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ........... (2,927) ........... (2,927) ...............957 ................. 0 
703481-AD-3 .. PATTERSON-UTI ENERGY INC .................. ....... ..09/11/2023 . EMM .................................. ..09/15/2023 . EMM .......................... .............. 35,000 ........... 34,914 ........... 35,478 ............. 34,914 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............565 ...............565 ................ 42 ................. 0 

23338V-AN-6 .. DTE ELECTRIC CO .............................. ....... ..03/23/2023 . PERSHING LLC ....................... ..09/06/2023 .
DAIWA CAPITAL MARKETS 

AMERICA INC. ............... .............730,000 ..........645,933 ..........636,341 ............652,762 ................. 0 ............ 6,829 ................. 0 ............ 6,829 ................ 0 ................0 ..........(16,421) ..........(16,421) ........... 12,984 ............ 6,781 

74340X-CF-6 .. PROLOGIS LP ................................... ....... ..03/23/2023 . WELLS FARGO SECURITIES LLC ..... ..07/24/2023 .
WLTN-TFCS - TRANSAMERICA 

FINANCIAL .................. .............. 19,000 ...........18,967 ...........18,764 ............. 18,966 ................. 0 ................ (1) ................. 0 ................ (1) ................ 0 ................0 ..............(202) ..............(202) ...............320 ................. 0 
29375C-AB-5 ... ENTERPRISE FLEET FINANCING LLC .......... ....... ..02/22/2023 . WELLS FARGO SECURITIES LLC ..... ..12/20/2023 . PAYDOWN ..................... .............. 21,732 ...........21,728 ........... 21,732 ............. 21,728 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 4 ................. 4 ...............958 ................. 0 
744573-AV-8 .. PUBLIC SERVICE ENTERPRISE GROUP INC .... ....... ..01/09/2023 . EMM .................................. ..09/13/2023 . EMM .......................... .............240,000 ..........252,518 ..........243,101 ............ 250,913 ................. 0 ...........(1,606) ................. 0 ...........(1,606) ................ 0 ................0 ...........(7,812) ...........(7,812) ...........11,973 ............ 2,457 

29379V-CC-5 ... ENTERPRISE PRODUCTS OPER .................. ....... ..01/03/2023 . J.P. MORGAN SECURITIES LLC ..... ..04/18/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............140,000 ..........139,850 ..........142,085 ............139,863 ................. 0 ................ 12 ................. 0 ................ 12 ................ 0 ................0 ............ 2,223 ............ 2,223 ............ 1,885 ................. 0 
75513E-CW-9 .. RTX CORP ....................................... ....... ..11/06/2023 . Goldman Sachs ..................... ..11/13/2023 . Barclays Bank ............. .............. 75,000 ........... 74,859 ...........75,628 ............. 74,859 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............769 ...............769 ................ 89 ................. 0 

341081-GK-7 .. FLORIDA POWER + LIGHT CO .................. ....... ..02/28/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..12/11/2023 .
BNP PARIBAS SECURITIES 

BOND ......................... .............770,000 ..........768,999 ..........779,324 ............769,092 ................. 0 ................ 93 ................. 0 ................ 93 ................ 0 ................0 ........... 10,232 ........... 10,232 ........... 20,485 ................. 0 
822582-BT-8 .. SHELL INTERNATIONAL FINANCE BV .......... C...... ..01/09/2023 . EMM .................................. ..05/05/2023 . EMM .......................... .............530,000 ..........504,359 ..........512,266 ............506,715 ................. 0 ............ 2,357 ................. 0 ............ 2,357 ................ 0 ................0 ............ 5,551 ............ 5,551 ............ 7,534 ............ 2,582 
341081-GN-1 .. FLORIDA POWER + LIGHT CO .................. ....... ..05/15/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/30/2023 . CITADEL SEC/INTERNAL .... .............150,000 ..........149,859 ..........147,191 ............149,862 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ...........(2,671) ...........(2,671) ...............862 ................. 0 

828807-DU-8 .. SIMON PROPERTY GROUP LP .................... ....... ..03/01/2023 . CITIBANK ............................ ..11/27/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 33,000 ........... 32,641 ........... 32,364 ............. 32,661 ................. 0 ................ 20 ................. 0 ................ 20 ................ 0 ................0 ..............(297) ..............(297) ............ 1,316 ................. 0 

40139L-BH-5 .. GUARDIAN LIFE GLOB FUND ................... ....... ..09/27/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/15/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............370,000 ..........370,000 ..........387,212 ............370,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........17,212 ...........17,212 ............ 4,540 ................. 0 
83368R-BH-4 .. SOCIETE GENERALE SA ........................ C...... ..01/10/2023 . COWEN AND COMPANY, LLC .......... ..04/19/2023 . Morgan Stanley ............ .............250,000 ..........220,888 ..........221,815 ............ 222,261 ................. 0 ............ 1,373 ................. 0 ............ 1,373 ................ 0 ................0 ..............(446) ..............(446) ............ 5,244 ............ 3,360 

438516-CL-8 .. HONEYWELL INTERNATIONAL ................... ....... ..05/12/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/02/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ..................... .............640,000 ..........638,541 ..........630,636 ............ 638,552 ................. 0 ................ 12 ................. 0 ................ 12 ................ 0 ................0 ...........(7,916) ...........(7,916) ............ 1,300 ................. 0 
91159H-JB-7 .. US BANCORP .................................... ....... ..10/12/2023 . Jefferies .......................... ..12/11/2023 . Goldman Sachs ............. .............170,000 ......... 117,881 ..........126,914 ............118,508 ................. 0 ...............627 ................. 0 ...............627 ................ 0 ................0 ............ 8,405 ............ 8,405 ............ 2,588 ............ 1,917 

44933V-AD-3 ... HYUNDAI AUTO LEASE SECURITIZAT .......... ....... ..01/24/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..11/30/2023 . PERSHING LLC ............... .......... 3,065,000 ....... 3,064,573 ....... 3,050,034 ......... 3,064,573 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(14,539) ..........(14,539) ..........130,705 ................. 0 

95000U-3B-7 .. WELLS FARGO & CO ............................ ....... ..02/22/2023 . Barclays Bank ..................... ..04/17/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............122,000 ..........116,832 ..........117,915 ............116,890 ................. 0 ................ 58 ................. 0 ................ 58 ................ 0 ................0 ............ 1,025 ............ 1,025 ............ 1,394 ...............481 

458140-CD-0 .. INTEL CORP .................................... ....... ..02/07/2023 . J.P. MORGAN SECURITIES LLC ..... ..05/31/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............770,000 ......... 770,000 ..........778,468 ............770,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 8,468 ............ 8,468 ............ 9,119 ................. 0 

95000U-3D-3 ... WELLS FARGO & CO ............................ ....... ..04/17/2023 . WELLS FARGO SECURITIES LLC ..... ..07/18/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............109,000 ..........109,000 ..........107,705 ............109,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (1,295) ........... (1,295) ............ 1,403 ................. 0 

459200-KW-0 .. IBM CORP ....................................... ....... ..01/30/2023 . GOLDMAN SACHS + CO LLC .......... ..11/28/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .......... 1,240,000 ....... 1,237,557 ....... 1,226,510 ......... 1,238,026 ................. 0 ...............469 ................. 0 ...............469 ................ 0 ................0 ..........(11,516) ..........(11,516) ...........33,810 ................. 0 
98164Q-AB-4 .. WOART 2023-B A2A - ABS ..................... ....... ..04/11/2023 . EMM .................................. ..08/21/2023 . EMM .......................... .............100,000 ........... 99,992 ........... 99,531 ............. 99,994 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ..............(463) ..............(463) ............ 1,808 ................. 0 

49177J-AA-0 .. KENVUE INC .................................... ....... ..03/08/2023 . GOLDMAN SACHS + CO LLC .......... ..04/19/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............280,000 ..........279,896 ..........284,054 ............279,900 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ............ 4,154 ............ 4,154 ............ 1,241 ................. 0 
 ................. REPO TERM LENDING ........................... ....... ..01/01/2023 . Various ............................. ..10/01/2023 . Various ..................... ....... (27,700,000) .... (27,700,000) .... (27,700,000) .......(27,700,000) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ............ 2,880 ................. 0 
49177J-AC-6 .. KENVUE INC .................................... ....... ..03/08/2023 . GOLDMAN SACHS + CO LLC .......... ..03/29/2023 . MARKETAXESS CORPORATION . .............350,000 ..........349,801 ..........358,075 ............ 349,802 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ............ 8,272 ............ 8,272 ...............468 ................. 0 

57629W-6F-2 .. MASSMUTUAL GLOBAL FUNDIN .................. ....... ..04/04/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/28/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............780,000 ..........779,462 ..........777,933 ............779,586 ................. 0 ...............123 ................. 0 ...............123 ................ 0 ................0 ...........(1,653) ...........(1,653) ........... 25,350 ................. 0 

58507L-BB-4 .. MEDTRONIC GLOBAL HLDINGS .................. ....... ..03/23/2023 . MIZUHO SECURITIES USA INC. ..... ..04/12/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............580,000 ..........578,219 ..........583,996 ............ 578,233 ................. 0 ................ 13 ................. 0 ................ 13 ................ 0 ................0 ............ 5,764 ............ 5,764 ...............959 ................. 0 

58769J-AF-4 .. MERCEDES BENZ FIN NA ....................... ....... ..03/27/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..08/31/2023 .
MIZUHO SECURITIES USA 

INC. ......................... .............700,000 ..........699,069 ..........692,755 ............ 699,195 ................. 0 ...............126 ................. 0 ...............126 ................ 0 ................0 ...........(6,440) ...........(6,440) ...........14,467 ................. 0 
61690U-4T-4 .. MORGAN STANLEY BANK NA ..................... ....... ..04/19/2023 . MORGAN STANLEY CO INCORPORATED ..12/26/2023 . BARCLAYS CAPITAL INC .... .............340,000 ..........340,000 ..........339,419 ............340,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (581) ............. (581) ...........11,090 ................. 0 

637639-AK-1 .. NATIONAL SECS CLEARING ..................... ....... ..05/22/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..12/06/2023 . GOLDMAN SACHS + CO LLC .. .............490,000 ..........488,672 ..........493,543 ............488,796 ................. 0 ...............124 ................. 0 ...............124 ................ 0 ................0 ............ 4,747 ............ 4,747 ........... 12,794 ................. 0 
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641062-BK-9 .. NESTLE HOLDINGS INC ......................... ....... ..03/07/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..03/22/2023 . GOLDMAN SACHS + CO LLC .. .............610,000 ..........609,799 ..........621,712 ............609,800 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...........11,912 ...........11,912 ...............890 ................. 0 

65339K-BP-4 ... NEXTERA ENERGY CAPITAL .................... ....... ..02/22/2023 . J.P. MORGAN SECURITIES LLC ..... ..07/28/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............290,000 ..........290,584 ..........291,629 ............ 290,584 ................. 0 ............. (141) ................. 0 ............. (141) ................ 0 ................0 ............ 1,045 ............ 1,045 ............ 7,191 ................. 0 

69371R-S4-9 ... PACCAR FINANCIAL CORP ...................... ....... ..03/27/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC .................... ..04/17/2023 .
STIFEL NICOLAUS + CO INC 

............................... .............750,000 ..........749,498 ..........751,456 ............ 749,504 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ............ 1,951 ............ 1,951 ............ 1,408 ................. 0 

716973-AB-8 .. PFIZER INVESTMENT ENTER ................... ....... ..05/16/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..05/31/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .......... 1,540,000 ....... 1,538,198 ....... 1,530,529 ......... 1,538,220 ................. 0 ................ 22 ................. 0 ................ 22 ................ 0 ................0 ...........(7,691) ...........(7,691) ............ 2,475 ................. 0 

74368C-BQ-6 .. PROTECTIVE LIFE GLOBAL .................... ....... ..01/03/2023 . MORGAN STANLEY CO INCORPORATED ..04/13/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............200,000 ..........200,000 ..........203,598 ............200,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,598 ............ 3,598 ............ 6,799 ................. 0 
74456Q-BU-9 ... PUBLIC SERVICE ELECTRIC ................... ....... ..03/09/2023 . MARKETAXESS CORPORATION ......... ..09/06/2023 . PERSHING LLC ............... .......... 1,120,000 ....... 1,052,128 ....... 1,055,264 ......... 1,057,892 ................. 0 ............ 5,764 ................. 0 ............ 5,764 ................ 0 ................0 ...........(2,628) ...........(2,628) ........... 35,339 ........... 15,195 

75513E-CQ-2 ... RTX CORP ....................................... ....... ..02/23/2023 . MORGAN STANLEY CO INCORPORATED ..05/31/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............600,000 ..........599,832 ..........603,690 ............ 599,846 ................. 0 ................ 14 ................. 0 ................ 14 ................ 0 ................0 ............ 3,844 ............ 3,844 ............ 7,917 ................. 0 

771196-BJ-0 .. ROCHE HOLDINGS INC .......................... ....... ..02/07/2023 . WELLS FARGO SECURITIES LLC ..... ..05/23/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............840,000 ..........804,392 ..........807,731 ............806,622 ................. 0 ............ 2,229 ................. 0 ............ 2,229 ................ 0 ................0 ............ 1,110 ............ 1,110 ........... 10,942 ............ 6,230 

806854-AK-1 .. SCHLUMBERGER INVESTMENT ................... ....... ..05/08/2023 . DEUTSCHE BANK SECURITIES INC .. ..10/17/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............920,000 ..........918,252 ..........885,869 ............918,379 ................. 0 ...............127 ................. 0 ...............127 ................ 0 ................0 ..........(32,510) ..........(32,510) ...........16,658 ................. 0 

854502-AH-4 ... STANLEY BLACK + DECKER I .................. ....... ..02/17/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/05/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............310,000 ..........293,322 ..........295,774 ............ 295,332 ................. 0 ............ 2,010 ................. 0 ............ 2,010 ................ 0 ................0 ...............443 ...............443 ...........13,980 ............ 3,550 

855244-BE-8 .. STARBUCKS CORP ............................... ....... ..02/07/2023 . GOLDMAN SACHS + CO LLC .......... ..10/11/2023 .
US BANCORP INVESTMENTS 

INC .......................... .............850,000 ..........848,972 ..........837,160 ............849,184 ................. 0 ...............213 ................. 0 ...............213 ................ 0 ................0 ..........(12,025) ..........(12,025) ...........26,480 ................. 0 
857477-BZ-5 .. STATE STREET CORP ........................... ....... ..01/23/2023 . GOLDMAN SACHS + CO LLC .......... ..01/24/2023 . GOLDMAN SACHS + CO LLC .. .............180,000 ......... 180,000 ..........180,364 ............180,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............364 ...............364 ................. 0 ................. 0 

89115A-2K-7 .. TORONTO DOMINION BANK ...................... ....... ..01/03/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC .................... ..11/21/2023 . BARCLAYS CAPITAL INC .... .............630,000 ..........630,000 ..........626,367 ............630,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (3,633) ........... (3,633) ...........26,170 ................. 0 

89236T-KN-4 .. TOYOTA MOTOR CREDIT CORP .................. ....... ..01/09/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..01/27/2023 . MARKETAXESS CORPORATION . .............470,000 ..........469,798 ..........471,325 ............469,803 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ............ 1,522 ............ 1,522 ............ 1,191 ................. 0 

89236T-KT-1 .. TOYOTA MOTOR CREDIT CORP .................. ....... ..05/15/2023 . MORGAN STANLEY CO INCORPORATED ..06/09/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .......... 1,070,000 ....... 1,069,379 ....... 1,058,294 ......... 1,069,393 ................. 0 ................ 14 ................. 0 ................ 14 ................ 0 ................0 ..........(11,099) ..........(11,099) ............ 3,307 ................. 0 

89236T-LD-5 .. TOYOTA MOTOR CREDIT CORP .................. ....... ..11/15/2023 . BNP PARIBAS SECURITIES BOND ... ..11/30/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............560,000 ..........559,496 ..........565,818 ............ 559,502 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ............ 6,316 ............ 6,316 ............ 1,176 ................. 0 

902133-AZ-0 .. TYCO ELECTRONICS GROUP S .................. ....... ..01/30/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/28/2023 . BOFA SECURITIES, INC. ... .............500,000 ..........499,055 ..........492,529 ............ 499,232 ................. 0 ...............177 ................. 0 ...............177 ................ 0 ................0 ...........(6,703) ...........(6,703) ...........13,318 ................. 0 

907818-ED-6 .. UNION PACIFIC CORP .......................... ....... ..02/13/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..03/27/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .......... 1,040,000 ....... 1,000,927 ....... 1,011,234 ......... 1,002,654 ................. 0 ............ 1,727 ................. 0 ............ 1,727 ................ 0 ................0 ............ 8,579 ............ 8,579 ............ 4,131 ................. 0 
907818-EH-7 .. UNION PACIFIC CORP .......................... ....... ..02/13/2023 . J.P. MORGAN SECURITIES LLC ..... ..04/10/2023 . MARKETAXESS CORPORATION . .............310,000 ..........292,386 ..........296,983 ............ 293,220 ................. 0 ...............835 ................. 0 ...............835 ................ 0 ................0 ............ 3,763 ............ 3,763 ............ 5,233 ............ 3,884 
91324P-EU-2 ... UNITEDHEALTH GROUP INC ..................... ....... ..03/23/2023 . GOLDMAN SACHS + CO LLC .......... ..06/02/2023 . PERSHING LLC ............... .......... 1,400,000 ....... 1,397,368 ....... 1,382,755 ......... 1,397,445 ................. 0 ................ 77 ................. 0 ................ 77 ................ 0 ................0 ..........(14,690) ..........(14,690) ...........11,129 ................. 0 

94988J-6D-4 ... WELLS FARGO BANK NA ........................ ....... ..08/02/2023 . WELLS FARGO SECURITIES LLC ..... ..11/10/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............320,000 ..........328,937 ..........318,611 ............319,977 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...........(1,365) ...........(1,365) ............ 4,602 ................. 0 

00130H-CH-6 .. AES CORP/THE .................................. ....... ..05/15/2023 . J.P. MORGAN SECURITIES LLC ..... ..09/19/2023 .
SMBC NIKKO SECURITIES 

AMERICA, INC. ............. .............335,000 ..........334,799 ..........331,695 ............334,807 ................. 0 ................. 8 ................. 0 ................. 8 ................ 0 ................0 ...........(3,112) ...........(3,112) ............ 4,028 ................. 0 

00182E-BU-2 .. ANZ NEW ZEALAND INTL/LDN .................. ....... ..08/07/2023 . HSBC SECURITIES INC. ............ ..12/05/2023 .
DAIWA CAPITAL MARKETS 

AMERICA INC. ............... .............450,000 ..........450,000 ..........445,377 ............450,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (4,624) ........... (4,624) ............ 6,166 ................. 0 

00206R-MT-6 .. AT+T INC ....................................... ....... ..05/30/2023 . BNP PARIBAS SECURITIES BOND ... ..11/27/2023 .
WELLS FARGO SECURITIES, 

LLC .......................... .............385,000 ..........383,751 ..........381,712 ............383,751 ................. 0 ................ 27 ................. 0 ................ 27 ................ 0 ................0 ...........(2,040) ...........(2,040) ............ 4,883 ................. 0 

00751Y-AJ-5 .. ADVANCE AUTO PARTS .......................... ....... ..03/06/2023 . J.P. MORGAN SECURITIES LLC ..... ..04/05/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ..................... .............120,000 ..........119,903 ..........125,061 ............119,904 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............ 5,157 ............ 5,157 ...............607 ................. 0 
00928Q-AX-9 .. AIRCASTLE LTD ................................ ....... ..07/13/2023 . GOLDMAN SACHS + CO LLC .......... ..11/16/2023 . GOLDMAN SACHS + CO LLC .. .............. 90,000 ........... 89,843 ...........88,792 ............. 89,843 ................. 0 ................ 11 ................. 0 ................ 11 ................ 0 ................0 ...........(1,051) ...........(1,051) ............ 1,983 ................. 0 

010392-GB-8 .. ALABAMA POWER CO ............................ ....... ..11/06/2023 . MORGAN STANLEY CO INCORPORATED ..11/17/2023 .
MITSUBISHI UFJ SECURITIES 

............................... .............115,000 ..........114,913 ..........117,050 ............114,913 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,138 ............ 2,138 ...............224 ................. 0 

015271-BA-6 .. ALEXANDRIA REAL ESTATE E .................. ....... ..02/02/2023 . GOLDMAN SACHS + CO LLC .......... ..03/27/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ..................... .............120,000 ..........119,689 ..........113,147 ............119,691 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ........... (6,544) ........... (6,544) ...............412 ................. 0 
01882Y-AE-6 .. ALLIANT ENERGY FINANCE .................... ....... ..11/07/2023 . GOLDMAN SACHS + CO LLC .......... ..12/06/2023 . BARCLAYS CAPITAL INC .... .............105,000 ..........104,840 ..........107,397 ............104,842 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ............ 2,555 ............ 2,555 ...............486 ................. 0 

02209S-BQ-5 ... ALTRIA GROUP INC ............................ ....... ..10/30/2023 . MIZUHO SECURITIES USA INC. ..... ..12/20/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC ...... .............215,000 ..........214,581 ..........223,066 ............214,581 ................. 0 ................ 11 ................. 0 ................ 11 ................ 0 ................0 ............ 8,485 ............ 8,485 ............ 1,677 ................. 0 
02361D-BA-7 .. AMEREN ILLINOIS CO .......................... ....... ..05/23/2023 . MITSUBISHI UFJ SECURITIES ...... ..07/19/2023 . GOLDMAN SACHS + CO LLC .. .............320,000 ..........319,027 ..........319,000 ............ 319,034 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ...............(34) ...............(34) ............ 1,496 ................. 0 
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025537-AX-9 .. AMERICAN ELECTRIC POWER ................... ....... ..02/27/2023 . BARCLAYS CAPITAL INC ............ ..03/21/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............245,000 ..........244,094 ..........250,538 ............ 244,098 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ............ 6,441 ............ 6,441 ...............825 ................. 0 
025537-AY-7 .. AMERICAN ELECTRIC POWER ................... ....... ..12/06/2023 . BARCLAYS CAPITAL INC ............ ..12/19/2023 . BARCLAYS CAPITAL INC .... .............140,000 ..........139,779 ..........141,327 ............139,779 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ............ 1,549 ............ 1,549 ...............254 ................. 0 
02557T-AD-1 .. AMERICAN ELECTRIC POWER ................... ....... ..05/31/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/18/2023 . JEFFERIESLLC ............... .............. 50,000 ........... 49,829 ........... 50,255 ............. 49,829 ................. 0 ................ 56 ................. 0 ................ 56 ................ 0 ................0 ...............426 ...............426 ............ 1,567 ................. 0 

025816-DC-0 .. AMERICAN EXPRESS CO ......................... ....... ..02/13/2023 . BARCLAYS CAPITAL INC ............ ..05/23/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............485,000 ..........484,617 ..........486,265 ............484,648 ................. 0 ................ 31 ................. 0 ................ 31 ................ 0 ................0 ............ 1,617 ............ 1,617 ............ 6,182 ................. 0 

025816-DF-3 .. AMERICAN EXPRESS CO ......................... ....... ..04/26/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..11/08/2023 . BARCLAYS CAPITAL INC .... .............530,000 ..........530,000 ..........505,302 ............530,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(24,698) ..........(24,698) ............ 8,246 ................. 0 
025816-DH-9 .. AMERICAN EXPRESS CO ......................... ....... ..07/25/2023 . BARCLAYS CAPITAL INC ............ ..11/15/2023 . GOLDMAN SACHS + CO LLC .. .............505,000 ..........505,000 ..........497,153 ............505,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,847) ...........(7,847) ............ 8,026 ................. 0 

02665W-EH-0 .. AMERICAN HONDA FINANCE ..................... ....... ..04/13/2023 . BNP PARIBAS SECURITIES BOND ... ..09/11/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............405,000 ..........404,474 ..........394,862 ............ 404,492 ................. 0 ................ 18 ................. 0 ................ 18 ................ 0 ................0 ...........(9,630) ...........(9,630) ............ 5,307 ................. 0 

02665W-EM-9 .. AMERICAN HONDA FINANCE ..................... ....... ..07/05/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..10/23/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............360,000 ..........359,842 ..........351,653 ............ 359,849 ................. 0 ................. 8 ................. 0 ................. 8 ................ 0 ................0 ...........(8,196) ...........(8,196) ............ 4,990 ................. 0 

02665W-ER-8 .. AMERICAN HONDA FINANCE ..................... ....... ..10/02/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/07/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............130,000 ..........129,855 ..........131,327 ............ 129,855 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ............ 1,472 ............ 1,472 ...............728 ................. 0 

02665W-EV-9 .. AMERICAN HONDA FINANCE ..................... ....... ..11/13/2023 . SG AMERICAS SECURITIES LLC ..... ..11/21/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............190,000 ..........189,968 ..........193,021 ............189,968 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,053 ............ 3,053 ...............268 ................. 0 

03027X-CC-2 .. AMERICAN TOWER CORP ......................... ....... ..05/22/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/04/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............370,000 ..........368,934 ..........361,803 ............369,020 ................. 0 ................ 85 ................. 0 ................ 85 ................ 0 ................0 ...........(7,217) ...........(7,217) ............ 8,957 ................. 0 

03076C-AM-8 .. AMERIPRISE FINANCIAL INC .................. ....... ..03/06/2023 . GOLDMAN SACHS + CO LLC .......... ..10/23/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............290,000 ..........289,295 ..........278,750 ............ 289,323 ................. 0 ................ 27 ................. 0 ................ 27 ................ 0 ................0 ..........(10,573) ..........(10,573) ............ 7,595 ................. 0 

031162-DR-8 .. AMGEN INC ..................................... ....... ..02/15/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..03/06/2023 .
SMBC NIKKO SECURITIES 

AMERICA, INC. ............. .............430,000 ..........428,646 ..........427,454 ............428,647 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...........(1,193) ...........(1,193) ...............376 ................. 0 

032095-AM-3 .. AMPHENOL CORP ................................ ....... ..03/27/2023 . BNP PARIBAS SECURITIES BOND ... ..05/25/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............. 65,000 ...........64,778 ...........64,719 ............. 64,788 ................. 0 ................ 11 ................. 0 ................ 11 ................ 0 ................0 ...............(69) ...............(69) ...............475 ................. 0 

03740L-AG-7 .. AON CORP/AON GLOBAL HOLD .................. ....... ..02/23/2023 . MORGAN STANLEY CO INCORPORATED ..03/23/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ..................... .............290,000 ..........289,933 ..........298,436 ............ 289,934 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 8,502 ............ 8,502 ............ 1,520 ................. 0 

039482-AE-4 .. ARCHER DANIELS MIDLAND C .................. ....... ..03/29/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..05/15/2023 . HSBC SECURITIES INC. .... .............155,000 ..........153,565 ..........154,106 ............153,578 ................. 0 ................ 13 ................. 0 ................ 13 ................ 0 ................0 ...............528 ...............528 ...............840 ................. 0 

040555-DG-6 .. ARIZONA PUBLIC SERVICE ..................... ....... ..06/27/2023 . J.P. MORGAN SECURITIES LLC ..... ..07/27/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............310,000 ..........309,551 ..........309,868 ............ 309,553 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...............315 ...............315 ............ 1,147 ................. 0 

045054-AR-4 ... ASHTEAD CAPITAL INC ........................ ....... ..07/24/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..09/11/2023 .
WELLS FARGO SECURITIES, 

LLC .......................... .............200,000 ..........199,824 ..........194,140 ............199,826 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...........(5,686) ...........(5,686) ............ 1,521 ................. 0 

04621W-AF-7 .. ASSURED GUARANTY US HLDG .................. ....... ..08/16/2023 . GOLDMAN SACHS + CO LLC .......... ..11/29/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............110,000 ..........109,408 ..........112,816 ............109,437 ................. 0 ................ 29 ................. 0 ................ 29 ................ 0 ................0 ............ 3,379 ............ 3,379 ............ 1,894 ................. 0 

04636N-AG-8 .. ASTRAZENECA FINANCE LLC ................... ....... ..02/28/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..06/23/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............510,000 ..........507,909 ..........516,434 ............507,978 ................. 0 ................ 69 ................. 0 ................ 69 ................ 0 ................0 ............ 8,456 ............ 8,456 ............ 6,863 ................. 0 

049560-AZ-8 .. ATMOS ENERGY CORP ........................... ....... ..10/05/2023 . CALYON SECURITIES (USA) INC. .. ..11/20/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............115,000 ..........114,851 ..........117,211 ............114,852 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............ 2,360 ............ 2,360 ...............792 ................. 0 

053332-BE-1 .. AUTOZONE INC .................................. ....... ..07/18/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/13/2023 .
WELLS FARGO SECURITIES, 

LLC .......................... .............180,000 ..........179,807 ..........178,893 ............179,807 ................. 0 ................ 29 ................. 0 ................ 29 ................ 0 ................0 ..............(914) ..............(914) ............ 3,550 ................. 0 

05377R-GJ-7 .. AVIS BUDGET RENTAL CAR FUNDING .......... ....... ..01/09/2023 . BARCLAYS CAPITAL INC ............ ..11/13/2023 .
WELLS FARGO SECURITIES, 

LLC .......................... .............140,000 ..........139,989 ..........136,084 ............ 139,989 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (3,905) ........... (3,905) ............ 6,026 ................. 0 

05377R-GU-2 .. AVIS BUDGET RENTAL CAR FUNDING .......... ....... ..03/30/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..12/20/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............300,000 ..........299,950 ..........295,051 ............ 299,950 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (4,899) ........... (4,899) ...........11,103 ................. 0 

053807-AW-3 .. AVNET INC ..................................... ....... ..03/06/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/14/2023 .
SEAPORT GROUP SECURITIES, 

LLC .......................... .............405,000 ..........403,951 ..........408,525 ............ 403,951 ................. 0 ................ 93 ................. 0 ................ 93 ................ 0 ................0 ............ 4,574 ............ 4,574 ...........12,030 ................. 0 

054989-AA-6 .. BAT CAPITAL CORP ............................ ....... ..07/31/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/06/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............155,000 ..........155,000 ..........153,462 ............155,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,538) ...........(1,538) ............ 2,622 ................. 0 

055451-AY-4 .. BHP BILLITON FIN USA LTD .................. ....... ..02/23/2023 . BARCLAYS CAPITAL INC ............ ..12/13/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............535,000 ..........533,898 ..........531,545 ............ 534,165 ................. 0 ...............267 ................. 0 ...............267 ................ 0 ................0 ...........(2,620) ...........(2,620) ........... 19,996 ................. 0 

05565E-CF-0 .. BMW US CAPITAL LLC .......................... ....... ..08/08/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/14/2023 .
WELLS FARGO SECURITIES, 

LLC .......................... .............405,000 ..........404,312 ..........399,348 ............ 404,328 ................. 0 ................ 16 ................. 0 ................ 16 ................ 0 ................0 ...........(4,980) ...........(4,980) ............ 6,366 ................. 0 

05581K-AF-8 .. BNP PARIBAS ................................... ....... ..06/05/2023 . BNP PARIBAS SECURITIES BOND ... ..12/07/2023 .
BNP PARIBAS SECURITIES 

BOND ......................... .............530,000 ..........530,000 ..........524,604 ............530,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (5,396) ........... (5,396) ...........10,710 ................. 0 
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05946K-AN-1 .. BANCO BILBAO VIZCAYA ARG .................. ....... ..11/07/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..12/07/2023 . JEFFERIESLLC ............... .............200,000 ..........200,000 ..........209,642 ............200,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 9,642 ............ 9,642 ............ 1,139 ................. 0 

05964H-AV-7 .. BANCO SANTANDER SA .......................... ....... ..07/31/2023 .
SANTANDER US CAPITAL MARKETS 

LLC .................................. ..09/12/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............400,000 ..........400,000 ..........392,928 ............400,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,072) ...........(7,072) ............ 2,768 ................. 0 

06051G-LH-0 .. BANK OF AMERICA CORP ....................... ....... ..04/19/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..09/11/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............400,000 ..........400,000 ..........391,866 ............400,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(8,135) ...........(8,135) ............ 7,168 ................. 0 
06368L-GV-2 .. BANK OF MONTREAL ............................ ....... ..01/05/2023 . BMO CAPITAL MARKETS CORP ....... ..03/02/2023 . GOLDMAN SACHS + CO LLC .. .............820,000 ..........819,967 ..........815,417 ............819,968 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ........... (4,551) ........... (4,551) ............ 5,625 ................. 0 
06368L-NT-9 .. BANK OF MONTREAL ............................ ....... ..05/30/2023 . BMO CAPITAL MARKETS CORP ....... ..09/22/2023 . GOLDMAN SACHS + CO LLC .. .............770,000 ..........769,453 ..........763,596 ............769,487 ................. 0 ................ 34 ................. 0 ................ 34 ................ 0 ................0 ........... (5,892) ........... (5,892) ............ 8,147 ................. 0 

06368L-WU-6 .. BANK OF MONTREAL ............................ ....... ..09/18/2023 . BMO CAPITAL MARKETS CORP ....... ..12/04/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............220,000 ..........220,000 ..........222,906 ............220,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,906 ............ 2,906 ............ 2,481 ................. 0 

06406R-BU-0 .. BANK OF NY MELLON CORP ..................... ....... ..10/18/2023 . MORGAN STANLEY CO INCORPORATED ..11/15/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............350,000 ..........350,000 ..........363,062 ............350,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........13,062 ...........13,062 ............ 1,298 ................. 0 

06417X-AP-6 .. BANK OF NOVA SCOTIA ........................ ....... ..01/24/2023 . SCOTIAMCLEOD (U.S.A.) INC. ..... ..06/27/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............690,000 ..........689,517 ......... 670,007 ............ 689,529 ................. 0 ................ 12 ................. 0 ................ 12 ................ 0 ................0 ..........(19,522) ..........(19,522) ............ 6,977 ................. 0 

06418G-AD-9 .. BANK OF NOVA SCOTIA ........................ ....... ..06/05/2023 . SCOTIAMCLEOD (U.S.A.) INC. ..... ..08/29/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ......................... .............550,000 ..........549,071 ..........545,036 ............549,088 ................. 0 ................ 18 ................. 0 ................ 18 ................ 0 ................0 ........... (4,053) ........... (4,053) ............ 3,136 ................. 0 

06428C-AA-2 .. BANK OF AMERICA NA .......................... ....... ..08/14/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/12/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............505,000 ..........505,000 ..........508,308 ............505,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,308 ............ 3,308 ............ 8,992 ................. 0 

06675F-BB-2 .. BANQUE FED CRED MUTUEL ..................... ....... ..07/05/2023 . MORGAN STANLEY CO INCORPORATED ..12/06/2023 .
MITSUBISHI UFJ SECURITIES 

............................... .............370,000 ..........370,000 ..........376,175 ............370,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 6,175 ............ 6,175 ............ 8,629 ................. 0 
06738E-CG-8 .. BARCLAYS PLC .................................. ....... ..05/02/2023 . BARCLAYS CAPITAL INC ............ ..05/30/2023 . BARCLAYS CAPITAL INC .... .............390,000 ..........390,000 ..........394,411 ............390,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 4,411 ............ 4,411 ............ 1,483 ................. 0 

0778FP-AL-3 .. BELL CANADA ................................... ....... ..05/08/2023 .
TORONTO DOMINION SECURTIES 

(USA) INC ........................... ..07/14/2023 . HSBC SECURITIES INC. .... .............530,000 ..........529,629 ..........509,763 ............ 529,636 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ..........(19,873) ..........(19,873) ............ 6,758 ................. 0 

092113-AV-1 .. BLACK HILLS CORP ............................ ....... ..03/02/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..04/10/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............115,000 ..........114,629 ..........118,977 ............114,635 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ............ 4,343 ............ 4,343 ...............638 ................. 0 

09247X-AT-8 .. BLACKROCK INC ................................ ....... ..05/17/2023 . J.P. MORGAN SECURITIES LLC ..... ..08/08/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............540,000 ..........534,622 ..........527,178 ............ 534,675 ................. 0 ................ 54 ................. 0 ................ 54 ................ 0 ................0 ...........(7,497) ...........(7,497) ............ 3,238 ................. 0 

10373Q-BU-3 .. BP CAP MARKETS AMERICA ..................... ....... ..02/09/2023 . J.P. MORGAN SECURITIES LLC ..... ..04/19/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............585,000 ..........585,000 ..........589,960 ............585,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 4,960 ............ 4,960 ............ 4,441 ................. 0 

10373Q-BV-1 .. BP CAP MARKETS AMERICA ..................... ....... ..05/09/2023 . MORGAN STANLEY CO INCORPORATED ..07/19/2023 .
BNP PARIBAS SECURITIES 

BOND ......................... .............530,000 ..........529,989 ..........526,714 ............ 529,989 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(3,276) ...........(3,276) ............ 3,235 ................. 0 

110122-DZ-8 .. BRISTOL MYERS SQUIBB CO ................... ....... ..10/30/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/14/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC ...... .............250,000 ..........249,424 ..........274,540 ............ 249,424 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ...........25,116 ...........25,116 ............ 1,434 ................. 0 

115637-AU-4 .. BROWN FORMAN CORP ........................... ....... ..03/21/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..04/13/2023 . HSBC SECURITIES INC. .... .............125,000 ..........124,630 ..........127,371 ............ 124,632 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ............ 2,739 ............ 2,739 ...............396 ................. 0 

12505B-AG-5 .. CBRE SERVICES INC ........................... ....... ..06/20/2023 . WELLS FARGO SECURITIES, LLC ... ..09/07/2023 .
WELLS FARGO SECURITIES, 

LLC .......................... .............280,000 ..........274,887 ..........275,964 ............ 274,928 ................. 0 ................ 40 ................. 0 ................ 40 ................ 0 ................0 ............ 1,036 ............ 1,036 ............ 2,048 ................. 0 
12570F-AA-9 .. CK HUTCHISON INTL 23 ....................... ....... ..04/18/2023 . HSBC SECURITIES INC. ............ ..05/08/2023 . HSBC SECURITIES INC. .... .............205,000 ..........204,586 ..........207,181 ............ 204,590 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ............ 2,591 ............ 2,591 ...............514 ................. 0 

12592B-AQ-7 .. CNH INDUSTRIAL CAP LLC ..................... ....... ..04/04/2023 . DEUTSCHE BANK SECURITIES INC .. ..05/25/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............325,000 ..........321,285 ..........320,391 ............ 321,336 ................. 0 ................ 51 ................. 0 ................ 51 ................ 0 ................0 ..............(945) ..............(945) ............ 1,145 ................. 0 

126408-HW-6 .. CSX CORP ....................................... ....... ..09/05/2023 . MORGAN STANLEY CO INCORPORATED ..11/21/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ..................... .............410,000 ..........409,225 ..........401,927 ............ 409,234 ................. 0 ................. 9 ................. 0 ................. 9 ................ 0 ................0 ...........(7,307) ...........(7,307) ............ 3,429 ................. 0 
126650-DU-1 .. CVS HEALTH CORP .............................. ....... ..02/13/2023 . BARCLAYS CAPITAL INC ............ ..03/23/2023 . BARCLAYS CAPITAL INC .... .............425,000 ..........424,248 ..........432,433 ............ 424,253 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ............ 8,180 ............ 8,180 ............ 2,231 ................. 0 

126650-DX-5 .. CVS HEALTH CORP .............................. ....... ..05/30/2023 . WELLS FARGO SECURITIES, LLC ... ..07/13/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............. 60,000 ...........59,786 ...........60,227 ............. 59,789 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ...............438 ...............438 ...............394 ................. 0 

12803R-AA-2 .. CAIXABANK SA ................................. ....... ..01/10/2023 . BARCLAYS CAPITAL INC ............ ..02/23/2023 .
SG AMERICAS SECURITIES 

LLC .......................... .............435,000 ..........435,000 ..........433,874 ............435,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,126) ...........(1,126) ............ 2,788 ................. 0 

13607L-NG-4 .. CANADIAN IMPERIAL BANK ..................... ....... ..04/24/2023 . CIBC WORLD MARKETS CORP ......... ..11/13/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC ...... .............565,000 ..........565,000 ..........549,103 ............565,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(15,897) ..........(15,897) ............ 9,292 ................. 0 

13607L-WW-9 .. CANADIAN IMPERIAL BANK ..................... ....... ..09/26/2023 . CIBC WORLD MARKETS CORP ......... ..11/28/2023 .
US BANCORP INVESTMENTS 

INC .......................... .............310,000 ..........310,000 ..........309,658 ............310,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(342) ..............(342) ............ 2,322 ................. 0 

14040H-CX-1 .. CAPITAL ONE FINANCIAL CO .................. ....... ..01/25/2023 . MORGAN STANLEY CO INCORPORATED ..11/14/2023 .
SEAPORT GROUP SECURITIES, 

LLC .......................... .............380,000 ..........380,000 ..........365,293 ............380,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(14,707) ..........(14,707) ...........11,897 ................. 0 

14040H-CZ-6 .. CAPITAL ONE FINANCIAL CO .................. ....... ..06/05/2023 . MORGAN STANLEY CO INCORPORATED ..11/27/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC ...... .............355,000 ..........355,000 ..........349,329 ............355,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,671) ...........(5,671) ...........12,488 ................. 0 
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141781-CA-0 .. CARGILL INC ................................... ....... ..04/17/2023 . GOLDMAN SACHS + CO LLC .......... ..09/05/2023 .
JANE STREET EXECUTION 

SERVICES, LLC ............. .............140,000 ..........139,721 ..........137,694 ............ 139,752 ................. 0 ................ 31 ................. 0 ................ 31 ................ 0 ................0 ...........(2,058) ...........(2,058) ............ 2,328 ................. 0 

14448C-AY-0 .. CARRIER GLOBAL CORP ......................... ....... ..11/15/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/27/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............. 45,000 ........... 44,929 ...........45,716 ............. 44,929 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............786 ...............786 ................. 0 ................. 0 

14688G-AD-6 .. CARVANA AUTO RECEIVABLES TRUST .......... ....... ..08/07/2023 . WELLS FARGO SECURITIES, LLC ... ..09/05/2023 .
SANTANDER US CAPITAL 

MARKETS LLC ................ .............. 70,000 ........... 69,982 ...........69,675 ............. 69,982 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (307) ............. (307) ...............244 ................. 0 
14913R-3B-1 .. CATERPILLAR FINL SERVICE .................. ....... ..01/03/2023 . J.P. MORGAN SECURITIES LLC ..... ..05/15/2023 . PNC SECURITIES CORP ...... .............465,000 ..........464,884 ..........468,575 ............ 464,893 ................. 0 ................. 9 ................. 0 ................. 9 ................ 0 ................0 ............ 3,682 ............ 3,682 ............ 5,825 ................. 0 

14913R-3C-9 ... CATERPILLAR FINL SERVICE .................. ....... ..03/07/2023 . MITSUBISHI UFJ SECURITIES ...... ..04/26/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............755,000 ..........754,841 ..........768,198 ............ 754,849 ................. 0 ................. 8 ................. 0 ................. 8 ................ 0 ................0 ........... 13,348 ........... 13,348 ............ 4,106 ................. 0 

14913U-AB-6 .. CATERPILLAR FINL SERVICE .................. ....... ..08/07/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..10/10/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............. 70,000 ........... 69,993 ...........69,708 ............. 69,993 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ..............(285) ..............(285) ...............607 ................. 0 

15089Q-AY-0 .. CELANESE US HOLDINGS LLC .................. ....... ..08/10/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/27/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............130,000 ..........129,990 ..........132,631 ............ 129,990 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,642 ............ 2,642 ............ 2,298 ................. 0 
15189X-BB-3 .. CENTERPOINT ENER HOUSTON .................. ....... ..03/20/2023 . MITSUBISHI UFJ SECURITIES ...... ..04/27/2023 . BARCLAYS CAPITAL INC .... .............165,000 ..........164,597 ..........168,056 ............164,601 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ............ 3,455 ............ 3,455 ...............862 ................. 0 

15189Y-AG-1 .. CENTERPOINT ENERGY RES ..................... ....... ..05/01/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/02/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............130,000 ..........133,420 ..........131,628 ............ 133,420 ................. 0 ...............(60) ................. 0 ...............(60) ................ 0 ................0 ...........(1,792) ...........(1,792) ............ 1,953 ............ 1,327 

15189Y-AH-9 .. CENTERPOINT ENERGY RES ..................... ....... ..02/21/2023 . SCOTIAMCLEOD (U.S.A.) INC. ..... ..08/31/2023 .
WELLS FARGO SECURITIES, 

LLC .......................... .............530,000 ..........529,868 ..........537,539 ............529,870 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ............ 7,668 ............ 7,668 ............ 9,420 ................. 0 

165183-CU-6 .. CHESAPEAKE FUNDING II LLC ................. ....... ..04/19/2023 . MITSUBISHI UFJ SECURITIES ...... ..11/15/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 38,222 ........... 38,221 ........... 38,222 ............. 38,221 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ............ 1,282 ................. 0 

17325F-BB-3 .. CITIBANK NA ................................... ....... ..09/26/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..12/07/2023 . BARCLAYS CAPITAL INC .... .............715,000 ..........715,000 ..........730,764 ............715,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........15,764 ...........15,764 ............ 7,625 ................. 0 

17327C-AR-4 .. CITIGROUP INC ................................ ....... ..05/22/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..07/25/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............110,000 ......... 110,000 ..........111,377 ............110,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,377 ............ 1,377 ............ 3,433 ................. 0 

194162-AS-2 .. COLGATE PALMOLIVE CO ....................... ....... ..02/27/2023 . WELLS FARGO SECURITIES, LLC ... ..04/25/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ......................... .............530,000 ..........528,993 ..........547,520 ............ 529,002 ................. 0 ................. 9 ................. 0 ................. 9 ................ 0 ................0 ...........18,519 ...........18,519 ............ 2,620 ................. 0 

20030N-EE-7 .. COMCAST CORP .................................. ....... ..05/01/2023 .
SMBC NIKKO SECURITIES AMERICA, 

INC. ................................. ..05/22/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............380,000 ..........378,830 ..........376,101 ............378,833 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ........... (2,732) ........... (2,732) ...............760 ................. 0 

20271R-AR-1 .. COMMONWEALTH BK AUSTR NY .................. ....... ..03/06/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..06/12/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC ...... .............755,000 ..........755,000 ..........762,946 ............755,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 7,946 ............ 7,946 ............ 9,023 ................. 0 

202795-JX-9 ... COMMONWEALTH EDISON CO ..................... ....... ..01/03/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..01/13/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............220,000 ..........219,265 ..........225,205 ............219,266 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............ 5,939 ............ 5,939 ...............240 ................. 0 

20826F-BF-2 .. CONOCOPHILLIPS COMPANY ..................... ....... ..08/08/2023 .
TORONTO DOMINION SECURTIES 

(USA) INC ........................... ..11/20/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............355,000 ..........354,315 ..........346,153 ............ 354,324 ................. 0 ................. 9 ................. 0 ................. 9 ................ 0 ................0 ...........(8,171) ...........(8,171) ............ 3,014 ................. 0 

209111-GE-7 .. CON EDISON CO OF NY INC .................... ....... ..02/21/2023 . WELLS FARGO SECURITIES, LLC ... ..05/16/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............370,000 ..........369,822 ..........377,731 ............ 369,825 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ............ 7,906 ............ 7,906 ............ 3,685 ................. 0 

21036P-BP-2 .. CONSTELLATION BRANDS INC .................. ....... ..04/27/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..05/17/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............. 85,000 ...........84,410 ...........83,586 ............. 84,412 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ............. (827) ............. (827) ...............208 ................. 0 

210385-AC-4 .. CONSTELLATION EN GEN LLC .................. ....... ..02/21/2023 . BARCLAYS CAPITAL INC ............ ..05/01/2023 .
BNP PARIBAS SECURITIES 

BOND ......................... .............370,000 ..........369,911 ..........379,256 ............ 369,912 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............ 9,344 ............ 9,344 ............ 2,796 ................. 0 

210518-DU-7 .. CONSUMERS ENERGY CO ......................... ....... ..02/13/2023 . BARCLAYS CAPITAL INC ............ ..07/25/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............410,000 ..........407,749 ..........400,615 ............407,812 ................. 0 ................ 63 ................. 0 ................ 63 ................ 0 ................0 ...........(7,197) ...........(7,197) ............ 6,918 ................. 0 

21688A-AW-2 .. COOPERAT RABOBANK UA/NY ................... ....... ..07/11/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..08/09/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC ...... .............270,000 ..........269,825 ..........270,872 ............269,830 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ............ 1,042 ............ 1,042 ...............949 ................. 0 
21871X-AQ-2 .. COREBRIDGE FINANCIAL INC .................. ....... ..09/12/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/29/2023 . GOLDMAN SACHS + CO LLC .. .............225,000 ..........224,201 ..........219,152 ............ 224,210 ................. 0 ................. 9 ................. 0 ................. 9 ................ 0 ................0 ........... (5,059) ........... (5,059) ............ 2,117 ................. 0 
224044-CR-6 ... COX COMMUNICATIONS INC ..................... ....... ..06/12/2023 . J.P. MORGAN SECURITIES LLC ..... ..08/10/2023 . BARCLAYS CAPITAL INC .... .............205,000 ..........204,982 ..........204,301 ............ 204,982 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (681) ............. (681) ............ 1,676 ................. 0 

22534P-AC-7 ... CREDIT AGRICOLE SA .......................... ....... ..01/05/2023 . CALYON SECURITIES (USA) INC. .. ..04/12/2023 .
BNP PARIBAS SECURITIES 

BOND ......................... .............820,000 ..........820,000 ..........833,194 ............820,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 13,194 ........... 13,194 ............ 5,970 ................. 0 

22534P-AE-3 ... CREDIT AGRICOLE SA .......................... ....... ..06/27/2023 . CALYON SECURITIES (USA) INC. .. ..09/29/2023 .
BNP PARIBAS SECURITIES 

BOND ......................... .............270,000 ..........270,000 ..........268,167 ............270,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,833) ...........(1,833) ............ 3,689 ................. 0 

225401-BG-2 .. UBS GROUP AG .................................. ....... ..09/18/2023 . UBS SECURITIES LLC ............... ..10/13/2023 .
MITSUBISHI UFJ SECURITIES 

............................... .............355,000 ..........355,000 ..........345,348 ............355,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (9,652) ........... (9,652) ............ 1,553 ................. 0 

23338V-AS-5 ... DTE ELECTRIC CO .............................. ....... ..02/27/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..04/19/2023 .
US BANCORP INVESTMENTS 

INC .......................... .............300,000 ..........299,376 ..........309,288 ............ 299,382 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ............ 9,906 ............ 9,906 ............ 2,080 ................. 0 

23345W-AA-3 ... DT AUTO OWNER TRUST ......................... ....... ..07/11/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..12/15/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 50,699 ...........50,697 ........... 50,699 ............. 50,697 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 2 ................. 2 ............ 1,161 ................. 0 
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23636A-BF-7 .. DANSKE BANK A/S .............................. ....... ..01/04/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/15/2023 . GOLDMAN SACHS + CO LLC .. .............530,000 ..........530,000 ..........532,647 ............530,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,647 ............ 2,647 ...........10,800 ................. 0 
24422E-WR-6 ... JOHN DEERE CAPITAL CORP .................... ....... ..01/03/2023 . RBC CAPITAL MARKETS, LLC ....... ..03/06/2023 . BARCLAYS CAPITAL INC .... .............655,000 ..........654,673 ..........659,383 ............654,685 ................. 0 ................ 12 ................. 0 ................ 12 ................ 0 ................0 ............ 4,698 ............ 4,698 ............ 6,591 ................. 0 
24422E-WZ-8 .. JOHN DEERE CAPITAL CORP .................... ....... ..06/05/2023 . J.P. MORGAN SECURITIES LLC ..... ..08/28/2023 . MARKETAXESS CORPORATION . .............540,000 ..........539,519 ..........533,086 ............ 539,530 ................. 0 ................ 10 ................. 0 ................ 10 ................ 0 ................0 ........... (6,444) ........... (6,444) ............ 4,529 ................. 0 

24422E-XB-0 .. JOHN DEERE CAPITAL CORP .................... ....... ..07/11/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..10/12/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC ...... .............240,000 ..........239,642 ..........236,062 ............ 239,659 ................. 0 ................ 16 ................. 0 ................ 16 ................ 0 ................0 ........... (3,597) ........... (3,597) ............ 3,036 ................. 0 

24422E-XE-4 ... JOHN DEERE CAPITAL CORP .................... ....... ..09/05/2023 . MITSUBISHI UFJ SECURITIES ...... ..09/20/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............105,000 ..........104,984 ..........105,103 ............104,984 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............119 ...............119 ...............210 ................. 0 

24703D-BJ-9 ... DELL INT LLC / EMC CORP ................... ....... ..01/09/2023 . WELLS FARGO SECURITIES, LLC ... ..03/30/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............440,000 ..........439,802 ..........436,620 ............439,807 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ...........(3,187) ...........(3,187) ............ 3,611 ................. 0 

251526-CS-6 ... DEUTSCHE BANK NY ............................ ....... ..01/10/2023 . DEUTSCHE BANK SECURITIES INC .. ..08/03/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............335,000 ..........335,000 ..........346,142 ............335,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........11,142 ...........11,142 ............ 6,396 ................. 0 

251526-CT-4 ... DEUTSCHE BANK NY ............................ ....... ..02/06/2023 . DEUTSCHE BANK SECURITIES INC .. ..12/20/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............200,000 ..........200,000 ..........203,202 ............200,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,202 ............ 3,202 ...........12,270 ................. 0 

25160P-AN-7 .. DEUTSCHE BANK NY ............................ ....... ..07/06/2023 . DEUTSCHE BANK SECURITIES INC .. ..09/08/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............290,000 ..........290,000 ..........292,941 ............290,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,941 ............ 2,941 ............ 3,396 ................. 0 

25243Y-BN-8 ... DIAGEO CAPITAL PLC .......................... ....... ..10/02/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/21/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............445,000 ..........443,354 ..........446,069 ............ 443,366 ................. 0 ................ 12 ................. 0 ................ 12 ................ 0 ................0 ............ 2,703 ............ 2,703 ............ 2,445 ................. 0 

254709-AT-5 .. DISCOVER FINANCIAL SVS ..................... ....... ..10/30/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..12/07/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............165,000 ..........165,000 ..........174,092 ............165,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 9,092 ............ 9,092 ............ 1,253 ................. 0 

256677-AP-0 .. DOLLAR GENERAL CORP ......................... ....... ..06/05/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..12/26/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............540,000 ..........539,136 ..........530,194 ............539,160 ................. 0 ................ 24 ................. 0 ................ 24 ................ 0 ................0 ...........(8,966) ...........(8,966) ...........10,979 ................. 0 

26884T-AW-2 .. ERAC USA FINANCE LLC ....................... ....... ..04/26/2023 . MIZUHO SECURITIES USA INC. ..... ..05/31/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ..................... .............160,000 ..........159,538 ..........156,930 ............ 159,541 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ...........(2,611) ...........(2,611) ...............675 ................. 0 
277432-AX-8 .. EASTMAN CHEMICAL CO ........................ ....... ..02/22/2023 . J.P. MORGAN SECURITIES LLC ..... ..04/28/2023 . BARCLAYS CAPITAL INC .... .............155,000 ..........154,977 ..........158,027 ............154,977 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,050 ............ 3,050 ............ 1,318 ................. 0 

28504D-AC-7 .. ELECTRICITE DE FRANCE SA .................. ....... ..05/17/2023 . WELLS FARGO SECURITIES, LLC ... ..05/23/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............200,000 ..........199,794 ..........200,706 ............ 199,794 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............912 ...............912 ................ 69 ................. 0 

286181-AH-5 .. ELEMENT FLEET MANAGEMENT .................. ....... ..06/21/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/15/2023 . JEFFERIESLLC ............... .............. 90,000 ...........90,000 ........... 89,933 ............. 90,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(68) ...............(68) ............ 2,211 ................. 0 

29250N-BR-5 ... ENBRIDGE INC .................................. ....... ..03/06/2023 . MORGAN STANLEY CO INCORPORATED ..07/07/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC ...... .............115,000 ..........114,857 ..........114,504 ............114,857 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ..............(353) ..............(353) ............ 4,440 ................. 0 

294429-AW-5 ... EQUIFAX INC ................................... ....... ..05/05/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/30/2023 .
KEYBANC CAPITAL MARKETS 

INC .......................... .............305,000 ..........304,146 ..........300,806 ............304,146 ................. 0 ................ 68 ................. 0 ................ 68 ................ 0 ................0 ........... (3,340) ........... (3,340) ............ 6,462 ................. 0 

29452E-AC-5 ... EQUITABLE HOLDINGS INC ..................... ....... ..01/04/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/15/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............310,000 ..........310,000 ..........302,260 ............310,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,740) ...........(7,740) ............ 6,871 ................. 0 

29736R-AS-9 ... ESTEE LAUDER CO INC ......................... ....... ..05/09/2023 . J.P. MORGAN SECURITIES LLC ..... ..07/24/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............205,000 ..........204,789 ..........201,702 ............204,797 ................. 0 ................. 8 ................. 0 ................. 8 ................ 0 ................0 ........... (3,095) ........... (3,095) ............ 1,844 ................. 0 
30036F-AC-5 .. EVERGY KANSAS CENTRAL ...................... ....... ..11/08/2023 . MITSUBISHI UFJ SECURITIES ...... ..12/06/2023 . JEFFERIESLLC ............... .............110,000 ..........109,877 ..........114,285 ............109,877 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............ 4,407 ............ 4,407 ...............415 ................. 0 

30161N-BK-6 .. EXELON CORP ................................... ....... ..02/16/2023 . BARCLAYS CAPITAL INC ............ ..06/20/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............585,000 ..........584,386 ..........585,536 ............584,400 ................. 0 ................ 14 ................. 0 ................ 14 ................ 0 ................0 ............ 1,136 ............ 1,136 ............ 9,628 ................. 0 

30190A-AA-2 .. F+G ANNUITIES + LIFE INC .................. ....... ..01/09/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..05/12/2023 .
STIFEL NICOLAUS + CO INC 

............................... .............415,000 ..........414,830 ..........422,673 ............414,838 ................. 0 ................. 8 ................. 0 ................. 8 ................ 0 ................0 ............ 7,835 ............ 7,835 ............ 8,704 ................. 0 

30225V-AJ-6 .. EXTRA SPACE STORAGE LP ..................... ....... ..03/21/2023 . J.P. MORGAN SECURITIES LLC ..... ..04/28/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ..................... .............. 85,000 ...........84,850 ...........86,764 ............. 84,852 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ............ 1,912 ............ 1,912 ...............453 ................. 0 

302635-AM-9 .. FS KKR CAPITAL CORP ......................... ....... ..11/13/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/06/2023 . GOLDMAN SACHS + CO LLC .. .............. 75,000 ........... 74,493 ...........77,546 ............. 74,493 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ............ 3,053 ............ 3,053 ...............279 ................. 0 

30303M-8L-9 .. META PLATFORMS INC .......................... ....... ..05/01/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..06/06/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............420,000 ..........419,899 ..........418,598 ............419,901 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...........(1,303) ...........(1,303) ............ 1,464 ................. 0 

31429K-AK-9 .. FED CAISSES DESJARDINS ..................... ....... ..03/07/2023 . BARCLAYS CAPITAL INC ............ ..08/07/2023 .
JANE STREET EXECUTION 

SERVICES, LLC ............. .............520,000 ..........519,865 ..........526,110 ............519,872 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ............ 6,238 ............ 6,238 ............ 8,898 ................. 0 

337738-BH-0 .. FISERV INC .................................... ....... ..08/14/2023 . WELLS FARGO SECURITIES, LLC ... ..11/20/2023 .
WELLS FARGO SECURITIES, 

LLC .......................... .............395,000 ..........391,729 ..........390,314 ............391,775 ................. 0 ................ 46 ................. 0 ................ 46 ................ 0 ................0 ...........(1,461) ...........(1,461) ............ 4,093 ................. 0 

33830G-AA-9 .. FIVE CORNERS FND TR III ................... ....... ..03/01/2023 .
CREDIT SUISSE SECURITIES (USA) 

LLC .................................. ..10/17/2023 .
WELLS FARGO SECURITIES, 

LLC .......................... .............380,000 ..........380,000 ..........379,242 ............380,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (758) ............. (758) ............ 8,266 ................. 0 

341081-GL-5 .. FLORIDA POWER + LIGHT CO .................. ....... ..02/28/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..04/17/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............530,000 ..........529,141 ..........543,348 ............ 529,148 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ...........14,200 ...........14,200 ............ 2,515 ................. 0 
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341081-GQ-4 .. FLORIDA POWER + LIGHT CO .................. ....... ..05/15/2023 . J.P. MORGAN SECURITIES LLC ..... ..05/24/2023 . BARCLAYS CAPITAL INC .... .............190,000 ..........189,941 ..........188,159 ............189,941 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,782) ...........(1,782) ...............203 ................. 0 

34528Q-HV-9 ... FORD CREDIT FLOORPLAN MASTER O .......... ....... ..05/09/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/22/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............165,000 ..........164,999 ..........165,142 ............ 164,999 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............143 ...............143 ............ 4,984 ................. 0 

34964C-AH-9 ... FORTUNE BRANDS INNOVATIO .................. ....... ..06/06/2023 . J.P. MORGAN SECURITIES LLC ..... ..08/10/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............195,000 ..........194,686 ..........195,159 ............194,690 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ...............469 ...............469 ............ 1,845 ................. 0 

35137L-AN-5 .. FOX CORP ....................................... ....... ..10/05/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..12/04/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............165,000 ..........163,701 ..........172,310 ............163,701 ................. 0 ................ 18 ................. 0 ................ 18 ................ 0 ................0 ............ 8,609 ............ 8,609 ............ 1,579 ................. 0 

361448-BM-4 .. GATX CORP ..................................... ....... ..09/06/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..09/19/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ..................... .............. 60,000 ........... 59,805 ........... 60,242 ............. 59,805 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............437 ...............437 ...............131 ................. 0 

361841-AS-8 .. GLP CAPITAL LP / FIN II ................... ....... ..11/15/2023 . WELLS FARGO SECURITIES, LLC ... ..11/28/2023 .
WELLS FARGO SECURITIES, 

LLC .......................... .............. 55,000 ...........54,008 ........... 55,477 ............. 54,009 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ............ 1,468 ............ 1,468 ................ 83 ................. 0 
37045X-EB-8 .. GENERAL MOTORS FINL CO ..................... ....... ..01/04/2023 . DEUTSCHE BANK SECURITIES INC .. ..03/01/2023 . MARKETAXESS CORPORATION . .............735,000 ..........734,934 ..........741,643 ............ 734,935 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............ 6,708 ............ 6,708 ............ 5,127 ................. 0 

37045X-EG-7 .. GENERAL MOTORS FINL CO ..................... ....... ..04/03/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/06/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............125,000 ..........124,753 ..........123,646 ............124,758 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ...........(1,111) ...........(1,111) ............ 1,259 ................. 0 
372460-AD-7 .. GENUINE PARTS CO ............................ ....... ..10/23/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/14/2023 . PNC SECURITIES CORP ...... .............355,000 ..........353,356 ..........380,970 ............ 353,368 ................. 0 ................ 12 ................. 0 ................ 12 ................ 0 ................0 ...........27,602 ...........27,602 ............ 2,517 ................. 0 

378272-BL-1 .. GLENCORE FUNDING LLC ....................... ....... ..05/02/2023 . MORGAN STANLEY CO INCORPORATED ..05/23/2023 .
BNP PARIBAS SECURITIES 

BOND ......................... .............100,000 ........... 99,834 ...........98,728 ............. 99,835 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...........(1,107) ...........(1,107) ...............269 ................. 0 

378272-BP-2 .. GLENCORE FUNDING LLC ....................... ....... ..09/27/2023 . MITSUBISHI UFJ SECURITIES ...... ..12/06/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............480,000 ..........477,360 ..........501,753 ............477,412 ................. 0 ................ 52 ................. 0 ................ 52 ................ 0 ................0 ........... 24,341 ........... 24,341 ............ 5,221 ................. 0 

38173M-AD-4 .. GOLUB CAPITAL BDC ........................... ....... ..11/30/2023 .
SMBC NIKKO SECURITIES AMERICA, 

INC. ................................. ..12/20/2023 . BARCLAYS CAPITAL INC .... .............105,000 ..........103,873 ..........108,464 ............103,882 ................. 0 ................. 9 ................. 0 ................. 9 ................ 0 ................0 ............ 4,582 ............ 4,582 ...............350 ................. 0 
404280-DU-0 .. HSBC HOLDINGS PLC ........................... ....... ..03/02/2023 . HSBC SECURITIES INC. ............ ..05/10/2023 . HSBC SECURITIES INC. .... .............265,000 ..........265,000 ..........272,749 ............265,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 7,749 ............ 7,749 ............ 2,857 ................. 0 
404280-DZ-9 .. HSBC HOLDINGS PLC ........................... ....... ..08/07/2023 . HSBC SECURITIES INC. ............ ..11/27/2023 . HSBC SECURITIES INC. .... .............315,000 ..........315,000 ..........313,671 ............315,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (1,329) ........... (1,329) ............ 5,409 ................. 0 
40428H-VL-3 .. HSBC USA INC .................................. ....... ..03/09/2023 . HSBC SECURITIES INC. ............ ..08/09/2023 . HSBC SECURITIES INC. .... .............380,000 ..........379,478 ..........379,700 ............379,478 ................. 0 ...............185 ................. 0 ...............185 ................ 0 ................0 ...............222 ...............222 ...........13,858 ................. 0 

41284V-AC-6 .. HARLEY DAVIDSON FINL SER .................. ....... ..03/07/2023 . BARCLAYS CAPITAL INC ............ ..12/06/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............175,000 ..........174,492 ..........176,682 ............ 174,492 ................. 0 ................ 70 ................. 0 ................ 70 ................ 0 ................0 ............ 2,189 ............ 2,189 ............ 7,690 ................. 0 

42250P-AE-3 ... HEALTHPEAK OP LLC ........................... ....... ..05/01/2023 . WELLS FARGO SECURITIES, LLC ... ..12/08/2023 .
SUNTRUST CAPITAL MARKETS, 

INC. ......................... .............380,000 ..........373,753 ..........368,862 ............ 373,934 ................. 0 ...............182 ................. 0 ...............182 ................ 0 ................0 ...........(5,072) ...........(5,072) ........... 13,399 ............ 6,262 
42824C-BL-2 ... HP ENTERPRISE CO ............................. ....... ..03/07/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/30/2023 . BARCLAYS CAPITAL INC .... .............495,000 ..........494,673 ..........494,534 ............ 494,731 ................. 0 ................ 58 ................. 0 ................ 58 ................ 0 ................0 ............. (197) ............. (197) ............ 8,081 ................. 0 

42824C-BP-3 ... HP ENTERPRISE CO ............................. ....... ..06/05/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..11/21/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............370,000 ..........369,582 ..........364,174 ............369,611 ................. 0 ................ 29 ................. 0 ................ 29 ................ 0 ................0 ........... (5,438) ........... (5,438) ............ 7,780 ................. 0 

438516-CM-6 .. HONEYWELL INTERNATIONAL ................... ....... ..05/12/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/26/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............295,000 ..........292,407 ..........289,653 ............ 292,424 ................. 0 ................ 17 ................. 0 ................ 17 ................ 0 ................0 ...........(2,771) ...........(2,771) ............ 1,137 ................. 0 

446150-BC-7 .. HUNTINGTON BANCSHARES ...................... ....... ..08/14/2023 . MORGAN STANLEY CO INCORPORATED ..09/13/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............340,000 ..........340,000 ..........346,341 ............340,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 6,341 ............ 6,341 ............ 5,112 ................. 0 

44891A-CE-5 .. HYUNDAI CAPITAL AMERICA ................... ....... ..03/28/2023 .
BARCLAYS CAPITAL BBPLC LONDON 

BRANCH .............................. ..06/23/2023 .
BNYMELLON/RE ANZ 

MELBOURNE ................... .............285,000 ..........283,851 ..........289,380 ............283,876 ................. 0 ................ 25 ................. 0 ................ 25 ................ 0 ................0 ............ 5,504 ............ 5,504 ............ 2,997 ................. 0 

44891A-CJ-4 ... HYUNDAI CAPITAL AMERICA ................... ....... ..06/21/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..11/30/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............185,000 ..........184,735 ..........179,911 ............184,747 ................. 0 ................ 11 ................. 0 ................ 11 ................ 0 ................0 ...........(4,836) ...........(4,836) ............ 3,861 ................. 0 

45687V-AB-2 .. INGERSOLL RAND INC .......................... ....... ..08/08/2023 . J.P. MORGAN SECURITIES LLC ..... ..09/08/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ..................... .............. 35,000 ........... 34,732 ........... 34,920 ............. 34,733 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...............186 ...............186 ...............155 ................. 0 

458140-CG-3 .. INTEL CORP .................................... ....... ..02/07/2023 . J.P. MORGAN SECURITIES LLC ..... ..10/17/2023 .
BNP PARIBAS SECURITIES 

BOND ......................... .............585,000 ..........583,333 ..........560,563 ............ 583,419 ................. 0 ................ 86 ................. 0 ................ 86 ................ 0 ................0 ..........(22,856) ..........(22,856) ........... 20,262 ................. 0 

459200-KX-8 .. IBM CORP ....................................... ....... ..01/30/2023 . GOLDMAN SACHS + CO LLC .......... ..07/31/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............575,000 ..........574,109 ..........569,451 ............574,169 ................. 0 ................ 61 ................. 0 ................ 61 ................ 0 ................0 ...........(4,719) ...........(4,719) ............ 9,824 ................. 0 

461070-AU-8 .. INTERSTATE POWER + LIGHT .................. ....... ..09/18/2023 . MITSUBISHI UFJ SECURITIES ...... ..10/02/2023 .
WELLS FARGO SECURITIES, 

LLC .......................... .............120,000 ..........119,350 ..........117,023 ............119,351 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ........... (2,329) ........... (2,329) ...............247 ................. 0 

46124H-AG-1 .. INTUIT INC .................................... ....... ..09/12/2023 . MORGAN STANLEY CO INCORPORATED ..11/10/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............505,000 ..........502,086 ..........491,666 ............502,118 ................. 0 ................ 31 ................. 0 ................ 31 ................ 0 ................0 ..........(10,452) ..........(10,452) ............ 3,657 ................. 0 
46266T-AB-4 .. IQVIA INC ..................................... ....... ..05/18/2023 . GOLDMAN SACHS + CO LLC .......... ..06/30/2023 . BARCLAYS CAPITAL INC .... .............260,000 ..........259,982 ..........257,416 ............ 259,982 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,567) ...........(2,567) ............ 1,729 ................. 0 
465685-AS-4 .. ITC HOLDINGS CORP ........................... ....... ..05/17/2023 . MIZUHO SECURITIES USA INC. ..... ..09/25/2023 . GOLDMAN SACHS + CO LLC .. .............375,000 ..........374,426 ..........368,365 ............ 374,433 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ...........(6,069) ...........(6,069) ............ 3,239 ................. 0 

46647P-DY-9 .. JPMORGAN CHASE + CO ......................... ....... ..10/16/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/16/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............230,000 ..........230,000 ..........237,240 ............230,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 7,240 ............ 7,240 ............ 1,079 ................. 0 

46656P-AA-2 .. JABIL INC ..................................... ....... ..04/10/2023 . J.P. MORGAN SECURITIES LLC ..... ..05/05/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 50,000 ........... 49,713 ........... 49,855 ............. 49,716 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ...............139 ...............139 ...............209 ................. 0 
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47214B-AA-6 .. JBS USA LUX SA/FOOD/LUX ................... ....... ..09/05/2023 . RBC CAPITAL MARKETS, LLC ....... ..11/10/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............205,000 ..........204,731 ..........199,040 ............204,731 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ...........(5,690) ...........(5,690) ............ 1,051 ................. 0 

49177J-AE-2 .. KENVUE INC .................................... ....... ..03/08/2023 . GOLDMAN SACHS + CO LLC .......... ..06/21/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............470,000 ..........469,281 ..........477,595 ............469,308 ................. 0 ................ 28 ................. 0 ................ 28 ................ 0 ................0 ............ 8,287 ............ 8,287 ............ 5,102 ................. 0 

49456B-AX-9 .. KINDER MORGAN INC ........................... ....... ..01/26/2023 . BARCLAYS CAPITAL INC ............ ..05/22/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC ...... .............345,000 ..........343,906 ..........333,183 ............ 343,925 ................. 0 ................ 18 ................. 0 ................ 18 ................ 0 ................0 ..........(10,742) ..........(10,742) ............ 4,183 ................. 0 

501889-AC-3 .. LKQ CORP ....................................... ....... ..05/15/2023 . WELLS FARGO SECURITIES, LLC ... ..10/20/2023 .
EXCHANGE OFFER (NON CASH) 

............................... .............350,000 ..........349,041 ..........348,583 ............ 349,091 ................. 0 ................ 50 ................. 0 ................ 50 ................ 0 ................0 ............. (507) ............. (507) ............ 5,961 ................. 0 
539439-AX-7 ... LLOYDS BANKING GROUP PLC .................. ....... ..02/27/2023 . MORGAN STANLEY CO INCORPORATED ..05/18/2023 . BARCLAYS CAPITAL INC .... .............335,000 ..........335,000 ..........337,992 ............335,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,992 ............ 2,992 ............ 4,152 ................. 0 

539439-AY-5 ... LLOYDS BANKING GROUP PLC .................. ....... ..07/31/2023 . LLOYDS SECURITIES INC ........... ..12/13/2023 .
MITSUBISHI UFJ SECURITIES 

............................... .............385,000 ..........385,000 ..........386,802 ............385,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,802 ............ 1,802 ............ 8,193 ................. 0 

546676-AZ-0 .. LOUISVILLE GAS + ELEC ...................... ....... ..03/09/2023 . WELLS FARGO SECURITIES, LLC ... ..04/10/2023 .
SEAPORT GROUP SECURITIES, 

LLC .......................... .............105,000 ..........104,761 ..........109,318 ............104,762 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............ 4,556 ............ 4,556 ...............350 ................. 0 
548661-EQ-6 .. LOWE S COS INC ............................... ....... ..03/28/2023 . J.P. MORGAN SECURITIES LLC ..... ..04/27/2023 . HSBC SECURITIES INC. .... .............415,000 ..........415,000 ..........419,789 ............415,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 4,789 ............ 4,789 ............ 1,840 ................. 0 

55261F-AS-3 .. M+T BANK CORPORATION ....................... ....... ..10/26/2023 . RBC CAPITAL MARKETS, LLC ....... ..11/09/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............210,000 ..........210,000 ..........213,226 ............210,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,226 ............ 3,226 ...............491 ................. 0 
55608J-BN-7 .. MACQUARIE GROUP LTD ......................... ....... ..06/05/2023 . WELLS FARGO SECURITIES, LLC ... ..09/19/2023 . GOLDMAN SACHS + CO LLC .. .............250,000 ..........250,000 ..........237,166 ............250,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(12,834) ..........(12,834) ............ 5,003 ................. 0 

571903-BL-6 .. MARRIOTT INTERNATIONAL ..................... ....... ..03/23/2023 . J.P. MORGAN SECURITIES LLC ..... ..05/08/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............. 70,000 ...........69,112 ...........69,507 ............. 69,128 ................. 0 ................ 15 ................. 0 ................ 15 ................ 0 ................0 ...............379 ...............379 ...............410 ................. 0 

58507L-BB-4 .. MEDTRONIC GLOBAL HLDINGS .................. ....... ..03/23/2023 . MIZUHO SECURITIES USA INC. ..... ..04/17/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............140,000 ..........139,570 ..........139,280 ............ 139,574 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ..............(294) ..............(294) ...............314 ................. 0 

58769J-AG-2 .. MERCEDES BENZ FIN NA ....................... ....... ..03/27/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..05/01/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC ...... .............150,000 ..........149,799 ..........150,357 ............ 149,799 ................. 0 ................ 19 ................. 0 ................ 19 ................ 0 ................0 ...............558 ...............558 ............ 2,989 ................. 0 
58933Y-BK-0 .. MERCK + CO INC ............................... ....... ..05/08/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/02/2023 . HSBC SECURITIES INC. .... .............185,000 ..........184,837 ..........184,671 ............184,838 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............. (167) ............. (167) ...............439 ................. 0 
59156R-CE-6 .. METLIFE INC ................................... ....... ..07/10/2023 . WELLS FARGO SECURITIES, LLC ... ..12/01/2023 . BARCLAYS CAPITAL INC .... .............240,000 ..........238,550 ..........240,034 ............ 238,594 ................. 0 ................ 44 ................. 0 ................ 44 ................ 0 ................0 ............ 1,439 ............ 1,439 ............ 5,106 ................. 0 

59217G-FP-9 .. MET LIFE GLOB FUNDING I ................... ....... ..03/21/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/01/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............275,000 ..........274,618 ..........274,370 ............ 274,623 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ..............(253) ..............(253) ............ 2,636 ................. 0 
595112-CB-7 .. MICRON TECHNOLOGY INC ...................... ....... ..04/05/2023 . WELLS FARGO SECURITIES, LLC ... ..04/27/2023 . HSBC SECURITIES INC. .... .............530,000 ..........527,377 ..........526,381 ............ 527,389 ................. 0 ................ 13 ................. 0 ................ 13 ................ 0 ................0 ...........(1,009) ...........(1,009) ............ 2,211 ................. 0 

606822-CS-1 .. MITSUBISHI UFJ FIN GRP ..................... ....... ..02/15/2023 . MORGAN STANLEY CO INCORPORATED ..06/12/2023 .
MITSUBISHI UFJ SECURITIES 

............................... .............245,000 ..........245,000 ..........244,336 ............245,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (664) ............. (664) ............ 4,133 ................. 0 

606822-DC-5 .. MITSUBISHI UFJ FIN GRP ..................... ....... ..04/11/2023 . MITSUBISHI UFJ SECURITIES ...... ..05/01/2023 .
SMBC NIKKO SECURITIES 

AMERICA, INC. ............. .............200,000 ..........200,000 ..........199,826 ............200,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (174) ............. (174) ...............420 ................. 0 

60687Y-DB-2 .. MIZUHO FINANCIAL GROUP ..................... ....... ..06/29/2023 . MIZUHO SECURITIES USA INC. ..... ..09/20/2023 .
BNP PARIBAS SECURITIES 

BOND ......................... .............540,000 ..........540,000 ..........532,908 ............540,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,092) ...........(7,092) ............ 4,605 ................. 0 

608190-AM-6 .. MOHAWK INDUSTRIES INC ...................... ....... ..09/11/2023 . J.P. MORGAN SECURITIES LLC ..... ..10/23/2023 .
WELLS FARGO SECURITIES, 

LLC .......................... .............185,000 ..........184,976 ..........182,924 ............184,976 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (2,052) ........... (2,052) ...............791 ................. 0 

61747Y-FD-2 .. MORGAN STANLEY ............................... ....... ..04/19/2023 . MORGAN STANLEY CO INCORPORATED ..06/26/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............420,000 ..........420,000 ..........415,943 ............420,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(4,057) ...........(4,057) ............ 3,555 ................. 0 

63111X-AH-4 .. NASDAQ INC .................................... ....... ..06/22/2023 . GOLDMAN SACHS + CO LLC .......... ..07/05/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............115,000 ..........114,771 ..........114,893 ............114,772 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............121 ...............121 ...............154 ................. 0 

63253Q-AB-0 .. NATIONAL AUSTRALIA BK/NY .................. ....... ..01/04/2023 . GOLDMAN SACHS + CO LLC .......... ..02/10/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............580,000 ..........580,000 ..........588,333 ............580,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 8,333 ............ 8,333 ............ 1,954 ................. 0 

63743H-FG-2 .. NATIONAL RURAL UTIL COOP .................. ....... ..02/02/2023 . MIZUHO SECURITIES USA INC. ..... ..02/17/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............. 75,000 ...........76,198 ........... 74,333 ............. 76,198 ................. 0 ................ (8) ................. 0 ................ (8) ................ 0 ................0 ...........(1,864) ...........(1,864) ...............660 ...............530 

63743H-FJ-6 .. NATIONAL RURAL UTIL COOP .................. ....... ..06/26/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/04/2023 .
MIZUHO SECURITIES USA 

INC. ......................... .............465,000 ..........464,949 ..........460,913 ............ 464,951 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...........(4,038) ...........(4,038) ............ 6,139 ................. 0 
639057-AH-1 .. NATWEST GROUP PLC ........................... ....... ..02/27/2023 . RBS SECURITIES INC. .............. ..04/06/2023 . UBS SECURITIES LLC ....... .............265,000 ..........265,000 ..........276,395 ............265,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... 11,395 ........... 11,395 ............ 1,727 ................. 0 

641062-BH-6 .. NESTLE HOLDINGS INC ......................... ....... ..03/07/2023 . J.P. MORGAN SECURITIES LLC ..... ..05/01/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............530,000 ..........529,502 ..........555,408 ............ 529,506 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ........... 25,903 ........... 25,903 ............ 2,535 ................. 0 

64952W-EY-5 .. NEW YORK LIFE GLOBAL FDG .................. ....... ..01/04/2023 . J.P. MORGAN SECURITIES LLC ..... ..09/05/2023 .
JANE STREET EXECUTION 

SERVICES, LLC ............. .............620,000 ..........619,647 ..........613,802 ............619,684 ................. 0 ................ 38 ................. 0 ................ 38 ................ 0 ................0 ...........(5,882) ...........(5,882) ...........17,718 ................. 0 

64952W-FB-4 .. NEW YORK LIFE GLOBAL FDG .................. ....... ..03/29/2023 . GOLDMAN SACHS + CO LLC .......... ..08/07/2023 .
JANE STREET EXECUTION 

SERVICES, LLC ............. .............120,000 ..........119,875 ..........118,535 ............119,889 ................. 0 ................ 14 ................. 0 ................ 14 ................ 0 ................0 ........... (1,354) ........... (1,354) ............ 1,943 ................. 0 

65339K-BP-4 ... NEXTERA ENERGY CAPITAL .................... ....... ..02/22/2023 . J.P. MORGAN SECURITIES LLC ..... ..10/27/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............190,000 ..........190,323 ..........189,820 ............ 190,323 ................. 0 ..............(152) ................. 0 ..............(152) ................ 0 ................0 ..............(503) ..............(503) ............ 7,665 ................. 0 
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65339K-CM-0 .. NEXTERA ENERGY CAPITAL .................... ....... ..02/06/2023 . MORGAN STANLEY CO INCORPORATED ..05/19/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............585,000 ..........583,789 ..........588,387 ............ 583,833 ................. 0 ................ 44 ................. 0 ................ 44 ................ 0 ................0 ............ 4,554 ............ 4,554 ............ 5,996 ................. 0 
65473P-AN-5 ... NISOURCE INC .................................. ....... ..03/21/2023 . J.P. MORGAN SECURITIES LLC ..... ..04/18/2023 . GOLDMAN SACHS + CO LLC .. .............120,000 ..........119,795 ..........122,290 ............119,797 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ............ 2,493 ............ 2,493 ...............427 ................. 0 

65473P-AP-0 .. NISOURCE INC .................................. ....... ..05/30/2023 . MITSUBISHI UFJ SECURITIES ...... ..06/14/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............110,000 ..........109,590 ..........109,647 ............109,590 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ................ 57 ................ 57 ...............132 ................. 0 
655844-CR-7 ... NORFOLK SOUTHERN CORP ...................... ....... ..07/31/2023 . WELLS FARGO SECURITIES, LLC ... ..12/04/2023 . GOLDMAN SACHS + CO LLC .. .............240,000 ..........239,531 ..........238,858 ............ 239,531 ................. 0 ................ 22 ................. 0 ................ 22 ................ 0 ................0 ............. (673) ............. (673) ............ 4,175 ................. 0 

66573R-AA-6 .. NORTHERN STAR RESOU ......................... ....... ..03/30/2023 . J.P. MORGAN SECURITIES LLC ..... ..10/24/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............150,000 ..........148,512 ..........137,316 ............148,571 ................. 0 ................ 59 ................. 0 ................ 59 ................ 0 ................0 ..........(11,254) ..........(11,254) ............ 4,933 ................. 0 

68233J-CN-2 ... ONCOR ELECTRIC DELIVERY ................... ....... ..05/08/2023 .
TORONTO DOMINION SECURTIES 

(USA) INC ........................... ..08/23/2023 . BARCLAYS CAPITAL INC .... .............325,000 ..........324,331 ..........313,873 ............ 324,364 ................. 0 ................ 34 ................. 0 ................ 34 ................ 0 ................0 ..........(10,491) ..........(10,491) ............ 3,906 ................. 0 
682680-BH-5 .. ONEOK INC ..................................... ....... ..08/10/2023 . GOLDMAN SACHS + CO LLC .......... ..12/01/2023 . GOLDMAN SACHS + CO LLC .. .............185,000 ..........184,789 ..........186,450 ............184,806 ................. 0 ................ 17 ................. 0 ................ 17 ................ 0 ................0 ............ 1,643 ............ 1,643 ............ 2,874 ................. 0 

69047Q-AC-6 .. OVINTIV INC ................................... ....... ..05/16/2023 . GOLDMAN SACHS + CO LLC .......... ..07/19/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............. 85,000 ........... 84,824 ...........85,217 ............. 84,826 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...............391 ...............391 ...............753 ................. 0 

69120V-AP-6 .. BLUE OWL CREDIT INCOME ..................... ....... ..09/09/2022 . EXCHANGE OFFER (NON CASH) ...... ..10/11/2023 .
SMBC NIKKO SECURITIES 

AMERICA, INC. ............. .............. 35,000 ........... 34,922 ........... 34,629 ............. 34,924 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ..............(296) ..............(296) ............ 1,560 ............ 1,228 
69120V-AR-2 .. BLUE OWL CREDIT INCOME ..................... ....... ..06/06/2023 . RBC CAPITAL MARKETS, LLC ....... ..12/15/2023 . BARCLAYS CAPITAL INC .... .............. 95,000 ........... 94,437 ...........96,771 ............. 94,437 ................. 0 ................ 55 ................. 0 ................ 55 ................ 0 ................0 ............ 2,334 ............ 2,334 ............ 4,610 ................. 0 
693475-BM-6 .. PNC FINANCIAL SERVICES ..................... ....... ..01/19/2023 . PNC SECURITIES CORP .............. ..03/27/2023 . BARCLAYS CAPITAL INC .... .............150,000 ..........150,000 ..........148,232 ............150,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,768) ...........(1,768) ............ 1,348 ................. 0 

693475-BR-5 ... PNC FINANCIAL SERVICES ..................... ....... ..06/07/2023 . MORGAN STANLEY CO INCORPORATED ..08/08/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............255,000 ..........255,000 ..........254,932 ............255,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(68) ...............(68) ............ 7,031 ................. 0 

693475-BU-8 .. PNC FINANCIAL SERVICES ..................... ....... ..10/17/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..11/21/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............370,000 ..........370,000 ..........385,470 ............370,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........15,470 ...........15,470 ............ 1,908 ................. 0 
69371R-S3-1 .. PACCAR FINANCIAL CORP ...................... ....... ..01/04/2023 . J.P. MORGAN SECURITIES LLC ..... ..02/21/2023 . BARCLAYS CAPITAL INC .... .............195,000 ..........194,672 ..........193,670 ............194,680 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ...........(1,009) ...........(1,009) ............ 1,071 ................. 0 

69371R-S4-9 ... PACCAR FINANCIAL CORP ...................... ....... ..03/27/2023 .
TORONTO DOMINION SECURTIES 

(USA) INC ........................... ..05/26/2023 .
US BANCORP INVESTMENTS 

INC .......................... .............535,000 ..........534,642 ..........533,635 ............ 534,659 ................. 0 ................ 18 ................. 0 ................ 18 ................ 0 ................0 ...........(1,024) ...........(1,024) ............ 3,742 ................. 0 

69371R-S6-4 .. PACCAR FINANCIAL CORP ...................... ....... ..08/03/2023 . MITSUBISHI UFJ SECURITIES ...... ..11/08/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC ...... .............255,000 ..........254,597 ..........252,164 ............ 254,613 ................. 0 ................ 15 ................. 0 ................ 15 ................ 0 ................0 ........... (2,448) ........... (2,448) ............ 2,727 ................. 0 

69371R-S7-2 .. PACCAR FINANCIAL CORP ...................... ....... ..11/03/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/13/2023 .
WELLS FARGO SECURITIES, 

LLC .......................... .............585,000 ..........584,550 ..........592,012 ............ 584,562 ................. 0 ................ 12 ................. 0 ................ 12 ................ 0 ................0 ............ 7,450 ............ 7,450 ............ 2,685 ................. 0 

694308-KM-8 .. PACIFIC GAS + ELECTRIC ..................... ....... ..06/01/2023 . J.P. MORGAN SECURITIES LLC ..... ..09/11/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............540,000 ..........539,509 ..........535,910 ............ 539,516 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ...........(3,606) ...........(3,606) ............ 6,720 ................. 0 

708696-CA-5 .. PENNSYLVANIA ELECTRIC CO .................. ....... ..03/28/2023 . BARCLAYS CAPITAL INC ............ ..06/13/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ......................... .............. 50,000 ...........49,881 ........... 49,441 ............. 49,888 ................. 0 ................. 8 ................. 0 ................. 8 ................ 0 ................0 ..............(448) ..............(448) ...............536 ................. 0 

709599-BT-0 .. PENSKE TRUCK LEASING/PTL .................. ....... ..03/27/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/16/2023 .
SMBC NIKKO SECURITIES 

AMERICA, INC. ............. .............280,000 ..........278,759 ..........276,599 ............278,759 ................. 0 ................ 79 ................. 0 ................ 79 ................ 0 ................0 ...........(2,161) ...........(2,161) ............ 5,573 ................. 0 

709599-BV-5 .. PENSKE TRUCK LEASING/PTL .................. ....... ..05/22/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..06/13/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC ...... .............105,000 ..........104,715 ..........104,512 ............104,717 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ............. (206) ............. (206) ...............380 ................. 0 

709599-BW-3 .. PENSKE TRUCK LEASING/PTL .................. ....... ..07/27/2023 . WELLS FARGO SECURITIES, LLC ... ..12/27/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............190,000 ..........189,516 ..........196,489 ............ 189,549 ................. 0 ................ 34 ................. 0 ................ 34 ................ 0 ................0 ............ 6,940 ............ 6,940 ............ 4,631 ................. 0 

716973-AE-2 .. PFIZER INVESTMENT ENTER ................... ....... ..05/16/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..06/21/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............225,000 ..........224,663 ..........223,778 ............ 224,665 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ............. (887) ............. (887) ............ 1,009 ................. 0 

718172-DA-4 .. PHILIP MORRIS INTL INC ..................... ....... ..02/13/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..10/24/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............750,000 ..........749,683 ..........734,647 ............749,683 ................. 0 ...............(30) ................. 0 ...............(30) ................ 0 ................0 ..........(15,036) ..........(15,036) ...........17,479 ............ 5,001 

718172-DD-8 .. PHILIP MORRIS INTL INC ..................... ....... ..09/05/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/27/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............250,000 ..........247,151 ..........248,060 ............247,151 ................. 0 ................ 93 ................. 0 ................ 93 ................ 0 ................0 ...............909 ...............909 ............ 2,998 ................. 0 

731068-AA-0 .. POLARIS INC ................................... ....... ..11/09/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..12/08/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............360,000 ..........356,465 ..........367,822 ............356,487 ................. 0 ................ 22 ................. 0 ................ 22 ................ 0 ................0 ........... 11,335 ........... 11,335 ............ 1,002 ................. 0 

74113G-AC-7 .. PRESTIGE AUTO RECEIVABLES TRUS .......... ....... ..05/02/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/15/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 29,198 ........... 29,197 ........... 29,198 ............. 29,197 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ............ 1,017 ................. 0 

74340X-CH-2 ... PROLOGIS LP ................................... ....... ..06/26/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/10/2023 .
WELLS FARGO SECURITIES, 

LLC .......................... .............385,000 ..........383,622 ..........370,670 ............383,647 ................. 0 ................ 25 ................. 0 ................ 25 ................ 0 ................0 ..........(12,976) ..........(12,976) ............ 4,911 ................. 0 

74460W-AG-2 .. PUBLIC STORAGE OP CO ....................... ....... ..07/24/2023 . J.P. MORGAN SECURITIES LLC ..... ..08/25/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ..................... .............230,000 ..........229,604 ..........224,653 ............229,607 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ........... (4,955) ........... (4,955) ............ 1,075 ................. 0 

74977R-DS-0 .. COOPERATIEVE RABOBANK UA .................. ....... ..02/21/2023 . GOLDMAN SACHS + CO LLC .......... ..06/02/2023 .
SG AMERICAS SECURITIES 

LLC .......................... .............500,000 ..........500,000 ..........500,130 ............500,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............130 ...............130 ............ 9,412 ................. 0 
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756109-BS-2 .. REALTY INCOME CORP .......................... ....... ..04/05/2023 . WELLS FARGO SECURITIES, LLC ... ..06/01/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ..................... .............210,000 ..........207,793 ..........207,108 ............207,824 ................. 0 ................ 31 ................. 0 ................ 31 ................ 0 ................0 ............. (716) ............. (716) ...............893 ................. 0 

760759-BC-3 .. REPUBLIC SERVICES INC ...................... ....... ..03/21/2023 . J.P. MORGAN SECURITIES LLC ..... ..04/28/2023 .
WELLS FARGO SECURITIES, 

LLC .......................... .............. 70,000 ........... 69,642 ...........71,527 ............. 69,645 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ............ 1,882 ............ 1,882 ...............331 ................. 0 
771196-CH-3 .. ROCHE HOLDINGS INC .......................... ....... ..11/06/2023 . BARCLAYS CAPITAL INC ............ ..11/20/2023 . GOLDMAN SACHS + CO LLC .. .............305,000 ..........305,000 ..........311,570 ............305,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 6,570 ............ 6,570 ...............426 ................. 0 
78016H-ZQ-6 .. ROYAL BANK OF CANADA ....................... ....... ..04/24/2023 . RBC CAPITAL MARKETS, LLC ....... ..07/19/2023 . GOLDMAN SACHS + CO LLC .. .............530,000 ..........528,882 ..........520,353 ............ 528,893 ................. 0 ................ 12 ................. 0 ................ 12 ................ 0 ................0 ...........(8,540) ...........(8,540) ............ 3,585 ................. 0 

78016H-ZS-2 .. ROYAL BANK OF CANADA ....................... ....... ..07/13/2023 . RBC CAPITAL MARKETS, LLC ....... ..12/06/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............760,000 ..........759,650 ..........745,539 ............759,663 ................. 0 ................ 13 ................. 0 ................ 13 ................ 0 ................0 ..........(14,125) ..........(14,125) ............ 8,282 ................. 0 
78355H-KV-0 .. RYDER SYSTEM INC ............................ ....... ..02/21/2023 . BNY/SUNTRUST CAPITAL MARKETS .. ..09/22/2023 . MARKETAXESS CORPORATION . .............530,000 ..........528,914 ..........533,898 ............ 528,975 ................. 0 ................ 61 ................. 0 ................ 61 ................ 0 ................0 ............ 4,923 ............ 4,923 ............ 9,838 ................. 0 

78355H-KW-8 .. RYDER SYSTEM INC ............................ ....... ..05/10/2023 . WELLS FARGO SECURITIES, LLC ... ..08/14/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............275,000 ..........274,645 ..........271,321 ............ 274,659 ................. 0 ................ 14 ................. 0 ................ 14 ................ 0 ................0 ........... (3,338) ........... (3,338) ............ 3,248 ................. 0 

78409V-BP-8 .. S+P GLOBAL INC ............................... ....... ..09/07/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..10/23/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............. 65,000 ........... 64,930 ...........61,808 ............. 64,930 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ........... (3,123) ........... (3,123) ...............408 ................. 0 

80281L-AT-2 .. SANTANDER UK GROUP HLDGS .................. ....... ..01/03/2023 . PIERPONT SECURITIES LLC ......... ..05/11/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............820,000 ..........820,000 ..........836,041 ............820,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........16,041 ...........16,041 ............ 8,904 ................. 0 

80282K-BF-2 .. SANTANDER HOLDINGS USA ..................... ....... ..03/06/2023 .
SANTANDER US CAPITAL MARKETS 

LLC .................................. ..06/01/2023 .
SANTANDER US CAPITAL 

MARKETS LLC ................ .............280,000 ..........280,000 ..........281,091 ............280,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,091 ............ 1,091 ............ 3,141 ................. 0 

80282K-BG-0 .. SANTANDER HOLDINGS USA ..................... ....... ..06/08/2023 .
SANTANDER US CAPITAL MARKETS 

LLC .................................. ..12/12/2023 .
SUNTRUST CAPITAL MARKETS, 

INC. ......................... .............385,000 ..........385,000 ..........382,973 ............385,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,027) ...........(2,027) ............ 9,196 ................. 0 

80282K-BH-8 .. SANTANDER HOLDINGS USA ..................... ....... ..11/06/2023 . PIERPONT SECURITIES LLC ......... ..11/28/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............150,000 ..........150,000 ..........155,219 ............150,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 5,219 ............ 5,219 ...............492 ................. 0 

83012A-AB-5 .. SIXTH STREET SPECIALTY ..................... ....... ..08/07/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..10/30/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 95,000 ........... 94,433 ...........93,007 ............. 94,450 ................. 0 ................ 17 ................. 0 ................ 17 ................ 0 ................0 ........... (1,443) ........... (1,443) ............ 1,194 ................. 0 

832696-AX-6 .. JM SMUCKER CO ................................ ....... ..10/11/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/20/2023 . HSBC SECURITIES INC. .... .............495,000 ..........494,678 ..........505,484 ............494,680 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...........10,804 ...........10,804 ............ 2,302 ................. 0 

83368R-BS-0 .. SOCIETE GENERALE ............................ ....... ..01/03/2023 . SG AMERICAS SECURITIES LLC ..... ..05/17/2023 .
SG AMERICAS SECURITIES 

LLC .......................... .............575,000 ..........575,000 ..........588,780 ............575,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........13,780 ...........13,780 ........... 12,693 ................. 0 

842400-HU-0 .. SOUTHERN CAL EDISON ......................... ....... ..02/27/2023 . WELLS FARGO SECURITIES, LLC ... ..04/03/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............175,000 ..........174,825 ..........179,402 ............174,828 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ............ 4,574 ............ 4,574 ...............850 ................. 0 

842400-HW-6 .. SOUTHERN CAL EDISON ......................... ....... ..05/17/2023 . J.P. MORGAN SECURITIES LLC ..... ..07/24/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............115,000 ..........114,874 ..........113,851 ............114,880 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ...........(1,029) ...........(1,029) ............ 1,002 ................. 0 

842400-HY-2 .. SOUTHERN CAL EDISON ......................... ....... ..09/26/2023 . MITSUBISHI UFJ SECURITIES ...... ..12/13/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............160,000 ..........159,786 ..........164,218 ............ 159,793 ................. 0 ................. 8 ................. 0 ................. 8 ................ 0 ................0 ............ 4,425 ............ 4,425 ............ 1,868 ................. 0 

842434-CZ-3 ... SOUTHERN CALIF GAS CO ...................... ....... ..05/17/2023 .
SANTANDER US CAPITAL MARKETS 

LLC .................................. ..08/14/2023 . BARCLAYS CAPITAL INC .... .............540,000 ..........538,947 ..........523,587 ............538,968 ................. 0 ................ 21 ................. 0 ................ 21 ................ 0 ................0 ..........(15,381) ..........(15,381) ............ 7,180 ................. 0 

8426EP-AG-3 .. SOUTHERN CO GAS CAPITAL ................... ....... ..09/11/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/20/2023 . GOLDMAN SACHS + CO LLC .. .............155,000 ..........154,836 ..........153,509 ............154,838 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ........... (1,329) ........... (1,329) ............ 1,683 ................. 0 

845011-AH-8 .. SOUTHWEST GAS CORP .......................... ....... ..03/21/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..05/18/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............. 85,000 ...........84,875 ........... 85,363 ............. 84,879 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ...............484 ...............484 ...............759 ................. 0 
853254-CS-7 ... STANDARD CHARTERED PLC ..................... ....... ..01/04/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/13/2023 . BARCLAYS CAPITAL INC .... .............625,000 ..........625,000 ..........641,022 ............625,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........16,022 ...........16,022 ...........11,872 ................. 0 

853254-CU-2 ... STANDARD CHARTERED PLC ..................... ....... ..06/28/2023 . CITIBANK, N.A. .................... ..07/20/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............310,000 ..........310,000 ..........312,719 ............310,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,719 ............ 2,719 ...............976 ................. 0 
853254-CX-6 ... STANDARD CHARTERED PLC ..................... ....... ..10/31/2023 . CITIBANK, N.A. .................... ..12/04/2023 . GOLDMAN SACHS + CO LLC .. .............200,000 ..........199,913 ..........206,964 ............ 199,913 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............ 7,051 ............ 7,051 ............ 1,092 ................. 0 
854502-AT-8 .. STANLEY BLACK + DECKER I .................. ....... ..03/01/2023 . WELLS FARGO SECURITIES, LLC ... ..08/21/2023 . BARCLAYS CAPITAL INC .... .............380,000 ..........379,593 ..........390,045 ............379,610 ................. 0 ................ 16 ................. 0 ................ 16 ................ 0 ................0 ........... 10,435 ........... 10,435 ............ 5,334 ................. 0 

855244-BF-5 ... STARBUCKS CORP ............................... ....... ..02/07/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..03/01/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............210,000 ..........209,588 ..........203,147 ............ 209,590 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ........... (6,443) ........... (6,443) ...............392 ................. 0 

857477-CD-3 .. STATE STREET CORP ........................... ....... ..07/31/2023 . MORGAN STANLEY CO INCORPORATED ..09/26/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............720,000 ..........720,000 ..........716,907 ............720,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (3,093) ........... (3,093) ............ 8,782 ................. 0 

86562M-CR-9 .. SUMITOMO MITSUI FINL GRP .................. ....... ..01/03/2023 . PERSHING LLC ....................... ..02/23/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC ...... .............575,000 ..........575,000 ..........579,796 ............575,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 4,796 ............ 4,796 ............ 3,511 ................. 0 

86562M-CW-8 .. SUMITOMO MITSUI FINL GRP .................. ....... ..02/28/2023 .
SMBC NIKKO SECURITIES AMERICA, 

INC. ................................. ..05/02/2023 .
DAIWA CAPITAL MARKETS 

AMERICA INC. ............... .............565,000 ..........567,858 ..........583,169 ............567,858 ................. 0 ...............(52) ................. 0 ...............(52) ................ 0 ................0 ........... 15,312 ........... 15,312 ............ 9,535 ............ 4,839 

86562M-DB-3 .. SUMITOMO MITSUI FINL GRP .................. ....... ..07/06/2023 .
SMBC NIKKO SECURITIES AMERICA, 

INC. ................................. ..12/05/2023 .
SMBC NIKKO SECURITIES 

AMERICA, INC. ............. .............530,000 ..........530,000 ..........538,918 ............530,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 8,918 ............ 8,918 ............ 7,745 ................. 0 

86563V-BG-3 .. SUMITOMO MITSUI TR BK LT .................. ....... ..03/01/2023 . GOLDMAN SACHS + CO LLC .......... ..06/08/2023 .
SMBC NIKKO SECURITIES 

AMERICA, INC. ............. .............370,000 ..........369,578 ..........373,304 ............369,612 ................. 0 ................ 34 ................. 0 ................ 34 ................ 0 ................0 ............ 3,692 ............ 3,692 ............ 5,400 ................. 0 
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86959L-AP-8 .. SVENSKA HANDELSBANKEN AB .................. ....... ..06/08/2023 . BNP PARIBAS SECURITIES BOND ... ..07/17/2023 . BARCLAYS CAPITAL INC .... .............250,000 ..........248,908 ..........246,810 ............248,908 ................. 0 ................ 65 ................. 0 ................ 65 ................ 0 ................0 ...........(2,098) ...........(2,098) ............ 4,931 ................. 0 

871829-BT-3 .. SYSCO CORPORATION ........................... ....... ..11/06/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/06/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............160,000 ..........158,459 ..........169,182 ............158,466 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ...........10,717 ...........10,717 ...............560 ................. 0 
87264A-CY-9 .. T MOBILE USA INC ............................ ....... ..05/08/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/22/2023 . GOLDMAN SACHS + CO LLC .. .............430,000 ..........423,202 ..........419,241 ............ 423,267 ................. 0 ................ 65 ................. 0 ................ 65 ................ 0 ................0 ...........(4,026) ...........(4,026) ............ 8,264 ............ 5,549 

874054-AK-5 .. TAKE TWO INTERACTIVE SOF .................. ....... ..04/10/2023 . WELLS FARGO SECURITIES, LLC ... ..12/07/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............645,000 ..........644,516 ..........640,873 ............644,516 ................. 0 ................ 37 ................. 0 ................ 37 ................ 0 ................0 ........... (3,643) ........... (3,643) ........... 12,326 ................. 0 

876030-AE-7 .. TAPESTRY INC .................................. ....... ..11/15/2023 . MORGAN STANLEY CO INCORPORATED ..11/29/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............140,000 ..........139,597 ..........142,341 ............ 139,597 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ............ 2,744 ............ 2,744 ...............120 ................. 0 

87612G-AE-1 .. TARGA RESOURCES CORP ....................... ....... ..11/06/2023 . WELLS FARGO SECURITIES, LLC ... ..12/13/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............145,000 ..........144,684 ..........148,915 ............144,684 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ............ 4,231 ............ 4,231 ...............844 ................. 0 
882508-CB-8 .. TEXAS INSTRUMENTS INC ...................... ....... ..03/07/2023 . MITSUBISHI UFJ SECURITIES ...... ..05/31/2023 . GOLDMAN SACHS + CO LLC .. .............415,000 ..........414,676 ..........426,040 ............414,681 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ........... 11,359 ........... 11,359 ............ 3,577 ................. 0 
883556-CW-0 .. THERMO FISHER SCIENTIFIC .................. ....... ..08/07/2023 . GOLDMAN SACHS + CO LLC .......... ..12/04/2023 . GOLDMAN SACHS + CO LLC .. .............375,000 ..........375,000 ..........369,791 ............375,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (5,209) ........... (5,209) ............ 4,622 ................. 0 

89115A-2M-3 .. TORONTO DOMINION BANK ...................... ....... ..01/03/2023 .
TORONTO DOMINION SECURTIES 

(USA) INC ........................... ..07/26/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC ...... .............820,000 ..........820,000 ..........815,879 ............820,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(4,121) ...........(4,121) ...........12,710 ................. 0 

89115A-2U-5 .. TORONTO DOMINION BANK ...................... ....... ..07/10/2023 .
TORONTO DOMINION SECURTIES 

(USA) INC ........................... ..08/21/2023 . MARKETAXESS CORPORATION . .............400,000 ..........400,000 ..........398,921 ............400,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,079) ...........(1,079) ............ 3,968 ................. 0 

892356-AB-2 .. TRACTOR SUPPLY CO ........................... ....... ..05/01/2023 . WELLS FARGO SECURITIES, LLC ... ..05/15/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............135,000 ..........134,405 ..........135,265 ............134,406 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...............858 ...............858 ...............236 ................. 0 

89236T-KQ-7 .. TOYOTA MOTOR CREDIT CORP .................. ....... ..01/09/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..02/21/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............245,000 ..........244,838 ..........242,038 ............ 244,842 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ...........(2,804) ...........(2,804) ............ 1,291 ................. 0 

89236T-KU-8 .. TOYOTA MOTOR CREDIT CORP .................. ....... ..05/15/2023 . MORGAN STANLEY CO INCORPORATED ..10/12/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC ...... .............540,000 ..........539,136 ..........508,809 ............539,177 ................. 0 ................ 41 ................. 0 ................ 41 ................ 0 ................0 ..........(30,368) ..........(30,368) ............ 9,601 ................. 0 

89236T-KX-2 .. TOYOTA MOTOR CREDIT CORP .................. ....... ..08/09/2023 . HSBC SECURITIES INC. ............ ..09/18/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC ...... .............165,000 ..........164,807 ..........163,598 ............164,807 ................. 0 ................ 13 ................. 0 ................ 13 ................ 0 ................0 ...........(1,209) ...........(1,209) ...............825 ................. 0 

89236T-LB-9 .. TOYOTA MOTOR CREDIT CORP .................. ....... ..09/06/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/19/2023 .
TORONTO DOMINION 

SECURTIES (USA) INC ...... .............275,000 ..........274,544 ..........280,563 ............ 274,544 ................. 0 ................ 24 ................. 0 ................ 24 ................ 0 ................0 ............ 6,019 ............ 6,019 ............ 3,801 ................. 0 

89236T-LE-3 .. TOYOTA MOTOR CREDIT CORP .................. ....... ..11/15/2023 . BNP PARIBAS SECURITIES BOND ... ..11/28/2023 .
BNP PARIBAS SECURITIES 

BOND ......................... .............180,000 ..........179,517 ..........183,578 ............179,517 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ............ 4,061 ............ 4,061 ...............278 ................. 0 

896239-AE-0 .. TRIMBLE INC ................................... ....... ..02/23/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..05/16/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............175,000 ..........174,725 ..........176,363 ............174,729 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ............ 1,634 ............ 1,634 ............ 2,046 ................. 0 

89788M-AM-4 .. TRUIST FINANCIAL CORP ...................... ....... ..01/23/2023 . BNY/SUNTRUST CAPITAL MARKETS .. ..08/01/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 65,000 ...........65,000 ...........61,461 ............. 65,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (3,539) ........... (3,539) ............ 1,729 ................. 0 

89788M-AP-7 .. TRUIST FINANCIAL CORP ...................... ....... ..06/05/2023 . BNY/SUNTRUST CAPITAL MARKETS .. ..09/19/2023 .
WELLS FARGO SECURITIES, 

LLC .......................... .............155,000 ..........155,000 ..........150,071 ............155,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (4,929) ........... (4,929) ............ 2,602 ................. 0 

902674-ZW-3 .. UBS AG LONDON ................................ ....... ..09/05/2023 . UBS SECURITIES LLC ............... ..11/13/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............200,000 ..........199,992 ..........197,810 ............ 199,992 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,182) ...........(2,182) ............ 2,009 ................. 0 

907818-GE-2 .. UNION PACIFIC CORP .......................... ....... ..02/13/2023 . MORGAN STANLEY CO INCORPORATED ..03/01/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............520,000 ..........519,657 ..........515,471 ............519,660 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ...........(4,189) ...........(4,189) ...............823 ................. 0 

911312-BZ-8 .. UNITED PARCEL SERVICE ...................... ....... ..02/23/2023 . BARCLAYS CAPITAL INC ............ ..05/08/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ..................... .............460,000 ..........459,853 ..........471,268 ............ 459,855 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...........11,413 ...........11,413 ............ 3,924 ................. 0 

91159H-JM-3 ... US BANCORP .................................... ....... ..06/07/2023 . US BANCORP INVESTMENTS INC ..... ..08/11/2023 .
US BANCORP INVESTMENTS 

INC .......................... .............320,000 ..........320,000 ..........318,749 ............320,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,251) ...........(1,251) ............ 2,413 ................. 0 
91324P-EV-0 .. UNITEDHEALTH GROUP INC ..................... ....... ..03/23/2023 . WELLS FARGO SECURITIES, LLC ... ..05/12/2023 . HSBC SECURITIES INC. .... .............530,000 ..........526,645 ..........529,970 ............526,680 ................. 0 ................ 35 ................. 0 ................ 35 ................ 0 ................0 ............ 3,290 ............ 3,290 ............ 3,142 ................. 0 

928668-CB-6 .. VOLKSWAGEN GROUP AMERICA .................. ....... ..11/07/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/28/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............720,000 ..........718,567 ..........729,720 ............718,577 ................. 0 ................ 10 ................. 0 ................ 10 ................ 0 ................0 ...........11,143 ...........11,143 ............ 1,736 ................. 0 

92939U-AK-2 ... WEC ENERGY GROUP INC ....................... ....... ..04/04/2023 . BARCLAYS CAPITAL INC ............ ..07/17/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ..................... .............145,000 ..........145,370 ..........143,317 ............145,370 ................. 0 ...............(87) ................. 0 ...............(87) ................ 0 ................0 ........... (2,053) ........... (2,053) ............ 3,597 ............ 1,626 
931142-FD-0 .. WALMART INC ................................... ....... ..04/12/2023 . MIZUHO SECURITIES USA INC. ..... ..07/21/2023 . HSBC SECURITIES INC. .... .............530,000 ..........530,000 ..........516,373 ............530,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(13,628) ..........(13,628) ............ 5,627 ................. 0 

94106L-BT-5 .. WASTE MANAGEMENT INC ....................... ....... ..02/08/2023 . WELLS FARGO SECURITIES, LLC ... ..08/08/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............585,000 ..........584,169 ..........568,397 ............584,198 ................. 0 ................ 29 ................. 0 ................ 29 ................ 0 ................0 ..........(15,801) ..........(15,801) ............ 7,784 ................. 0 

95000U-3D-3 ... WELLS FARGO + COMPANY ...................... ....... ..04/17/2023 . WELLS FARGO SECURITIES, LLC ... ..06/07/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............445,000 ..........445,000 ..........440,655 ............445,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (4,345) ........... (4,345) ............ 2,526 ................. 0 

958667-AE-7 .. WESTERN MIDSTREAM OPERAT .................. ....... ..03/30/2023 .
TORONTO DOMINION SECURTIES 

(USA) INC ........................... ..04/13/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............. 25,000 ........... 24,932 ........... 25,467 ............. 24,932 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............535 ...............535 ................ 56 ................. 0 
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963320-BA-3 .. WHIRLPOOL CORP ............................... ....... ..02/14/2023 .
SMBC NIKKO SECURITIES AMERICA, 

INC. ................................. ..09/20/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............360,000 ..........359,699 ..........356,604 ............ 359,699 ................. 0 ................ 11 ................. 0 ................ 11 ................ 0 ................0 ........... (3,095) ........... (3,095) ............ 8,776 ................. 0 

976826-BR-7 .. WISCONSIN POWER + LIGHT ................... ....... ..03/27/2023 . MITSUBISHI UFJ SECURITIES ...... ..04/06/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............125,000 ..........124,785 ..........127,366 ............124,786 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............ 2,581 ............ 2,581 ...............181 ................. 0 

98389B-BA-7 .. XCEL ENERGY INC .............................. ....... ..07/31/2023 . PNC SECURITIES CORP .............. ..12/06/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............355,000 ..........354,528 ..........344,545 ............ 354,537 ................. 0 ................. 9 ................. 0 ................. 9 ................ 0 ................0 ........... (9,992) ........... (9,992) ...........10,015 ................. 0 

02665W-ED-9 .. AMERICAN HONDA FINANCE ..................... ....... ..01/10/2023 . BARCLAYS CAPITAL INC. ........... ..07/10/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............700,000 ..........698,614 ..........691,796 ............698,738 ................. 0 ...............124 ................. 0 ...............124 ................ 0 ................0 ........... (6,942) ........... (6,942) ...........16,450 ................. 0 

037833-ET-3 .. APPLE INC ..................................... ....... ..05/08/2023 . GOLDMAN SACHS + CO LLC .......... ..12/12/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............450,000 ..........449,132 ..........441,450 ............ 449,225 ................. 0 ................ 94 ................. 0 ................ 94 ................ 0 ................0 ...........(7,775) ...........(7,775) ...........10,650 ................. 0 

125523-CR-9 ... CIGNA GROUP/THE .............................. ....... ..02/28/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..08/16/2023 . BOFA SECURITIES, INC. ... .............500,000 ..........499,990 ..........498,050 ............ 499,991 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...........(1,941) ...........(1,941) ...........12,712 ................. 0 

22822V-BB-6 .. CROWN CASTLE INC ............................ ....... ..04/24/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..10/24/2023 .
MIZUHO SECURITIES 

USA/FIXED INCOME ......... .............550,000 ..........548,752 ..........514,338 ............ 548,855 ................. 0 ...............104 ................. 0 ...............104 ................ 0 ................0 ..........(34,517) ..........(34,517) ...........13,200 ................. 0 

29273V-AS-9 ... ENERGY TRANSFER LP .......................... ....... ..10/10/2023 .
MITSUBISHI UFJ SECURITIES 

(USA), INC ......................... ..12/21/2023 . GOLDMAN SACHS + CO LLC .. .............400,000 ..........399,548 ..........418,312 ............ 399,563 ................. 0 ................ 15 ................. 0 ................ 15 ................ 0 ................0 ...........18,749 ...........18,749 ............ 4,948 ................. 0 
55903V-AW-3 .. WARNERMEDIA HOLDINGS INC .................. ....... ..06/01/2022 . EXCHANGE OFFER (NON CASH) ...... ..08/09/2023 . TENDER OFFER ............... .......... 1,500,000 ....... 1,495,511 ....... 1,480,200 ......... 1,496,949 ................. 0 ............ 1,438 ................. 0 ............ 1,438 ................ 0 ................0 ..........(16,749) ..........(16,749) ........... 21,282 ............ 6,856 
025816-DC-0 .. AMERICAN EXPRESS CO ......................... ....... ..02/13/2023 . BARCLAYS CAPITAL INC ............ ..07/12/2023 . PERSHING LLC ............... .............. 10,000 ............ 9,992 ............ 9,974 ...............9,993 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............(19) ...............(19) ...............201 ................. 0 

025816-DE-6 .. AMERICAN EXPRESS CO ......................... ....... ..04/26/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..05/31/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ..... .............. 50,000 ...........50,000 ........... 49,894 ............. 50,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (107) ............. (107) ...............215 ................. 0 
02665W-EC-1 .. AMERICAN HONDA FINANCE ..................... ....... ..01/10/2023 . WELLS FARGO SECURITIES LLC ..... ..04/24/2023 . PERSHING LLC ............... .............. 10,000 ............ 9,994 ...........10,078 ...............9,995 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ................ 83 ................ 83 ...............137 ................. 0 

02665W-EK-3 .. AMERICAN HONDA FINANCE ..................... ....... ..07/05/2023 . MIZUHO SECURITIES USA INC. ..... ..11/13/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............. 95,000 ........... 94,883 ........... 94,445 ............. 94,896 ................. 0 ................ 13 ................. 0 ................ 13 ................ 0 ................0 ..............(451) ..............(451) ............ 1,734 ................. 0 

055451-AY-4 .. BHP BILLITON FIN USA LTD .................. ....... ..02/23/2023 . BARCLAYS CAPITAL INC ............ ..09/11/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............230,000 ..........229,526 ..........228,484 ............ 229,597 ................. 0 ................ 71 ................. 0 ................ 71 ................ 0 ................0 ...........(1,113) ...........(1,113) ............ 5,331 ................. 0 

055451-BB-3 .. BHP BILLITON FIN USA LTD .................. ....... ..09/05/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/22/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 30,000 ........... 29,951 ........... 30,044 ............. 29,955 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ................ 90 ................ 90 ...............346 ................. 0 

05606D-AS-7 .. BX TRUST ....................................... ....... ..08/11/2023 . SG AMERICAS SECURITIES LLC ..... ..10/15/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... ............... 1,370 ............ 1,370 ............ 1,370 .............. 1,370 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................ 36 ................. 0 

126650-DS-6 .. CVS HEALTH CORP .............................. ....... ..02/13/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..06/22/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............. 50,000 ........... 49,830 ........... 49,899 ............. 49,848 ................. 0 ................ 18 ................. 0 ................ 18 ................ 0 ................0 ................ 50 ................ 50 ...............868 ................. 0 

14913U-AA-8 .. CATERPILLAR FINL SERVICE .................. ....... ..05/08/2023 . SG AMERICAS SECURITIES LLC ..... ..05/30/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............. 40,000 ........... 39,981 ...........39,710 ............. 39,981 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(272) ..............(272) ................ 77 ................. 0 
29375C-AB-5 ... ENTERPRISE FLEET FINANCING LLC .......... ....... ..02/22/2023 . WELLS FARGO SECURITIES LLC ..... ..12/20/2023 . PAYDOWN ..................... ................2,425 ............ 2,424 ............ 2,425 ...............2,424 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ...............107 ................. 0 

29379V-CC-5 ... ENTERPRISE PRODUCTS OPER .................. ....... ..01/03/2023 . J.P. MORGAN SECURITIES LLC ..... ..04/18/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............. 30,000 ........... 29,968 ........... 30,450 ............. 29,971 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ...............480 ...............480 ...............401 ................. 0 

341081-GK-7 .. FLORIDA POWER + LIGHT CO .................. ....... ..02/28/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..06/22/2023 . BOFA SECURITIES, INC. ... .............. 80,000 ...........79,896 ...........81,118 ............. 79,901 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ............ 1,217 ............ 1,217 ............ 1,162 ................. 0 
341081-GN-1 .. FLORIDA POWER + LIGHT CO .................. ....... ..05/15/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/30/2023 . BOFA SECURITIES, INC. ... .............. 15,000 ...........14,986 ...........14,719 ............. 14,986 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (267) ............. (267) ................ 86 ................. 0 

40139L-BH-5 .. GUARDIAN LIFE GLOB FUND ................... ....... ..09/27/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/15/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............. 60,000 ...........60,000 ...........62,791 ............. 60,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,791 ............ 2,791 ...............736 ................. 0 

438516-CL-8 .. HONEYWELL INTERNATIONAL ................... ....... ..05/12/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/02/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ..................... .............. 80,000 ...........79,818 ...........78,828 ............. 79,819 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ..............(991) ..............(991) ...............162 ................. 0 

458140-CD-0 .. INTEL CORP .................................... ....... ..02/07/2023 . J.P. MORGAN SECURITIES LLC ..... ..05/31/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............100,000 ......... 100,000 ..........101,098 ............100,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,098 ............ 1,098 ............ 1,185 ................. 0 

46590L-AS-1 .. JPMDB COMMERCIAL MORTGAGE SECU .......... ....... ..02/01/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..03/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... ............... 4,868 ............ 4,595 ............ 4,868 ...............4,595 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............273 ...............273 ...............113 ................. 1 

49177J-AA-0 .. KENVUE INC .................................... ....... ..03/08/2023 . GOLDMAN SACHS + CO LLC .......... ..04/19/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 30,000 ........... 29,989 ........... 30,434 ............. 29,989 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............445 ...............445 ...............133 ................. 0 
49177J-AC-6 .. KENVUE INC .................................... ....... ..03/08/2023 . GOLDMAN SACHS + CO LLC .......... ..03/29/2023 . MARKETAXESS CORPORATION . .............. 40,000 ........... 39,977 ........... 40,923 ............. 39,977 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............945 ...............945 ................ 54 ................. 0 
548661-EP-8 .. LOWE S COS INC ............................... ....... ..03/28/2023 . J.P. MORGAN SECURITIES LLC ..... ..07/13/2023 . PERSHING LLC ............... .............. 50,000 ........... 49,992 ........... 49,894 ............. 49,992 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............(99) ...............(99) ...............713 ................. 0 

58507L-BB-4 .. MEDTRONIC GLOBAL HLDINGS .................. ....... ..03/23/2023 . MIZUHO SECURITIES USA INC. ..... ..04/12/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............. 60,000 ...........59,816 ...........60,413 ............. 59,817 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............596 ...............596 ................ 99 ................. 0 

58769J-AF-4 .. MERCEDES BENZ FIN NA ....................... ....... ..03/27/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..08/31/2023 .
MIZUHO SECURITIES USA 

INC. ......................... .............150,000 ..........149,801 ..........148,448 ............149,828 ................. 0 ................ 27 ................. 0 ................ 27 ................ 0 ................0 ...........(1,380) ...........(1,380) ............ 3,100 ................. 0 
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61766E-BD-6 .. MORGAN STANLEY BAML TRUST ................. ....... ..01/20/2023 . WELLS FARGO SECURITIES LLC ..... ..12/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... ................4,444 ............ 4,227 ............ 4,444 ...............4,227 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............216 ...............216 ...............125 ................. 9 

641062-BK-9 .. NESTLE HOLDINGS INC ......................... ....... ..03/07/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..03/22/2023 . GOLDMAN SACHS + CO LLC .. .............150,000 ..........149,951 ..........152,880 ............ 149,951 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,929 ............ 2,929 ...............219 ................. 0 

65339K-BP-4 ... NEXTERA ENERGY CAPITAL .................... ....... ..02/22/2023 . J.P. MORGAN SECURITIES LLC ..... ..07/28/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 80,000 ...........80,161 ........... 80,449 ............. 80,161 ................. 0 ...............(39) ................. 0 ...............(39) ................ 0 ................0 ...............288 ...............288 ............ 1,983 ................. 0 

69371R-S4-9 ... PACCAR FINANCIAL CORP ...................... ....... ..03/27/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC .................... ..04/17/2023 .
STIFEL NICOLAUS + CO INC 

............................... .............. 90,000 ........... 89,940 ...........90,191 ............. 89,941 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............250 ...............250 ...............166 ................. 0 

716973-AB-8 .. PFIZER INVESTMENT ENTER ................... ....... ..05/16/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..06/02/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............180,000 ..........179,789 ..........179,284 ............179,793 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ..............(509) ..............(509) ...............378 ................. 0 

75513E-CQ-2 ... RTX CORP ....................................... ....... ..02/23/2023 . MORGAN STANLEY CO INCORPORATED ..06/22/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............. 70,000 ...........69,980 ........... 69,973 ............. 69,982 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...............(10) ...............(10) ............ 1,157 ................. 0 
806854-AK-1 .. SCHLUMBERGER INVESTMENT ................... ....... ..05/08/2023 . DEUTSCHE BANK SECURITIES INC .. ..09/29/2023 . PERSHING LLC ............... .............110,000 ..........109,791 ..........106,624 ............109,805 ................. 0 ................ 14 ................. 0 ................ 14 ................ 0 ................0 ...........(3,181) ...........(3,181) ............ 1,898 ................. 0 

855244-BE-8 .. STARBUCKS CORP ............................... ....... ..02/07/2023 . GOLDMAN SACHS + CO LLC .......... ..10/11/2023 .
US BANCORP INVESTMENTS 

INC .......................... .............. 70,000 ........... 69,915 ...........68,975 ............. 69,933 ................. 0 ................ 18 ................. 0 ................ 18 ................ 0 ................0 ..............(958) ..............(958) ............ 2,189 ................. 0 
857477-BZ-5 .. STATE STREET CORP ........................... ....... ..01/23/2023 . GOLDMAN SACHS + CO LLC .......... ..01/24/2023 . GOLDMAN SACHS + CO LLC .. .............. 40,000 ...........40,000 ...........40,081 ............. 40,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 81 ................ 81 ................. 0 ................. 0 

89115A-2K-7 .. TORONTO DOMINION BANK ...................... ....... ..01/03/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC .................... ..11/21/2023 . BARCLAYS CAPITAL INC .... .............. 90,000 ...........90,000 ........... 89,491 ............. 90,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(509) ..............(509) ............ 3,819 ................. 0 

89115A-2V-3 .. TORONTO DOMINION BANK ...................... ....... ..12/04/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC .................... ..12/13/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............. 30,000 ...........30,000 ...........30,164 ............. 30,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............164 ...............164 ................ 18 ................. 0 

89236T-KN-4 .. TOYOTA MOTOR CREDIT CORP .................. ....... ..01/09/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..02/09/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 70,000 ...........69,970 ........... 69,923 ............. 69,971 ................. 0 ................ 15 ................. 0 ................ 15 ................ 0 ................0 ...............(48) ...............(48) ...............289 ................. 0 

89236T-KT-1 .. TOYOTA MOTOR CREDIT CORP .................. ....... ..05/15/2023 . MORGAN STANLEY CO INCORPORATED ..06/15/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............. 80,000 ........... 79,954 ...........79,040 ............. 79,955 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ..............(915) ..............(915) ...............307 ................. 0 

902133-AZ-0 .. TYCO ELECTRONICS GROUP S .................. ....... ..01/30/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..06/22/2023 . PERSHING LLC ............... .............140,000 ..........139,735 ..........137,918 ............ 139,759 ................. 0 ................ 23 ................. 0 ................ 23 ................ 0 ................0 ...........(1,841) ...........(1,841) ............ 1,778 ................. 0 

907818-ED-6 .. UNION PACIFIC CORP .......................... ....... ..02/13/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..04/20/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............120,000 ..........115,492 ......... 116,700 ............115,814 ................. 0 ...............323 ................. 0 ...............323 ................ 0 ................0 ...............886 ...............886 ...............748 ................. 0 
907818-EH-7 .. UNION PACIFIC CORP .......................... ....... ..02/13/2023 . J.P. MORGAN SECURITIES LLC ..... ..04/10/2023 . MARKETAXESS CORPORATION . .............. 40,000 ...........37,727 ........... 38,320 ............. 37,835 ................. 0 ...............108 ................. 0 ...............108 ................ 0 ................0 ...............486 ...............486 ...............675 ...............501 
91324P-EU-2 ... UNITEDHEALTH GROUP INC ..................... ....... ..03/23/2023 . GOLDMAN SACHS + CO LLC .......... ..06/01/2023 . BARCLAYS CAPITAL INC .... .............150,000 ..........149,761 ..........148,247 ............149,726 ................. 0 ................ (5) ................. 0 ................ (5) ................ 0 ................0 ...........(1,480) ...........(1,480) ............ 1,186 ................. 0 

95000H-BE-1 .. WELLS FARGO COMMERCIAL MORTGAG .......... ....... ..01/20/2023 . MORGAN STANLEY CO INCORPORATED ..02/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... ............... 5,115 ............ 4,791 ............ 5,115 .............. 4,791 ...............747 ................. 0 ................. 0 ...............747 ................ 0 ................0 ...............323 ...............323 ...............121 ................. 9 

00138C-AV-0 .. COREBRIDGE GLOB FUNDING ................... ....... ..09/14/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/29/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............. 60,000 ...........60,012 ...........60,856 ............. 60,012 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............845 ...............845 ...............708 ................. 0 

02361D-BA-7 .. AMEREN ILLINOIS CO .......................... ....... ..05/23/2023 .
MITSUBISHI UFJ SECURITIES 

(USA), INC ......................... ..10/06/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 60,000 ...........59,818 ...........56,112 ............. 59,823 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ...........(3,711) ...........(3,711) ............ 1,052 ................. 0 
025816-DH-9 .. AMERICAN EXPRESS CO ......................... ....... ..07/25/2023 . BARCLAYS CAPITAL INC ............ ..11/29/2023 . BARCLAYS CAPITAL INC .... .............. 30,000 ...........30,000 ........... 29,903 ............. 30,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(98) ...............(98) ...............541 ................. 0 
025816-DN-6 .. AMERICAN EXPRESS CO ......................... ....... ..10/24/2023 . STIFEL NICOLAUS + CO INC ....... ..11/29/2023 . MARKETAXESS CORPORATION . .............. 50,000 ...........50,008 ........... 52,995 ............. 50,008 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,987 ............ 2,987 ...............279 ................. 0 

02582J-JZ-4 ... AMERICAN EXPRESS CREDIT ACCOUN ........... ....... ..06/07/2023 . RBC CAPITAL MARKETS, LLC ....... ..11/28/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............100,000 ........... 99,991 ........... 99,293 ............. 99,991 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (698) ............. (698) ............ 2,246 ................. 0 
02665W-ED-9 .. AMERICAN HONDA FINANCE ..................... ....... ..01/10/2023 . BARCLAYS CAPITAL INC ............ ..06/09/2023 . BARCLAYS CAPITAL INC .... .............. 40,000 ........... 39,921 ........... 39,839 ............. 39,927 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ...............(88) ...............(88) ...............789 ................. 0 

02665W-EM-9 .. AMERICAN HONDA FINANCE ..................... ....... ..07/05/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..12/01/2023 . MARKETAXESS CORPORATION . .............. 40,000 ........... 39,982 ........... 40,129 ............. 39,984 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............146 ...............146 ...............843 ................. 0 

031162-DP-2 .. AMGEN INC ..................................... ....... ..02/15/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/29/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............. 40,000 ........... 39,930 ...........40,138 ............. 39,940 ................. 0 ................. 9 ................. 0 ................. 9 ................ 0 ................0 ...............198 ...............198 ............ 1,539 ................. 0 

04636N-AF-0 .. ASTRAZENECA FINANCE LLC ................... ....... ..02/28/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..03/29/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 50,000 ........... 49,899 ...........50,968 ............. 49,900 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............ 1,068 ............ 1,068 ...............190 ................. 0 

05522R-DG-0 ... BANK OF AMERICA CREDIT CARD TR .......... ....... ..06/08/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/28/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............. 70,000 ........... 69,984 ........... 69,357 ............. 69,984 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (627) ............. (627) ............ 1,527 ................. 0 
055451-AZ-1 .. BHP BILLITON FIN USA LTD .................. ....... ..02/23/2023 . BARCLAYS CAPITAL INC ............ ..11/28/2023 . MARKETAXESS CORPORATION . .............150,000 ..........149,249 ..........148,659 ............ 149,334 ................. 0 ................ 86 ................. 0 ................ 86 ................ 0 ................0 ............. (675) ............. (675) ............ 4,507 ................. 0 
055451-BC-1 .. BHP BILLITON FIN USA LTD .................. ....... ..09/05/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/29/2023 . MARKETAXESS CORPORATION . .............. 30,000 ........... 29,840 ...........30,182 ............. 29,846 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ...............336 ...............336 ...............353 ................. 0 

05565E-CE-3 .. BMW US CAPITAL LLC .......................... ....... ..08/08/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/29/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............. 60,000 ........... 59,981 ...........60,001 ............. 59,982 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ................ 18 ................ 18 ...............926 ................. 0 
05609R-AA-2 .. BX TRUST ....................................... ....... ..02/21/2023 . BARCLAYS CAPITAL INC ............ ..12/07/2023 . BARCLAYS CAPITAL INC .... .............100,000 ...........97,781 ...........97,918 ............. 97,781 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............137 ...............137 ............ 4,756 ...............116 
06368L-GV-2 .. BANK OF MONTREAL ............................ ....... ..01/05/2023 . BNKOFMONT,CHBRNCH/CM ............. ..11/29/2023 . GOLDMAN SACHS + CO LLC .. .............. 20,000 ........... 19,999 ........... 19,989 ............. 19,999 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(11) ...............(11) ...............922 ................. 0 
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06406R-BN-6 .. BANK OF NY MELLON CORP ..................... ....... ..01/24/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/29/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ..... .............. 30,000 ...........30,000 ........... 29,122 ............. 30,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (878) ............. (878) ............ 1,140 ................. 0 
06406R-BT-3 .. BANK OF NY MELLON CORP ..................... ....... ..10/18/2023 . MORGAN STANLEY CO INCORPORATED ..11/29/2023 . MARKETAXESS CORPORATION . .............. 70,000 ...........70,000 ........... 72,739 ............. 70,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,739 ............ 2,739 ...............442 ................. 0 

06417X-AP-6 .. BANK OF NOVA SCOTIA ........................ ....... ..01/24/2023 . SCOTIAMCLEOD (U.S.A.) INC. ..... ..11/29/2023 .
BNP PARIBAS SECURITIES 

BOND ......................... .............. 10,000 ............ 9,993 ............ 9,702 ...............9,994 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ..............(291) ..............(291) ...............403 ................. 0 

06541K-AZ-1 .. BANK ............................................ ....... ..02/15/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/29/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............120,000 ..........113,592 ..........111,488 ............ 113,592 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,105) ...........(2,105) ............ 3,990 ...............213 
075887-CQ-0 .. BECTON DICKINSON + CO ...................... ....... ..02/06/2023 . BARCLAYS CAPITAL INC ............ ..11/29/2023 . BOFA SECURITIES, INC. ... .............. 40,000 ...........40,000 ........... 39,479 ............. 40,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(521) ..............(521) ............ 1,502 ................. 0 
097023-DG-7 .. BOEING CO ..................................... ....... ..01/13/2023 . MORGAN STANLEY CO INCORPORATED ..11/29/2023 . PERSHING LLC ............... .............. 10,000 ............ 9,218 ............ 9,351 ...............9,430 ................. 0 ...............212 ................. 0 ...............212 ................ 0 ................0 ...............(79) ...............(79) ...............291 ...............100 

10373Q-BV-1 .. BP CAP MARKETS AMERICA ..................... ....... ..05/09/2023 . MORGAN STANLEY CO INCORPORATED ..11/29/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 50,000 ........... 49,999 ...........48,981 ............. 49,999 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,018) ...........(1,018) ............ 1,359 ................. 0 
126650-DT-4 .. CVS HEALTH CORP .............................. ....... ..02/13/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/29/2023 . PERSHING LLC ............... .............. 50,000 ...........49,667 ........... 49,462 ............. 49,698 ................. 0 ................ 31 ................. 0 ................ 31 ................ 0 ................0 ..............(236) ..............(236) ............ 1,993 ................. 0 

141781-BW-3 .. CARGILL INC ................................... ....... ..06/08/2023 . BNY/SUNTRUST CAPITAL MARKETS .. ..09/28/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............. 25,000 ........... 23,310 ........... 22,319 ............. 23,356 ................. 0 ................ 46 ................. 0 ................ 46 ................ 0 ................0 ...........(1,037) ...........(1,037) ...............778 ...............472 
15073L-AA-1 .. CEDARS SINAI HEALTH SYS ................... ....... ..02/14/2023 . BNY/SUNTRUST CAPITAL MARKETS .. ..12/12/2023 . BOFA SECURITIES, INC. ... .............. 50,000 ........... 41,345 ........... 40,564 ............. 46,021 ................. 0 ...............349 ................. 0 ...............349 ................ 0 ................0 ........... (5,458) ........... (5,458) ............ 1,236 ................. 3 

15189X-BD-9 .. CENTERPOINT ENER HOUSTON .................. ....... ..09/13/2023 . RBC CAPITAL MARKETS, LLC ....... ..11/28/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............. 50,000 ........... 49,944 ........... 50,462 ............. 49,946 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...............516 ...............516 ...............520 ................. 0 
15189Y-AG-1 .. CENTERPOINT ENERGY RES ..................... ....... ..02/21/2023 . SCOTIAMCLEOD (U.S.A.) INC. ..... ..09/13/2023 . MARKETAXESS CORPORATION . .............. 60,000 ...........60,661 ........... 59,368 ............. 60,661 ................. 0 ...............(46) ................. 0 ...............(46) ................ 0 ................0 ........... (1,294) ........... (1,294) ............ 1,767 ...............306 
17108J-AA-1 .. CHRISTUS HEALTH .............................. ....... ..05/02/2023 . CITIGROUP GLOBAL MARKETS INC .. ..12/12/2023 . MARKETAXESS CORPORATION . .............. 50,000 ........... 49,276 ........... 48,238 ............. 49,353 ................. 0 ................ 77 ................. 0 ................ 77 ................ 0 ................0 ...........(1,115) ...........(1,115) ............ 2,068 ...............742 

17325H-BN-3 ... CITIGROUP COMMERCIAL MORTGAGE ............ ....... ..02/01/2023 . GOLDMAN SACHS + CO LLC .......... ..11/29/2023 .
BETZOLD BERG & NUSSBAUM 

INC. ......................... .............147,895 ..........140,974 ..........138,187 ............140,974 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,786) ...........(2,786) ............ 4,173 ................ 28 

17331K-AD-1 .. CITIZENS AUTO RECEIVABLES TRUS .......... ....... ..06/23/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/28/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............140,000 ..........139,977 ..........140,131 ............139,977 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............154 ...............154 ............ 3,429 ................. 0 
20030N-ED-9 .. COMCAST CORP .................................. ....... ..05/01/2023 . MORGAN STANLEY CO INCORPORATED ..11/28/2023 . MARKETAXESS CORPORATION . .............. 60,000 ...........59,870 ........... 58,895 ............. 59,882 ................. 0 ................ 11 ................. 0 ................ 11 ................ 0 ................0 ............. (986) ............. (986) ............ 1,524 ................. 0 
210518-DS-2 .. CONSUMERS ENERGY CO ......................... ....... ..01/03/2023 . WELLS FARGO SECURITIES LLC ..... ..11/28/2023 . PERSHING LLC ............... .............. 70,000 ...........69,870 ...........68,888 ............. 69,890 ................. 0 ................ 20 ................. 0 ................ 20 ................ 0 ................0 ...........(1,002) ...........(1,002) ............ 2,893 ................. 0 

210518-DV-5 .. CONSUMERS ENERGY CO ......................... ....... ..07/31/2023 .
MITSUBISHI UFJ SECURITIES 

(USA), INC ......................... ..11/29/2023 . PERSHING LLC ............... .............. 30,000 ........... 29,985 ........... 29,942 ............. 29,986 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............(44) ...............(44) ...............478 ................. 0 

232989-AC-7 ... DLLMT LLC ..................................... ....... ..05/17/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/28/2023 .
MITSUBISHI UFJ SECURITIES 

(USA), INC ................. .............. 55,000 ........... 54,991 ...........53,178 ............. 54,991 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,813) ...........(1,813) ............ 1,517 ................. 0 

23338V-AS-5 ... DTE ELECTRIC CO .............................. ....... ..02/27/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/30/2023 . PERSHING LLC ............... .............. 45,000 ........... 44,906 ........... 44,832 ............. 44,912 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ...............(80) ...............(80) ............ 1,762 ................. 0 

23346T-AA-9 .. DTE ELECT SECUR FND II ..................... ....... ..10/18/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..12/08/2023 . GOLDMAN SACHS + CO LLC .. .............. 65,000 ...........64,977 ...........66,788 ............. 64,977 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,810 ............ 1,810 ...............442 ................. 0 

24023A-AA-8 .. DC COMMERCIAL MORTGAGE TRUST ............. ....... ..08/22/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..12/07/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............100,000 ......... 100,000 ..........100,934 ............100,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............934 ...............934 ............ 2,280 ...............509 

26442C-AY-0 .. DUKE ENERGY CAROLINAS ...................... ....... ..10/30/2023 . MARKETAXESS CORPORATION ......... ..11/30/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............. 60,000 ...........50,198 ........... 52,046 ............. 50,328 ................. 0 ...............130 ................. 0 ...............130 ................ 0 ................0 ............ 1,718 ............ 1,718 ...............445 ...............310 

278062-AK-0 .. EATON CORP .................................... ....... ..05/15/2023 . BNP PARIBAS SECURITIES BOND ... ..05/23/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 70,000 ........... 69,947 ........... 69,425 ............. 69,947 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(522) ..............(522) ................ 59 ................. 0 
29250N-BX-2 ... ENBRIDGE INC .................................. ....... ..11/06/2023 . MORGAN STANLEY CO INCORPORATED ..11/30/2023 . MARKETAXESS CORPORATION . .............. 50,000 ........... 49,988 ........... 51,392 ............. 49,988 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,404 ............ 1,404 ...............208 ................. 0 

29273V-AS-9 ... ENERGY TRANSFER LP .......................... ....... ..10/10/2023 .
MITSUBISHI UFJ SECURITIES 

(USA), INC ......................... ..11/30/2023 . GOLDMAN SACHS + CO LLC .. .............. 40,000 ........... 39,955 ........... 40,922 ............. 39,956 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............966 ...............966 ...............346 ................. 0 
29364N-AT-5 ... ENTERGY MISSISSIPPI LLC ................... ....... ..08/01/2023 . DEUTSCHE BANK SECURITIES INC .. ..11/30/2023 . PERSHING LLC ............... .............. 60,000 ........... 54,022 ........... 54,286 ............. 54,393 ................. 0 ...............371 ................. 0 ...............371 ................ 0 ................0 ............. (107) ............. (107) ...............869 ...............295 

29366M-AD-0 .. ENTERGY ARKANSAS LLC ....................... ....... ..01/03/2023 . MIZUHO SECURITIES USA INC. ..... ..04/27/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............. 30,000 ........... 29,902 ...........30,886 ............. 29,904 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...............982 ...............982 ...............494 ................. 0 

29375N-AB-1 .. ENTERPRISE FLEET FINANCING LLC .......... ....... ..05/23/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/28/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ..... .............. 50,000 ........... 49,991 ........... 49,219 ............. 49,991 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (773) ............. (773) ............ 1,390 ................. 0 
294429-AW-5 ... EQUIFAX INC ................................... ....... ..05/05/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/30/2023 . PERSHING LLC ............... .............. 30,000 ........... 29,911 ...........29,671 ............. 29,920 ................. 0 ................. 9 ................. 0 ................. 9 ................ 0 ................0 ..............(249) ..............(249) ...............842 ................. 0 

30037D-AB-1 .. EVERGY METRO ................................. ....... ..04/03/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/30/2023 . BOFA SECURITIES, INC. ... .............. 30,000 ........... 29,962 ...........28,858 ............. 29,964 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...........(1,106) ...........(1,106) ...............982 ................. 0 
30037F-AA-8 .. EVERGY MISSOURI WEST INC .................. ....... ..04/18/2023 . PERSHING LLC ....................... ..11/30/2023 . PERSHING LLC ............... .............. 80,000 ...........80,905 ...........78,990 ............. 80,692 ................. 0 ...............(95) ................. 0 ...............(95) ................ 0 ................0 ...........(1,703) ...........(1,703) ............ 4,109 ............ 1,545 
30161N-BJ-9 .. EXELON CORP ................................... ....... ..02/16/2023 . BARCLAYS CAPITAL INC ............ ..11/30/2023 . PERSHING LLC ............... .............. 20,000 ...........19,966 ........... 19,974 ............. 19,971 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ................. 3 ................. 3 ...............810 ................. 0 
30225V-AK-3 .. EXTRA SPACE STORAGE LP ..................... ....... ..06/12/2023 . WELLS FARGO SECURITIES LLC ..... ..11/28/2023 . PERSHING LLC ............... .............130,000 ..........128,541 ..........127,680 ............128,619 ................. 0 ................ 78 ................. 0 ................ 78 ................ 0 ................0 ..............(940) ..............(940) ............ 3,257 ................. 0 
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337738-BD-9 .. FISERV INC .................................... ....... ..02/27/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/30/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 20,000 ........... 19,974 ...........20,175 ............. 19,978 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ...............197 ...............197 ...............824 ................. 0 

337738-BG-2 .. FISERV INC .................................... ....... ..08/14/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/30/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............. 70,000 ...........69,818 ...........70,681 ............. 69,827 ................. 0 ................. 9 ................. 0 ................. 9 ................ 0 ................0 ...............854 ...............854 ............ 1,076 ................. 0 

341081-GL-5 .. FLORIDA POWER + LIGHT CO .................. ....... ..02/28/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..06/13/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 50,000 ........... 49,919 ...........50,886 ............. 49,921 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...............965 ...............965 ...............653 ................. 0 
341081-GN-1 .. FLORIDA POWER + LIGHT CO .................. ....... ..05/15/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/28/2023 . PERSHING LLC ............... .............. 60,000 ........... 59,943 ........... 58,527 ............. 59,949 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ........... (1,422) ........... (1,422) ............ 1,408 ................. 0 

344930-AD-4 ... FORD CREDIT AUTO OWNER TRUST ............. ....... ..06/21/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..11/28/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............. 70,000 ........... 69,999 ...........69,896 ............. 69,999 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (103) ............. (103) ............ 1,566 ................. 0 

361886-CR-3 .. GENERAL MOTORS ............................... ....... ..06/21/2023 . BARCLAYS CAPITAL INC ............ ..11/28/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............110,000 ..........109,973 ..........109,553 ............109,973 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(420) ..............(420) ............ 2,480 ................. 0 

36268D-AA-0 .. GM FINANCIAL REVOLVING RECEIVA .......... ....... ..11/06/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/28/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............115,000 ..........114,980 ..........116,424 ............114,980 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,444 ............ 1,444 ...............276 ................. 0 
370334-CW-2 ... GENERAL MILLS INC ........................... ....... ..10/10/2023 . BARCLAYS CAPITAL INC ............ ..11/30/2023 . PERSHING LLC ............... .............. 30,000 ........... 29,840 ........... 30,525 ............. 29,844 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ...............681 ...............681 ...............215 ................. 0 

38141G-WZ-3 .. GOLDMAN SACHS GROUP INC .................... ....... ..09/22/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/30/2023 . BOFA SECURITIES, INC. ... .............. 90,000 ...........83,806 ...........85,009 ............. 83,987 ................. 0 ...............181 ................. 0 ...............181 ................ 0 ................0 ............ 1,022 ............ 1,022 ............ 2,249 ............ 1,531 

38141G-ZR-8 .. GOLDMAN SACHS GROUP INC .................... ....... ..01/20/2023 .
RBS SECURITIES INC. / EQUITY 

FINANCE ............................. ..11/30/2023 . BOFA SECURITIES, INC. ... .............. 50,000 ........... 47,389 ........... 47,032 ............. 47,783 ................. 0 ...............394 ................. 0 ...............394 ................ 0 ................0 ..............(752) ..............(752) ............ 2,204 ...............648 

438516-CL-8 .. HONEYWELL INTERNATIONAL ................... ....... ..05/12/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/02/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ..................... .............. 50,000 ...........49,886 ........... 49,267 ............. 49,887 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............. (620) ............. (620) ...............100 ................. 0 
458140-CE-8 .. INTEL CORP .................................... ....... ..02/07/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/03/2023 . PERSHING LLC ............... .............. 50,000 ........... 49,959 ........... 49,430 ............. 49,964 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ..............(535) ..............(535) ............ 1,808 ................. 0 
46647P-DU-7 .. JPMORGAN CHASE + CO ......................... ....... ..07/17/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/28/2023 . PERSHING LLC ............... .............100,000 ......... 100,000 ........... 99,414 ............100,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (586) ............. (586) ............ 1,855 ................. 0 

477920-AC-6 .. JOHN DEERE OWNER TRUST ..................... ....... ..06/21/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/28/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............. 40,000 ........... 39,993 ........... 39,722 ............. 39,993 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (271) ............. (271) ...............875 ................. 0 

49177J-AE-2 .. KENVUE INC .................................... ....... ..03/08/2023 . GOLDMAN SACHS + CO LLC .......... ..04/25/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 10,000 ............ 9,985 ...........10,375 ...............9,985 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............390 ...............390 ................ 49 ................. 0 

49177J-AG-7 .. KENVUE INC .................................... ....... ..03/08/2023 . GOLDMAN SACHS + CO LLC .......... ..10/17/2023 .
EXCHANGE OFFER (NON CASH) 

............................... .............. 40,000 ........... 39,900 ........... 39,907 ............. 39,907 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ................. 0 ................. 0 ............ 1,172 ................. 0 

49177J-AH-5 .. KENVUE INC .................................... ....... ..03/08/2023 . EXCHANGE OFFER (NON CASH) ...... ..11/01/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............. 40,000 ........... 39,907 ...........38,707 ............. 39,907 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,200) ...........(1,200) ...............228 ...............172 

53218C-AA-8 .. LIFE FINANCIAL SERVICES TRUST ............ ....... ..02/13/2023 . DEUTSCHE BANK SECURITIES INC .. ..12/07/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............147,446 ..........145,055 ..........143,805 ............ 145,055 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,250) ...........(1,250) ............ 7,235 ................. 0 
55317W-AC-5 .. MMAF EQUIPMENT FINANCE LLC ............... ....... ..07/11/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/28/2023 . HILLTOP SECURITIES INC .. .............100,000 ........... 99,980 ........... 99,594 ............. 99,980 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (386) ............. (386) ............ 1,985 ................. 0 
55903V-BC-6 .. WARNERMEDIA HOLDINGS INC .................. ....... ..03/09/2022 . EXCHANGE OFFER (NON CASH) ...... ..11/28/2023 . UBS SECURITIES LLC ....... .............120,000 ..........120,000 ..........105,362 ............120,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(14,638) ..........(14,638) ............ 3,637 ...............685 

56585A-BC-5 .. MARATHON PETROLEUM CORP .................... ....... ..01/12/2023 . BOFA SECURITIES, INC. ........... ..12/01/2023 .
BNP PARIBAS SECURITIES 

BOND ......................... .............. 30,000 ...........30,310 ........... 29,998 ............. 30,310 ................. 0 ...............(83) ................. 0 ...............(83) ................ 0 ................0 ..............(312) ..............(312) ............ 1,495 ...............137 

58507L-BB-4 .. MEDTRONIC GLOBAL HLDINGS .................. ....... ..03/23/2023 . MIZUHO SECURITIES USA INC. ..... ..04/12/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............. 40,000 ...........39,877 ...........40,276 ............. 39,878 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............397 ...............397 ................ 66 ................. 0 

61747Y-FD-2 .. MORGAN STANLEY ............................... ....... ..04/19/2023 . MORGAN STANLEY CO INCORPORATED ..11/28/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............100,000 ......... 100,000 ........... 98,122 ............100,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,878) ...........(1,878) ............ 3,141 ................. 0 

61747Y-FF-7 .. MORGAN STANLEY ............................... ....... ..07/19/2023 . MORGAN STANLEY CO INCORPORATED ..12/01/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 30,000 ...........30,000 ........... 29,923 ............. 30,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(77) ...............(77) ...............608 ................. 0 

64952W-EY-5 .. NEW YORK LIFE GLOBAL FDG .................. ....... ..01/04/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/21/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 40,000 ........... 39,977 ........... 39,885 ............. 39,979 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...............(94) ...............(94) ...............884 ................. 0 

64952W-FD-0 .. NEW YORK LIFE GLOBAL FDG .................. ....... ..06/06/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/01/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............. 90,000 ...........89,917 ...........89,169 ............. 89,924 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ..............(755) ..............(755) ............ 2,107 ................. 0 

65473F-AD-9 .. NISSAN AUTO LEASE TRUST ................... ....... ..06/21/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..11/28/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 75,000 ........... 74,994 ........... 74,742 ............. 74,994 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(252) ..............(252) ............ 1,802 ................. 0 
655844-CE-6 .. NORFOLK SOUTHERN CORP ...................... ....... ..02/09/2023 . PERSHING LLC ....................... ..12/01/2023 . PERSHING LLC ............... .............100,000 ...........87,724 ...........86,647 ............. 89,007 ................. 0 ............ 1,283 ................. 0 ............ 1,283 ................ 0 ................0 ...........(2,360) ...........(2,360) ............ 2,791 ...............723 
655844-CR-7 ... NORFOLK SOUTHERN CORP ...................... ....... ..07/31/2023 . WELLS FARGO SECURITIES LLC ..... ..12/01/2023 . MARKETAXESS CORPORATION . .............. 10,000 ............ 9,980 ............ 9,955 .............. 9,980 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............(26) ...............(26) ...............173 ................. 0 

67077M-BA-5 .. NUTRIEN LTD ................................... ....... ..03/23/2023 .
BMO CAPITAL MARKETS CORP BONDS 

....................................... ..12/01/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 30,000 ........... 29,950 ........... 29,745 ............. 29,957 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ............. (211) ............. (211) ............ 1,013 ................. 0 

68233J-BU-7 .. ONCOR ELECTRIC DELIVERY ................... ....... ..01/25/2023 .
SANTANDER US CAPITAL MARKETS 

LLC .................................. ..12/01/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............100,000 ...........86,043 ...........86,897 ............. 86,447 ................. 0 ...............404 ................. 0 ...............404 ................ 0 ................0 ...............450 ...............450 ............ 1,940 ............ 1,101 
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68233J-CK-8 .. ONCOR ELECTRIC DELIVERY ................... ....... ..09/06/2022 . EXCHANGE OFFER (NON CASH) ...... ..01/26/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 90,000 ........... 89,915 ...........90,896 ............. 89,915 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............981 ...............981 ............ 1,615 ............ 1,467 

68233J-CN-2 ... ONCOR ELECTRIC DELIVERY ................... ....... ..05/08/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC .................... ..12/01/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............. 30,000 ........... 29,938 ........... 29,145 ............. 29,945 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ............. (800) ............. (800) ...............731 ................. 0 

68389X-BV-6 .. ORACLE CORP ................................... ....... ..02/02/2023 .
CREDIT SUISSE SECURITIES (USA) 

LLC .................................. ..11/28/2023 . PERSHING LLC ............... .............. 60,000 ........... 53,597 ........... 52,447 ............. 56,831 ................. 0 ...............344 ................. 0 ...............344 ................ 0 ................0 ........... (4,383) ........... (4,383) ............ 2,060 ...............615 

69335P-EY-7 .. PFS FINANCING CORP. ......................... ....... ..08/08/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..11/28/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............100,000 ........... 99,986 ........... 99,371 ............. 99,986 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (614) ............. (614) ............ 1,579 ................. 0 

693475-BM-6 .. PNC FINANCIAL SERVICES ..................... ....... ..01/19/2023 .
DBTC AMERICA/PNC BANK, N.A.-

SECS.CO ............................. ..12/01/2023 . BARCLAYS CAPITAL INC .... .............. 10,000 ...........10,000 ............ 9,471 ............. 10,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(529) ..............(529) ...............438 ................. 0 

69351U-BA-0 .. PPL ELECTRIC UTILITIES ..................... ....... ..02/27/2023 . BARCLAYS CAPITAL INC ............ ..12/01/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 90,000 ...........89,078 ...........89,157 ............. 89,131 ................. 0 ................ 54 ................. 0 ................ 54 ................ 0 ................0 ................ 26 ................ 26 ............ 3,412 ................. 0 

6944PL-2U-2 ... PACIFIC LIFE GF II .......................... ....... ..07/11/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/01/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............. 50,000 ........... 49,951 ........... 50,337 ............. 49,954 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ...............383 ...............383 ............ 1,047 ................. 0 

716973-AB-8 .. PFIZER INVESTMENT ENTER ................... ....... ..05/16/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..06/02/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 60,000 ........... 59,930 ...........59,761 ............. 59,931 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............. (170) ............. (170) ...............126 ................. 0 

716973-AC-6 .. PFIZER INVESTMENT ENTER ................... ....... ..05/16/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..08/29/2023 . GOLDMAN SACHS + CO LLC .. .............130,000 ..........129,844 ..........128,608 ............129,848 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ...........(1,240) ...........(1,240) ...............749 ................. 0 

74340X-CA-7 .. PROLOGIS LP ................................... ....... ..01/27/2023 .
NATIONAL FINANCIAL SERVICES 

CORPORATION ........................ ..12/01/2023 . BOFA SECURITIES, INC. ... .............. 60,000 ........... 49,063 ........... 47,892 ............. 50,045 ................. 0 ...............982 ................. 0 ...............982 ................ 0 ................0 ........... (2,153) ........... (2,153) ............ 1,412 ...............525 

74340X-CE-9 .. PROLOGIS LP ................................... ....... ..03/23/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..04/19/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ..................... .............. 40,000 ........... 39,926 ........... 39,443 ............. 39,927 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ..............(484) ..............(484) ...............261 ................. 0 

743820-AC-6 .. PROV ST JOSEPH HLTH OBL .................... ....... ..04/26/2023 . MORGAN STANLEY CO INCORPORATED ..11/30/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 25,000 ...........25,000 ........... 24,416 ............. 25,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(584) ..............(584) ...............788 ................. 0 

74456Q-CN-4 ... PUBLIC SERVICE ELECTRIC ................... ....... ..08/03/2023 . WELLS FARGO SECURITIES LLC ..... ..09/21/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 30,000 ........... 29,961 ........... 29,509 ............. 29,961 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(453) ..............(453) ...............208 ................. 0 
75513E-CR-0 .. RTX CORP ....................................... ....... ..02/23/2023 . DEUTSCHE BANK SECURITIES INC .. ..04/21/2023 . HSBC SECURITIES, INC. ... .............. 70,000 ........... 69,794 ...........72,206 ............. 69,797 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ............ 2,410 ............ 2,410 ...............581 ................. 0 

75513E-CU-3 ... RTX CORP ....................................... ....... ..11/06/2023 . GOLDMAN SACHS + CO LLC .......... ..12/04/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............. 90,000 ........... 89,962 ........... 92,235 ............. 89,963 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,272 ............ 2,272 ...............403 ................. 0 
75513E-CV-1 .. RTX CORP ....................................... ....... ..11/06/2023 . GOLDMAN SACHS + CO LLC .......... ..12/04/2023 . MARKETAXESS CORPORATION . .............. 80,000 ........... 79,946 ...........83,158 ............. 79,947 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,212 ............ 3,212 ...............373 ................. 0 
756109-BR-4 .. REALTY INCOME CORP .......................... ....... ..01/09/2023 . GOLDMAN SACHS + CO LLC .......... ..12/01/2023 . GOLDMAN SACHS + CO LLC .. .............. 20,000 ...........19,763 ...........19,411 ............. 19,788 ................. 0 ................ 25 ................. 0 ................ 25 ................ 0 ................0 ............. (377) ............. (377) ...............868 ................. 0 

76169X-AC-8 .. REXFORD INDUSTRIAL REALT .................. ....... ..03/28/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/04/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............. 40,000 ........... 39,590 ........... 39,252 ............. 39,638 ................. 0 ................ 48 ................. 0 ................ 48 ................ 0 ................0 ............. (386) ............. (386) ............ 1,367 ................. 0 

775109-CH-2 .. ROGERS COMMUNICATIONS IN .................. ....... ..03/07/2022 . EXCHANGE OFFER (NON CASH) ...... ..12/04/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............. 50,000 ........... 49,875 ........... 44,211 ............. 49,880 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ...........(5,669) ...........(5,669) ............ 1,378 ...............702 

78016F-ZW-7 .. ROYAL BANK OF CANADA ....................... ....... ..01/09/2023 . RBC CAPITAL MARKETS, LLC ....... ..12/04/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............. 20,000 ........... 19,989 ...........19,848 ............. 19,991 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ..............(144) ..............(144) ...............882 ................. 0 

78016H-ZS-2 .. ROYAL BANK OF CANADA ....................... ....... ..07/13/2023 . RBC CAPITAL MARKETS, LLC ....... ..12/04/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 70,000 ...........69,968 ...........70,126 ............. 69,970 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...............156 ...............156 ............ 1,375 ................. 0 
78355H-KV-0 .. RYDER SYSTEM INC ............................ ....... ..02/21/2023 . BNY/SUNTRUST CAPITAL MARKETS .. ..12/04/2023 . PERSHING LLC ............... .............. 20,000 ........... 19,959 ...........20,267 ............. 19,965 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ...............303 ...............303 ...............888 ................. 0 

78398A-AD-5 .. SFS AUTO RECEIVABLES SECURITIZ .......... ....... ..06/22/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/28/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 75,000 ........... 74,992 ...........74,578 ............. 74,992 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(414) ..............(414) ............ 1,709 ................. 0 

797440-CE-2 .. SAN DIEGO G + E .............................. ....... ..08/07/2023 . MORGAN STANLEY CO INCORPORATED ..11/28/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............. 50,000 ........... 49,785 ...........49,777 ............. 49,797 ................. 0 ................ 12 ................. 0 ................ 12 ................ 0 ................0 ...............(20) ...............(20) ...............749 ................. 0 
806854-AK-1 .. SCHLUMBERGER INVESTMENT ................... ....... ..05/08/2023 . DEUTSCHE BANK SECURITIES INC .. ..09/01/2023 . BARCLAYS CAPITAL INC .... .............. 70,000 ...........69,867 ...........68,767 ............. 69,874 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ...........(1,107) ...........(1,107) ...............869 ................. 0 

808513-CD-5 .. CHARLES SCHWAB CORP ......................... ....... ..05/17/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/04/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............. 80,000 ...........80,000 ........... 80,322 ............. 80,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............322 ...............322 ............ 2,470 ................. 0 

808513-CG-8 .. CHARLES SCHWAB CORP ......................... ....... ..08/22/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..12/04/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 20,000 ........... 19,983 ........... 20,231 ............. 19,985 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............247 ...............247 ...............333 ................. 0 
828807-DE-4 .. SIMON PROPERTY GROUP LP .................... ....... ..02/02/2023 . BNY/SUNTRUST CAPITAL MARKETS .. ..12/04/2023 . BOFA SECURITIES, INC. ... .............. 30,000 ...........28,671 ...........28,027 ............. 28,881 ................. 0 ...............210 ................. 0 ...............210 ................ 0 ................0 ..............(854) ..............(854) ............ 1,027 ...............183 

85440K-AB-0 .. STANFORD UNIVERSITY ......................... ....... ..03/08/2023 . GOLDMAN SACHS + CO LLC .......... ..12/12/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............100,000 ...........91,038 ...........91,614 ............. 92,016 ................. 0 ...............978 ................. 0 ...............978 ................ 0 ................0 ..............(402) ..............(402) ............ 3,458 ............ 1,107 

854502-AH-4 ... STANLEY BLACK + DECKER I .................. ....... ..02/10/2023 . SG AMERICAS SECURITIES LLC ..... ..11/22/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............. 50,000 ........... 48,193 ...........47,128 ............. 48,410 ................. 0 ...............217 ................. 0 ...............217 ................ 0 ................0 ...........(1,282) ...........(1,282) ............ 2,196 ...............525 

87264A-DA-0 .. T MOBILE USA INC ............................ ....... ..05/08/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/04/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 30,000 ........... 29,937 ........... 29,622 ............. 29,943 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ..............(321) ..............(321) ...............820 ................. 0 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 5
Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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88046K-FS-0 .. TENNESSEE HSG DEV AGY RSDL FIN .......... ....... ..06/28/2023 . RBC CAPITAL MARKETS, LLC ....... ..12/18/2023 . PERSHING LLC ............... .............. 75,000 ...........76,406 ........... 74,625 ............. 76,406 ................. 0 ................ (7) ................. 0 ................ (7) ................ 0 ................0 ...........(1,781) ...........(1,781) ............ 1,813 ................. 0 

89231W-AA-1 .. TOYOTA AUTO LOAN EXTENDED NOTE .......... ....... ..07/18/2023 .
MITSUBISHI UFJ SECURITIES 

(USA), INC ......................... ..11/28/2023 .
MITSUBISHI UFJ SECURITIES 

(USA), INC ................. .............140,000 ..........139,964 ..........137,080 ............ 139,964 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,884) ...........(2,884) ............ 2,397 ................. 0 

89236T-KQ-7 .. TOYOTA MOTOR CREDIT CORP .................. ....... ..01/09/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..06/14/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............100,000 ........... 99,934 ........... 99,407 ............. 99,939 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ..............(532) ..............(532) ............ 1,978 ................. 0 

892938-AA-9 .. TRANE TECH FIN LTD .......................... ....... ..02/16/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/09/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 20,000 ........... 19,953 ........... 20,262 ............. 19,954 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............308 ...............308 ...............292 ................. 0 
89788M-AL-6 .. TRUIST FINANCIAL CORP ...................... ....... ..01/23/2023 . BNY/SUNTRUST CAPITAL MARKETS .. ..12/04/2023 . BOFA SECURITIES, INC. ... .............. 50,000 ...........50,000 ...........48,098 ............. 50,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,903) ...........(1,903) ............ 2,098 ................. 0 

906548-CP-5 ... UNION ELECTRIC CO ........................... ....... ..01/12/2023 . MARKETAXESS CORPORATION ......... ..11/29/2023 .
US BANCORP INVESTMENTS 

INC .......................... .............100,000 ........... 94,522 ........... 92,457 ............. 95,209 ................. 0 ...............687 ................. 0 ...............687 ................ 0 ................0 ........... (2,752) ........... (2,752) ............ 4,239 ............ 1,186 
911312-BZ-8 .. UNITED PARCEL SERVICE ...................... ....... ..02/23/2023 . BARCLAYS CAPITAL INC ............ ..04/27/2023 . HSBC SECURITIES, INC. ... .............. 50,000 ........... 49,984 ........... 51,321 ............. 49,984 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,336 ............ 1,336 ...............433 ................. 0 
91324P-EU-2 ... UNITEDHEALTH GROUP INC ..................... ....... ..03/23/2023 . GOLDMAN SACHS + CO LLC .......... ..06/01/2023 . BARCLAYS CAPITAL INC .... .............. 60,000 ...........59,887 ........... 59,299 ............. 59,891 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ..............(592) ..............(592) ...............475 ................. 0 

92348K-BS-1 .. VERIZON MASTER TRUST ....................... ....... ..06/27/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/28/2023 . HILLTOP SECURITIES INC .. .............. 70,000 ........... 69,992 ........... 69,409 ............. 69,992 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(583) ..............(583) ............ 1,505 ................. 0 

92867W-AD-0 .. VOLKSWAGEN AUTO LOAN ENHANCED ............ ....... ..06/06/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..11/28/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............100,000 ........... 99,975 ...........99,188 ............. 99,975 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (788) ............. (788) ............ 2,329 ................. 0 

929160-AT-6 .. VULCAN MATERIALS CO ........................ ....... ..11/08/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/05/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............. 50,000 ...........47,178 ........... 47,954 ............. 47,234 ................. 0 ................ 56 ................. 0 ................ 56 ................ 0 ................0 ...............719 ...............719 ...............358 ...............211 
95000U-3E-1 .. WELLS FARGO + COMPANY ...................... ....... ..07/18/2023 . WELLS FARGO SECURITIES LLC ..... ..11/28/2023 . BOFA SECURITIES, INC. ... .............100,000 ......... 100,000 ........... 99,605 ............100,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(395) ..............(395) ............ 1,935 ................. 0 

96328G-AS-6 .. WHEELS FLEET LEASE FUNDING LLC .......... ....... ..06/08/2023 . BNP PARIBAS SECURITIES BOND ... ..11/28/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............125,000 ..........124,994 ..........124,375 ............ 124,994 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (619) ............. (619) ............ 3,303 ................. 0 

969457-CJ-7 ... WILLIAMS COMPANIES INC ..................... ....... ..02/27/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/05/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............. 20,000 ...........19,978 ........... 20,347 ............. 19,979 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............368 ...............368 ...............863 ................. 0 

969457-CK-4 ... WILLIAMS COMPANIES INC ..................... ....... ..08/07/2023 .
MITSUBISHI UFJ SECURITIES 

(USA), INC ......................... ..12/05/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............. 20,000 ...........21,267 ...........20,087 ............. 19,979 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............109 ...............109 ............ 1,013 ................. 0 

123919-AA-0 .. BXG RECEIVABLES NOTE TRUST ............... ....... ..06/07/2023 . PERSHING LLC ....................... ..12/15/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 11,461 ........... 11,422 ...........11,461 ............. 11,422 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 39 ................ 39 ...............309 ................. 0 
14040H-CY-9 .. CAPITAL ONE FINANCIAL CO .................. ....... ..01/25/2023 . MORGAN STANLEY CO INCORPORATED ..01/25/2023 . CANTOR FITZGERALD + CO .. .............. 41,000 ...........41,000 ........... 41,232 ............. 41,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............232 ...............232 ................. 0 ................. 0 

17327C-AR-4 .. CITIGROUP INC ................................ ....... ..05/22/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..07/13/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 40,000 ...........40,000 ...........40,301 ............. 40,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............301 ...............301 ............ 1,169 ................. 0 
251526-CT-4 ... DEUTSCHE BANK NY ............................ ....... ..02/06/2023 . DEUTSCHE BANK SECURITIES INC .. ..07/21/2023 . HSBC SECURITIES, INC. ... .............200,000 ..........200,000 ..........191,602 ............200,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(8,398) ...........(8,398) ............ 6,489 ................. 0 

29452E-AC-5 ... EQUITABLE HOLDINGS INC ..................... ....... ..01/04/2023 . J.P. MORGAN SECURITIES LLC ..... ..02/10/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... ............... 9,000 ............ 9,000 ............ 9,070 .............. 9,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 70 ................ 70 ...............278 ................. 0 

38013J-AB-9 .. GM FINANCIAL SECURITIZED TERM ........... ....... ..01/09/2023 . PERSHING LLC ....................... ..11/16/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 24,133 ........... 24,131 ........... 24,133 ............. 24,131 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 2 ................. 2 ............ 1,082 ................. 0 

49177J-AA-0 .. KENVUE INC .................................... ....... ..03/08/2023 . GOLDMAN SACHS + CO LLC .......... ..10/17/2023 .
EXCHANGE OFFER (NON CASH) 

............................... .............. 47,000 ........... 46,983 ...........46,988 ............. 46,988 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ................. 0 ................. 0 ............ 1,515 ................. 0 

49447B-AA-1 .. KIMCO REALTY OP LLC ........................ ....... ..10/02/2023 . WELLS FARGO SECURITIES LLC ..... ..11/14/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 66,000 ........... 65,729 ...........67,203 ............. 65,731 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ............ 1,472 ............ 1,472 ...............399 ................. 0 

501889-AE-9 .. LKQ CORP ....................................... ....... ..05/15/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..10/20/2023 .
EXCHANGE OFFER (NON CASH) 

............................... .............. 43,000 ........... 42,694 ........... 42,704 ............. 42,704 ................. 0 ................ 10 ................. 0 ................ 10 ................ 0 ................0 ................. 0 ................. 0 ............ 1,165 ................. 0 
55903V-BC-6 .. WARNERMEDIA HOLDINGS INC .................. ....... ..03/09/2022 . EXCHANGE OFFER (NON CASH) ...... ..06/15/2023 . BARCLAYS CAPITAL INC. ... .............. 15,000 ...........15,000 ........... 13,295 ............. 15,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,705) ...........(1,705) ...............463 ................ 86 

61747Y-EU-5 .. MORGAN STANLEY ............................... ....... ..03/09/2023 . MORGAN STANLEY CO INCORPORATED ..04/19/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............203,000 ..........193,625 ..........197,669 ............ 192,937 ................. 0 ...............127 ................. 0 ...............127 ................ 0 ................0 ............ 4,732 ............ 4,732 ............ 3,899 ............ 1,461 

61747Y-FA-8 .. MORGAN STANLEY ............................... ....... ..01/17/2023 . MORGAN STANLEY CO INCORPORATED ..03/09/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............197,000 ..........196,996 ..........193,326 ............196,996 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(3,670) ...........(3,670) ............ 1,514 ................. 0 

61747Y-FE-0 .. MORGAN STANLEY ............................... ....... ..04/19/2023 . MORGAN STANLEY CO INCORPORATED ..08/11/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............263,000 ..........263,000 ..........259,193 ............263,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(3,807) ...........(3,807) ............ 2,721 ................. 0 

62848P-AA-8 .. MVW OWNER TRUST .............................. ....... ..04/04/2023 . WELLS FARGO SECURITIES LLC ..... ..08/20/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 16,256 ...........16,256 ...........16,256 ............. 16,256 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ...............518 ................. 0 

67448G-AA-1 .. ONSLOW BAY FINANCIAL LLC .................. ....... ..05/18/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 12,417 ...........12,417 ...........12,417 ............. 12,417 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ...............416 ................ 51 

693475-BL-8 .. PNC FINANCIAL SERVICES ..................... ....... ..01/19/2023 .
DBTC AMERICA/PNC BANK, N.A.-

SECS.CO ............................. ..06/15/2023 . BARCLAYS CAPITAL INC. ... .............. 15,000 ...........15,000 ........... 14,722 ............. 15,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (278) ............. (278) ...............614 ................. 0 

693475-BU-8 .. PNC FINANCIAL SERVICES ..................... ....... ..10/25/2023 . RBC CAPITAL MARKETS, LLC ....... ..12/07/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 61,000 ...........60,812 ...........65,818 ............. 60,814 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............ 5,004 ............ 5,004 ...............594 ................ 82 
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75513E-CW-9 .. RTX CORP ....................................... ....... ..11/06/2023 . GOLDMAN SACHS + CO LLC .......... ..11/13/2023 . BARCLAYS CAPITAL INC. ... .............. 43,000 ........... 42,919 ........... 43,360 ............. 42,919 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............441 ...............441 ................ 51 ................. 0 

826943-AA-0 .. SIERRA RECEIVABLES FUNDING CO ............ ....... ..03/29/2023 . BARCLAYS CAPITAL INC. ........... ..10/20/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 33,797 ........... 33,794 ........... 33,797 ............. 33,794 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 2 ................. 2 ............ 1,029 ................. 0 

826944-AA-8 .. SIERRA RECEIVABLES FUNDING CO ............ ....... ..10/11/2023 . PERSHING LLC ....................... ..12/20/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 11,565 ...........11,565 ...........11,565 ............. 11,565 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ...............116 ................. 0 

828807-DU-8 .. SIMON PROPERTY GROUP LP .................... ....... ..03/01/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..11/27/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 63,000 ........... 62,314 ...........61,785 ............. 62,352 ................. 0 ................ 38 ................. 0 ................ 38 ................ 0 ................0 ............. (567) ............. (567) ............ 2,512 ................. 0 

89181J-AA-0 .. TOWD POINT MORTGAGE TRUST ................. ....... ..01/24/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..07/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 15,387 ...........14,669 ...........15,387 ............. 14,669 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............718 ...............718 ...............503 ................ 48 

89788M-AM-4 .. TRUIST FINANCIAL CORP ...................... ....... ..01/23/2023 . TRUIST SECURITIES, INC. ......... ..09/26/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............. 45,000 ...........45,000 ........... 40,595 ............. 45,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (4,405) ........... (4,405) ............ 1,549 ................. 0 

89788M-AP-7 .. TRUIST FINANCIAL CORP ...................... ....... ..06/05/2023 . TRUIST SECURITIES, INC. ......... ..11/20/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............. 37,000 ...........37,000 ........... 35,875 ............. 37,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,125) ...........(1,125) ...............989 ................. 0 

91159H-JN-1 ... US BANCORP .................................... ....... ..06/07/2023 . TRUIST SECURITIES, INC. ......... ..12/11/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............. 48,000 ...........48,000 ........... 47,583 ............. 48,000 ................. 0 ................ (1) ................. 0 ................ (1) ................ 0 ................0 ............. (417) ............. (417) ............ 1,408 ................. 0 

92347B-AB-0 .. VERIDIAN AUTO RECEIVABLES TRUS .......... ....... ..05/23/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/15/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 15,723 ...........15,721 ........... 15,723 ............. 15,721 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 2 ................. 2 ...............500 ................. 0 

95000U-3B-7 .. WELLS FARGO + COMPANY ...................... ....... ..02/22/2023 . BARCLAYS CAPITAL INC. ........... ..04/17/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............165,000 ..........158,011 ..........159,476 ............158,086 ................. 0 ................ 76 ................. 0 ................ 76 ................ 0 ................0 ............ 1,389 ............ 1,389 ............ 5,691 ...............651 

95000U-3D-3 ... WELLS FARGO + COMPANY ...................... ....... ..04/17/2023 . WELLS FARGO SECURITIES LLC ..... ..07/18/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............147,000 ..........147,000 ..........145,254 ............147,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,746) ...........(1,746) ............ 1,892 ................. 0 

031162-DP-2 .. AMGEN INC ..................................... ....... ..02/15/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..06/15/2023 . BARCLAYS CAPITAL INC. ... ............... 2,000 ............ 1,997 ............ 2,009 .............. 1,997 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ................ 12 ................ 12 ................ 81 ................ 15 

03740L-AF-9 .. AON CORP/AON GLOBAL HOLD .................. ....... ..08/21/2023 . MORGAN STANLEY CO INCORPORATED ..11/08/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 48,000 ........... 45,919 ........... 45,089 ............. 47,360 ................. 0 ................ 13 ................. 0 ................ 13 ................ 0 ................0 ...........(2,271) ...........(2,271) ............ 2,383 ............ 1,073 

05526D-BR-5 ... BAT CAPITAL CORP ............................ ....... ..08/21/2023 . MORGAN STANLEY CO INCORPORATED ..09/28/2023 .
US BANCORP INVESTMENTS 

INC .......................... .............. 53,000 ........... 45,038 ........... 44,952 ............. 46,773 ................. 0 ...............595 ................. 0 ...............595 ................ 0 ................0 ...........(1,821) ...........(1,821) ............ 1,017 ...............492 

06051G-LH-0 .. BANK OF AMERICA CORP ....................... ....... ..05/09/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..06/15/2023 . BARCLAYS CAPITAL INC. ... ............... 2,000 ............ 1,975 ............ 1,982 .............. 1,975 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ................. 8 ................. 8 ................ 67 ................ 14 
092113-AH-2 .. BLACK HILLS CORP ............................ ....... ..08/21/2023 . MORGAN STANLEY CO INCORPORATED ..11/30/2023 . MATURITY .................... .............. 31,000 ...........30,857 ........... 30,990 ............. 31,002 ................. 0 ...............(12) ................. 0 ...............(12) ................ 0 ................0 ...............(11) ...............(11) ............ 1,092 ...............304 

123919-AA-0 .. BXG RECEIVABLES NOTE TRUST ............... ....... ..06/07/2023 . PERSHING LLC ....................... ..12/15/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 11,461 ........... 11,422 ...........11,461 ............. 11,422 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 39 ................ 39 ...............309 ................. 0 
14040H-CY-9 .. CAPITAL ONE FINANCIAL CO .................. ....... ..01/25/2023 . MORGAN STANLEY CO INCORPORATED ..01/25/2023 . CANTOR FITZGERALD + CO .. .............. 43,000 ...........43,000 ........... 43,241 ............. 43,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............241 ...............241 ................. 0 ................. 0 
142339-AL-4 ... CARLISLE COS INC ............................ ....... ..08/21/2023 . MORGAN STANLEY CO INCORPORATED ..12/20/2023 . BOFA SECURITIES, INC. ... .............. 35,000 ...........26,889 ...........28,185 ............. 28,510 ................. 0 ...............460 ................. 0 ...............460 ................ 0 ................0 ..............(325) ..............(325) ...............885 ...............368 

17327C-AR-4 .. CITIGROUP INC ................................ ....... ..05/22/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..07/13/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 49,000 ...........49,000 ........... 49,396 ............. 49,000 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ...............396 ...............396 ............ 1,457 ...............161 
20030N-EE-7 .. COMCAST CORP .................................. ....... ..05/01/2023 . PERSHING LLC ....................... ..06/15/2023 . BARCLAYS CAPITAL INC. ... ............... 6,000 ............ 5,982 ............ 5,950 ...............5,982 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ...............(31) ...............(31) ...............176 ................ 25 
21871X-AB-5 .. COREBRIDGE FINANCIAL INC .................. ....... ..08/12/2022 . EXCHANGE OFFER (NON CASH) ...... ..10/17/2023 . BOFA SECURITIES, INC. ... .............. 30,000 ........... 29,504 ...........28,740 ............. 29,504 ................. 0 ...............195 ................. 0 ...............195 ................ 0 ................0 ............. (764) ............. (764) ...............596 ...............229 
251526-CT-4 ... DEUTSCHE BANK NY ............................ ....... ..02/06/2023 . DEUTSCHE BANK SECURITIES INC .. ..07/21/2023 . HSBC SECURITIES, INC. ... .............200,000 ..........200,000 ..........191,602 ............200,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(8,398) ...........(8,398) ............ 6,489 ................. 0 
29452E-AC-5 ... EQUITABLE HOLDINGS INC ..................... ....... ..01/04/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/15/2023 . BARCLAYS CAPITAL INC. ... ............... 8,000 ............ 8,000 ............ 7,799 .............. 8,000 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ............. (201) ............. (201) ...............344 ................ 16 
30212P-AP-0 .. EXPEDIA GROUP INC ........................... ....... ..08/21/2023 . MORGAN STANLEY CO INCORPORATED ..10/23/2023 . BOFA SECURITIES, INC. ... .............. 27,000 ........... 24,901 ........... 24,441 ............. 25,483 ................. 0 ...............168 ................. 0 ...............168 ................ 0 ................0 ...........(1,041) ...........(1,041) ...............902 ................ 23 

302491-AX-3 .. FMC CORP ....................................... ....... ..05/15/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..06/15/2023 . BARCLAYS CAPITAL INC. ... ............... 2,000 ............ 2,000 ............ 1,968 .............. 2,000 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............(32) ...............(32) ................ 65 ................. 9 

30303M-8N-5 .. META PLATFORMS INC .......................... ....... ..05/01/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/15/2023 . BARCLAYS CAPITAL INC. ... ............... 5,000 ............ 4,998 ............ 5,020 ...............4,998 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ................ 22 ................ 22 ...............159 ................ 23 

38013J-AB-9 .. GM FINANCIAL SECURITIZED TERM ........... ....... ..01/09/2023 . PERSHING LLC ....................... ..10/16/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 43,833 ...........43,706 ........... 43,833 ............. 43,706 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............127 ...............127 ...............919 ................ 74 
431282-AQ-5 ... HIGHWOODS REALTY LP ......................... ....... ..04/18/2023 . BARCLAYS CAPITAL INC. ........... ..06/15/2023 . BARCLAYS CAPITAL INC. ... ............... 2,000 ............ 1,757 ............ 1,742 .............. 1,757 ................. 0 ................ 25 ................. 0 ................ 25 ................ 0 ................0 ...............(15) ...............(15) ................ 62 ................ 17 

46647P-DK-9 .. JPMORGAN CHASE + CO ......................... ....... ..08/21/2023 . MORGAN STANLEY CO INCORPORATED ..12/13/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 21,000 ...........20,577 ...........21,081 ............. 20,945 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............136 ...............136 ...............902 ...............530 
46817M-AJ-6 .. JACKSON FINANCIAL INC ...................... ....... ..08/21/2023 . MORGAN STANLEY CO INCORPORATED ..11/22/2023 . MATURITY .................... .............. 31,000 ...........30,646 ........... 30,972 ............. 30,985 ................. 0 ...............634 ................. 0 ...............634 ................ 0 ................0 ...............(13) ...............(13) ...............289 ................ 88 

49177J-AA-0 .. KENVUE INC .................................... ....... ..03/08/2023 . GOLDMAN SACHS + CO LLC .......... ..10/17/2023 .
EXCHANGE OFFER (NON CASH) 

............................... .............. 75,000 ...........75,011 ........... 75,033 ............. 75,013 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ................ 20 ................ 20 ............ 2,361 ...............531 

49447B-AA-1 .. KIMCO REALTY OP LLC ........................ ....... ..10/02/2023 . WELLS FARGO SECURITIES LLC ..... ..11/14/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 97,000 ...........96,602 ...........98,768 ............. 96,605 ................. 0 ................. 3 ................. 0 ................. 3 ................ 0 ................0 ............ 2,163 ............ 2,163 ...............586 ................. 0 
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501889-AE-9 .. LKQ CORP ....................................... ....... ..05/15/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..10/20/2023 .
EXCHANGE OFFER (NON CASH) 

............................... .............. 68,000 ...........67,038 ...........67,083 ............. 67,057 ................. 0 ................ 19 ................. 0 ................ 19 ................ 0 ................0 ................ 26 ................ 26 ............ 1,797 ...............324 

55389T-AA-9 .. MVW OWNER TRUST .............................. ....... ..10/17/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/20/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 12,516 ........... 11,335 ...........12,516 ............. 11,335 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,181 ............ 1,181 ................ 35 ................ 11 
55903V-BC-6 .. WARNERMEDIA HOLDINGS INC .................. ....... ..08/12/2022 . EXCHANGE OFFER (NON CASH) ...... ..06/15/2023 . BARCLAYS CAPITAL INC. ... .............. 11,000 ...........10,171 ............ 9,750 ............. 10,171 ................. 0 ................ 48 ................. 0 ................ 48 ................ 0 ................0 ..............(421) ..............(421) ...............350 ...............107 

61747Y-EU-5 .. MORGAN STANLEY ............................... ....... ..03/09/2023 . MORGAN STANLEY CO INCORPORATED ..04/19/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............222,000 ..........211,748 ..........216,170 ............210,998 ................. 0 ...............138 ................. 0 ...............138 ................ 0 ................0 ............ 5,172 ............ 5,172 ............ 4,259 ............ 1,598 

61747Y-FA-8 .. MORGAN STANLEY ............................... ....... ..01/17/2023 . MORGAN STANLEY CO INCORPORATED ..03/09/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............215,000 ..........214,996 ..........210,990 ............ 214,996 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(4,005) ...........(4,005) ............ 1,652 ................. 0 

61747Y-FE-0 .. MORGAN STANLEY ............................... ....... ..04/19/2023 . MORGAN STANLEY CO INCORPORATED ..08/11/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............288,000 ..........288,000 ..........283,867 ............288,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........... (4,133) ........... (4,133) ............ 2,963 ................. 0 

62848P-AA-8 .. MVW OWNER TRUST .............................. ....... ..04/04/2023 . WELLS FARGO SECURITIES LLC ..... ..12/20/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 16,256 ...........16,256 ...........16,256 ............. 16,256 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ...............518 ................. 0 

665859-AX-2 .. NORTHERN TRUST CORP ......................... ....... ..08/21/2023 . MORGAN STANLEY CO INCORPORATED ..10/25/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............. 53,000 ........... 53,193 ........... 50,953 ............. 52,936 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ...........(1,983) ...........(1,983) ............ 2,664 ............ 1,001 
69047Q-AC-6 .. OVINTIV INC ................................... ....... ..05/16/2023 . GOLDMAN SACHS + CO LLC .......... ..06/15/2023 . BARCLAYS CAPITAL INC. ... ............... 3,000 ............ 2,998 ............ 2,972 ...............2,998 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............(27) ...............(27) ................ 10 ................ 13 

693475-BL-8 .. PNC FINANCIAL SERVICES ..................... ....... ..01/19/2023 .
DBTC AMERICA/PNC BANK, N.A.-

SECS.CO ............................. ..06/15/2023 . BARCLAYS CAPITAL INC. ... ............... 9,000 ............ 9,000 ............ 8,833 .............. 9,000 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ............. (167) ............. (167) ...............316 ................ 10 

693475-BU-8 .. PNC FINANCIAL SERVICES ..................... ....... ..10/25/2023 . RBC CAPITAL MARKETS, LLC ....... ..12/07/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 89,000 ...........88,726 ........... 96,029 ............. 88,728 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ............ 7,301 ............ 7,301 ...............867 ...............119 

716973-AC-6 .. PFIZER INVESTMENT ENTER ................... ....... ..05/16/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..06/15/2023 . BARCLAYS CAPITAL INC. ... ............... 9,000 ............ 8,989 ............ 8,906 .............. 8,989 ................. 0 ................. 6 ................. 0 ................. 6 ................ 0 ................0 ...............(84) ...............(84) ...............227 ................ 32 

723787-AR-8 .. PIONEER NATURAL RESOURCE .................. ....... ..08/21/2023 . MORGAN STANLEY CO INCORPORATED ..10/11/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 41,000 ........... 32,567 ........... 32,928 ............. 34,822 ................. 0 ...............364 ................. 0 ...............364 ................ 0 ................0 ...........(1,894) ...........(1,894) ...............819 ................ 93 

747525-BN-2 ... QUALCOMM INC .................................. ....... ..08/21/2023 . MORGAN STANLEY CO INCORPORATED ..10/17/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............. 60,000 ........... 50,504 ........... 49,984 ............. 53,367 ................. 0 ...............677 ................. 0 ...............677 ................ 0 ................0 ........... (3,383) ........... (3,383) ...............590 ...............202 
75513E-CW-9 .. RTX CORP ....................................... ....... ..11/06/2023 . GOLDMAN SACHS + CO LLC .......... ..11/13/2023 . BARCLAYS CAPITAL INC. ... .............. 63,000 ...........62,882 ........... 63,527 ............. 62,882 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............646 ...............646 ................ 75 ................. 0 
756109-BS-2 .. REALTY INCOME CORP .......................... ....... ..04/05/2023 . WELLS FARGO SECURITIES LLC ..... ..06/15/2023 . BARCLAYS CAPITAL INC. ... ............... 7,000 ............ 6,929 ............ 6,831 ...............6,929 ................. 0 ................ 10 ................. 0 ................ 10 ................ 0 ................0 ...............(97) ...............(97) ...............271 ................ 36 
808513-CE-3 .. CHARLES SCHWAB CORP ......................... ....... ..05/17/2023 . J.P. MORGAN SECURITIES LLC ..... ..10/17/2023 . MARKETAXESS CORPORATION . .............. 15,000 ...........15,000 ...........13,870 ............. 15,000 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...........(1,130) ...........(1,130) ...............773 ................ 73 

826943-AA-0 .. SIERRA RECEIVABLES FUNDING CO ............ ....... ..03/29/2023 . BARCLAYS CAPITAL INC. ........... ..12/20/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 33,797 ........... 33,794 ........... 33,797 ............. 33,794 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 2 ................. 2 ............ 1,029 ................. 0 

826944-AA-8 .. SIERRA RECEIVABLES FUNDING CO ............ ....... ..10/11/2023 . PERSHING LLC ....................... ..12/20/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 24,909 ........... 24,909 ........... 24,909 ............. 24,909 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ...............250 ................. 0 

828807-DU-8 .. SIMON PROPERTY GROUP LP .................... ....... ..03/01/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..11/27/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............101,000 ........... 99,128 ........... 99,126 ............. 99,192 ................. 0 ................ 64 ................. 0 ................ 64 ................ 0 ................0 ...............(67) ...............(67) ............ 3,930 ...............781 

89181J-AA-0 .. TOWD POINT MORTGAGE TRUST ................. ....... ..01/24/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..09/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 16,486 ...........15,717 ...........16,486 ............. 15,717 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............769 ...............769 ...............539 ................ 52 

89681L-AA-0 .. TRITON CONTAINER/TAL INT .................. ....... ..03/06/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..06/15/2023 . BARCLAYS CAPITAL INC. ... ............... 9,000 ............ 7,015 ............ 6,860 .............. 7,015 ................. 0 ...............114 ................. 0 ...............114 ................ 0 ................0 ..............(155) ..............(155) ...............319 ...............137 

89788M-AM-4 .. TRUIST FINANCIAL CORP ...................... ....... ..01/23/2023 . TRUIST SECURITIES, INC. ......... ..09/26/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............. 74,000 ...........74,000 ...........67,167 ............. 74,000 ................. 0 ................ 46 ................. 0 ................ 46 ................ 0 ................0 ...........(6,833) ...........(6,833) ............ 1,989 ................ 86 

89788M-AP-7 .. TRUIST FINANCIAL CORP ...................... ....... ..06/05/2023 . TRUIST SECURITIES, INC. ......... ..11/20/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............. 57,000 ........... 56,425 ........... 55,332 ............. 56,434 ................. 0 ................. 9 ................. 0 ................. 9 ................ 0 ................0 ...........(1,102) ...........(1,102) ............ 1,474 ...............220 

91159H-JN-1 ... US BANCORP .................................... ....... ..06/07/2023 . US BANCORP INVESTMENTS INC ..... ..12/11/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............. 75,000 ...........75,019 ........... 74,459 ............. 75,019 ................. 0 ................ 11 ................. 0 ................ 11 ................ 0 ................0 ............. (561) ............. (561) ............ 2,113 ...............259 

918286-AA-3 .. VSE VOI MORTGAGE LLC ....................... ....... ..02/24/2023 . WELLS FARGO SECURITIES LLC ..... ..12/20/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 23,835 ........... 22,969 ........... 23,835 ............. 22,969 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............866 ...............866 ...............613 ................ 19 

92347B-AB-0 .. VERIDIAN AUTO RECEIVABLES TRUS .......... ....... ..05/23/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/15/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 15,723 ...........15,721 ........... 15,723 ............. 15,721 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 2 ................. 2 ...............500 ................. 0 

95000U-3B-7 .. WELLS FARGO + COMPANY ...................... ....... ..02/22/2023 . BARCLAYS CAPITAL INC. ........... ..04/17/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............185,000 ..........177,163 ......... 178,806 ............177,248 ................. 0 ................ 85 ................. 0 ................ 85 ................ 0 ................0 ............ 1,558 ............ 1,558 ............ 2,114 ...............730 

95000U-3D-3 ... WELLS FARGO + COMPANY ...................... ....... ..04/17/2023 . WELLS FARGO SECURITIES LLC ..... ..07/18/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............165,000 ..........165,000 ..........163,128 ............165,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,872) ...........(1,872) ............ 2,084 ................. 0 

958667-AE-7 .. WESTERN MIDSTREAM OPERAT .................. ....... ..03/30/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC .................... ..06/15/2023 . BARCLAYS CAPITAL INC. ... ............... 4,000 ............ 3,989 ............ 3,979 ...............3,989 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............(10) ...............(10) ............ 5,939 ................ 29 
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02665W-EC-1 .. AMERICAN HONDA FINANCE ..................... ....... ..01/10/2023 . WELLS FARGO SECURITIES LLC ..... ..04/24/2023 . PERSHING LLC ............... .............. 30,000 ........... 29,994 ........... 30,235 ............. 29,995 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............240 ...............240 ...............412 ................. 0 

02665W-EK-3 .. AMERICAN HONDA FINANCE ..................... ....... ..07/05/2023 . MIZUHO SECURITIES USA INC. ..... ..11/13/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............110,000 ..........109,865 ..........109,367 ............109,879 ................. 0 ................ 15 ................. 0 ................ 15 ................ 0 ................0 ..............(512) ..............(512) ............ 2,001 ................. 0 

05348E-AX-7 .. AVALONBAY COMMUNITIES ...................... ....... ..01/18/2023 . BOFA SECURITIES, INC. ........... ..06/30/2023 .
NATIONAL FINANCIAL 

SERVICES CORPORATION ..... .............140,000 ..........132,713 ..........131,775 ............133,658 ................. 0 ...............945 ................. 0 ...............945 ................ 0 ................0 ...........(1,883) ...........(1,883) ............ 2,639 ...............746 

055451-AY-4 .. BHP BILLITON FIN USA LTD .................. ....... ..02/23/2023 . BARCLAYS CAPITAL INC ............ ..09/11/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............270,000 ..........269,444 ..........269,046 ............ 269,515 ................. 0 ................ 72 ................. 0 ................ 72 ................ 0 ................0 ..............(469) ..............(469) ............ 5,391 ................. 0 

055451-BB-3 .. BHP BILLITON FIN USA LTD .................. ....... ..09/05/2023 . J.P. MORGAN SECURITIES LLC ..... ..11/22/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 40,000 ........... 39,935 ........... 40,059 ............. 39,940 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ...............120 ...............120 ...............461 ................. 0 

06368L-GV-2 .. BANK OF MONTREAL ............................ ....... ..01/05/2023 . BNKOFMONT,CHBRNCH/CM ............. ..12/27/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............100,000 ........... 99,997 ..........102,058 ............. 99,997 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ............ 2,061 ............ 2,061 ............ 5,015 ................. 0 

126650-DS-6 .. CVS HEALTH CORP .............................. ....... ..02/13/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..06/22/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............. 30,000 ........... 29,898 ........... 29,939 ............. 29,909 ................. 0 ................ 11 ................. 0 ................ 11 ................ 0 ................0 ................ 30 ................ 30 ...............521 ................. 0 

14913U-AA-8 .. CATERPILLAR FINL SERVICE .................. ....... ..05/08/2023 . SG AMERICAS SECURITIES LLC ..... ..05/30/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............. 40,000 ........... 39,981 ...........39,710 ............. 39,981 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..............(272) ..............(272) ................ 77 ................. 0 

26884A-BK-8 .. ERP OPERATING LP ............................ ....... ..01/23/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..10/12/2023 . BOFA SECURITIES, INC. ... .............130,000 ..........126,049 ..........121,551 ............126,482 ................. 0 ...............433 ................. 0 ...............433 ................ 0 ................0 ........... (4,931) ........... (4,931) ............ 4,721 ...............809 
29375C-AB-5 ... ENTERPRISE FLEET FINANCING LLC .......... ....... ..02/22/2023 . WELLS FARGO SECURITIES LLC ..... ..12/20/2023 . PAYDOWN ..................... ............... 2,874 ............ 2,873 ............ 2,874 .............. 2,873 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ...............127 ................. 0 

29379V-CC-5 ... ENTERPRISE PRODUCTS OPER .................. ....... ..01/03/2023 . J.P. MORGAN SECURITIES LLC ..... ..04/18/2023 .
CITIGROUP GLOBAL MARKETS 

INC SALOMON BRO ........... .............. 60,000 ........... 59,936 ...........60,889 ............. 59,941 ................. 0 ................. 5 ................. 0 ................. 5 ................ 0 ................0 ...............947 ...............947 ...............812 ................. 0 

341081-GK-7 .. FLORIDA POWER + LIGHT CO .................. ....... ..02/28/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..06/22/2023 . CITADEL SEC/INTERNAL .... .............110,000 ..........109,857 ..........111,794 ............109,864 ................. 0 ................. 7 ................. 0 ................. 7 ................ 0 ................0 ............ 1,930 ............ 1,930 ............ 1,530 ................. 0 
341081-GN-1 .. FLORIDA POWER + LIGHT CO .................. ....... ..05/15/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/30/2023 . CITADEL SEC/INTERNAL .... .............. 20,000 ...........19,978 ........... 19,625 ............. 19,979 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ..............(353) ..............(353) ...............115 ................. 0 

40139L-BH-5 .. GUARDIAN LIFE GLOB FUND ................... ....... ..09/27/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..12/15/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............. 50,000 ...........50,000 ........... 52,326 ............. 50,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,326 ............ 2,326 ...............614 ................. 0 

438516-CL-8 .. HONEYWELL INTERNATIONAL ................... ....... ..05/12/2023 . J.P. MORGAN SECURITIES LLC ..... ..06/02/2023 .
BNY/SUNTRUST CAPITAL 

MARKETS ..................... .............. 80,000 ...........79,818 ...........78,828 ............. 79,819 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ..............(991) ..............(991) ...............162 ................. 0 

458140-CD-0 .. INTEL CORP .................................... ....... ..02/07/2023 . J.P. MORGAN SECURITIES LLC ..... ..05/31/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .............. 30,000 ...........30,000 ........... 30,321 ............. 30,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............321 ...............321 ...............360 ................. 0 

459200-KW-0 .. IBM CORP ....................................... ....... ..01/30/2023 . GOLDMAN SACHS + CO LLC .......... ..01/31/2023 .
MITSUBISHI UFJ SECURITIES 

(USA), INC ................. .............100,000 ........... 99,803 ..........100,028 ............. 99,803 ................. 0 ................ 35 ................. 0 ................ 35 ................ 0 ................0 ...............225 ...............225 ............ 1,417 ................. 0 

46590L-AS-1 .. JPMDB COMMERCIAL MORTGAGE SECU .......... ....... ..02/01/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..03/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... ............... 2,921 ............ 2,757 ............ 2,921 .............. 2,757 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............164 ...............164 ................ 68 ................. 0 

49177J-AA-0 .. KENVUE INC .................................... ....... ..03/08/2023 . GOLDMAN SACHS + CO LLC .......... ..04/19/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 40,000 ........... 39,985 ........... 40,579 ............. 39,986 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............593 ...............593 ...............177 ................. 0 
49177J-AC-6 .. KENVUE INC .................................... ....... ..03/08/2023 . GOLDMAN SACHS + CO LLC .......... ..03/29/2023 . MARKETAXESS CORPORATION . .............. 50,000 ........... 49,972 ........... 51,154 ............. 49,972 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,182 ............ 1,182 ................ 67 ................. 0 

57629W-6F-2 .. MASSMUTUAL GLOBAL FUNDIN .................. ....... ..04/04/2023 . J.P. MORGAN SECURITIES LLC ..... ..12/28/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............200,000 ..........199,862 ..........199,470 ............ 199,894 ................. 0 ................ 31 ................. 0 ................ 31 ................ 0 ................0 ..............(424) ..............(424) ............ 6,500 ................. 0 

58507L-BB-4 .. MEDTRONIC GLOBAL HLDINGS .................. ....... ..03/23/2023 . MIZUHO SECURITIES USA INC. ..... ..04/12/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............. 70,000 ...........69,785 ...........70,482 ............. 69,787 ................. 0 ................. 2 ................. 0 ................. 2 ................ 0 ................0 ...............696 ...............696 ...............116 ................. 0 

58769J-AF-4 .. MERCEDES BENZ FIN NA ....................... ....... ..03/27/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..08/31/2023 .
MIZUHO SECURITIES USA 

INC. ......................... .............150,000 ..........149,801 ..........148,448 ............149,828 ................. 0 ................ 27 ................. 0 ................ 27 ................ 0 ................0 ...........(1,380) ...........(1,380) ............ 3,100 ................. 0 

64034Q-AA-6 .. NELNET STUDENT LOAN TRUST ................. ....... ..10/26/2023 . PERSHING LLC ....................... ..12/20/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... .............. 10,097 ............ 9,927 ...........10,097 ...............9,927 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............170 ...............170 ...............105 ................ 17 

641062-BK-9 .. NESTLE HOLDINGS INC ......................... ....... ..03/07/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..03/22/2023 . GOLDMAN SACHS + CO LLC .. .............150,000 ..........149,951 ..........152,880 ............ 149,951 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,929 ............ 2,929 ...............219 ................. 0 

65339K-BP-4 ... NEXTERA ENERGY CAPITAL .................... ....... ..02/22/2023 . J.P. MORGAN SECURITIES LLC ..... ..07/28/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............. 60,000 ...........60,121 ........... 60,334 ............. 60,121 ................. 0 ...............(29) ................. 0 ...............(29) ................ 0 ................0 ...............213 ...............213 ............ 1,486 ................. 0 

69371R-S4-9 ... PACCAR FINANCIAL CORP ...................... ....... ..03/27/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC .................... ..04/17/2023 .
STIFEL NICOLAUS + CO INC 

............................... .............110,000 ..........109,926 ..........110,220 ............109,927 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............293 ...............293 ...............205 ................. 0 

716973-AB-8 .. PFIZER INVESTMENT ENTER ................... ....... ..05/16/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..06/02/2023 .
WELLS FARGO SECURITIES 

LLC .......................... .............210,000 ..........209,754 ..........209,164 ............209,758 ................. 0 ................. 4 ................. 0 ................. 4 ................ 0 ................0 ..............(594) ..............(594) ...............441 ................. 0 

74368C-BQ-6 .. PROTECTIVE LIFE GLOBAL .................... ....... ..01/03/2023 . MORGAN STANLEY CO INCORPORATED ..04/13/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............150,000 ..........150,000 ..........152,699 ............150,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,699 ............ 2,699 ............ 2,258 ................. 0 
806854-AK-1 .. SCHLUMBERGER INVESTMENT ................... ....... ..05/08/2023 . DEUTSCHE BANK SECURITIES INC .. ..09/29/2023 . PERSHING LLC ............... .............120,000 ..........119,772 ......... 117,068 ............119,785 ................. 0 ................ 13 ................. 0 ................ 13 ................ 0 ................0 ...........(2,717) ...........(2,717) ............ 1,730 ................. 0 
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854502-AH-4 ... STANLEY BLACK + DECKER I .................. ....... ..01/31/2023 . BNY/SUNTRUST CAPITAL MARKETS .. ..11/22/2023 .
DEUTSCHE BANK SECURITIES 

INC .......................... .............100,000 ...........97,460 ........... 94,256 ............. 97,778 ................. 0 ...............318 ................. 0 ...............318 ................ 0 ................0 ........... (3,522) ........... (3,522) ............ 4,392 ...............909 
857477-BZ-5 .. STATE STREET CORP ........................... ....... ..01/23/2023 . GOLDMAN SACHS + CO LLC .......... ..01/24/2023 . GOLDMAN SACHS + CO LLC .. .............. 20,000 ...........20,000 ...........20,040 ............. 20,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 40 ................ 40 ................. 0 ................. 0 

89115A-2V-3 .. TORONTO DOMINION BANK ...................... ....... ..12/04/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC .................... ..12/13/2023 .
MORGAN STANLEY CO 

INCORPORATED ............... .............. 10,000 ...........10,000 ...........10,055 ............. 10,000 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 55 ................ 55 ................. 6 ................. 0 

89236T-KN-4 .. TOYOTA MOTOR CREDIT CORP .................. ....... ..01/09/2023 .
CITIGROUP GLOBAL MARKETS INC 

SALOMON BRO ........................ ..02/09/2023 .
J.P. MORGAN SECURITIES 

LLC .......................... .............. 60,000 ........... 59,974 ........... 59,934 ............. 59,975 ................. 0 ................. 1 ................. 0 ................. 1 ................ 0 ................0 ...............(41) ...............(41) ...............248 ................. 0 

89236T-KQ-7 .. TOYOTA MOTOR CREDIT CORP .................. ....... ..01/13/2023 . WELLS FARGO SECURITIES LLC ..... ..06/14/2023 .
BONY/TORONTO DOMINION 

SECURITIES INC ............ .............. 90,000 ........... 90,504 ...........89,466 ............. 90,504 ................. 0 ...............(41) ................. 0 ...............(41) ................ 0 ................0 ...........(1,038) ...........(1,038) ............ 1,781 ................ 69 

902133-AZ-0 .. TYCO ELECTRONICS GROUP S .................. ....... ..01/30/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..06/22/2023 . PERSHING LLC ............... .............170,000 ..........169,679 ..........167,900 ............169,703 ................. 0 ................ 24 ................. 0 ................ 24 ................ 0 ................0 ...........(1,803) ...........(1,803) ............ 1,874 ................. 0 

907818-ED-6 .. UNION PACIFIC CORP .......................... ....... ..02/13/2023 .
BOFA SECURITIES, INC. / FIXED 

INCOME .............................. ..04/20/2023 .
BOFA SECURITIES, INC. / 

FIXED INCOME ............... .............150,000 ..........144,365 ..........145,875 ............144,768 ................. 0 ...............403 ................. 0 ...............403 ................ 0 ................0 ............ 1,107 ............ 1,107 ...............934 ................. 0 

907818-EH-7 .. UNION PACIFIC CORP .......................... ....... ..02/13/2023 . J.P. MORGAN SECURITIES LLC ..... ..04/11/2023 .
SCOTIAMCLEOD (U.S.A.) 

INC. ......................... .............. 40,000 ...........37,727 ...........38,301 ............. 37,837 ................. 0 ...............110 ................. 0 ...............110 ................ 0 ................0 ...............464 ...............464 ...............678 ...............501 
91324P-EU-2 ... UNITEDHEALTH GROUP INC ..................... ....... ..03/23/2023 . GOLDMAN SACHS + CO LLC .......... ..06/01/2023 . BARCLAYS CAPITAL INC .... .............180,000 ..........179,662 ..........177,896 ............179,672 ................. 0 ................ 10 ................. 0 ................ 10 ................ 0 ................0 ...........(1,776) ...........(1,776) ............ 1,424 ................. 0 

95000H-BE-1 .. WELLS FARGO COMMERCIAL MORTGAG .......... ....... ..01/20/2023 . MORGAN STANLEY CO INCORPORATED ..02/01/2023 .
PRINCIPAL PAYMENTS - MTG 

BACK ......................... ............... 8,865 ............ 8,305 ............ 8,865 .............. 8,305 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............561 ...............561 ...............210 ................ 15 
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,212,581,977 1,112,518,875 1,088,762,330 1,112,646,057 747 70,464 0 71,211 0 0 (23,883,745) (23,883,745) 8,629,554 1,105,618 

65473P-12-1 .. NISOURCE INC .................................. ....... ..02/10/2023 . Various ............................. ..05/23/2023 . Various ..................... ............. 224,550 ......23,471,093 ......23,221,772 ........ 23,471,093 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .........(249,322) .........(249,322) ..........438,247 ............ 2,486 
1309999999. Subtotal - Bonds - Hybrid Securities 224,550 23,471,093 23,221,772 23,471,093 0 0 0 0 0 0 (249,322) (249,322) 438,247 2,486 

2509999998. Total - Bonds 4,352,119,732 4,003,843,179 3,930,087,729 4,004,823,367 747 713,203 0 713,950 0 0 (74,733,244) (74,733,244) 15,895,864 3,850,003 

949746-80-4 .. WELLS FARGO & CO ............................ ....... ..05/03/2023 . NEOR ................................. ..11/21/2023 . Various ..................... .......... 3,852.000 .......4,457,430 ....... 4,299,538 ......... 4,457,430 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (157,892) ........ (157,892) ......... 144,450 ................. 0 
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 4,457,430 4,299,538 4,457,430 0 0 0 0 0 0 (157,892) (157,892) 144,450 0 

00130H-20-4 .. AES CORP ....................................... ....... ..02/15/2023 . Various ............................. ..02/28/2023 . Various ..................... ........247,525.000 ..... 24,107,701 ......23,156,455 ........24,107,701 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (951,246) ........ (951,246) ......... 367,297 ................. 0 
02557T-30-7 .. AMERICAN ELECTRIC POWER COMPANY INC .... ....... ..05/16/2023 . Various ............................. ..06/29/2023 . Various ..................... ........631,250.000 ......31,366,998 ......31,354,360 ........31,366,998 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (12,639) ......... (12,639) ......... 931,208 ................. 0 
02557T-30-7 .. AMERICAN ELECTRIC POWER COMPANY INC .... ....... ..02/22/2023 . SIEBERT BRANDFORD SHANK ......... ..06/01/2023 . MERRILL LYNCH & CO ....... .........23,750.000 .......1,187,453 .......1,146,337 ......... 1,187,453 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (41,116) ......... (41,116) ...........18,129 ................. 0 
03769M-30-4 .. APOLLO GLOBAL MANAGEMENT INC ............. ....... ..08/23/2023 . Various ............................. ..12/29/2023 . Various ..................... ........575,350.000 ......29,135,095 ......31,536,937 ........29,135,095 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .......2,401,841 .......2,401,841 ......... 226,875 ................. 0 
075887-40-6 .. BECTON DICKINSON AND CO .................... ....... ..02/28/2023 . Various ............................. ..05/18/2023 . Various ..................... ........344,025.000 ......17,004,433 ......17,240,040 ........17,004,433 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 235,608 ......... 235,608 ......... 141,469 ................. 0 
233331-84-2 ... DTE ENERGY CO ................................ ....... ..01/01/2023 . Various ............................. ..03/01/2023 . Adjustment ................. ............... 0.000 ................. 0 ................. 0 ............126,834 ................. 0 ......... 126,834 ................. 0 ......... 126,834 ................ 0 ................0 ........ (126,834) ........ (126,834) ............. (166) ................. 0 
48251W-40-1 .. KKR & CO INC .................................. ....... ..05/24/2023 . Various ............................. ..06/02/2023 . Various ..................... ........310,775.000 ......19,341,875 ......19,300,228 ........19,404,269 ................. 0 ...........62,394 ................. 0 ...........62,394 ................ 0 ................0 ........ (104,041) ........ (104,041) ......... 131,531 ................. 0 
64944P-30-7 ... NEW YORK COMMUNITY CAPITAL TRUST V ..... ....... ..03/10/2023 . MERRILL LYNCH & CO ............... ..05/12/2023 . BARCLAYS CAPITAL INC. ... .............. 10.000 ...............400 ...............383 .................400 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(18) ...............(18) ................. 8 ................. 0 
65339F-71-3 .. NEXTERA ENERGY INC .......................... ....... ..08/21/2023 . Various ............................. ..11/30/2023 . Various ..................... ...... (282,750.000) .... (12,395,769) .... (10,482,449) .......(12,395,769) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .......1,913,320 .......1,913,320 ........ (344,049) ................. 0 
65339F-73-9 ... NEXTERA ENERGY INC .......................... ....... ..05/18/2023 . Various ............................. ..08/24/2023 . MERRILL LYNCH & CO ....... ........918,350.000 ......44,324,034 ......42,526,286 ........ 44,324,034 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..... (1,797,748) ..... (1,797,748) ......... 924,260 ................. 0 
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 154,072,219 155,778,575 154,261,447 0 189,228 0 189,228 0 0 1,517,128 1,517,128 2,396,561 0 

4509999998. Total - Preferred Stocks 158,529,649 160,078,113 158,718,877 0 189,228 0 189,228 0 0 1,359,236 1,359,236 2,541,011 0 

922175-20-3 ... Fidelity® VIP Asset Manager Portfolio . ....... ..11/01/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .............790.124 ...........11,460 ...........11,694 .............11,460 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............234 ...............234 ................. 0 ................. 0 
00507V-10-9 .. ACTIVISION BLIZZARD ORD ................... ....... ..01/26/2023 . PERSHING DIV OF DLJ SEC LNDING ..10/13/2023 . Various ..................... .............. 18.000 ............ 1,351 ............ 1,710 .............. 1,351 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............359 ...............359 ................18 ................. 0 
00130H-10-5 .. THE AES CORPORATION ......................... ....... ..02/15/2023 . Various ............................. ..02/28/2023 . Various ..................... ...... (639,466.000) .... (17,130,795) .... (16,394,905) ...... (17,130,795) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 735,890 ......... 735,890 ......... (75,774) ................. 0 
00206R-10-2 .. AT&T ORD ....................................... ....... ..06/16/2023 . EMM ................................... ..08/04/2023 . Various ..................... .......... 3,366.000 ...........57,155 ...........48,380 ............. 57,155 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(8,775) ...........(8,775) ............1,482 ................. 0 

922174-10-7 ..
Fidelity® VIP Government Money Market 

Portfolio ..................................... ....... ..08/16/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .............432.730 ...............433 ...............433 .................433 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 7 ................. 0 

72201P-61-3 .. PIMCO FDS SHORT TERM FLTG NAV ............ ....... ..06/29/2023 .
PACIFIC INVESTMENT MANAGEMENT 

COMP ................................. ..07/03/2023 .
PACIFIC INVESTMENT 

MANAGEMENT COMP ........... ..... 2,896,993.000 ..... 28,997,711 ......29,000,000 ........28,997,711 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,289 ............ 2,289 ................. 0 ................. 0 

89360C-26-6 ..
Transamerica BlackRock Government Money 

Market VP ..................................... ....... ..08/28/2023 . 6 ..................................... ..12/28/2023 . 6 ............................. .......... 6,470.390 ............6,470 ............ 6,470 .............. 6,470 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 .............. 138 ................. 0 

008892-84-6 ..
Invesco V.I. High Yield Series I Shares 

.................................................. ....... ..01/09/2023 . Invesco ............................. ..12/29/2023 . Invesco ..................... .........71,098.780 ......... 329,187 ..........331,073 ............329,187 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............1,886 ............1,886 .............. 596 ................. 0 
00751Y-10-6 .. ADVANCE AUTO PARTS ORD ..................... ....... ..01/26/2023 . PERSHING DIV OF DLJ SEC LNDING ..09/21/2023 . EMM .......................... ............... 6.000 ...............891 ...............355 .................891 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (536) ............. (536) ................11 ................. 0 
009066-10-1 .. AIRBNB CL A ORD .............................. ....... ..07/11/2023 . Various ............................. ..12/20/2023 . Various ..................... ...... (116,617.000) .... (14,024,141) .... (14,312,119) ...... (14,024,141) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (287,979) ........ (287,979) ................. 0 ................. 0 
00141B-66-7 .. Invesco Main Street Fund .................. ....... ..03/20/2023 . 12 .................................... ..12/26/2023 . 12 ............................ .............315.817 ...........14,090 ...........15,283 .............14,090 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,193 ............ 1,193 ................. 2 ................. 0 
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89360C-30-8 ..
Transamerica JPMorgan Asset Allocation - 

Conservat ..................................... ....... ..09/13/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 1,060.755 ............ 9,104 ............ 8,778 .............. 9,104 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (326) ............. (326) ................. 0 ................. 0 

72201W-31-1 .. PIMCO FDS ..................................... ....... ..06/29/2023 .
PACIFIC INVESTMENT MANAGEMENT 

COMP ................................. ..10/02/2023 .
PACIFIC INVESTMENT 

MANAGEMENT COMP ........... ........743,968.000 .......6,628,758 .......6,514,618 ......... 6,628,758 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (114,140) ........ (114,140) ................. 0 ................. 0 
315802-50-4 .. Fidelity® VIP Balanced Portfolio ........ ....... ..10/03/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .............673.293 ...........13,339 ...........14,052 ............. 13,339 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............713 ...............713 ................. 3 ................. 0 
011659-10-9 .. ALASKA AIR GROUP ORD ....................... ....... ..01/26/2023 . PERSHING DIV OF DLJ SEC LNDING ..12/18/2023 . EMM .......................... .............. 35.000 ............1,780 ............ 1,358 .............. 1,780 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (421) ............. (421) ................. 0 ................. 0 

011642-10-5 .. ALARMCOM HOLDINGS ORD ...................... ....... ..06/06/2023 . RBC CAPITAL MARKETS, LLC ....... ..10/31/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .........(1,368.000) ......... (70,766) ..........(73,044) ........... (70,766) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,277) ...........(2,277) ................. 0 ................. 0 
002824-10-0 .. ABBOTT LABORATORIES ORD ................... ....... ..08/29/2023 . EMM ................................... ..10/25/2023 . EMM .......................... .......... 1,204.000 ......... 128,850 ..........112,453 ............128,850 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (16,397) ......... (16,397) ............1,550 ................. 0 
61691F-79-7 .. Core Plus Fixed Income Portfolio ........ ....... ..07/25/2023 . 39 .................................... ..07/28/2023 . 39 ............................ ......... 14,204.371 ......... 117,862 ......... 117,845 ............117,862 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(17) ...............(17) ............1,080 ................. 0 

72201W-32-9 .. PIMCO FDS ..................................... ....... ..06/30/2023 .
PACIFIC INVESTMENT MANAGEMENT 

COMP ................................. ..10/02/2023 .
PACIFIC INVESTMENT 

MANAGEMENT COMP ........... ........628,904.000 .......5,917,988 ....... 5,915,830 ......... 5,917,988 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,158) ...........(2,158) ................. 0 ................. 0 
55273F-30-8 .. MFS® Research Initial Class .............. ....... ..02/27/2023 . MFS ................................... ..12/29/2023 . MFS .......................... .......... 2,088.840 ...........59,104 ...........61,630 ............. 59,104 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,526 ............ 2,526 ............3,776 ................. 0 
23355L-10-6 .. DXC TECHNOLOGY ORD .......................... ....... ..10/12/2023 . EMM ................................... ..10/19/2023 . EMM .......................... .............106.000 ............ 2,366 ............ 2,183 .............. 2,366 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (183) ............. (183) ................. 0 ................. 0 
018802-10-8 .. ALLIANT ENERGY ORD .......................... ....... ..10/06/2023 . Various ............................. ..12/21/2023 . Various ..................... ...... (575,675.000) .... (30,177,511) .... (29,215,264) ...... (30,177,511) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........962,246 ..........962,246 ........ (290,347) ................. 0 
00141L-85-5 .. Invesco Small Cap Equity Fund ............ ....... ..07/14/2023 . 11 .................................... ..12/29/2023 . 11 ........................... .............228.653 ............ 3,311 ............ 3,284 .............. 3,311 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(27) ...............(27) ................. 0 ................. 0 
922175-85-6 .. Fidelity® VIP Index 500 Portfolio ...... ....... ..10/11/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. ............... 1.391 ...............585 ...............611 .................585 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................26 ................26 ................. 3 ................. 0 
922176-60-7 .. Fidelity® VIP Balanced Portfolio ........ ....... ..04/04/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .............613.216 ...........11,859 ...........12,376 .............11,859 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............517 ...............517 ................. 0 ................. 0 
235851-10-2 .. DANAHER ORD ................................... ....... ..10/02/2023 . Various ............................. ..10/02/2023 . Various ..................... .............308.000 ...........43,799 ............ 5,043 ............. 43,799 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (38,756) ......... (38,756) ................10 ................. 0 
02156B-10-3 .. ALTERYX CL A ORD ............................ ....... ..06/13/2023 . Various ............................. ..09/18/2023 . Various ..................... ......... (9,943.000) ........ (588,667) ........ (391,309) .......... (588,667) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 197,357 ......... 197,357 ................. 0 ................. 0 
016255-10-1 .. ALIGN TECHNOLOGY ORD ....................... ....... ..01/09/2023 . RBC ................................... ..05/02/2023 . GOLDMAN ..................... .............. 11.000 ............ 2,504 ............ 3,388 .............. 2,504 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............884 ...............884 ................. 0 ................. 0 

09259F-20-4 ...
BlackRock U.S. Government Bond Portfolio 

.................................................. ....... ..04/28/2023 . 4 ..................................... ..04/28/2023 . 4 ............................. ......... 46,395.611 ..........452,357 ..........452,960 ............452,357 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............603 ...............603 ...........64,271 ................. 0 

61691F-79-7 ..
MS VIF Core Plus Fixed Income Class I 

Shares ......................................... ....... ..07/11/2023 . Morgan ............................... ..12/29/2023 . Morgan ...................... .........80,386.200 ......... 678,403 ..........678,535 ............678,403 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............132 ...............132 ............7,182 ................. 0 
34964C-10-6 .. FORTUNE BRANDS INNOVATIONS ORD ........... ....... ..01/01/2023 . Various ............................. ..01/01/2023 . Various ..................... ............... 0.000 ................17 ................. 0 .................. 17 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(17) ...............(17) ................. 0 ................. 0 
02376R-10-2 .. AMERICAN AIRLINES GROUP ORD .............. ....... ..01/09/2023 . NEOR ................................. ..12/29/2023 . Various ..................... ........(84,015.000) ..... (1,172,736) ..... (1,146,686) ........(1,172,736) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........26,050 ...........26,050 ................. 0 ................. 0 
001421-61-9 .. Invesco Global Real Estate Fund ......... ....... ..02/17/2023 . 11 .................................... ..12/19/2023 . 11 ........................... .............567.294 ............ 4,948 ............ 4,812 .............. 4,948 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (136) ............. (136) ................30 ................. 0 

09258X-50-3 ..
BlackRock U.S. Government Bond V.I. Fund 

.................................................. ....... ..04/28/2023 . 4 ..................................... ..04/28/2023 . 4 ............................. .............. 98.556 ...............899 ...............901 .................899 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 2 ................. 2 .............. 132 ................. 0 
922177-38-1 .. Fidelity® VIP Consumer Staples .......... ....... ..04/26/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .......... 5,357.422 ......... 107,091 ..........105,355 ............107,091 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,736) ...........(1,736) ................47 ................. 0 

34965K-10-7 .. FORTREA HOLDINGS ORD ....................... ....... ..07/03/2023 . EMM ................................... ..07/18/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ...................... .............. 40.000 ...............927 ............ 1,318 .................927 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............391 ...............391 ................. 0 ................. 0 
025537-10-1 .. AMERICAN ELECTRIC POWER ORD .............. ....... ..08/01/2023 . Various ............................. ..08/18/2023 . Various ..................... ...... (387,964.000) .... (33,429,623) .... (33,175,367) .......(33,429,623) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........254,256 ..........254,256 ......... (91,831) ................. 0 
023135-10-6 .. AMAZON COM ORD ............................... ....... ..04/24/2023 . Various ............................. ..05/08/2023 . Various ..................... .........19,373.000 .......2,064,441 ....... 2,041,492 ......... 2,064,441 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(22,949) ..........(22,949) ................. 0 ................. 0 
89360C-51-4 .. Transamerica Aegon Bond VP ................ ....... ..07/28/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ....... 100,706.008 ......... 950,618 ..........936,360 ............950,618 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (14,258) ......... (14,258) ............ 5,332 ................. 0 
922175-50-0 .. Fidelity® VIP Contrafund® Portfolio .... ....... ..10/17/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .............442.376 ...........19,956 ...........20,475 ............. 19,956 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............519 ...............519 ................. 0 ................. 0 
36266G-10-7 .. GE HEALTHCARE TECHNOLOGIES ORD .......... ....... ..01/04/2023 . Various ............................. ..12/18/2023 . EMM .......................... .............. 40.623 ............ 4,885 ............ 3,325 .............. 4,885 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,560) ...........(1,560) ................. 1 ................. 0 
030420-10-3 .. AMERICAN WATER WORKS ORD .................. ....... ..11/01/2023 . Various ............................. ..12/15/2023 . Various ..................... ...... (182,716.000) .... (25,609,229) .... (23,656,736) .......(25,609,229) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ....... 1,952,493 ....... 1,952,493 ........(100,834) ................. 0 
00142F-12-1 .. Invesco Value Opportunities Fund ........ ....... ..02/10/2023 . 11 .................................... ..12/29/2023 . 11 ........................... ........157,311.806 .......2,642,838 ....... 2,544,243 ......... 2,642,838 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(98,595) ..........(98,595) ............3,709 ................. 0 
89360C-68-8 .. Transamerica Aegon Core Bond VP ......... ....... ..10/30/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 8.763 ................89 ................ 94 .................. 89 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 5 ................. 5 ................. 0 ................. 0 
922175-84-9 ... Fidelity® VIP Contrafund® Portfolio .... ....... ..10/05/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. ......... 22,783.256 ......... 908,326 ..........987,330 ............908,326 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........79,004 ...........79,004 ............6,118 ................. 0 
369604-30-1 .. GENERAL ELECTRIC ORD ....................... ....... ..01/04/2023 . Various ............................. ..07/26/2023 . Various ..................... .............121.870 ...........17,355 ...........12,716 ............. 17,355 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(4,639) ...........(4,639) ................13 ................. 0 
03209R-10-3 .. AMPHASTAR PHARMACEUTICALS ORD ............ ....... ..09/13/2023 . J.P. MORGAN SECURITIES .......... ..12/15/2023 . Various ..................... .........(1,651.000) ......... (78,273) ......... (84,031) ............(78,273) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,758) ...........(5,758) ................. 0 ................. 0 
03073E-10-5 .. AMERISOURCEBERGEN ORD ...................... ....... ..01/06/2023 . Piper Jaffray Co. ................. ..02/02/2023 . NFSA ......................... .............. 96.000 ...........15,939 ...........15,225 ............. 15,939 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (714) ............. (714) ................. 0 ................. 0 
89360C-57-1 .. Transamerica Aegon High Yield Bond VP .. ....... ..10/16/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ................2.549 ................16 ................17 .................. 16 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ................. 0 ................. 0 
922177-77-9 .. Fidelity® VIP Energy Portfolio .......... ....... ..09/14/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. ........187,555.973 .......4,742,502 .......4,701,607 ......... 4,742,502 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (40,895) ......... (40,895) ...........35,156 ................. 0 
487836-10-8 .. KELLANOVA ORD ................................ ....... ..10/02/2023 . Various ............................. ..10/02/2023 . Various ..................... .............113.000 ............ 6,844 ................. 3 .............. 6,844 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(6,842) ...........(6,842) ................. 0 ................. 0 

03236M-20-0 .. AMYRIS ORD .................................... ....... ..06/08/2023 . RBC CAPITAL MARKETS, LLC ....... ..08/17/2023 .
RBC CAPITAL MARKETS, LLC 

............................... ........(18,391.000) ......... (19,255) ...........(1,562) ............(19,255) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........17,694 ...........17,694 ................. 0 ................. 0 
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00143M-34-9 .. Invesco American Value Fund .............. ....... ..02/09/2023 . 11 .................................... ..02/10/2023 . 11 ........................... .......... 1,285.488 ...........38,780 ...........38,629 .............38,780 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (151) ............. (151) ...............359 ................. 0 

89360C-86-0 ..
Transamerica Aegon Sustainable Equity 

Income VP ..................................... ....... ..10/17/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............249.830 ............ 4,306 ............ 4,301 .............. 4,306 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(5) ................(5) ................95 ................. 0 
922174-85-9 ... Fidelity® VIP Equity-Income Portfolio . ....... ..07/27/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. ............... 1.236 ................30 ................ 29 .................. 30 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(1) ................(1) ................. 0 ................. 0 
57638P-10-4 .. MASTERBRAND ORD .............................. ....... ..01/01/2023 . Various ............................. ..01/01/2023 . Various ..................... ............... 0.000 .............. (17) ................. 0 .................(17) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................17 ................17 ................. 0 ................. 0 
03769M-10-6 .. APOLLO GLOBAL MANAGEMENT ORD ............. ....... ..09/05/2023 . Various ............................. ..12/29/2023 . Various ..................... ...... (282,964.000) .... (23,348,976) .... (25,284,117) .......(23,348,976) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......(1,935,141) ......(1,935,141) ........ (141,375) ................. 0 
03753U-10-6 .. APELLIS PHARMACEUTICALS ORD .............. ....... ..06/21/2023 . WALLACHBETH CAPITAL LLC ......... ..07/19/2023 . Various ..................... .......... 1,969.000 ......... 172,475 ...........78,379 ............172,475 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (94,097) ......... (94,097) ................. 0 ................. 0 

89360C-19-1 ..
Transamerica Aegon U.S. Government 

Securities VP ................................ ....... ..11/13/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 0.164 ................. 1 ................. 1 ................... 1 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
922174-86-7 .. Fidelity® VIP Growth Portfolio .......... ....... ..12/07/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. ............... 0.658 ................57 ................ 57 .................. 57 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 

71880K-10-1 .. PHINIA ORD .................................... ....... ..07/05/2023 . Various ............................. ..07/18/2023 .
PERSHING DIV OF DLJ SEC 

LNDING ...................... .............. 20.600 ...............322 ...............582 .................322 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............259 ...............259 ................. 0 ................. 0 
038923-10-8 .. ARBOR REALTY REIT ORD ...................... ....... ..09/28/2023 . Various ............................. ..12/29/2023 . Various ..................... ...... (639,522.000) ......(9,537,683) ......(9,043,695) ........(9,537,683) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........493,989 ..........493,989 ........ (339,098) ................. 0 
00143M-78-6 .. Invesco American Value Fund .............. ....... ..02/09/2023 . 11 .................................... ..02/10/2023 . 11 ........................... .......... 8,095.446 ......... 245,807 ..........243,268 ............245,807 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,539) ...........(2,539) ............1,143 ................. 0 

89360C-26-6 ..
Transamerica BlackRock Government Money 

Market VP ..................................... ....... ..12/08/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .........27,886.890 ...........27,887 ...........27,887 .............27,887 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ............1,119 ................. 0 
922177-24-1 .. Fidelity® VIP Health Care Portfolio .... ....... ..06/20/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .............. 18.743 ...............631 ...............598 .................631 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(33) ...............(33) ................. 0 ................. 0 
92942W-10-7 .. WK KELLOGG ORD ............................... ....... ..10/02/2023 . Various ............................. ..10/12/2023 . EMM .......................... .............. 18.500 ...............295 ...............184 .................295 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (111) ............. (111) ................. 0 ................. 0 
04271T-10-0 .. ARRAY TECHNOLOGIES ORD ..................... ....... ..05/22/2023 . Various ............................. ..06/13/2023 . J.P. MORGAN SECURITIES .. ........(53,840.000) ......(1,139,943) ......(1,218,399) ........(1,139,943) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (78,456) ......... (78,456) ................. 0 ................. 0 
03852U-10-6 .. ARAMARK ORD ................................... ....... ..07/07/2023 . Various ............................. ..10/02/2023 . Various ..................... .......... 3,460.000 ......... 131,947 ..........131,942 ............131,947 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(5) ................(5) .............. 930 ................. 0 

89360C-77-9 ..
Transamerica BlackRock Real Estate 

Securities VP ................................ ....... ..10/16/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 2.211 ................19 ................ 20 .................. 19 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ................. 0 ................. 0 
922174-80-0 .. Fidelity® VIP High Income Portfolio .... ....... ..01/06/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. ............... 3.578 ................16 ................16 .................. 16 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
G16962-10-5 .. BUNGE ORD ..................................... ....... ..10/19/2023 . EMM ................................... ..10/31/2023 . EMM .......................... .............. 95.000 ............ 9,142 ............ 9,255 .............. 9,142 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............113 ...............113 ................87 ................. 0 
060505-10-4 .. BANK OF AMERICA ORD ........................ ....... ..09/18/2023 . J.P. MORGAN SECURITIES .......... ..12/14/2023 . J.P. MORGAN SECURITIES .. ........(74,769.000) ..... (2,277,173) ......(2,267,638) ........(2,277,173) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 9,535 ............ 9,535 ......... (35,319) ................. 0 
00143N-83-4 .. Invesco Value Opportunities Fund ........ ....... ..06/02/2023 . 11 .................................... ..12/29/2023 . 11 ........................... ......... 20,427.288 ......... 341,228 ..........340,873 ............341,228 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (355) ............. (355) ............1,044 ................. 0 

89360D-39-7 ..
Transamerica BlackRock Tactical 

Allocation VP ................................ ....... ..10/11/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............. 20.539 ................99 ...............102 .................. 99 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 3 ................. 3 ................. 0 ................. 0 
922174-84-2 ... Fidelity® VIP High Income Portfolio .... ....... ..05/24/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .............. 48.115 ...............207 ...............210 .................207 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 3 ................. 3 ................. 1 ................. 0 
G5494J-10-3 ... LINDE ORD ..................................... C...... ..01/26/2023 . PERSHING DIV OF DLJ SEC LNDING ..03/01/2023 . Various ..................... .............. 11.000 ............ 3,582 ............ 3,582 .............. 3,582 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
075887-10-9 .. BECTON DICKINSON ORD ....................... ....... ..05/19/2023 . Various ............................. ..05/22/2023 . Various ..................... ...... (129,998.000) .... (32,107,962) .... (32,309,159) ...... (32,107,962) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (201,197) ........ (201,197) ......... (37,979) ................. 0 
04016X-10-1 .. ARGENX ADR REP ORD .......................... C...... ..01/04/2023 . RAYMOND JAMES & ASSOCIATES ..... ..05/31/2023 . GOLDMAN SACHS & CO ....... ............... 4.000 ............ 1,490 ............ 1,553 .............. 1,490 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................62 ................62 ................. 0 ................. 0 

89360D-58-7 ..
Transamerica BlackRock iShares Active 

Asset Alloca ................................. ....... ..10/16/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 1.617 ................15 ................16 .................. 15 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ................. 0 ................. 0 
922175-85-6 .. Fidelity® VIP Index 500 Portfolio ...... ....... ..02/10/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. ............... 0.849 ...............331 ...............325 .................331 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(6) ................(6) ................. 0 ................. 0 
G54950-10-3 .. LINDE ORD ..................................... C...... ..03/01/2023 . Various ............................. ..07/26/2023 . Various ..................... .............. 57.000 ............ 9,392 ...........21,162 .............. 9,392 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........11,770 ...........11,770 .............. 107 ................. 0 
09239B-10-9 .. BLACKLINE ORD ................................ ....... ..06/30/2023 . NEOR ................................. ..10/30/2023 . Various ..................... ........(13,837.000) ........ (910,262) ........ (723,978) .......... (910,262) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 186,284 ......... 186,284 ................. 0 ................. 0 
015570-72-4 .. Alger Focus Equity Fund ................... ....... ..04/28/2023 . 40 .................................... ..12/26/2023 . 40 ............................ .............408.437 ...........16,707 ...........17,975 .............16,707 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,268 ............ 1,268 ................. 0 ................. 0 

89360C-35-7 ..
Transamerica BlackRock iShares Edge 40 

VP .............................................. ....... ..11/27/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 4,865.423 ...........41,256 ...........40,098 ............. 41,256 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,158) ...........(1,158) ............1,599 ................. 0 

922175-10-4 ..
Fidelity® VIP Investment Grade Bond 

Portfolio ..................................... ....... ..02/10/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .......... 4,806.843 ...........53,017 ...........51,589 .............53,017 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,428) ...........(1,428) .............. 100 ................. 0 
093712-10-7 .. BLOOM ENERGY CL A ORD ...................... ....... ..05/12/2023 . JP MORGAN SECURITIES INC. ...... ..06/22/2023 . NEOR ......................... .........(9,488.000) ........ (125,335) ........ (141,805) .......... (125,335) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (16,469) ......... (16,469) ................. 0 ................. 0 
040413-10-6 .. ARISTA NETWORKS ORD ......................... ....... ..05/04/2023 . Morgan Stanley ..................... ..12/15/2023 . NFSA ......................... .............178.000 ...........24,092 ...........38,683 ............. 24,092 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........14,591 ...........14,591 ................. 0 ................. 0 
89360C-55-5 ... Transamerica International Focus VP .... ....... ..10/03/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 8.039 ................63 ................68 .................. 63 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 5 ................. 5 ................. 0 ................. 0 

922175-88-0 ..
Fidelity® VIP Investment Grade Bond 

Portfolio ..................................... ....... ..09/29/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .............103.455 ............1,076 ............ 1,068 .............. 1,076 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(8) ................(8) ................. 1 ................. 0 
125896-10-0 .. CMS ENERGY ORD ............................... ....... ..10/09/2023 . Various ............................. ..12/27/2023 . Various ..................... ...... (480,441.000) .... (28,800,611) .... (27,578,312) ...... (28,800,611) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ....... 1,222,299 ....... 1,222,299 ........(203,788) ................. 0 
01877E-70-1 .. AB Small Cap Growth Portfolio ............ ....... ..01/17/2023 . 34 .................................... ..12/29/2023 . 34 ............................ ............... 3.862 ...............195 ...............211 .................195 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................16 ................16 ................. 0 ................. 0 

89360C-30-8 ..
Transamerica JPMorgan Asset Allocation - 

Conservat ..................................... ....... ..11/14/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 5.147 ................42 ................ 44 .................. 42 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 2 ................. 2 ................. 0 ................. 0 
922176-80-5 .. Fidelity® VIP Mid Cap Portfolio ......... ....... ..02/03/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .......... 3,451.282 ......... 119,067 ......... 113,079 ............119,067 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,988) ...........(5,988) .............. 277 ................. 0 
126349-10-9 .. CSG SYSTEMS INTERNATIONAL ORD ............ ....... ..09/07/2023 . JEFFERIES LLC ...................... ..09/07/2023 . JEFFERIES LLC ............. .........12,034.000 ......... 644,060 ..........645,258 ............644,060 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,198 ............ 1,198 ................. 0 ................. 0 
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042068-20-5 .. ARM HOLDINGS ADR ............................ C...... ..09/14/2023 . Mizuho ............................... ..09/14/2023 . Various ..................... .......... 3,200.000 ......... 163,200 ..........189,135 ............163,200 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........25,935 ...........25,935 ................. 0 ................. 0 

89360C-50-6 ..
Transamerica JPMorgan Asset Allocation - 

Growth VP ..................................... ....... ..10/03/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............. 12.116 .............. 110 ...............120 .................110 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................10 ................10 ................. 0 ................. 0 
315917-81-5 .. Fidelity® VIP Technology Portfolio ..... ....... ..07/19/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .........68,946.917 .......1,944,485 .......2,066,217 ......... 1,944,485 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 121,732 ......... 121,732 .............. 206 ................. 0 
143658-30-0 .. CARNIVAL ORD .................................. ....... ..04/12/2023 . Various ............................. ..04/12/2023 . Various ..................... ....... (18,716.000) ........ (203,090) ........ (186,116) .......... (203,090) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........16,973 ...........16,973 ................. 0 ................. 0 
025076-28-2 .. Real Estate Fund ............................ ....... ..01/18/2023 . 38 .................................... ..12/29/2023 . 38 ............................ .............130.120 ............ 3,144 ............ 2,977 .............. 3,144 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (167) ............. (167) ................15 ................. 0 

89360C-70-4 ..
Transamerica JPMorgan Asset Allocation - 

Moderate ....................................... ....... ..10/23/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............. 46.645 ...............416 ...............462 .................416 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................46 ................46 ................. 0 ................. 0 
315917-79-9 .. Fidelity® VIP Utilities Portfolio ...... ....... ..11/29/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .............419.514 ............ 8,429 ............ 8,260 .............. 8,429 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (169) ............. (169) .............. 131 ................. 0 
15189T-10-7 .. CENTERPOINT ENERGY ORD ..................... ....... ..10/09/2023 . Various ............................. ..12/29/2023 . Various ..................... ...... (602,461.000) .... (17,287,675) .... (16,685,206) ...... (17,287,675) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 602,469 ......... 602,469 ........(104,280) ................. 0 
049468-10-1 .. ATLASSIAN CL A ORD .......................... ....... ..01/23/2023 . Various ............................. ..12/27/2023 . Various ..................... .......... 1,167.000 ......... 171,901 ..........234,984 ............171,901 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........63,083 ...........63,083 ................. 0 ................. 0 

89360C-88-6 ..
Transamerica JPMorgan Asset Allocation - 

Moderate ....................................... ....... ..10/20/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 6.605 ................61 ................66 .................. 61 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 5 ................. 5 ................. 0 ................. 0 

922176-68-0 ..
Fidelity® VIP Value Strategies Portfolio 

.................................................. ....... ..11/01/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .........26,000.370 ......... 414,021 ..........404,207 ............414,021 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(9,814) ...........(9,814) .............. 575 ................. 0 
15677J-10-8 .. CERIDIAN HCM HOLDING ORD .................. ....... ..07/11/2023 . Various ............................. ..10/30/2023 . NEOR ......................... ........(24,373.000) ..... (1,657,850) ......(1,634,321) ........(1,657,850) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........23,529 ...........23,529 ................. 0 ................. 0 
025076-31-6 .. Value Fund .................................... ....... ..07/06/2023 . 38 .................................... ..12/29/2023 . 38 ............................ .............. 26.537 ...............209 ...............211 .................209 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 2 ................. 2 ................. 2 ................. 0 

89360C-66-2 ..
Transamerica JPMorgan Enhanced Index VP 

.................................................. ....... ..10/11/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 0.768 ................17 ................17 .................. 17 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 

09253L-54-6 ...
BlackRock Advantage Large Cap Value V.I. 

Fund ............................................ ....... ..07/13/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. .............185.080 ............1,818 ............ 1,789 .............. 1,818 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(29) ...............(29) ................10 ................. 0 
163072-10-1 .. CHEESECAKE FACTORY ORD ..................... ....... ..04/11/2023 . Various ............................. ..11/20/2023 . Unknown ..................... ........(35,051.000) ......(1,331,309) ......(1,105,204) ........(1,331,309) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 226,105 ......... 226,105 ......... (31,929) ................. 0 
11135F-10-1 .. BROADCOM ORD .................................. ....... ..04/27/2023 . Wellington .......................... ..11/03/2023 . BANK OF NYC/GOLDMAN ...... .............. 16.000 ............ 9,895 ...........14,104 .............. 9,895 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 4,209 ............ 4,209 .............. 147 ................. 0 

89360C-73-8 ..
Transamerica JPMorgan International 

Moderate Growt ............................... ....... ..10/03/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 3.069 ................25 ................ 27 .................. 25 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 2 ................. 2 ................. 0 ................. 0 
09251T-10-3 .. BlackRock Global Allocation Fund, Inc. ....... ..03/31/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. ............... 0.086 ................. 1 ................. 2 ................... 1 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ................. 0 ................. 0 
163086-10-1 .. CHEFS WAREHOUSE ORD ......................... ....... ..05/03/2023 . Various ............................. ..08/24/2023 . Various ..................... .........(2,086.000) ......... (72,382) ......... (61,262) ............(72,382) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........11,120 ...........11,120 ................. 0 ................. 0 
02507M-60-0 .. Equity Growth Fund .......................... ....... ..03/21/2023 . 38 .................................... ..12/29/2023 . 38 ............................ .......... 1,584.334 ...........36,353 ...........39,752 ............. 36,353 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,399 ............ 3,399 ...............342 ................. 0 

89360C-75-3 ..
Transamerica JPMorgan Tactical 

Allocation VP ................................ ....... ..10/11/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 2,384.024 ...........27,958 ...........26,905 ............. 27,958 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,053) ...........(1,053) .............. 541 ................. 0 
09253L-77-7 .. BlackRock Global Allocation V.I. Fund . ....... ..08/18/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. .............548.177 ............ 8,430 ............ 8,574 .............. 8,430 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............144 ...............144 ................. 0 ................. 0 
163092-10-9 .. CHEGG ORD ..................................... ....... ..05/03/2023 . NEOJ ................................. ..08/23/2023 . NEOJ ......................... .........(1,461.000) ......... (15,037) ..........(14,304) ............(15,037) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............733 ...............733 ................. 0 ................. 0 
115637-20-9 .. BROWN FORMAN CL B ORD ...................... ....... ..04/17/2023 . Various ............................. ..11/02/2023 . Various ..................... .......... 3,900.000 ..........245,227 ..........264,730 ............245,227 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........19,503 ...........19,503 .............. 743 ................. 0 
89360D-77-7 .. Transamerica Janus Balanced VP .......... ....... ..10/11/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............. 15.279 ...............236 ...............229 .................236 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(7) ................(7) ................. 7 ................. 0 

09253L-87-6 ..
BlackRock Government Money Market V.I. 

Fund ............................................ ....... ..11/30/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. ......... 23,438.081 ...........23,438 ...........23,438 ............. 23,438 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 .............. 440 ................. 0 
17243V-10-2 .. CINEMARK HOLDINGS ORD ...................... ....... ..01/09/2023 . NEOR ................................. ..12/05/2023 . Unknown ..................... ........(28,948.000) ........ (256,783) ........ (406,506) .......... (256,783) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (149,723) ........ (149,723) ................. 0 ................. 0 
02507M-67-5 .. Disciplined Growth Fund ................... ....... ..09/08/2023 . 38 .................................... ..12/29/2023 . 38 ............................ .......... 2,853.149 ...........61,383 ...........62,748 .............61,383 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,365 ............ 1,365 ................. 0 ................. 0 
89360D-10-8 .. Transamerica Janus Mid-Cap Growth VP ... ....... ..10/11/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 0.661 ................18 ................ 19 .................. 18 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ................. 0 ................. 0 
09260B-66-3 .. BlackRock High Yield Bond Portfolio .... ....... ..05/31/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. ............... 3.466 ................24 ................ 24 .................. 24 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ............. (248) ................. 0 
22266L-10-6 .. COUPA SOFTWARE ORD .......................... ....... ..01/19/2023 . RBC CAPITAL MARKETS, LLC ....... ..02/28/2023 . Unknown ..................... .........(5,972.000) ........ (472,924) ........ (483,732) .......... (472,924) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (10,808) ......... (10,808) ................. 0 ................. 0 
125896-10-0 .. CMS ENERGY ORD ............................... ....... ..05/30/2023 . EMM ................................... ..10/03/2023 . Various ..................... .......... 1,422.000 ...........88,288 ...........73,890 .............88,288 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(14,399) ..........(14,399) ............1,896 ................. 0 

89360C-62-1 ..
Transamerica Morgan Stanley Capital 

Growth VP ..................................... ....... ..10/11/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............. 12.751 ................61 ................ 65 .................. 61 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 4 ................. 4 ................. 0 ................. 0 
09258X-10-7 .. BlackRock High Yield V.I. Fund .......... ....... ..06/06/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. .............137.220 ...............903 ...............900 .................903 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(3) ................(3) ................16 ................. 0 
223622-60-6 .. COWEN CL A ORD ............................... ....... ..02/15/2023 . Various ............................. ..02/15/2023 . NOMURA SECS INTL .......... ........(73,141.000) ..... (2,844,016) ......(2,849,573) ........(2,844,016) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,557) ...........(5,557) ................. 0 ................. 0 
025081-59-7 .. Inflation-Adjusted Bond Fund ............. ....... ..04/12/2023 . 38 .................................... ..12/28/2023 . 38 ............................ ......... 20,253.235 ......... 217,214 ..........210,233 ............217,214 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(6,981) ...........(6,981) ............2,791 ................. 0 

89360D-41-3 ..
Transamerica Morgan Stanley Global 

Allocation VP ................................ ....... ..10/30/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 7.023 ................34 ................ 38 .................. 34 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 4 ................. 4 ................. 0 ................. 0 
09253L-64-5 ... BlackRock International V.I. Fund ...... ....... ..07/25/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. .......... 2,073.726 ...........20,592 ...........19,594 ............. 20,592 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (998) ............. (998) ................. 0 ................. 0 
22410J-10-6 .. CRACKER BARREL OLD COUNTRY STORE ORD ... ....... ..02/15/2023 . Various ............................. ..09/05/2023 . Various ..................... ........(10,455.000) ..... (1,127,479) ........ (900,346) ........(1,127,479) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........227,133 ..........227,133 ......... (27,400) ................. 0 
127387-10-8 .. CADENCE DESIGN SYSTEMS ORD ................ ....... ..04/25/2023 . BERNSTEIN (SANFORD C)& CO ...... ..11/24/2023 . Various ..................... .............400.000 ...........81,636 ...........91,879 .............81,636 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........10,243 ...........10,243 ................. 0 ................. 0 
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89360C-37-3 .. Transamerica Multi-Managed Balanced VP ....... ..10/11/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 6.788 ................96 ...............101 .................. 96 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 5 ................. 5 ................. 0 ................. 0 

09253L-57-9 ...
BlackRock Large Cap Focus Growth V.I. 

Fund ............................................ ....... ..07/20/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. ............... 0.162 ................. 3 ................. 3 ................... 3 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
235851-10-2 .. DANAHER ORD ................................... ....... ..03/14/2023 . NEOJ ................................. ..03/24/2023 . BARCLAYS CAPITAL INC. ... .......... 6,161.000 .......1,631,316 ....... 1,521,324 ......... 1,631,316 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (109,993) ........ (109,993) ................. 0 ................. 0 
02508H-48-5 .. Small Cap Growth Fund ...................... ....... ..06/20/2023 . 38 .................................... ..12/29/2023 . 38 ............................ ............... 4.398 ................83 ................ 82 .................. 83 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(1) ................(1) ................. 0 ................. 0 

89360D-75-1 ..
Transamerica PIMCO Tactical - Balanced 

VP .............................................. ....... ..12/11/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 0.048 ................. 0 ................. 0 ................... 0 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 

09251G-10-1 ..
BlackRock Large Cap Focus Value Fund, 

Inc. ............................................ ....... ..03/31/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. ............... 0.685 ................12 ................ 12 .................. 12 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
252131-10-7 .. DEXCOM ORD .................................... ....... ..06/22/2023 . Various ............................. ..10/30/2023 . NEOR ......................... ........(70,296.000) ..... (8,782,731) ..... (6,676,471) ........(8,782,731) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .......2,106,260 .......2,106,260 ................. 0 ................. 0 
14040H-10-5 .. CAPITAL ONE FINANCIAL ORD ................. ....... ..02/24/2023 . EMM ................................... ..05/17/2023 . EMM .......................... .............181.000 ...........19,627 ...........16,914 .............19,627 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,713) ...........(2,713) .............. 109 ................. 0 

89360D-73-6 ..
Transamerica PIMCO Tactical - Growth VP 

.................................................. ....... ..11/13/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 0.372 ................. 3 ................. 4 ................... 3 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ................. 0 ................. 0 
09252M-10-7 .. BlackRock Total Return Fund .............. ....... ..05/31/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. ................4.435 ................45 ................ 44 .................. 45 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(1) ................(1) ............. (819) ................. 0 
25402D-10-2 ... DIGITALOCEAN HOLDINGS ORD ................. ....... ..07/06/2023 . Various ............................. ..08/25/2023 . Various ..................... ........(37,967.000) ..... (1,389,809) ......(1,485,364) ........(1,389,809) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(95,556) ..........(95,556) ................. 0 ................. 0 
02508H-51-9 .. Growth Fund ................................... ....... ..10/27/2023 . 38 .................................... ..12/18/2023 . 38 ............................ .............. 17.288 ...............754 ...............792 .................754 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................38 ................38 ................. 0 ................. 0 

89360C-22-5 ...
Transamerica Small/Mid Cap Value VP 

Initial Class ................................ ....... ..10/03/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 7.333 ...............124 ...............133 .................124 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 9 ................. 9 ................. 0 ................. 0 

09258X-50-3 ..
BlackRock U.S. Government Bond V.I. Fund 

.................................................. ....... ..04/28/2023 . 4 ..................................... ..04/28/2023 . 4 ............................. ........105,097.808 ......... 957,897 ..........960,279 ............957,897 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,382 ............ 2,382 .......... 58,100 ................. 0 
26210C-10-4 .. DROPBOX CL A ORD ............................. ....... ..02/01/2023 . Various ............................. ..11/03/2023 . NEOJ ......................... .........(3,371.000) ......... (80,027) ......... (86,588) ............(80,027) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(6,561) ...........(6,561) ................. 0 ................. 0 
16679L-10-9 .. CHEWY CL A ORD ............................... ....... ..03/29/2023 . Various ............................. ..08/17/2023 . Various ..................... .........24,587.000 ......... 907,246 ..........745,702 ............907,246 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (161,544) ........ (161,544) ................. 0 ................. 0 

89360C-44-9 ...
Transamerica T. Rowe Price Small Cap VP 

.................................................. ....... ..10/11/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 3,523.572 ...........37,088 ...........36,848 .............37,088 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (240) ............. (240) .............. 874 ................. 0 
77954T-20-9 .. T. Rowe Price All-Cap Opportunities .... ....... ..11/01/2023 . 5 ..................................... ..12/29/2023 . 5 ............................. .............730.595 ...........24,307 ...........24,877 ............. 24,307 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............570 ...............570 ................. 0 ................. 0 
26441C-20-4 ... DUKE ENERGY ORD .............................. ....... ..09/27/2023 . Various ............................. ..12/20/2023 . Various ..................... ...... (294,032.000) .... (28,083,668) .... (26,624,304) ...... (28,083,668) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ....... 1,459,364 ....... 1,459,364 ........ (240,744) ................. 0 

02630D-81-6 ..
American Funds Inflation Linked Bond 

Fund« ........................................... ....... ..12/01/2023 . 36 .................................... ..12/29/2023 . 36 ............................ ......... 38,954.423 ......... 360,394 ..........357,733 ............360,394 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,661) ...........(2,661) ................. 3 ................. 0 
89360C-33-2 ... Transamerica WMC US Growth VP ............ ....... ..10/11/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 1.143 ................37 ................ 39 .................. 37 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 2 ................. 2 ................. 0 ................. 0 
89358J-85-1 .. Transamerica 60/40 Allocation VP ........ ....... ..10/26/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ......... 21,894.248 ..........255,969 ......... 268,567 ............255,969 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........12,598 ...........12,598 ............2,304 ................. 0 
292554-10-2 ... ENCORE CAPITAL GROUP ORD .................. ....... ..03/14/2023 . J.P. MORGAN SECURITIES .......... ..03/14/2023 . NOMURA SECS INTL .......... ....... (11,860.000) ........ (631,152) ........ (575,803) .......... (631,152) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........55,349 ...........55,349 ................. 0 ................. 0 
171340-10-2 .. CHURCH AND DWIGHT ORD ...................... ....... ..05/23/2023 . EMM ................................... ..12/27/2023 . Various ..................... .............121.000 ...........11,429 ...........11,281 ............. 11,429 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (148) ............. (148) ................40 ................. 0 

018792-43-2 ..
AB VPS Balanced Hedged Allocation 

Portfolio ..................................... ....... ..10/11/2023 . 34 .................................... ..12/29/2023 . 34 ............................ ............... 2.540 ................20 ................ 21 .................. 20 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ................. 0 ................. 0 
89360C-49-8 .. Transamerica Aegon Bond VP ................ ....... ..12/26/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .........20,044.788 ......... 186,800 ......... 186,528 ........... 186,800 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (272) ............. (272) ................51 ................. 0 
29404K-10-6 .. ENVESTNET ORD ................................ ....... ..04/17/2023 . Various ............................. ..10/02/2023 . Unknown ..................... ........(23,253.000) ..... (1,377,004) ......(1,145,058) ........(1,377,004) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........231,946 ..........231,946 ................. 0 ................. 0 

02631V-59-1 ..
American Funds 2065 Target Date 

Retirement Fund .............................. ....... ..09/07/2023 . 36 .................................... ..11/10/2023 . 36 ............................ .......... 5,030.743 ...........73,792 ...........71,128 ............. 73,792 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,664) ...........(2,664) ................. 0 ................. 0 
74318X-68-7 .. ProFund Access VP High Yield FundSM .... ....... ..12/05/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .............. 43.415 ............ 1,054 ............ 1,046 .............. 1,054 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(8) ................(8) ................24 ................. 0 
89360C-51-4 .. Transamerica Aegon Bond VP ................ ....... ..12/04/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 4,534.899 ...........41,994 ...........41,867 ............. 41,994 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (127) ............. (127) .............. 350 ................. 0 
29786A-10-6 .. ETSY ORD ....................................... ....... ..06/14/2023 . Various ............................. ..12/20/2023 . Various ..................... ........(42,741.000) ......(4,919,202) ......(3,288,600) ........(4,919,202) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .......1,630,602 .......1,630,602 ................. 0 ................. 0 
172967-42-4 .. CITIGROUP ORD ................................ ....... ..09/20/2023 . EMM ................................... ..12/12/2023 . EMM .......................... .......... 4,701.000 ......... 217,202 ..........227,341 ............217,202 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........10,138 ...........10,138 ............5,837 ................. 0 
743185-76-1 .. ProFund VP Asia 30 .......................... ....... ..12/04/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ......... 33,429.949 .......1,352,221 .......1,205,038 ......... 1,352,221 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (147,183) ........ (147,183) .......... 13,760 ................. 0 
89360C-67-0 .. Transamerica Aegon Core Bond VP ......... ....... ..08/29/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 2,691.935 ...........31,515 ...........31,178 ............. 31,515 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (337) ............. (337) ................. 2 ................. 0 
29975E-10-9 .. EVENTBRITE CL A ORD ........................ ....... ..07/28/2023 . Various ............................. ..11/21/2023 . Various ..................... ...... (120,858.000) ..... (1,013,172) ......(1,037,247) ........(1,013,172) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (24,075) ......... (24,075) ................. 0 ................. 0 
05587A-86-7 .. BNY Mellon Natural Resources Fund ....... ....... ..03/31/2023 . 8 ..................................... ..12/27/2023 . 8 ............................. .......... 6,158.933 ..........299,043 ..........313,356 ............299,043 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........14,313 ...........14,313 ............5,799 ................. 0 
743185-73-8 .. ProFund VP Bull .............................. ....... ..11/14/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .......... 4,938.518 ......... 247,274 ..........223,087 ............247,274 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (24,187) ......... (24,187) ...........45,989 ................. 0 
89360C-56-3 .. Transamerica Aegon High Yield Bond VP .. ....... ..12/21/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 8,011.666 ...........54,712 ...........54,546 ............. 54,712 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (166) ............. (166) ............1,030 ................. 0 
30050B-10-1 .. EVOLENT HEALTH CL A ORD ................... ....... ..12/05/2023 . NEOR ................................. ..12/06/2023 . Various ..................... ........(28,306.000) ........ (754,932) ........ (783,038) .......... (754,932) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (28,106) ......... (28,106) ................. 0 ................. 0 
192446-10-2 .. COGNIZANT TECHNOLOGY SOLUTN CL A ORD ... ....... ..01/24/2023 . EMM ................................... ..12/27/2023 . Various ..................... .............506.000 ...........32,429 ...........33,568 ............. 32,429 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,139 ............ 1,139 .............. 321 ................. 0 
74318A-77-8 .. ProFund VP Communication Services ....... ....... ..11/13/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .......... 1,227.469 ...........36,501 ...........39,138 .............36,501 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,637 ............ 2,637 .............. 110 ................. 0 
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SCHEDULE D - PART 5
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89360C-57-1 .. Transamerica Aegon High Yield Bond VP .. ....... ..12/04/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............383.058 ............ 2,485 ............ 2,486 .............. 2,485 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ................. 7 ................. 0 
30063P-10-5 .. EXACT SCIENCES ORD .......................... ....... ..08/24/2023 . Various ............................. ..12/29/2023 . Unknown ..................... ....... (89,087.000) ......(7,954,723) ......(5,842,671) ........(7,954,723) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .......2,112,051 .......2,112,051 ................. 0 ................. 0 
05587K-68-3 .. BNY Mellon Global Stock Fund ............. ....... ..08/14/2023 . 8 ..................................... ..12/29/2023 . 8 ............................. .............. 92.699 ............ 1,902 ............ 2,070 .............. 1,902 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............168 ...............168 ................. 5 ................. 0 
74318A-50-5 .. ProFund VP Consumer Discretionary ....... ....... ..11/13/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .............. 25.596 ............ 1,432 ............ 1,609 .............. 1,432 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............177 ...............177 ................73 ................. 0 

89360C-85-2 ..
Transamerica Aegon Sustainable Equity 

Income VP ..................................... ....... ..12/15/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 1,324.922 ...........23,195 ........... 22,333 ............. 23,195 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (862) ............. (862) .............. 413 ................. 0 
337932-10-7 .. FIRSTENERGY ORD .............................. ....... ..10/03/2023 . Various ............................. ..12/20/2023 . Various ..................... ...... (523,509.000) .... (20,058,310) .... (18,957,028) ...... (20,058,310) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .......1,101,282 .......1,101,282 ........ (175,644) ................. 0 
194162-10-3 .. COLGATE PALMOLIVE ORD ...................... ....... ..03/27/2023 . EMM ................................... ..10/30/2023 . EMM .......................... .............357.000 ...........26,435 ...........26,229 ............. 26,435 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (206) ............. (206) .............. 514 ................. 0 
74318W-82-0 .. ProFund VP Emerging Markets .............. ....... ..10/16/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ......... 18,575.364 ......... 516,604 ..........504,825 ............516,604 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (11,779) ......... (11,779) ............9,037 ................. 0 

89360C-86-0 ..
Transamerica Aegon Sustainable Equity 

Income VP ..................................... ....... ..12/05/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............. 40.790 ...............709 ...............723 .................709 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................14 ................14 ................. 0 ................. 0 
338307-10-1 .. FIVE9 ORD ..................................... ....... ..07/13/2023 . Various ............................. ..07/31/2023 . Various ..................... ........(31,350.000) ..... (2,188,084) ......(2,447,362) ........(2,188,084) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (259,277) ........ (259,277) ................. 0 ................. 0 
05587K-71-7 .. Global Stock Fund ........................... ....... ..09/07/2023 . 8 ..................................... ..12/18/2023 . 8 ............................. .......... 4,241.341 ...........97,763 ...........98,219 .............97,763 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............456 ...............456 ................12 ................. 0 
74318A-70-3 .. ProFund VP Energy ........................... ....... ..11/13/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ........162,461.580 .......6,982,426 ....... 6,914,044 ......... 6,982,426 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (68,382) ......... (68,382) ...........73,329 ................. 0 

89360C-18-3 ..
Transamerica Aegon U.S. Government 

Securities VP ................................ ....... ..11/14/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ........314,437.420 ....... 2,943,349 ....... 2,909,280 ......... 2,943,349 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (34,069) ......... (34,069) ...........22,442 ................. 0 
345370-86-0 .. FORD MOTOR ORD ............................... ....... ..06/14/2023 . Various ............................. ..12/13/2023 . Unknown ..................... ....(3,345,037.000) .... (42,807,540) .... (40,126,553) ...... (42,807,540) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .......2,680,988 .......2,680,988 ..... (1,445,266) ................. 0 
21037T-10-9 .. CONSTELLATION ENERGY ORD .................. ....... ..07/17/2023 . EMM ................................... ..12/20/2023 . Various ..................... .............. 81.000 ............7,802 ............ 9,336 .............. 7,802 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,534 ............ 1,534 ................31 ................. 0 
743185-59-7 .. ProFund VP Europe 30 ....................... ....... ..11/24/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ........126,133.129 .......3,004,153 ....... 3,055,729 ......... 3,004,153 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........51,576 ...........51,576 ...........14,305 ................. 0 

89360C-19-1 ..
Transamerica Aegon U.S. Government 

Securities VP ................................ ....... ..06/21/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............748.166 ............6,816 ............ 6,670 .............. 6,816 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (146) ............. (146) ................31 ................. 0 
358039-10-5 .. FRESHPET ORD .................................. ....... ..06/07/2023 . Various ............................. ..06/20/2023 . Various ..................... ........(44,384.000) ......(2,508,733) ......(2,750,473) ........(2,508,733) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (241,740) ........ (241,740) ................. 0 ................. 0 
05587N-65-3 .. BNY Mellon Dynamic Value Fund ............ ....... ..10/05/2023 . 8 ..................................... ..12/29/2023 . 8 ............................. .............. 77.943 ............ 3,112 ............ 3,188 .............. 3,112 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................76 ................76 .............. 171 ................. 0 
74318A-16-6 .. ProFund VP Falling U.S. Dollar .......... ....... ..12/18/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ......... 45,840.819 ......... 697,014 ..........692,652 ............697,014 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(4,362) ...........(4,362) ................. 0 ................. 0 

89358J-50-5 ...
Transamerica American Funds Managed Risk 

VP .............................................. ....... ..08/29/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............185.553 ............1,898 ............ 1,876 .............. 1,898 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(22) ...............(22) ................. 0 ................. 0 
38268T-10-3 .. GOPRO CL A ORD ............................... ....... ..10/10/2023 . NEOR ................................. ..10/19/2023 . Various ..................... ...... (113,582.000) ........ (575,022) ........ (362,891) .......... (575,022) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 212,130 ......... 212,130 ................. 0 ................. 0 
235851-10-2 .. DANAHER ORD ................................... ....... ..10/02/2023 . Various ............................. ..12/15/2023 . Various ..................... .......... 3,055.000 ......... 654,384 ..........723,926 ............654,384 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........69,541 ...........69,541 .............. 558 ................. 0 
74318A-88-5 .. ProFund VP Financials ...................... ....... ..11/28/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .........13,032.011 ......... 574,871 ..........546,774 ............574,871 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (28,097) ......... (28,097) ............1,109 ................. 0 

89360C-25-8 ..
Transamerica BlackRock Government Money 

Market VP ..................................... ....... ..12/07/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ..... 7,555,662.675 .......7,555,663 ....... 7,555,663 ......... 7,555,663 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ......... 199,129 ................. 0 
387328-10-7 .. GRANITE CONSTRUCTION ORD .................. ....... ..02/23/2023 . Various ............................. ..11/21/2023 . Various ..................... ........(57,840.000) ......(2,332,132) ......(2,214,784) ........(2,332,132) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 117,349 ......... 117,349 ......... (16,673) ................. 0 
066922-10-5 .. iShares U.S. Aggregate Bond Index Fund ....... ..07/27/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. .........21,768.158 ......... 193,854 ......... 191,637 ............193,854 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,217) ...........(2,217) ...............559 ................. 0 
743185-77-9 .. ProFund VP Government Money Market ..... ....... ..11/30/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ....22,271,072.830 ......22,271,073 ......22,271,073 ........22,271,073 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ......... 208,249 ................. 0 

89360C-26-6 ..
Transamerica BlackRock Government Money 

Market VP ..................................... ....... ..12/04/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ........580,464.820 ......... 580,465 ..........580,465 ............580,465 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ............5,804 ................. 0 
405024-10-0 .. HAEMONETICS ORD .............................. ....... ..11/15/2023 . Various ............................. ..11/17/2023 . Various ..................... .........(5,006.000) ........ (451,742) ........ (424,353) .......... (451,742) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........27,389 ...........27,389 ................. 0 ................. 0 
23804L-10-3 .. DATADOG CL A ORD ............................ ....... ..02/09/2023 . Various ............................. ..04/03/2023 . Various ..................... .......... 5,286.000 ......... 440,513 ..........366,991 ............440,513 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(73,522) ..........(73,522) ................. 0 ................. 0 
74318W-78-8 .. ProFund VP International .................. ....... ..05/04/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ......... 39,954.861 ......... 769,326 ......... 770,917 ............769,326 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,591 ............ 1,591 ................. 0 ................. 0 

89360C-76-1 ..
Transamerica BlackRock Real Estate 

Securities VP ................................ ....... ..08/09/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............483.694 ............ 4,765 ............ 4,658 .............. 4,765 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (107) ............. (107) .............. 150 ................. 0 
40637H-10-9 .. HALOZYME THERAPEUTICS ORD ................. ....... ..05/22/2023 . Various ............................. ..12/20/2023 . Unknown ..................... ...... (146,414.000) ..... (6,649,181) ......(5,506,505) ........(6,649,181) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .......1,142,676 .......1,142,676 ................. 0 ................. 0 
066922-22-0 .. BlackRock Lifepath« Dynamic 2045 Fund . ....... ..02/07/2023 . 4 ..................................... ..12/18/2023 . 4 ............................. .......... 3,419.341 ...........53,689 ...........53,051 ............. 53,689 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (638) ............. (638) ...............392 ................. 0 
743185-11-8 .. ProFund VP Japan ............................. ....... ..11/24/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ......... 38,299.449 .......2,188,190 ....... 2,378,564 ......... 2,188,190 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 190,374 ......... 190,374 ................. 0 ................. 0 

89360C-77-9 ..
Transamerica BlackRock Real Estate 

Securities VP ................................ ....... ..08/29/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 7,985.988 ...........78,266 ...........65,127 .............78,266 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (13,139) ......... (13,139) ............3,568 ................. 0 
45784P-10-1 .. INSULET ORD ................................... ....... ..12/14/2023 . Various ............................. ..12/26/2023 . Various ..................... ........(23,462.000) ..... (4,865,621) ......(4,516,453) ........(4,865,621) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 349,168 ......... 349,168 ................. 0 ................. 0 
247361-70-2 .. DELTA AIR LINES ORD ........................ ....... ..06/08/2023 . EMM ................................... ..10/27/2023 . Various ..................... .............139.000 ............ 5,423 ............ 4,779 .............. 5,423 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (644) ............. (644) ................23 ................. 0 
74318A-30-7 .. ProFund VP Materials ....................... ....... ..12/04/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .............243.971 ...........19,588 ...........18,437 .............19,588 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,151) ...........(1,151) ................35 ................. 0 

89360D-87-6 ..
Transamerica BlackRock Tactical 

Allocation VP ................................ ....... ..12/01/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ......... 27,943.038 ......... 369,540 ..........356,955 ............369,540 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (12,585) ......... (12,585) ...........12,291 ................. 0 
462222-10-0 .. IONIS PHARMACEUTICALS ORD ................. ....... ..07/13/2023 . Various ............................. ..10/25/2023 . Various ..................... ........(29,596.000) ......(1,245,212) ......(1,269,531) ........(1,245,212) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(24,319) ..........(24,319) ................. 0 ................. 0 

 E
1
5
.5

0



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

SCHEDULE D - PART 5
Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21

CUSIP 
Identi-
fication Description

For-
eign

Date 
Acquired Name of Vendor

Disposal
Date

Name of
Purchaser

Par Value 
(Bonds)

or
Number of 

Shares
(Stock) Actual Cost

Consid-
eration

Book/
Adjusted 
Carrying
Value at 
Disposal

12

Unrealized 
Valuation 
Increase/

(Decrease)

13

Current 
Year's 
(Amort-
ization)/

Accretion

14

Current 
Year's
Other-
Than- 

Temporary 
Impairment 
Recognized

15

Total 
Change in 

Book/
Adjusted 
Carrying 

Valu (12 + 
13 - 14)

16
Total 

Foreign 
Exchange 
Change in 

Book/
Adjusted 
Carrying 

Value

Foreign 
Exchange 

Gain
(Loss) on
Disposal

Realized 
Gain

(Loss) on 
Disposal

Total Gain 
(Loss) on 
Disposal

Interest
and 

Dividends 
Received 

During
Year

Paid for 
Accrued 
Interest

and 
Dividends

066922-27-9 .. BlackRock Lifepath« Dynamic 2035 Fund . ....... ..05/01/2023 . 4 ..................................... ..12/18/2023 . 4 ............................. .......... 5,656.008 ...........80,213 ...........83,093 .............80,213 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,880 ............ 2,880 .............. 937 ................. 0 
74318A-71-1 .. ProFund VP Mid-Cap .......................... ....... ..01/25/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .......... 6,597.477 ......... 102,852 ...........93,677 ............102,852 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(9,175) ...........(9,175) ................. 0 ................. 0 

89360D-59-5 ...
Transamerica BlackRock iShares Active 

Asset Alloca ................................. ....... ..12/01/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .........77,412.765 ......... 669,043 ..........664,250 ............669,043 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(4,793) ...........(4,793) ............4,467 ................. 0 

46333X-10-8 .. IRONWOOD PHARMA CL A ORD .................. ....... ..02/17/2023 . Various ............................. ..11/28/2023 .
JP MORGAN SECURITIES INC. 

............................... ........(44,974.000) ........ (513,325) ........ (433,999) .......... (513,325) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........79,326 ...........79,326 ................. 0 ................. 0 
252131-10-7 .. DEXCOM ORD .................................... ....... ..09/26/2023 . Various ............................. ..10/06/2023 . Various ..................... .......... 9,759.000 .......1,117,817 ..........874,124 .........1,117,817 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (243,693) ........ (243,693) ................. 0 ................. 0 
743185-13-4 .. ProFund VP NASDAQ-100 ...................... ....... ..11/28/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ......... 26,564.551 .......1,117,529 ....... 1,374,949 ......... 1,117,529 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........257,420 ..........257,420 ............4,391 ................. 0 

89360D-57-9 ..
Transamerica BlackRock iShares Active 

Asset Alloca ................................. ....... ..08/29/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 1,772.869 ...........16,620 ...........17,100 .............16,620 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............480 ...............480 ................. 5 ................. 0 
477839-10-4 .. JOHN BEAN TECHNOLOGIES ORD ................ ....... ..01/30/2023 . Various ............................. ..12/12/2023 . Various ..................... ....... (10,784.000) ..... (1,082,610) ......(1,104,461) ........(1,082,610) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (21,851) ......... (21,851) ...........(3,204) ................. 0 
066922-33-7 .. BlackRock Lifepath« Dynamic 2025 Fund . ....... ..05/01/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. ......... 45,942.902 ......... 576,607 ..........556,565 ............576,607 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (20,042) ......... (20,042) ............9,562 ................. 0 
74318A-82-8 .. ProFund VP Precious Metals ............... ....... ..10/11/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .........10,197.900 ......... 287,750 ..........266,724 ............287,750 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (21,026) ......... (21,026) ................. 0 ................. 0 

89360D-55-3 ...
Transamerica BlackRock iShares Active 

Asset Alloca ................................. ....... ..08/29/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .........11,728.941 ......... 111,366 ......... 111,497 ............111,366 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............131 ...............131 ................. 0 ................. 0 
48123V-10-2 .. ZIFF DAVIS ORD ............................... ....... ..03/01/2023 . Various ............................. ..12/05/2023 . Various ..................... ....... (78,819.000) ..... (6,796,590) ......(5,188,120) ........(6,796,590) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .......1,608,469 .......1,608,469 ................. 0 ................. 0 
254687-10-6 .. WALT DISNEY ORD .............................. ....... ..01/09/2023 . JP Morgan ........................... ..07/21/2023 . Morgan Stanley ............ .............. 29.000 ............ 2,750 ............ 2,529 .............. 2,750 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (221) ............. (221) ................. 0 ................. 0 
74318W-83-8 .. ProFund VP Short Emerging Markets ....... ....... ..11/24/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ......... 32,340.992 ......... 799,059 ..........807,429 ............799,059 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 8,370 ............ 8,370 .............. 637 ................. 0 

89360D-38-9 ..
Transamerica BlackRock iShares Dynamic 

Allocation .................................... ....... ..12/01/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 1,134.074 ...........11,240 ...........11,359 .............11,240 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............119 ...............119 ................26 ................. 0 
48251W-10-4 .. KKR AND CO ORD ............................... ....... ..06/01/2023 . Various ............................. ..06/02/2023 . Various ..................... ...... (412,991.000) .... (21,361,351) .... (21,457,975) ...... (21,361,351) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (96,625) ......... (96,625) ...........(8,623) ................. 0 

066922-61-8 ..
BlackRock Lifepath« Dynamic Retirement 

Fund ............................................ ....... ..02/07/2023 . 4 ..................................... ..12/19/2023 . 4 ............................. .............475.916 ............ 4,569 ............ 4,593 .............. 4,569 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 24 ................ 24 ................77 ................. 0 
74318W-79-6 .. ProFund VP Short International ........... ....... ..11/13/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .............169.322 ............ 4,592 ............ 4,341 .............. 4,592 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (251) ............. (251) ................82 ................. 0 

89360D-37-1 ..
Transamerica BlackRock iShares Dynamic 

Allocation .................................... ....... ..10/27/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 2,428.757 ...........25,231 ...........27,273 ............. 25,231 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,042 ............ 2,042 ................33 ................. 0 
49456B-10-1 .. KINDER MORGAN CL P ORD ..................... ....... ..05/08/2023 . Various ............................. ..12/15/2023 . Unknown ..................... .........(5,786.000) ......... (99,462) ..........(99,210) ............(99,462) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............252 ...............252 ...........(2,582) ................. 0 
25746U-10-9 .. DOMINION ENERGY ORD ......................... ....... ..05/30/2023 . Various ............................. ..10/05/2023 . Various ..................... .......... 2,460.000 ......... 146,594 ..........104,948 ............146,594 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (41,646) ......... (41,646) ............4,438 ................. 0 
743185-58-9 .. ProFund VP Short NASDAQ-100 .............. ....... ..12/13/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ........381,223.598 .......5,683,944 ....... 5,266,291 ......... 5,683,944 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (417,653) ........ (417,653) ............3,500 ................. 0 

89358J-88-5 ..
Transamerica BlackRock iShares Edge 100 

VP .............................................. ....... ..08/16/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 1,139.575 ...........17,171 ...........14,266 .............17,171 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,905) ...........(2,905) ............2,605 ................. 0 
49803T-30-0 .. KITE REALTY GROUP REIT ORD ............... ....... ..08/02/2023 . Barclays Capital, Inc. .......... ..10/03/2023 . Various ..................... ........(12,277.000) ........ (292,927) ........ (266,431) .......... (292,927) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........26,496 ...........26,496 ................. 0 ................. 0 
066923-37-6 .. BlackRock Lifepath« Dynamic 2060 Fund . ....... ..04/11/2023 . 4 ..................................... ..12/18/2023 . 4 ............................. .............. 14.710 ...............175 ...............192 .................175 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................17 ................17 ................. 2 ................. 0 
74318A-66-1 .. ProFund VP Short Small-Cap ................ ....... ..12/19/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ........122,662.022 .......3,025,978 .......2,976,986 ......... 3,025,978 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(48,992) ..........(48,992) ...........48,516 ................. 0 

89360C-34-0 ..
Transamerica BlackRock iShares Edge 40 

VP .............................................. ....... ..09/11/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 2,990.027 ...........25,341 ...........25,464 ............. 25,341 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............123 ...............123 ................41 ................. 0 
50189K-10-3 .. LCI INDUSTRIES ORD .......................... ....... ..04/20/2023 . Various ............................. ..11/09/2023 . Unknown ..................... ........(22,765.000) ..... (2,619,076) ......(2,551,700) ........(2,619,076) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........67,376 ...........67,376 ......... (41,217) ................. 0 
25754A-20-1 .. DOMINOS PIZZA ORD ........................... ....... ..01/05/2023 . EMM ................................... ..11/03/2023 . EMM .......................... .............. 57.000 ...........19,478 ...........20,099 .............19,478 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............621 ...............621 .............. 207 ................. 0 
743185-12-6 .. ProFund VP Small-Cap ....................... ....... ..12/21/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ............... 0.665 ................23 ................ 23 .................. 23 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 

89358J-70-3 ..
Transamerica BlackRock iShares Edge 50 

VP .............................................. ....... ..08/29/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............179.694 ............ 2,182 ............ 2,244 .............. 2,182 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................62 ................62 ................23 ................. 0 
516544-10-3 .. LANTHEUS HOLDINGS ORD ...................... ....... ..01/11/2023 . NEOR ................................. ..12/18/2023 . NEOJ ......................... .........(1,083.000) ......... (53,915) ..........(65,369) ............(53,915) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (11,454) ......... (11,454) ................. 0 ................. 0 
09248G-50-3 .. BlackRock International Fund ............. ....... ..07/21/2023 . 4 ..................................... ..12/27/2023 . 4 ............................. .......... 1,517.545 ...........28,860 ...........27,179 .............28,860 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,681) ...........(1,681) ................56 ................. 0 
743185-56-3 .. ProFund VP U.S. Government Plus ......... ....... ..12/21/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ........117,517.250 .......1,654,703 .......1,577,382 ......... 1,654,703 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (77,321) ......... (77,321) .......... 13,180 ................. 0 

89358J-80-2 ..
Transamerica BlackRock iShares Edge 75 

VP .............................................. ....... ..08/29/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 5,661.420 ...........75,943 ...........72,301 ............. 75,943 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(3,642) ...........(3,642) ............ 2,924 ................. 0 
55024U-10-9 ... LUMENTUM HOLDINGS ORD ...................... ....... ..08/22/2023 . Various ............................. ..12/05/2023 . Various ..................... ...... (118,706.000) ......(6,232,577) ......(5,237,923) ........(6,232,577) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........994,653 ..........994,653 ................. 0 ................. 0 
260557-10-3 .. DOW ORD ........................................ ....... ..01/04/2023 . EMM ................................... ..12/27/2023 . Various ..................... .............657.000 ...........33,957 ........... 35,242 ............. 33,957 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,285 ............ 1,285 .............. 914 ................. 0 
743185-64-7 .. ProFund VP UltraNASDAQ-100 ................ ....... ..11/28/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ........408,218.086 .......7,697,655 ......11,141,458 ......... 7,697,655 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ....... 3,443,803 ....... 3,443,803 ................. 0 ................. 0 

89360D-40-5 ..
Transamerica Goldman Sachs Managed Risk 

- Balanced .................................... ....... ..09/15/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 3,192.886 ...........36,731 ...........36,564 .............36,731 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (167) ............. (167) .............. 560 ................. 0 
550424-10-5 ... LUMINAR TECHNOLOGIES CL A ORD ............ ....... ..05/30/2023 . Various ............................. ..10/30/2023 . Various ..................... ...... (348,676.000) ..... (2,688,781) ......(2,153,737) ........(2,688,781) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........535,045 ..........535,045 ................. 0 ................. 0 
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09250J-50-2 ... BlackRock Large Cap Core Fund ............ ....... ..03/28/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. ............... 0.006 ................. 0 ................. 0 ................... 0 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
743185-75-3 .. ProFund VP UltraSmall-Cap ................. ....... ..12/15/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ........687,636.572 .......8,312,945 ....... 8,135,825 ......... 8,312,945 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (177,120) ........ (177,120) ................. 0 ................. 0 

89360D-64-5 ..
Transamerica Goldman Sachs Managed Risk 

- Conserva .................................... ....... ..11/02/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............. 98.085 ............1,050 ............ 1,069 .............. 1,050 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................19 ................19 ................. 0 ................. 0 
55087P-10-4 .. LYFT CL A ORD ................................ ....... ..02/15/2023 . NEOJ ................................. ..02/22/2023 . Various ..................... ........(64,316.000) ........ (940,885) ........ (681,730) .......... (940,885) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........259,155 ..........259,155 ................. 0 ................. 0 

29355A-10-7 .. ENPHASE ENERGY ORD .......................... ....... ..04/18/2023 . ACADEMY SECURITIES, INC. ........ ..10/04/2023 .
ACADEMY SECURITIES, INC. 

............................... .............437.000 ...........99,167 ...........50,488 .............99,167 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (48,679) ......... (48,679) ................. 0 ................. 0 
74318A-76-0 .. ProFund VP Utilities ....................... ....... ..11/13/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ............... 0.306 ................12 ................ 12 .................. 12 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 

89360D-60-3 ..
Transamerica Goldman Sachs Managed Risk 

- Growth E .................................... ....... ..05/10/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .........11,478.747 ......... 109,293 ..........111,922 ............109,293 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,629 ............ 2,629 ...............223 ................. 0 
553368-10-1 .. MP MATERIALS CL A ORD ...................... ....... ..07/10/2023 . Various ............................. ..12/05/2023 . Various ..................... ...... (148,547.000) ..... (4,028,064) ......(3,003,442) ........(4,028,064) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .......1,024,622 .......1,024,622 ................. 0 ................. 0 

09251P-50-7 ..
BlackRock Large Cap Focus Growth Fund, 

Inc. ............................................ ....... ..07/13/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. .............630.187 ............ 3,631 ............ 3,873 .............. 3,631 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............242 ...............242 ................49 ................. 0 

89358J-86-9 ..
Transamerica Great Lakes Advisors Large 

Cap Value ...................................... ....... ..10/18/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 2,991.159 ...........36,680 ...........34,118 .............36,680 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,562) ...........(2,562) ............1,877 ................. 0 
57164Y-10-7 .. MARRIOTT VACATIONS WORLDWIDE ORD ........ ....... ..09/08/2023 . Various ............................. ..12/08/2023 . Various ..................... ........(24,594.000) ......(2,962,257) ......(2,184,004) ........(2,962,257) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 778,253 ......... 778,253 ......... (22,004) ................. 0 
29430C-10-2 ... VESTIS CORPORATION .......................... ....... ..10/02/2023 . Various ............................. ..10/05/2023 . Various ..................... .......... 1,602.500 ...........31,904 ...........26,367 ............. 31,904 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,537) ...........(5,537) ................. 0 ................. 0 
89360C-54-8 .. Transamerica International Focus VP .... ....... ..08/29/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............120.806 ...............979 ...............983 .................979 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 4 ................. 4 ................. 4 ................. 0 
589889-10-4 .. MERIT MEDICAL SYSTEMS ORD ................. ....... ..12/05/2023 . NEOR ................................. ..12/06/2023 . Various ..................... ....... (15,886.000) ..... (1,049,271) ..... (1,060,186) ........(1,049,271) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (10,915) ......... (10,915) ................. 0 ................. 0 

09251R-50-3 ...
BlackRock Capital Appreciation Fund, 

Inc. ............................................ ....... ..04/24/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. .............435.088 ...........12,155 ...........14,135 ............. 12,155 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,980 ............ 1,980 .............. 228 ................. 0 
89360C-55-5 ... Transamerica International Focus VP .... ....... ..08/29/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 2.462 ................20 ................ 20 .................. 20 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
594972-40-8 ... MICROSTRATEGY CL A ORD ..................... ....... ..03/16/2023 . Various ............................. ..03/28/2023 . Jefferies .................. ........... (150.000) ......... (35,066) ......... (35,880) ............(35,066) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (814) ............. (814) ................. 0 ................. 0 
30040W-10-8 .. EVERSOURCE ENERGY ORD ...................... ....... ..07/11/2023 . Various ............................. ..10/05/2023 . UBS .......................... .............986.000 ...........70,587 ...........54,864 .............70,587 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (15,723) ......... (15,723) .............. 736 ................. 0 

89360C-30-8 ..
Transamerica JPMorgan Asset Allocation - 

Conservat ..................................... ....... ..01/31/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 2,105.714 ...........17,920 ...........17,834 .............17,920 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(86) ...............(86) ................. 0 ................. 0 
596278-10-1 .. MIDDLEBY ORD .................................. ....... ..05/10/2023 . Various ............................. ..10/25/2023 . Various ..................... ........(38,269.000) ......(5,592,541) ......(5,474,301) ........(5,592,541) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 118,240 ......... 118,240 ................. 0 ................. 0 
09252A-50-9 ... BlackRock Global SmallCap Fund, Inc. ... ....... ..09/08/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. .......... 3,868.183 ...........91,378 ...........92,016 .............91,378 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............638 ...............638 ................. 0 ................. 0 

89360C-50-6 ..
Transamerica JPMorgan Asset Allocation - 

Growth VP ..................................... ....... ..01/25/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............. 79.741 ...............750 ...............757 .................750 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 7 ................. 7 ................. 5 ................. 0 
62886E-10-8 .. NCR VOYIX ORD ................................ ....... ..08/03/2023 . Various ............................. ..10/17/2023 . Unknown ..................... ...... (142,260.000) ..... (3,772,900) ......(3,772,900) ........(3,772,900) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
30303M-10-2 .. META PLATFORMS CL A ORD ................... ....... ..02/02/2023 . BERNSTEIN (SANFORD C)& CO ...... ..10/13/2023 . Various ..................... .......... 1,200.000 ......... 222,476 ..........321,741 ............222,476 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........99,265 ...........99,265 ................. 0 ................. 0 

89360C-60-5 ..
Transamerica JPMorgan Asset Allocation - 

Growth VP ..................................... ....... ..11/17/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 1,808.254 ...........17,190 ...........17,527 .............17,190 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............337 ...............337 ................. 0 ................. 0 
629377-50-8 .. NRG ENERGY ORD ............................... ....... ..06/07/2023 . Various ............................. ..11/27/2023 . Unknown ..................... ...... (606,792.000) .... (20,255,291) .... (21,522,505) .......(20,255,291) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......(1,267,215) ......(1,267,215) ........ (240,383) ................. 0 
09253F-87-9 .. BlackRock International Index Fund ..... ....... ..07/27/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. .........18,725.511 ......... 279,140 ..........271,233 ............279,140 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,907) ...........(7,907) ...............455 ................. 0 

89360C-70-4 ..
Transamerica JPMorgan Asset Allocation - 

Moderate ....................................... ....... ..01/06/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............... 0.716 ................. 7 ................. 7 ................... 7 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
63001N-10-6 .. NCR ATLEOS ORD ............................... ....... ..10/17/2023 . Various ............................. ..12/31/2023 . Unknown ..................... ...... (299,961.000) ..... (6,604,854) ......(6,769,629) ........(6,604,854) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (164,775) ........ (164,775) ................. 0 ................. 0 
33616C-10-0 .. FIRST REPUBLIC BANK ORD ................... ....... ..03/10/2023 . Morgan Stanley ..................... ..04/13/2023 . Various ..................... .............561.000 ...........46,852 ............ 7,631 ............. 46,852 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(39,220) ..........(39,220) ................. 0 ................. 0 

89360C-80-3 ..
Transamerica JPMorgan Asset Allocation - 

Moderate ....................................... ....... ..07/10/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 3,366.582 ...........33,377 ...........32,984 ............. 33,377 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (393) ............. (393) .............. 286 ................. 0 
63845R-10-7 .. NATIONAL VISION HOLDINGS ORD ............. ....... ..04/11/2023 . Various ............................. ..04/17/2023 . Various ..................... ........(49,997.000) ..... (1,131,155) ......(1,030,812) ........(1,131,155) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 100,343 ......... 100,343 ................. 0 ................. 0 

09258N-40-6 ..
BlackRock Sustainable Advantage Large 

Cap Core Fun .................................. ....... ..04/26/2023 . 4 ..................................... ..12/26/2023 . 4 ............................. .............388.058 ............6,687 ............ 7,111 .............. 6,687 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............424 ...............424 ................40 ................. 0 

89360C-87-8 ..
Transamerica JPMorgan Asset Allocation - 

Moderate ....................................... ....... ..09/01/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 3,012.730 ...........29,241 ...........29,089 ............. 29,241 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (152) ............. (152) ................29 ................. 0 
64049M-20-9 .. NEOGENOMICS ORD .............................. ....... ..06/07/2023 . Various ............................. ..12/28/2023 . Unknown ..................... ........(49,351.000) ........ (642,335) ........ (718,566) .......... (642,335) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (76,230) ......... (76,230) ................. 0 ................. 0 
339750-10-1 .. FLOOR DECOR HOLDINGS CL A ORD ............ ....... ..04/05/2023 . Various ............................. ..09/19/2023 . Various ..................... .........10,088.000 ......... 930,033 .......1,006,659 ............930,033 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........76,626 ...........76,626 ................. 0 ................. 0 

89360C-88-6 ..
Transamerica JPMorgan Asset Allocation - 

Moderate ....................................... ....... ..05/09/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .........18,659.166 ......... 185,380 ..........184,559 ............185,380 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (821) ............. (821) .............. 579 ................. 0 
649445-10-3 ... NEW YORK COMMUNITY BANCORP ORD ........... ....... ..05/04/2023 . Various ............................. ..05/12/2023 . NEOR ......................... ........(14,833.000) ........ (134,347) ........ (146,676) .......... (134,347) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(12,329) ..........(12,329) ...........(2,522) ................. 0 
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SCHEDULE D - PART 5
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09260B-54-9 ..
BlackRock Inflation Protected Bond 

Portfolio ..................................... ....... ..05/24/2023 . 4 ..................................... ..12/19/2023 . 4 ............................. .......... 1,568.106 ...........15,369 ...........14,444 ............. 15,369 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (925) ............. (925) ...............354 ................. 0 

89360C-65-4 ..
Transamerica JPMorgan Enhanced Index VP 

.................................................. ....... ..08/29/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .........73,669.787 .......1,502,416 ....... 1,539,516 ......... 1,502,416 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........37,100 ...........37,100 ............5,693 ................. 0 
65339F-10-1 .. NEXTERA ENERGY ORD .......................... ....... ..09/13/2023 . Various ............................. ..12/14/2023 . Various ..................... ....(2,090,136.000) ...(155,387,012) ... (153,259,168) ..... (155,387,012) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .......2,127,843 .......2,127,843 ........(130,097) ................. 0 
34964C-10-6 .. FORTUNE BRANDS INNOVATIONS ORD ........... ....... ..01/09/2023 . Various ............................. ..06/01/2023 . Various ..................... .........13,056.000 ......... 578,092 ..........797,591 ............578,092 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........219,499 ..........219,499 ............3,663 ................. 0 

89360C-66-2 ..
Transamerica JPMorgan Enhanced Index VP 

.................................................. ....... ..08/29/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 1,054.336 ...........23,632 ...........23,644 ............. 23,632 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................12 ................12 ................. 0 ................. 0 
65341B-10-6 .. NEXTERA ENERGY PARTNERS UNT .............. ....... ..09/14/2023 . Various ............................. ..09/28/2023 . Various ..................... ...... (354,839.000) .... (22,071,203) .... (19,187,956) ...... (22,071,203) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .......2,883,248 .......2,883,248 ........ (233,669) ................. 0 

09260B-55-6 ..
BlackRock Inflation Protected Bond 

Portfolio ..................................... ....... ..08/31/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. ............... 0.769 ................. 8 ................. 7 ................... 8 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(1) ................(1) ................. 0 ................. 0 

89360C-72-0 ..
Transamerica JPMorgan International 

Moderate Growt ............................... ....... ..07/06/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 1,260.981 ...........10,945 ...........11,141 ............. 10,945 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............196 ...............196 .............. 104 ................. 0 
65473P-10-5 .. NISOURCE ORD .................................. ....... ..03/24/2023 . Various ............................. ..05/23/2023 . Various ..................... ...... (657,152.000) .... (18,022,942) .... (18,217,759) .......(18,022,942) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (194,817) ........ (194,817) ........ (248,093) ................. 0 
35671D-85-7 .. FREEPORT MCMORAN ORD ....................... ....... ..05/25/2023 . EMM ................................... ..10/30/2023 . EMM .......................... .............387.000 ...........12,943 ...........13,121 ............. 12,943 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............178 ...............178 .............. 116 ................. 0 
89360C-63-9 .. Transamerica JPMorgan Mid Cap Value VP ....... ..12/15/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 9,430.000 ......... 137,799 ......... 131,812 ............137,799 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,987) ...........(5,987) .............. 630 ................. 0 

67059N-10-8 .. NUTANIX CL A ORD ............................ ....... ..07/12/2023 . Various ............................. ..10/23/2023 .
RBC CAPITAL MARKETS, LLC 

............................... ........(13,932.000) ........ (384,709) ........ (452,552) .......... (384,709) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (67,843) ......... (67,843) ................. 0 ................. 0 
09260W-50-1 .. BlackRock Lifepath« Dynamic 2065 Fund . ....... ..05/11/2023 . 4 ..................................... ..12/29/2023 . 4 ............................. ................4.522 ................49 ................ 52 .................. 49 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 3 ................. 3 ................. 1 ................. 0 

89360C-74-6 ..
Transamerica JPMorgan Tactical 

Allocation VP ................................ ....... ..08/29/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 2,123.207 ...........26,613 ...........25,869 .............26,613 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (744) ............. (744) .............. 350 ................. 0 
67181A-10-7 .. OAK STREET HEALTH ORD ...................... ....... ..03/16/2023 . Various ............................. ..05/02/2023 . Various ..................... ...... (105,924.000) ......(3,295,387) ......(4,119,896) ........(3,295,387) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (824,510) ........ (824,510) ................. 0 ................. 0 
380237-10-7 .. GODADDY CL A ORD ............................ ....... ..04/25/2023 . Various ............................. ..07/21/2023 . Morgan Stanley ............ .......... 3,025.000 ..........229,032 ..........228,397 ............229,032 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (635) ............. (635) ................. 0 ................. 0 
89360D-78-5 .. Transamerica Janus Balanced VP .......... ....... ..07/17/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 5,245.528 ...........81,389 ...........79,616 .............81,389 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,773) ...........(1,773) ............2,071 ................. 0 
679295-10-5 .. OKTA CL A ORD ................................ ....... ..07/31/2023 . Various ............................. ..11/30/2023 . Various ..................... ........(31,633.000) ..... (2,477,218) ......(2,292,199) ........(2,477,218) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 185,019 ......... 185,019 ................. 0 ................. 0 

09661F-60-2 ..
BNY Mellon International Core Equity 

Fund ............................................ ....... ..08/17/2023 . 8 ..................................... ..12/18/2023 . 8 ............................. .............579.076 ...........22,211 ...........20,440 ............. 22,211 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,771) ...........(1,771) ................. 0 ................. 0 
89360D-10-8 .. Transamerica Janus Mid-Cap Growth VP ... ....... ..12/04/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............. 46.230 ............ 1,328 ............ 1,266 .............. 1,328 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(62) ...............(62) ................. 2 ................. 0 
682189-10-5 .. ON SEMICONDUCTOR ORD ........................ ....... ..05/17/2023 . Various ............................. ..12/20/2023 . Various ..................... ........(53,475.000) ......(4,213,415) ......(4,188,682) ........(4,213,415) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........24,733 ...........24,733 ................. 0 ................. 0 
38141G-10-4 .. GOLDMAN SACHS GROUP ORD .................... ....... ..04/17/2023 . EMM ................................... ..05/30/2023 . Various ..................... .............446.000 ......... 147,643 ......... 147,411 ............147,643 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (231) ............. (231) ................. 0 ................. 0 
89360D-20-7 .. Transamerica Janus Mid-Cap Growth VP ... ....... ..11/01/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 1,363.200 ...........42,797 ...........41,705 ............. 42,797 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,092) ...........(1,092) .............. 340 ................. 0 
683712-10-3 .. OPENDOOR TECHNOLOGIES ORD ................. ....... ..02/16/2023 . Various ............................. ..05/05/2023 . Unknown ..................... ........(14,603.000) ......... (38,848) ......... (26,211) ............(38,848) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........12,637 ...........12,637 ................. 0 ................. 0 
097873-81-4 .. The Bond Fund of America« ................. ....... ..03/03/2023 . 36 .................................... ..12/29/2023 . 36 ............................ ............. 344.402 ............ 3,906 ............ 3,870 .............. 3,906 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(36) ...............(36) ................68 ................. 0 
89360D-12-4 .. Transamerica MSCI EAFE Index VP ......... ....... ..09/15/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .........11,596.408 ......... 139,845 ..........137,434 ............139,845 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,411) ...........(2,411) .............. 487 ................. 0 
69351T-10-6 .. PPL ORD ........................................ ....... ..07/20/2023 . Various ............................. ..11/27/2023 . Various ..................... ....(1,173,112.000) .... (32,343,622) .... (30,028,839) .......(32,343,622) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .......2,314,783 .......2,314,783 ........ (399,256) ................. 0 
426281-10-1 .. JACK HENRY AND ASSOCIATES ORD ............ ....... ..01/04/2023 . NFSA ................................. ..05/03/2023 . UBS SECURITIES LLC ....... .......... 1,013.000 ......... 179,498 ......... 155,616 ............179,498 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (23,882) ......... (23,882) .............. 527 ................. 0 

89360D-46-2 ..
Transamerica Madison Diversified Income 

VP .............................................. ....... ..11/28/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .........17,682.367 ......... 194,734 ..........192,014 ............194,734 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,720) ...........(2,720) ............4,430 ................. 0 
69354N-10-6 .. PRA GROUP ORD ................................ ....... ..01/27/2023 . J.P. MORGAN SECURITIES .......... ..03/27/2023 . J.P. MORGAN SECURITIES .. .........(6,061.000) ........ (214,849) ........ (232,040) .......... (214,849) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (17,191) ......... (17,191) ................. 0 ................. 0 
131618-30-8 .. Calvert Equity Portfolio .................. ....... ..12/14/2023 . 18 .................................... ..12/29/2023 . 18 ........................... .............. 27.697 ............ 2,046 ............ 2,087 .............. 2,046 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................41 ................41 ................12 ................. 0 

89360D-36-3 ..
Transamerica Market Participation 

Strategy VP ................................... ....... ..09/01/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............281.618 ............ 2,632 ............ 2,622 .............. 2,632 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(10) ...............(10) ................. 0 ................. 0 
698884-10-3 .. PAR TECHNOLOGY ORD .......................... ....... ..05/17/2023 . Various ............................. ..11/16/2023 . Unknown ..................... ...... (139,613.000) ......(4,541,490) ......(5,252,971) ........(4,541,490) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (711,481) ........ (711,481) ................. 0 ................. 0 
43300A-20-3 .. HILTON WORLDWIDE HOLDINGS ORD ............ ....... ..07/07/2023 . Various ............................. ..09/27/2023 . CITATION GROUP, NY ....... .............. 91.000 ...........13,030 ...........13,531 .............13,030 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............501 ...............501 ................24 ................. 0 

89360C-61-3 ..
Transamerica Morgan Stanley Capital 

Growth VP ..................................... ....... ..04/28/2023 . 6 ..................................... ..05/01/2023 . 6 ............................. ..... 5,033,907.257 ..... 17,783,264 ......17,269,151 ........17,789,831 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (514,113) ........ (514,113) ................. 0 ................. 0 
70202L-10-2 .. PARSONS ORD ................................... ....... ..11/01/2023 . Various ............................. ..11/21/2023 . Various ..................... ...... (139,383.000) ..... (6,610,946) ..... (8,178,646) ........(6,610,946) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......(1,567,699) ......(1,567,699) ................. 0 ................. 0 

140411-60-4 ..
Federated Hermes Capital Preservation 

Fund ............................................ ....... ..07/25/2023 . 9 ..................................... ..12/29/2023 . 9 ............................. .............. 93.471 ...............935 ...............935 .................935 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 8 ................. 0 

89360C-62-1 ..
Transamerica Morgan Stanley Capital 

Growth VP ..................................... ....... ..04/28/2023 . 6 ..................................... ..05/01/2023 . 6 ............................. ..... 1,172,151.273 .......4,881,997 ....... 4,890,332 ......... 4,866,035 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 8,335 ............ 8,335 ................. 0 ................. 0 
703343-10-3 .. PATRICK INDUSTRIES ORD ..................... ....... ..08/01/2023 . J.P. MORGAN SECURITIES .......... ..09/05/2023 . Various ..................... .........(6,569.000) ........ (486,043) ........ (446,538) .......... (486,043) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........39,505 ...........39,505 ...........(2,585) ................. 0 
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443573-10-0 .. HUBSPOT ORD ................................... ....... ..07/14/2023 . Various ............................. ..09/14/2023 . Various ..................... .......... 1,636.000 ......... 855,350 ..........841,482 ............855,350 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (13,868) ......... (13,868) ................. 0 ................. 0 

89358J-20-8 ..
Transamerica Morgan Stanley Global 

Allocation Mana .............................. ....... ..07/17/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 4,301.545 ...........32,881 ...........29,621 .............32,881 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(3,260) ...........(3,260) ............2,974 ................. 0 

71375U-10-1 .. PERFICIENT ORD ............................... ....... ..01/11/2023 . J.P. MORGAN SECURITIES .......... ..07/27/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .........(1,498.000) ........(110,186) ........ (103,750) .......... (110,186) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 6,436 ............ 6,436 ................. 0 ................. 0 
197199-79-7 .. Columbia Acorn International Select .... ....... ..02/13/2023 . 26 .................................... ..11/28/2023 . 26 ............................ .......... 1,003.359 ...........24,317 ...........23,403 ............. 24,317 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (914) ............. (914) ................. 0 ................. 0 

89360D-86-8 ..
Transamerica Morgan Stanley Global 

Allocation VP ................................ ....... ..12/05/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............. 36.930 ...............454 ...............450 .................454 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(4) ................(4) ................. 2 ................. 0 

737446-10-4 .. POST HOLDINGS ORD ........................... ....... ..07/18/2023 . Various ............................. ..10/12/2023 .
RBC CAPITAL MARKETS, LLC 

............................... .........(2,772.000) ........ (240,712) ........ (233,091) .......... (240,712) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 7,620 ............ 7,620 ................. 0 ................. 0 
452327-10-9 ... ILLUMINA ORD .................................. ....... ..07/07/2023 . Various ............................. ..12/19/2023 . Various ..................... .........28,730.000 .......6,041,234 ....... 4,750,338 ......... 6,041,234 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......(1,290,896) ......(1,290,896) ................. 0 ................. 0 
89360C-36-5 .. Transamerica Multi-Managed Balanced VP ....... ..09/01/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ......... 10,453.248 ......... 154,174 ......... 147,311 ............154,174 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(6,863) ...........(6,863) ............6,267 ................. 0 

74624M-10-2 .. PURE STORAGE CL A ORD ...................... ....... ..03/30/2023 . RBC CAPITAL MARKETS, LLC ....... ..04/12/2023 .
RBC CAPITAL MARKETS, LLC 

............................... ...... (312,464.000) ..... (8,868,859) ..... (7,641,006) ........(8,868,859) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .......1,227,852 .......1,227,852 ................. 0 ................. 0 
19763T-88-9 .. Columbia Income Opportunities Fund ...... ....... ..06/30/2023 . 26 .................................... ..12/26/2023 . 26 ............................ .............142.230 ............1,191 ............ 1,192 .............. 1,191 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ................16 ................. 0 
89360C-37-3 .. Transamerica Multi-Managed Balanced VP ....... ..08/01/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............. 50.167 ...............774 ...............731 .................774 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(43) ...............(43) ................33 ................. 0 
753422-10-4 ... RAPID7 ORD .................................... ....... ..04/18/2023 . Various ............................. ..04/20/2023 . Unknown ..................... ........(14,715.000) ........ (666,420) ........ (724,761) .......... (666,420) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (58,341) ......... (58,341) ................. 0 ................. 0 
466313-10-3 .. JABIL ORD ..................................... ....... ..02/23/2023 . Various ............................. ..11/09/2023 . Various ..................... .......... 4,700.000 ..........394,282 ..........544,960 ............394,282 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 150,678 ......... 150,678 .............. 616 ................. 0 

89360D-72-8 ..
Transamerica PIMCO Tactical - 

Conservative VP .............................. ....... ..08/23/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............627.605 ............ 5,774 ............ 5,502 .............. 5,774 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (272) ............. (272) ................69 ................. 0 
75737F-10-8 .. REDFIN ORD .................................... ....... ..01/27/2023 . NEOR ................................. ..01/30/2023 . Jefferies .................. .........(1,243.000) ...........(9,042) ...........(8,925) ............. (9,042) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............117 ...............117 ................. 0 ................. 0 
19765J-86-3 .. Columbia Select Mid Cap Value Fund ...... ....... ..10/13/2023 . 26 .................................... ..12/18/2023 . 26 ............................ ............. 525.129 ............ 6,339 ............ 6,055 .............. 6,339 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (284) ............. (284) ................33 ................. 0 

89360D-74-4 ..
Transamerica PIMCO Tactical - Growth VP 

.................................................. ....... ..12/05/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ............. 419.355 ............ 3,831 ............ 3,808 .............. 3,831 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(23) ...............(23) ................17 ................. 0 
76029L-10-0 .. REPAY HOLDINGS CL A ORD ................... ....... ..02/02/2023 . Various ............................. ..02/07/2023 . Unknown ..................... .........(1,550.000) ......... (15,761) ......... (15,013) ............(15,761) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............748 ...............748 ................. 0 ................. 0 
47215P-10-6 .. JD.COM ADR REP 2 CL A ORD ................. C...... ..06/15/2023 . Various ............................. ..10/17/2023 . GOLDMAN SACHS & CO ....... .............. 77.000 ............ 3,236 ............ 2,054 .............. 3,236 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,183) ...........(1,183) ................29 ................. 0 

89360D-42-1 ..
Transamerica PineBridge Inflation 

Opportunities VP ............................ ....... ..10/24/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .........66,709.653 ......... 682,459 ......... 679,602 ............682,459 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,857) ...........(2,857) .............. 297 ................. 0 
76954A-10-3 .. RIVIAN AUTOMOTIVE CL A ORD ............... ....... ..10/06/2023 . Various ............................. ..10/06/2023 . Various ..................... ...... (420,406.000) ......(6,662,294) ......(6,728,480) ........(6,662,294) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (66,186) ......... (66,186) ................. 0 ................. 0 
19765M-23-9 .. Columbia Select Mid Cap Value Fund ...... ....... ..11/09/2023 . 26 .................................... ..12/18/2023 . 26 ............................ ............... 0.022 ................. 0 ................. 0 ................... 0 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
89360D-88-4 .. Transamerica ProFund UltraBear Fund VP ....... ..09/25/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 7,192.413 ...........70,650 ...........65,550 .............70,650 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,100) ...........(5,100) ................. 0 ................. 0 
816850-10-1 .. SEMTECH ORD ................................... ....... ..09/22/2023 . Various ............................. ..12/07/2023 . Various ..................... ...... (198,705.000) ......(5,444,677) ......(4,286,418) ........(5,444,677) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .......1,158,259 .......1,158,259 ................. 0 ................. 0 
49177J-10-2 .. KENVUE ORD .................................... ....... ..05/04/2023 . JP Morgan ........................... ..06/20/2023 . LIQUIDNET INC ............. .......... 4,130.000 ......... 105,604 ......... 107,937 ............105,604 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,333 ............ 2,333 ................. 0 ................. 0 
89356L-49-4 ... Transamerica S&P 500 Index VP ............ ....... ..10/16/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ........733,246.515 ......12,337,737 ......13,921,351 ........12,337,737 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .......1,583,614 .......1,583,614 ......... 344,167 ................. 0 
819047-10-1 .. SHAKE SHACK CL A ORD ....................... ....... ..05/04/2023 . Various ............................. ..11/29/2023 . Various ..................... ........(12,267.000) ........ (659,409) ........ (759,860) .......... (659,409) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (100,451) ........ (100,451) ................. 0 ................. 0 
19765M-29-6 .. Columbia Overseas Value Fund ............. ....... ..06/22/2023 . 26 .................................... ..12/29/2023 . 26 ............................ .............. 42.200 ...............423 ...............416 .................423 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(7) ................(7) ................. 4 ................. 0 
89360D-13-2 .. Transamerica S&P 500 Index VP ............ ....... ..12/22/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .........16,170.678 ......... 277,978 ..........288,634 ............277,978 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........10,656 ...........10,656 ............5,305 ................. 0 
82452J-10-9 ... SHIFT4 PAYMENTS CL A ORD .................. ....... ..06/30/2023 . Various ............................. ..12/11/2023 . Unknown ..................... ........(38,799.000) ......(2,516,699) ......(2,231,002) ........(2,516,699) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 285,697 ......... 285,697 ................. 0 ................. 0 
501889-20-8 .. LKQ ORD ........................................ ....... ..03/27/2023 . EMM ................................... ..09/21/2023 . Various ..................... .............. 91.000 ............ 4,942 ............ 4,919 .............. 4,942 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(23) ...............(23) ................23 ................. 0 

89360C-22-5 ...
Transamerica Small/Mid Cap Value VP 

Initial Class ................................ ....... ..06/20/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............273.402 ............ 5,232 ............ 4,809 .............. 5,232 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (423) ............. (423) ...............533 ................. 0 
82489T-10-4 .. SHOCKWAVE MEDICAL ORD ...................... ....... ..12/14/2023 . Various ............................. ..12/19/2023 . Various ..................... ........(13,194.000) ..... (2,875,058) ......(2,457,201) ........(2,875,058) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 417,857 ......... 417,857 ................. 0 ................. 0 
19766B-24-0 .. Columbia Small Cap Value Fund ............ ....... ..11/09/2023 . 26 .................................... ..12/18/2023 . 26 ............................ ............... 0.036 ................. 1 ................. 1 ................... 1 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 

89360C-21-7 ..
Transamerica Small/Mid Cap Value VP 

Service Class ................................ ....... ..12/21/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............762.371 ...........13,562 ...........12,700 ............. 13,562 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (862) ............. (862) ................. 1 ................. 0 
82509L-10-7 .. SHOPIFY CL A SUB VTG ORD .................. ....... ..08/04/2023 . Various ............................. ..10/26/2023 . NEOR ......................... ........(48,214.000) ......(2,658,732) ......(2,621,273) ........(2,658,732) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........37,459 ...........37,459 ................. 0 ................. 0 
55261F-10-4 .. M&T BANK ORD ................................. ....... ..02/24/2023 . EMM ................................... ..06/29/2023 . Various ..................... .............558.000 ...........88,295 ...........69,414 ............. 88,295 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (18,881) ......... (18,881) ............1,225 ................. 0 

89360C-43-1 ..
Transamerica T. Rowe Price Small Cap VP 

.................................................. ....... ..11/01/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 7,565.414 ...........69,794 ...........67,575 ............. 69,794 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,219) ...........(2,219) .............. 792 ................. 0 
83304A-10-6 .. SNAP CL A ORD ................................ ....... ..07/12/2023 . RBC CAPITAL MARKETS, LLC ....... ..11/15/2023 . Various ..................... ........(52,788.000) ........ (604,003) ........ (567,255) .......... (604,003) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........36,748 ...........36,748 ................. 0 ................. 0 
19766C-57-8 .. Columbia Dividend Opportunity Fund ...... ....... ..02/10/2023 . 26 .................................... ..12/29/2023 . 26 ............................ ............... 1.057 ................39 ................ 37 .................. 39 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(2) ................(2) ................. 0 ................. 0 
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89360C-44-9 ...
Transamerica T. Rowe Price Small Cap VP 

.................................................. ....... ..09/11/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .......... 1,107.725 ...........12,545 ...........11,383 ............. 12,545 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,162) ...........(1,162) .............. 468 ................. 0 
83417M-10-4 .. SOLAREDGE TECHNOLOGIES ORD ................ C...... ..11/03/2023 . NEOR ................................. ..12/29/2023 . NEOR ......................... ........... (898.000) ......... (65,723) ..........(72,419) ............(65,723) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(6,696) ...........(6,696) ................. 0 ................. 0 
558868-10-5 .. MADRIGAL PHARMACEUTI ORD .................. ....... ..09/07/2023 . GOLDMAN SACHS & CO ............... ..10/09/2023 . COWEN AND COMPANY, LLC .. .............. 11.000 ............2,071 ............ 1,534 .............. 2,071 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (537) ............. (537) ................. 0 ................. 0 

89360C-14-2 ..
Transamerica TS&W International Equity 

VP .............................................. ....... ..12/15/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .........10,681.147 ......... 146,095 ..........143,837 ............146,095 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,258) ...........(2,258) ............1,019 ................. 0 
842587-10-7 .. SOUTHERN ORD .................................. ....... ..10/04/2023 . Various ............................. ..12/27/2023 . Various ..................... ...... (467,832.000) .... (32,102,238) .... (32,357,794) .......(32,102,238) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (255,556) ........ (255,556) ........ (292,272) ................. 0 
19766F-87-8 .. Columbia Global Value Fund ................ ....... ..02/27/2023 . 26 .................................... ..12/18/2023 . 26 ............................ .............769.058 ............ 9,082 ............ 9,003 .............. 9,082 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(79) ...............(79) .............. 320 ................. 0 

89360C-15-9 ..
Transamerica TS&W International Equity 

VP .............................................. ....... ..08/29/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .............116.837 ............ 1,596 ............ 1,582 .............. 1,596 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(14) ...............(14) ................. 0 ................. 0 
84857L-10-1 .. SPIRE ORD ...................................... ....... ..09/19/2023 . Various ............................. ..12/07/2023 . Various ..................... ...... (188,673.000) .... (12,169,042) .... (11,356,950) ...... (12,169,042) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 812,092 ......... 812,092 ........ (217,320) ................. 0 
565849-10-6 .. MARATHON OIL ORD ............................ ....... ..01/24/2023 . EMM ................................... ..10/27/2023 . Various ..................... .......... 4,014.000 ......... 112,707 ..........109,445 ............112,707 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(3,262) ...........(3,262) ............1,122 ................. 0 
89360C-32-4 ... Transamerica WMC US Growth VP ............ ....... ..12/15/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. ........108,369.371 .......3,086,535 ....... 3,455,291 ......... 3,086,535 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 368,756 ......... 368,756 .......... 77,461 ................. 0 
848637-10-4 .. SPLUNK ORD .................................... ....... ..08/31/2023 . Various ............................. ..11/06/2023 . Various ..................... ........(54,662.000) ......(5,365,824) ......(6,568,392) ........(5,365,824) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......(1,202,568) ......(1,202,568) ................. 0 ................. 0 
19766J-58-1 .. Columbia Quality Income Fund ............. ....... ..06/02/2023 . 26 .................................... ..12/28/2023 . 26 ............................ .......... 7,722.312 ......... 137,857 ..........135,309 ............137,857 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,548) ...........(2,548) .............. 970 ................. 0 
89360C-33-2 ... Transamerica WMC US Growth VP ............ ....... ..08/18/2023 . 6 ..................................... ..12/29/2023 . 6 ............................. .........10,267.025 ......... 308,040 ..........330,473 ............308,040 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........22,433 ...........22,433 ............6,948 ................. 0 
852234-10-3 ... BLOCK CL A ORD ............................... ....... ..06/29/2023 . Various ............................. ..09/08/2023 . Various ..................... ......... (9,494.000) ........(700,807) ........ (613,527) .......... (700,807) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........87,280 ...........87,280 ................. 0 ................. 0 
571903-20-2 .. MARRIOTT INTERNATIONAL CL A ORD ......... ....... ..07/07/2023 . Various ............................. ..07/11/2023 . Various ..................... .............573.000 ...........99,527 ..........109,242 ............. 99,527 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 9,714 ............ 9,714 .............. 402 ................. 0 
05589Q-10-0 .. BNY Mellon Appreciation Fund, Inc. ..... ....... ..03/31/2023 . 8 ..................................... ..12/29/2023 . 8 ............................. ............... 0.230 ................. 9 ................. 9 ................... 9 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
866082-10-0 .. SUMMIT HOTEL PROPERTIES REIT ORD ........ ....... ..05/09/2023 . Various ............................. ..12/19/2023 . Various ..................... ....... (87,278.000) ........ (649,977) ........ (521,033) .......... (649,977) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........128,943 ..........128,943 ......... (13,548) ................. 0 
19766N-86-3 .. Columbia Disciplined Core Fund ........... ....... ..06/30/2023 . 26 .................................... ..12/29/2023 . 26 ............................ .............. 38.132 ...............452 ...............477 .................452 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 25 ................ 25 ................. 0 ................. 0 
05589U-20-0 .. Growth and Income Portfolio .............. ....... ..06/20/2023 . 8 ..................................... ..12/29/2023 . 8 ............................. .............. 33.566 ............1,003 ............ 1,013 .............. 1,003 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................10 ................10 ................. 2 ................. 0 
88554D-20-5 ... 3D SYSTEMS ORD ............................... ....... ..06/07/2023 . Various ............................. ..12/12/2023 . Various ..................... ...... (100,407.000) ......(1,042,551) ........ (802,855) ........(1,042,551) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........239,696 ..........239,696 ................. 0 ................. 0 
573874-10-4 .. MARVELL TECHNOLOGY ORD ..................... ....... ..03/03/2023 . Various ............................. ..07/05/2023 . Various ..................... .......... 2,740.000 ......... 126,392 ..........165,428 ............126,392 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........39,037 ...........39,037 .............. 164 ................. 0 
05587P-20-3 .. MidCap Stock Portfolio ..................... ....... ..07/05/2023 . 8 ..................................... ..12/29/2023 . 8 ............................. .......... 1,872.572 ...........30,175 ...........32,321 .............30,175 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,146 ............ 2,146 ................. 0 ................. 0 
902252-10-5 ... TYLER TECHNOLOGIES ORD ..................... ....... ..11/02/2023 . Various ............................. ..11/02/2023 . Jefferies .................. .........(1,189.000) ........ (441,928) ........ (482,223) .......... (441,928) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(40,294) ..........(40,294) ................. 0 ................. 0 
233203-81-9 ... U.S. Small Cap Value Portfolio ........... ....... ..07/21/2023 . 19 .................................... ..12/26/2023 . 19 ............................ .......... 1,027.542 ...........42,722 ...........40,251 ............. 42,722 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,471) ...........(2,471) .............. 286 ................. 0 

05588H-10-1 ..
The BNY Mellon Sustainable U.S. Equity 

Portfolio, .................................... ....... ..04/05/2023 . 8 ..................................... ..12/29/2023 . 8 ............................. .............265.057 ...........10,085 ...........10,899 .............10,085 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............814 ...............814 ................. 0 ................. 0 
90353T-10-0 .. UBER TECHNOLOGIES ORD ...................... ....... ..11/21/2023 . Various ............................. ..12/13/2023 . Various ..................... ...... (209,276.000) ..... (9,205,766) .... (10,186,408) ........(9,205,766) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (980,642) ........ (980,642) ................. 0 ................. 0 
57638P-10-4 .. MASTERBRAND ORD .............................. ....... ..01/01/2023 . Various ............................. ..01/01/2023 . Adjustment ................. ............... 0.000 ...........(3,329) ................. 0 ............. (3,329) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,329 ............ 3,329 ................. 0 ................. 0 

313916-30-6 ..
Federated Hermes High Income Bond Fund 

II .............................................. ....... ..06/20/2023 . 9 ..................................... ..12/29/2023 . 9 ............................. ............... 2.941 ................16 ................16 .................. 16 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
91688F-10-4 .. UPWORK ORD .................................... ....... ..07/13/2023 . Various ............................. ..09/18/2023 . Various ..................... ........(19,259.000) ........ (237,968) ........ (229,834) .......... (237,968) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 8,133 ............ 8,133 ................. 0 ................. 0 
233203-84-3 ... U.S. Small Cap Portfolio .................. ....... ..05/30/2023 . 19 .................................... ..12/29/2023 . 19 ............................ .............. 84.980 ............ 3,324 ............ 3,440 .............. 3,324 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............116 ...............116 ................34 ................. 0 

313916-10-8 ..
Federated Hermes Managed Volatility Fund 

II .............................................. ....... ..11/28/2023 . 9 ..................................... ..12/29/2023 . 9 ............................. .............. 89.254 ...............754 ...............742 .................754 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(12) ...............(12) ................. 0 ................. 0 
92276F-10-0 .. VENTAS REIT ORD .............................. ....... ..06/12/2023 . J.P. MORGAN SECURITIES .......... ..10/03/2023 . Various ..................... ........(94,371.000) ..... (4,263,616) ......(4,104,653) ........(4,263,616) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 158,963 ......... 158,963 ......... (46,248) ................. 0 
580135-10-1 .. MCDONALD'S ORD ............................... ....... ..07/07/2023 . Loop Capital Markets ............. ..08/22/2023 . Jefferies & Co., Inc. ... ............... 5.000 ............1,461 ............ 1,400 .............. 1,461 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(60) ...............(60) ................. 0 ................. 0 
55273F-81-1 .. MFS Growth Series ........................... ....... ..08/22/2023 . 10 .................................... ..12/29/2023 . 10 ........................... ............... 8.690 ...............438 ...............465 .................438 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................27 ................27 ................. 0 ................. 0 
928298-10-8 .. VISHAY INTERTECH ORD ....................... ....... ..05/26/2023 . NEOR ................................. ..11/09/2023 . Various ..................... ........(79,945.000) ......(1,933,034) ......(1,951,607) ........(1,933,034) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (18,573) ......... (18,573) ......... (13,446) ................. 0 
23320G-46-3 ... DFA Commodity Strategy Portfolio ........ ....... ..09/08/2023 . 19 .................................... ..12/29/2023 . 19 ............................ .......... 9,624.694 ...........44,890 ...........44,058 ............. 44,890 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (832) ............. (832) .............. 226 ................. 0 
55273F-10-0 .. MFS® Growth Series .......................... ....... ..08/22/2023 . 10 .................................... ..12/29/2023 . 10 ........................... ............... 7.592 ...............414 ...............416 .................414 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 2 ................. 2 ................. 0 ................. 0 

929089-10-0 .. VOYA FINANCIAL ORD .......................... ....... ..02/03/2023 . Various ............................. ..02/03/2023 .
JP MORGAN SECURITIES INC. 

............................... ........(99,381.000) ..... (6,641,626) ......(6,895,054) ........(6,641,626) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (253,427) ........ (253,427) ................. 0 ................. 0 
59156R-10-8 .. METLIFE ORD ................................... ....... ..03/03/2023 . EMM ................................... ..08/01/2023 . Various ..................... .............659.000 ...........46,364 ...........41,096 ............. 46,364 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,268) ...........(5,268) ...............332 ................. 0 
55273F-76-1 .. MFS® New Discovery Series ................. ....... ..11/01/2023 . 10 .................................... ..12/29/2023 . 10 ........................... .............. 11.581 ................99 ...............104 .................. 99 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 5 ................. 5 ................. 0 ................. 0 
94419L-10-1 .. WAYFAIR CL A ORD ............................ ....... ..11/14/2023 . Various ............................. ..12/12/2023 . Various ..................... ...... (142,347.000) ..... (7,146,547) ......(6,772,004) ........(7,146,547) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........374,544 ..........374,544 ................. 0 ................. 0 
25156A-83-3 .. Deutsche Global Growth Fund .............. ....... ..07/18/2023 . 32 .................................... ..12/29/2023 . 32 ............................ ............... 5.108 ...............185 ...............189 .................185 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 4 ................. 4 ................. 0 ................. 0 
55273F-87-8 .. MFS® Total Return Bond Series ............ ....... ..05/24/2023 . 10 .................................... ..12/29/2023 . 10 ........................... .............. 57.048 ...............656 ...............646 .................656 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(10) ...............(10) ................10 ................. 0 
974637-10-0 .. WINNEBAGO INDS ORD .......................... ....... ..07/26/2023 . Various ............................. ..09/20/2023 . Various ..................... ........(53,304.000) ..... (3,181,975) ......(3,281,752) ........(3,181,975) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (99,777) ......... (99,777) ......... (27,974) ................. 0 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 5
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60741F-10-4 .. MOBILEYE GLOBAL CL A ORD .................. C...... ..07/27/2023 . RBCALGO .............................. ..09/25/2023 . UBA .......................... .............. 57.000 ............ 2,226 ............ 2,261 .............. 2,226 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 35 ................ 35 ................. 0 ................. 0 
55273F-73-8 .. MFS® Utilities Series ...................... ....... ..12/04/2023 . 10 .................................... ..12/29/2023 . 10 ........................... ............... 7.984 ...............243 ...............255 .................243 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................12 ................12 ................. 0 ................. 0 
977852-10-2 .. WOLFSPEED ORD ................................ ....... ..05/23/2023 . Various ............................. ..12/29/2023 . Various ..................... ....... (80,791.000) ..... (4,936,877) ......(3,632,516) ........(4,936,877) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 .......1,304,360 .......1,304,360 ................. 0 ................. 0 
25434D-67-4 ... Global Equity Portfolio ................... ....... ..06/29/2023 . 19 .................................... ..12/29/2023 . 19 ............................ .............414.980 ...........11,679 ...........11,732 .............11,679 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 53 ................ 53 ................85 ................. 0 
53500L-74-3 .. LVIP JPMorgan Core Bond Fund ............. ....... ..04/28/2023 . 102 ................................... ..12/29/2023 . 102 .......................... .........40,547.187 ......... 399,796 ..........386,934 ............399,796 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (12,862) ......... (12,862) .............. 304 ................. 0 

98139A-10-5 .. WORKIVA CL A ORD ............................ ....... ..08/15/2023 . Various ............................. ..12/11/2023 .
RBC CAPITAL MARKETS, LLC 

............................... ........(27,284.000) ..... (2,796,917) ......(2,594,677) ........(2,796,917) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........202,241 ..........202,241 ................. 0 ................. 0 
60937P-10-6 .. MONGODB CL A ORD ............................ ....... ..07/12/2023 . ACADEMY SECURITIES, INC. ........ ..09/15/2023 . Various ..................... .............459.000 ......... 179,449 ..........164,550 ............179,449 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (14,899) ......... (14,899) ................. 0 ................. 0 
53500Q-47-8 .. LVIP JPMorgan Mid Cap Value Fund ........ ....... ..04/28/2023 . 102 ................................... ..12/29/2023 . 102 .......................... .........13,014.460 ......... 121,165 ..........123,233 ............121,165 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,068 ............ 2,068 .............. 145 ................. 0 
G50871-10-5 .. JAZZ PHARMACEUTICALS ORD .................. C...... ..08/15/2023 . Various ............................. ..09/13/2023 . Various ..................... ........(12,189.000) ..... (1,698,098) ......(1,544,896) ........(1,698,098) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........153,202 ..........153,202 ................. 0 ................. 0 
277905-69-1 .. Eaton Vance Growth Fund ................... ....... ..05/01/2023 . 79 .................................... ..12/29/2023 . 79 ............................ .......... 1,708.235 ...........50,938 ...........55,980 ............. 50,938 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 5,042 ............ 5,042 ................. 2 ................. 0 
53500L-76-8 .. LVIP JPMorgan U.S. Equity Fund .......... ....... ..04/28/2023 . 102 ................................... ..12/29/2023 . 102 .......................... .......... 7,900.841 ......... 257,646 ......... 278,260 ............257,646 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........20,614 ...........20,614 .............. 277 ................. 0 
G66721-10-4 .. NORWEGIAN CRUISE LINE HOLDINGS ORD ..... ....... ..10/05/2023 . Various ............................. ..12/12/2023 . Various ..................... ...... (299,919.000) ..... (4,713,887) ......(5,443,732) ........(4,713,887) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (729,845) ........ (729,845) ................. 0 ................. 0 
61174X-10-9 .. MONSTER BEVERAGE ORD ....................... ....... ..01/17/2023 . EMM ................................... ..12/19/2023 . Various ..................... .............411.000 ...........42,321 ...........46,285 ............. 42,321 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,964 ............ 3,964 ................. 0 ................. 0 
00143M-71-1 .. Invesco Comstock Fund ...................... ....... ..03/31/2023 . 11 .................................... ..12/29/2023 . 11 ........................... ............... 1.429 ................37 ................ 39 .................. 37 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 2 ................. 2 ................. 0 ................. 0 
L8681T-10-2 .. SPOTIFY TECHNOLOGY ORD ..................... C...... ..07/26/2023 . Various ............................. ..10/25/2023 . Various ..................... ....... (11,717.000) ......(1,722,313) ......(1,760,992) ........(1,722,313) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (38,678) ......... (38,678) ................. 0 ................. 0 
277911-12-9 .. Eaton Vance Floating-Rate Fund ........... ....... ..08/31/2023 . 79 .................................... ..12/29/2023 . 79 ............................ .............479.896 ............ 4,126 ............ 4,150 .............. 4,126 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 24 ................ 24 ................84 ................. 0 
00888X-56-7 .. Invesco V.I. American Value Fund ........ ....... ..01/26/2023 . 11 .................................... ..12/29/2023 . 11 ........................... .......... 3,910.385 ...........64,209 ...........46,221 ............. 64,209 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (17,988) ......... (17,988) ...........13,812 ................. 0 
P31076-10-5 .. COPA HOLDINGS CL A ORD ..................... C...... ..02/06/2023 . Various ............................. ..03/07/2023 . Unknown ..................... .........(7,837.000) ........ (705,197) ........ (748,198) .......... (705,197) ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (43,001) ......... (43,001) ................. 0 ................. 0 
66987V-10-9 .. NOVARTIS ADR REPSG 1 ORD .................. C...... ..07/07/2023 . Various ............................. ..10/04/2023 . Various ..................... .............232.000 ...........23,246 ...........23,246 ............. 23,246 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
008892-80-4 .. Invesco V.I. Core Equity Fund ........... ....... ..12/05/2023 . 11 .................................... ..12/29/2023 . 11 ........................... ............... 3.729 ...............105 ...............105 .................105 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
314209-70-1 .. Federated Hermes MDT Large Cap Value ... ....... ..06/08/2023 . 9 ..................................... ..12/29/2023 . 9 ............................. .......... 3,089.054 ...........81,074 ...........81,217 .............81,074 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............143 ...............143 .............. 137 ................. 0 
008892-58-0 .. Invesco V.I. Main Street Mid Cap Fund . ....... ..10/26/2023 . 11 .................................... ..12/29/2023 . 11 ........................... .............. 37.494 ...............319 ...............345 .................319 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................26 ................26 ................. 1 ................. 0 
68902V-10-7 .. OTIS WORLDWIDE ORD .......................... ....... ..07/07/2023 . Various ............................. ..07/12/2023 . Jefferies & Co., Inc. ... .............243.000 ...........21,032 ...........21,502 ............. 21,032 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............470 ...............470 ................38 ................. 0 

00900X-88-4 ..
Invesco V.I. Global Strategic Income 

Fund ............................................ ....... ..05/24/2023 . 12 .................................... ..12/29/2023 . 12 ............................ .............211.927 ...............873 ...............864 .................873 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(9) ................(9) ................. 0 ................. 0 

31421R-61-9 ..
Federated Hermes MDT Small Cap Growth 

Fund ............................................ ....... ..07/24/2023 . 9 ..................................... ..12/29/2023 . 9 ............................. .......... 4,581.250 ......... 106,098 ...........94,893 ............106,098 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (11,205) ......... (11,205) ................. 0 ................. 0 
00900X-82-7 .. Invesco V.I. Main Street Fund ............ ....... ..05/24/2023 . 12 .................................... ..12/29/2023 . 12 ............................ ............... 8.092 ...............143 ...............148 .................143 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 5 ................. 5 ................. 2 ................. 0 
693506-10-7 .. PPG INDUSTRIES ORD .......................... ....... ..07/07/2023 . Various ............................. ..11/10/2023 . Morgan Stanley ............ .............. 71.000 ............ 9,943 ............ 9,130 .............. 9,943 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (813) ............. (813) .............. 130 ................. 0 
746896-65-3 .. Putnam VT Global Health Care Fund ....... ....... ..10/02/2023 . 14 .................................... ..12/29/2023 . 14 ............................ .............. 29.350 ...............427 ...............456 .................427 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 29 ................ 29 ................. 1 ................. 0 

31421R-75-9 ...
Federated Hermes MDT Small Cap Growth 

Fund ............................................ ....... ..07/10/2023 . 9 ..................................... ..12/29/2023 . 9 ............................. .............313.811 ............7,104 ............ 6,289 .............. 7,104 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (815) ............. (815) ................. 0 ................. 0 
355150-41-8 .. Franklin Income VIP Fund .................. ....... ..08/14/2023 . 15 .................................... ..12/29/2023 . 15 ............................ .............748.147 ...........10,149 ............ 9,692 .............10,149 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (457) ............. (457) ................. 0 ................. 0 
70432V-10-2 .. PAYCOM SOFTWARE ORD ......................... ....... ..01/09/2023 . MERIDIAN EQUITY PARTNERS, INC. ..09/27/2023 . Jefferies & Co., Inc. ... .............. 10.000 ............ 2,941 ............ 2,564 .............. 2,941 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (377) ............. (377) ................. 8 ................. 0 
355150-55-8 ... Franklin Mutual Shares VIP Fund ......... ....... ..12/04/2023 . 15 .................................... ..12/29/2023 . 15 ............................ ............... 0.915 ................13 ................ 13 .................. 13 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 

31428Q-73-9 ...
Federated Hermes Total Return Bond Fund 

.................................................. ....... ..02/07/2023 . 9 ..................................... ..12/29/2023 . 9 ............................. ......... 42,068.914 ......... 405,496 ......... 386,631 ............405,496 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (18,865) ......... (18,865) .......... 12,767 ................. 0 
355150-52-5 ... Franklin Small-Mid Cap Growth VIP Fund ....... ..12/04/2023 . 15 .................................... ..12/29/2023 . 15 ............................ ............... 1.466 ................18 ................18 .................. 18 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
70975L-10-7 .. PENUMBRA ORD .................................. ....... ..04/18/2023 . JEFFERIES & COMPANY, INC. ...... ..07/19/2023 . COWEN AND COMPANY, LLC .. .............367.000 ...........99,650 ..........113,323 ............. 99,650 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........13,673 ...........13,673 ................. 0 ................. 0 
355150-39-2 ... Templeton Foreign VIP Fund ................ ....... ..12/04/2023 . 15 .................................... ..12/29/2023 . 15 ............................ .............. 15.629 ...............211 ...............205 .................211 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(6) ................(6) ................. 0 ................. 0 
315792-15-0 .. Fidelity Freedom« Index Income .......... ....... ..07/21/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .......... 6,696.011 ...........74,898 ...........77,015 .............74,898 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,117 ............ 2,117 .............. 912 ................. 0 
355150-49-1 ... Templeton Growth VIP Fund ................. ....... ..06/15/2023 . 15 .................................... ..12/29/2023 . 15 ............................ .............. 19.332 ...............217 ...............218 .................217 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ................. 0 ................. 0 
723787-10-7 .. PIONEER NATURAL RESOURCE ORD ............. ....... ..01/09/2023 . Citi Bank ........................... ..12/07/2023 . RBC .......................... .............. 16.000 ............3,678 ............ 3,560 .............. 3,678 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (118) ............. (118) ...............223 ................. 0 
233203-72-8 ... VA Global Bond Portfolio .................. ....... ..11/30/2023 . 19 .................................... ..12/29/2023 . 19 ............................ .........15,001.315 ......... 150,435 ..........145,422 ............150,435 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,013) ...........(5,013) ............ 5,924 ................. 0 
315793-30-7 .. Fidelity Freedom« Index 2010 ............. ....... ..07/21/2023 . 2 ..................................... ..12/18/2023 . 2 ............................. ............... 0.485 ................. 6 ................. 6 ................... 6 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
233203-67-8 .. VA Short-Term Fixed Portfolio ............ ....... ..05/16/2023 . 19 .................................... ..12/29/2023 . 19 ............................ .............430.109 ............ 4,344 ............ 4,397 .............. 4,344 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 53 ................ 53 ................10 ................. 0 
74275K-10-8 .. PROCORE TECHNOLOGIES ORD .................. ....... ..03/29/2023 . Various ............................. ..12/18/2023 . Various ..................... ......... 31,539.000 .......1,974,129 ....... 1,927,595 ......... 1,974,129 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(46,534) ..........(46,534) ................. 0 ................. 0 
471021-71-7 .. Janus Henderson - Enterprise Portfolio ....... ..08/08/2023 . 21 .................................... ..12/29/2023 . 21 ............................ .............246.416 ...........16,507 ...........16,134 .............16,507 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (373) ............. (373) ................. 0 ................. 0 
315793-40-6 .. Fidelity Freedom« Index 2015 ............. ....... ..12/06/2023 . 2 ..................................... ..12/18/2023 . 2 ............................. .............236.147 ............ 3,204 ............ 3,194 .............. 3,204 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(10) ...............(10) ................. 0 ................. 0 
471021-66-7 .. Janus Henderson - Overseas Portfolio ... ....... ..05/24/2023 . 21 .................................... ..12/29/2023 . 21 ............................ ............... 2.155 ................84 ................ 83 .................. 84 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(1) ................(1) ................. 1 ................. 0 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 5
Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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743315-10-3 .. PROGRESSIVE ORD .............................. ....... ..05/17/2023 . Various ............................. ..10/09/2023 . Various ..................... .............227.000 ...........31,083 ...........30,605 .............31,083 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (478) ............. (478) ................18 ................. 0 

693394-59-5 ...
CommodityRealReturn« Strategy Portfolio 

.................................................. ....... ..06/12/2023 . 23 .................................... ..12/29/2023 . 23 ............................ .............. 73.299 ...............415 ...............399 .................415 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(16) ...............(16) ................19 ................. 0 
315793-50-5 ... Fidelity Freedom« Index 2020 ............. ....... ..02/15/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .............215.757 ............ 3,189 ............ 3,257 .............. 3,189 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................68 ................68 ................. 4 ................. 0 
949756-84-5 ... Allspring VT Opportunity Fund ............ ....... ..07/18/2023 . 25 .................................... ..12/29/2023 . 25 ............................ .............. 66.807 ............ 1,632 ............ 1,542 .............. 1,632 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(90) ...............(90) ................33 ................. 0 
74340W-10-3 .. PROLOGIS REIT ................................ ....... ..01/09/2023 . MORGAN SECURITIES-FIXED INC .... ..08/01/2023 . COWEN AND COMPANY, LLC .. .............. 28.000 ............ 3,257 ............ 3,469 .............. 3,257 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............213 ...............213 ................49 ................. 0 

19766E-27-7 ..
CTIVP® - Principal Blue Chip Growth Fund 

.................................................. ....... ..12/04/2023 . 26 .................................... ..12/29/2023 . 26 ............................ ............... 1.015 ................57 ................ 57 .................. 57 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
315793-60-4 .. Fidelity Freedom« Index 2025 ............. ....... ..08/29/2023 . 2 ..................................... ..12/19/2023 . 2 ............................. .........10,076.604 ......... 164,755 ......... 167,462 ............164,755 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,707 ............ 2,707 ................62 ................. 0 
933702-20-1 .. Wanger International ....................... ....... ..06/06/2023 . 26 .................................... ..12/29/2023 . 26 ............................ .......... 4,130.698 ...........81,333 ...........81,826 ............. 81,333 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............493 ...............493 ................. 0 ................. 0 
74736K-10-1 .. QORVO ORD ...................................... ....... ..01/30/2023 . EMM ................................... ..12/20/2023 . Various ..................... .............299.000 ...........32,812 ...........30,957 ............. 32,812 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,855) ...........(1,855) ................. 0 ................. 0 
018914-10-1 .. AB Discovery Value Fund ................... ....... ..04/13/2023 . 34 .................................... ..12/29/2023 . 34 ............................ .............557.864 ...........11,096 ...........11,575 .............11,096 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............479 ...............479 ................86 ................. 0 
315793-70-3 .. Fidelity Freedom« Index 2030 ............. ....... ..07/21/2023 . 2 ..................................... ..12/18/2023 . 2 ............................. .............. 29.773 ...............554 ...............535 .................554 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(19) ...............(19) ................. 0 ................. 0 

018792-43-2 ..
AB VPS Balanced Hedged Allocation 

Portfolio ..................................... ....... ..08/09/2023 . 34 .................................... ..12/29/2023 . 34 ............................ .........12,071.581 ......... 104,895 ......... 100,584 ............104,895 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(4,311) ...........(4,311) ............1,892 ................. 0 
754730-10-9 .. RAYMOND JAMES ORD ........................... ....... ..02/28/2023 . EMM ................................... ..12/15/2023 . EMM .......................... .............994.000 ......... 110,990 ......... 105,012 ............110,990 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,978) ...........(5,978) ............1,252 ................. 0 
018792-55-6 .. AB VPS International Value Portfolio ... ....... ..07/25/2023 . 34 .................................... ..12/29/2023 . 34 ............................ .............717.963 ...........10,942 ...........10,226 ............. 10,942 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (716) ............. (716) ................. 0 ................. 0 
315793-82-8 .. Fidelity Freedom« Index 2055 ............. ....... ..07/21/2023 . 2 ..................................... ..12/18/2023 . 2 ............................. .............. 78.553 ............ 1,463 ............ 1,419 .............. 1,463 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(44) ...............(44) ................. 0 ................. 0 
018792-64-8 .. AB VPS Relative Value Portfolio ......... ....... ..12/07/2023 . 34 .................................... ..12/29/2023 . 34 ............................ .......... 8,898.802 ......... 258,624 ..........234,972 ............258,624 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(23,652) ..........(23,652) ...........23,983 ................. 0 
761152-10-7 .. RESMED ORD .................................... ....... ..05/25/2023 . EMM ................................... ..10/26/2023 . Various ..................... .............264.000 ...........58,679 ...........37,643 .............58,679 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (21,037) ......... (21,037) .............. 162 ................. 0 
02630E-81-4 .. American Funds - Asset Allocation Fund ....... ..12/06/2023 . 36 .................................... ..12/29/2023 . 36 ............................ ......... 23,846.030 ......... 536,057 ..........541,576 ............536,057 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 5,519 ............ 5,519 ............1,458 ................. 0 
315793-86-9 .. Fidelity Freedom« Index 2050 ............. ....... ..07/21/2023 . 2 ..................................... ..12/18/2023 . 2 ............................. .............836.744 ...........18,961 ...........18,019 .............18,961 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (942) ............. (942) ................. 0 ................. 0 
030372-82-5 .. American Funds - Asset Allocation Fund ....... ..06/06/2023 . 36 .................................... ..12/29/2023 . 36 ............................ ............. 293.893 ............ 6,563 ............ 6,622 .............. 6,563 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 59 ................ 59 ................. 0 ................. 0 
76169C-10-0 .. REXFORD INDUSTRIAL REALTY REIT ORD ..... ....... ..01/09/2023 . JP Morgan ........................... ..04/27/2023 . BTIG LLC .................... .............. 45.000 ............ 2,534 ............ 2,444 .............. 2,534 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(90) ...............(90) ................17 ................. 0 
030372-76-7 .. American Funds - Growth Fund ............. ....... ..11/01/2023 . 36 .................................... ..12/29/2023 . 36 ............................ .............. 31.980 ............2,778 ............ 2,846 .............. 2,778 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................68 ................68 .............. 155 ................. 0 
315793-87-7 .. Fidelity Freedom« Index 2045 ............. ....... ..07/21/2023 . 2 ..................................... ..12/18/2023 . 2 ............................. .......... 1,095.767 ...........24,775 ........... 24,539 ............. 24,775 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (236) ............. (236) ................. 0 ................. 0 
02630E-83-0 .. American Funds - Growth-Income Fund .... ....... ..06/06/2023 . 36 .................................... ..12/29/2023 . 36 ............................ .......... 1,533.061 ...........78,003 ...........79,973 .............78,003 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,970 ............ 1,970 .............. 991 ................. 0 
79466L-30-2 .. SALESFORCE ORD ............................... ....... ..04/28/2023 . EMM ................................... ..11/28/2023 . EMM .......................... .............941.000 ......... 177,467 ..........203,842 ............177,467 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........26,375 ...........26,375 ................. 0 ................. 0 
030372-81-7 .. American Funds - Growth-Income Fund .... ....... ..09/28/2023 . 36 .................................... ..12/29/2023 . 36 ............................ ................3.339 ...............174 ...............182 .................174 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 8 ................. 8 ................. 0 ................. 0 
315793-88-5 .. Fidelity Freedom« Index 2040 ............. ....... ..07/21/2023 . 2 ..................................... ..12/18/2023 . 2 ............................. .......... 1,966.805 ...........42,680 ...........40,848 .............42,680 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,832) ...........(1,832) ................. 0 ................. 0 
02630E-87-1 .. American Funds - International Fund .... ....... ..06/06/2023 . 36 .................................... ..12/29/2023 . 36 ............................ ............... 1.245 ................21 ................ 20 .................. 21 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(1) ................(1) ................. 0 ................. 0 
799926-10-0 .. SANDOZ GROUP ADR ............................. C...... ..10/04/2023 . Various ............................. ..10/11/2023 . Various ..................... .............459.400 ...........10,794 ...........12,354 .............10,794 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,560 ............ 1,560 ................. 0 ................. 0 
030372-77-5 .. American Funds - International Fund .... ....... ..07/14/2023 . 36 .................................... ..12/29/2023 . 36 ............................ .......... 4,967.084 ...........85,464 ...........79,785 ............. 85,464 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,679) ...........(5,679) ................50 ................. 0 
315911-72-7 .. Fidelity« International Index Fund ..... ....... ..02/07/2023 . 2 ..................................... ..12/18/2023 . 2 ............................. ............. 463.552 ...........20,608 ...........20,888 .............20,608 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............280 ...............280 ................16 ................. 0 
02630E-86-3 .. American Funds - New World Fund® ........ ....... ..02/13/2023 . 36 .................................... ..12/29/2023 . 36 ............................ .............802.129 ...........18,755 ...........19,020 .............18,755 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............265 ...............265 ................31 ................. 0 
803607-10-0 .. SAREPTA THERAPEUTICS ORD .................. ....... ..05/24/2023 . MORGAN STANLEY & CO INC ......... ..10/31/2023 . Morgan Stanley ............ .............238.000 ...........32,811 ...........14,292 .............32,811 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (18,520) ......... (18,520) ................. 0 ................. 0 

02630E-73-1 ..
American Funds - The Bond Fund of 

America ........................................ ....... ..05/18/2023 . 36 .................................... ..12/29/2023 . 36 ............................ .............277.704 ............ 2,645 ............ 2,558 .............. 2,645 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(87) ...............(87) ................20 ................. 0 

315920-24-9 ...
Fidelity Advisor« Focus Emerging Markets 

Fund ............................................ ....... ..01/18/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .............. 42.431 ............ 1,223 ............ 1,199 .............. 1,223 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(24) ...............(24) ................. 1 ................. 0 

030372-83-3 ..
American Funds - The Bond Fund of 

America ........................................ ....... ..12/01/2023 . 36 .................................... ..12/29/2023 . 36 ............................ .......... 1,162.112 ...........11,053 ...........10,790 .............11,053 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (263) ............. (263) ................45 ................. 0 
806857-10-8 .. SCHLUMBERGER ORD ............................. ....... ..03/10/2023 . Various ............................. ..06/23/2023 . Various ..................... .........10,634.000 ......... 561,286 ..........493,924 ............561,286 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (67,362) ......... (67,362) ............2,504 ................. 0 
298706-40-9 .. EuroPacific Growth Fund« .................. ....... ..09/15/2023 . 36 .................................... ..12/29/2023 . 36 ............................ .......... 2,114.379 ......... 112,776 ..........113,752 ............112,776 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............976 ...............976 ................. 0 ................. 0 
316146-18-2 .. Fidelity« Small Cap Index Fund .......... ....... ..02/15/2023 . 2 ..................................... ..12/20/2023 . 2 ............................. .............. 97.860 ............ 2,258 ............ 2,114 .............. 2,258 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (144) ............. (144) ................11 ................. 0 
097873-40-0 .. The Bond Fund of AmericaSM ................ ....... ..09/15/2023 . 36 .................................... ..12/29/2023 . 36 ............................ .......... 1,445.972 ...........16,084 ...........16,164 .............16,084 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................80 ................80 ................. 7 ................. 0 
808513-10-5 .. CHARLES SCHWAB ORD .......................... ....... ..05/17/2023 . Various ............................. ..09/27/2023 . Various ..................... .......... 4,822.000 ..........244,623 ..........265,873 ............244,623 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........21,250 ...........21,250 ............1,545 ................. 0 
024936-88-2 .. VP Ultra® Fund ............................... ....... ..02/07/2023 . 38 .................................... ..12/29/2023 . 38 ............................ .......... 7,673.871 ......... 169,439 ......... 164,116 ............169,439 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,323) ...........(5,323) ...........12,561 ................. 0 

31635V-63-8 ..
Fidelity« Total International Index Fund 

.................................................. ....... ..04/04/2023 . 2 ..................................... ..12/18/2023 . 2 ............................. .............. 33.158 ...............417 ...............420 .................417 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 3 ................. 3 ................. 1 ................. 0 
61691F-79-7 .. Core Plus Fixed Income Portfolio ........ ....... ..07/06/2023 . 39 .................................... ..07/28/2023 . 39 ............................ .......... 3,240.697 ...........26,578 ...........26,886 .............26,578 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............308 ...............308 ................. 3 ................. 0 
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81181C-10-4 .. SEAGEN ORD .................................... ....... ..06/23/2023 . Various ............................. ..10/05/2023 . NFSA ......................... .............935.000 ......... 185,494 ..........199,938 ............185,494 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........14,445 ...........14,445 ................. 0 ................. 0 
61691F-30-0 .. Global Franchise Portfolio ............... ....... ..09/14/2023 . 39 .................................... ..09/18/2023 . 39 ............................ .......... 5,407.104 ...........56,192 ...........56,172 ............. 56,192 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(20) ...............(20) .............. 300 ................. 0 
31635V-72-9 .. Fidelity Large Cap Growth Index Fund ... ....... ..04/17/2023 . 2 ..................................... ..12/29/2023 . 2 ............................. .........14,716.087 ......... 345,005 ..........404,862 ............345,005 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........59,857 ...........59,857 .............. 772 ................. 0 
921925-40-0 ... Balanced Portfolio .......................... ....... ..07/19/2023 . 47 .................................... ..12/29/2023 . 47 ............................ .............. 33.372 ...............744 ...............717 .................744 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(27) ...............(27) ................. 0 ................. 0 
81762P-10-2 .. SERVICENOW ORD ............................... ....... ..06/20/2023 . EMM ................................... ..09/21/2023 . Various ..................... .............. 15.000 ............8,408 ............ 8,713 .............. 8,408 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............305 ...............305 ................. 0 ................. 0 
921925-79-8 ... Conservative Allocation Portfolio ...... ....... ..04/20/2023 . 47 .................................... ..12/29/2023 . 47 ............................ .............124.275 ............2,818 ............ 2,850 .............. 2,818 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 32 ................ 32 ................. 1 ................. 0 
32008F-45-7 .. First Eagle Gold Fund ...................... ....... ..01/12/2023 . 56 .................................... ..12/19/2023 . 56 ............................ .......... 3,891.104 ......... 100,309 ...........92,288 ............100,309 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(8,021) ...........(8,021) ................. 6 ................. 0 
921925-30-1 ... Equity Index Portfolio ..................... ....... ..03/28/2023 . 47 .................................... ..12/29/2023 . 47 ............................ .............536.759 ...........26,908 ...........30,463 .............26,908 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,555 ............ 3,555 ................. 0 ................. 0 
83304A-10-6 .. SNAP CL A ORD ................................ ....... ..11/14/2023 . Various ............................. ..11/30/2023 . Various ..................... .........33,480.000 ......... 357,280 ..........424,743 ............357,280 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........67,463 ...........67,463 ................. 0 ................. 0 
921925-70-7 .. International Portfolio ................... ....... ..03/28/2023 . 47 .................................... ..12/29/2023 . 47 ............................ .............. 18.121 ...............418 ...............427 .................418 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 9 ................. 9 ................. 0 ................. 0 
353496-30-0 ... Franklin Income Fund ....................... ....... ..02/13/2023 . 15 .................................... ..12/29/2023 . 15 ............................ .............. 87.573 ...............204 ...............199 .................204 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(5) ................(5) ................. 5 ................. 0 
921925-85-5 ... Mid-Cap Index Portfolio ................... ....... ..12/27/2023 . 47 .................................... ..12/29/2023 . 47 ............................ ............. 955.095 ...........21,196 ...........20,222 .............21,196 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (974) ............. (974) .............. 687 ................. 0 
833445-10-9 ... SNOWFLAKE CL A ORD .......................... ....... ..03/08/2023 . Various ............................. ..06/23/2023 . WALLACHBETH CAPITAL LLC .......... 3,940.000 ..........592,246 ..........702,221 ............592,246 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 109,975 ......... 109,975 ................. 0 ................. 0 
921925-10-3 ... Money Market Portfolio ..................... ....... ..05/23/2023 . 47 .................................... ..12/29/2023 . 47 ............................ ..... 2,184,010.520 .......2,184,011 .......2,184,011 ......... 2,184,011 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ...........62,295 ................. 0 
353496-50-8 ... Franklin Growth Fund ....................... ....... ..02/02/2023 . 15 .................................... ..12/29/2023 . 15 ............................ .............. 42.080 ............ 4,357 ............ 4,693 .............. 4,357 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............336 ...............336 ................. 0 ................. 0 
921925-84-8 ... Real Estate Index Portfolio .............. ....... ..05/09/2023 . 47 .................................... ..12/29/2023 . 47 ............................ .............224.846 ............ 2,353 ............ 2,508 .............. 2,353 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............155 ...............155 ................22 ................. 0 
83417M-10-4 .. SOLAREDGE TECHNOLOGIES ORD ................ C...... ..03/21/2023 . EVRISI ............................... ..06/14/2023 . Various ..................... .......... 2,064.000 ......... 605,774 ..........573,397 ............605,774 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (32,377) ......... (32,377) ................. 0 ................. 0 
921925-86-3 ... Short-Term Investment-Grade Portfolio . ....... ..10/30/2023 . 47 .................................... ..12/29/2023 . 47 ............................ ......... 30,341.543 ......... 303,072 ..........303,634 ............303,072 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............562 ...............562 ............ 2,434 ................. 0 
353533-64-9 ... Franklin International Growth Fund ..... ....... ..04/04/2023 . 15 .................................... ..12/29/2023 . 15 ............................ .......... 1,165.180 ...........18,826 ...........18,963 .............18,826 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............137 ...............137 ................. 0 ................. 0 
921925-20-2 ... Total Bond Market Index Portfolio ....... ....... ..11/17/2023 . 47 .................................... ..12/29/2023 . 47 ............................ .......... 1,626.739 ...........16,493 ...........16,561 ............. 16,493 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................68 ................68 ................. 0 ................. 0 
844741-10-8 .. SOUTHWEST AIRLINES ORD ..................... ....... ..06/14/2023 . EMM ................................... ..09/27/2023 . EMM .......................... .......... 2,018.000 ...........66,088 ...........54,181 .............66,088 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (11,908) ......... (11,908) .............. 864 ................. 0 
92202E-80-5 .. Vanguard Target Retirement 2020 Fund ... ....... ..08/04/2023 . 47 .................................... ..12/29/2023 . 47 ............................ .............108.187 ............ 2,942 ............ 2,917 .............. 2,942 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(25) ...............(25) ................. 4 ................. 0 

354026-30-4 ...
Franklin Mutual Financial Services Fund 

.................................................. ....... ..12/20/2023 . 15 .................................... ..12/29/2023 . 15 ............................ .............. 18.053 ...............422 ...............460 .................422 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................38 ................38 ................11 ................. 0 
92202E-40-9 ... Vanguard Target Retirement 2025 Fund ... ....... ..08/07/2023 . 47 .................................... ..11/15/2023 . 47 ............................ .........19,198.977 ..........349,421 ..........344,302 ............349,421 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,119) ...........(5,119) ................. 0 ................. 0 
852234-10-3 ... BLOCK CL A ORD ............................... ....... ..03/20/2023 . ACADEMY SECURITIES, INC. ........ ..08/09/2023 . Various ..................... .......... 9,830.000 ......... 733,460 ..........623,062 ............733,460 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (110,399) ........ (110,399) ................. 0 ................. 0 
92202E-10-2 .. Vanguard Target Retirement Income Fund ....... ..09/27/2023 . 47 .................................... ..12/14/2023 . 47 ............................ ......... 75,407.979 ......... 952,816 ..........975,356 ............952,816 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........22,540 ...........22,540 ............6,495 ................. 0 
354026-77-5 .. Franklin Mutual Global Discovery Fund . ....... ..10/02/2023 . 15 .................................... ..12/29/2023 . 15 ............................ ............... 0.165 ................. 5 ................. 5 ................... 5 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 

480906-70-0 ..
JPMorgan Insurance Trust Core Bond 

Portfolio ..................................... ....... ..04/26/2023 . 66 .................................... ..04/28/2023 . 66 ........................... .......... 8,956.357 ...........88,775 ...........88,310 .............88,775 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (465) ............. (465) .............. 823 ................. 0 
857477-10-3 .. STATE STREET ORD ............................ ....... ..03/16/2023 . EMM ................................... ..11/15/2023 . Various ..................... .............261.000 ...........19,421 ...........17,967 ............. 19,421 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,455) ...........(1,455) .............. 509 ................. 0 

480906-60-1 ..
JPMorgan Insurance Trust Mid Cap Value 

Portfolio ..................................... ....... ..04/26/2023 . 66 .................................... ..04/28/2023 . 66 ........................... ......... 13,698.924 ......... 127,082 ..........127,537 ............127,082 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............455 ...............455 ............ 2,529 ................. 0 
354602-50-0 .. Franklin Real Estate Securities Fund ... ....... ..12/20/2023 . 15 .................................... ..12/22/2023 . 15 ............................ ............... 7.543 ...............135 ...............137 .................135 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 2 ................. 2 ................. 2 ................. 0 

480906-10-6 ..
JPMorgan Insurance Trust U.S. Equity 

Portfolio ..................................... ....... ..04/26/2023 . 66 .................................... ..04/28/2023 . 66 ........................... .......... 3,920.890 ......... 126,809 ......... 127,860 ............126,809 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,051 ............ 1,051 ............2,125 ................. 0 
876030-10-7 .. TAPESTRY ORD .................................. ....... ..01/27/2023 . NFSA ................................. ..05/19/2023 . Various ..................... .......... 6,089.000 ......... 269,119 ......... 260,075 ............269,119 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(9,044) ...........(9,044) ............1,799 ................. 0 
74318X-68-7 .. ProFund Access VP High Yield FundSM .... ....... ..11/15/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .............606.353 ...........14,836 ...........14,366 .............14,836 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (470) ............. (470) .............. 381 ................. 0 
354713-33-1 ... Franklin Small-Mid Cap Growth Fund ..... ....... ..02/28/2023 . 15 .................................... ..12/29/2023 . 15 ............................ .............. 22.993 ...............773 ...............852 .................773 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................79 ................79 ................. 0 ................. 0 
743185-76-1 .. ProFund VP Asia 30 .......................... ....... ..11/24/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .......... 1,840.901 ...........64,526 ...........63,328 ............. 64,526 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,198) ...........(1,198) .............. 175 ................. 0 
87612E-10-6 .. TARGET ORD .................................... ....... ..10/03/2023 . EMM ................................... ..11/09/2023 . EMM .......................... ............... 9.000 ...............969 ...............972 .................969 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 3 ................. 3 ................. 0 ................. 0 
743185-73-8 .. ProFund VP Bull .............................. ....... ..10/24/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .............615.112 ...........29,913 ...........30,164 ............. 29,913 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............251 ...............251 ................. 0 ................. 0 

38141W-37-2 ..
Goldman Sachs U.S. Equity Insights Fund 

.................................................. ....... ..06/02/2023 . 17 .................................... ..12/29/2023 . 17 ........................... .............135.380 ............ 7,055 ............ 7,316 .............. 7,055 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............261 ...............261 ................. 0 ................. 0 
74318W-82-0 .. ProFund VP Emerging Markets .............. ....... ..11/24/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .......... 1,528.816 ...........40,756 ...........41,331 .............40,756 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............575 ...............575 .............. 310 ................. 0 

879369-10-6 .. TELEFLEX ORD ................................. ....... ..01/09/2023 . MERIDIAN EQUITY PARTNERS, INC. ..05/04/2023 .
MORGAN SECURITIES-FIXED 

INC .......................... .............. 12.000 ............ 3,099 ............ 3,030 .............. 3,099 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(69) ...............(69) ................. 4 ................. 0 
74318A-70-3 .. ProFund VP Energy ........................... ....... ..03/31/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .......... 4,461.466 ......... 191,118 ......... 190,813 ............191,118 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (305) ............. (305) ............4,519 ................. 0 
38142B-14-6 .. Goldman Sachs Large Cap Core Fund ....... ....... ..02/08/2023 . 17 .................................... ..12/29/2023 . 17 ........................... ............... 0.195 ................. 6 ................. 6 ................... 6 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
743185-59-7 .. ProFund VP Europe 30 ....................... ....... ..11/24/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ......... 13,828.469 ......... 330,884 ..........333,983 ............330,884 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,099 ............ 3,099 .............. 958 ................. 0 
888787-10-8 .. TOAST CL A ORD ............................... ....... ..08/24/2023 . Various ............................. ..10/23/2023 . Various ..................... .........70,129.000 .......1,589,609 .......1,309,189 ......... 1,589,609 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (280,420) ........ (280,420) ................. 0 ................. 0 
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74318A-16-6 .. ProFund VP Falling U.S. Dollar .......... ....... ..04/27/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .......... 6,076.050 ...........93,260 ...........92,646 ............. 93,260 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (614) ............. (614) ................. 0 ................. 0 
38142B-16-1 .. Goldman Sachs Income Builder Fund ....... ....... ..09/01/2023 . 17 .................................... ..12/29/2023 . 17 ........................... .............672.645 ...........16,211 ...........16,509 .............16,211 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............298 ...............298 .............. 256 ................. 0 
743185-77-9 .. ProFund VP Government Money Market ..... ....... ..11/30/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ..... 1,789,458.063 .......1,789,458 .......1,789,458 ......... 1,789,458 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ...........34,901 ................. 0 
90384S-30-3 ... ULTA BEAUTY ORD .............................. ....... ..04/18/2023 . EMM ................................... ..07/18/2023 . Various ..................... .............. 76.000 ...........40,627 ...........36,064 .............40,627 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(4,563) ...........(4,563) ................. 0 ................. 0 
74318W-78-8 .. ProFund VP International .................. ....... ..07/06/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .......... 3,470.006 ...........67,827 ...........67,175 .............67,827 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (652) ............. (652) ................. 0 ................. 0 

38143H-18-3 ..
Goldman Sachs Small Cap Growth Insights 

Fund ............................................ ....... ..06/29/2023 . 17 .................................... ..12/29/2023 . 17 ........................... .............610.287 ...........12,154 ...........11,854 ............. 12,154 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (300) ............. (300) ................. 0 ................. 0 
743185-11-8 .. ProFund VP Japan ............................. ....... ..11/24/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .......... 2,995.317 ......... 177,851 ..........190,452 ............177,851 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........12,601 ...........12,601 ................. 0 ................. 0 
91307C-10-2 .. UNITED THERAPEUTICS ORD .................... ....... ..03/28/2023 . Various ............................. ..07/06/2023 . Various ..................... .............518.000 ......... 113,415 ......... 110,662 ............113,415 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,753) ...........(2,753) ................. 0 ................. 0 
74318A-71-1 .. ProFund VP Mid-Cap .......................... ....... ..12/21/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .......... 1,103.291 ...........16,891 ...........15,838 .............16,891 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,053) ...........(1,053) ................. 0 ................. 0 
38143H-44-9 ... Goldman Sachs Bond Fund .................... ....... ..07/31/2023 . 17 .................................... ..12/28/2023 . 17 ........................... .......... 8,222.728 ...........72,629 ...........70,878 ............. 72,629 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,751) ...........(1,751) .............. 627 ................. 0 
743185-13-4 .. ProFund VP NASDAQ-100 ...................... ....... ..07/25/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .............451.163 ...........22,358 ...........23,201 ............. 22,358 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............843 ...............843 ................34 ................. 0 
91332U-10-1 .. UNITY SOFTWARE ORD .......................... ....... ..08/08/2023 . Needham & Co. ...................... ..11/27/2023 . Various ..................... .......... 2,743.000 ......... 106,296 ...........82,430 ............106,296 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (23,866) ......... (23,866) ................. 0 ................. 0 
74318A-83-6 .. ProFund VP Pharmaceuticals ................ ....... ..07/25/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ............... 0.977 ................34 ................ 35 .................. 34 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ................. 0 ................. 0 
40169J-20-0 .. Guggenheim Total Return Bond Fund ....... ....... ..11/09/2023 . 57 .................................... ..12/18/2023 . 57 ............................ ............... 0.048 ................. 1 ................. 1 ................... 1 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
74318W-83-8 .. ProFund VP Short Emerging Markets ....... ....... ..10/20/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ......... 10,332.224 ......... 255,377 ..........245,538 ............255,377 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(9,839) ...........(9,839) ...............432 ................. 0 
92338C-10-3 ... VERALTO ORD ................................... ....... ..10/02/2023 . Various ............................. ..10/10/2023 . Various ..................... .......... 2,309.000 ......... 177,315 ......... 172,896 ............177,315 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(4,418) ...........(4,418) ................. 0 ................. 0 
74318W-79-6 .. ProFund VP Short International ........... ....... ..10/16/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .......... 5,668.693 ......... 147,632 ..........143,220 ............147,632 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(4,412) ...........(4,412) ............2,091 ................. 0 
41026E-50-9 .. Sage Cash Balance Conservative ........... ....... ..04/21/2023 . 77 .................................... ..12/18/2023 . 77 ........................... ........182,171.779 .......1,958,347 .......1,988,804 ......... 1,958,347 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........30,457 ...........30,457 ................. 0 ................. 0 
743185-58-9 .. ProFund VP Short NASDAQ-100 .............. ....... ..09/06/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ......... 50,289.330 ......... 792,852 ..........767,955 ............792,852 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (24,897) ......... (24,897) ................32 ................. 0 
94419L-10-1 .. WAYFAIR CL A ORD ............................ ....... ..09/18/2023 . Various ............................. ..11/08/2023 . Various ..................... .......... 5,819.000 ......... 396,685 ..........269,752 ............396,685 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (126,933) ........ (126,933) ................. 0 ................. 0 
74318A-66-1 .. ProFund VP Short Small-Cap ................ ....... ..06/05/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .......... 1,301.636 ...........32,916 ...........32,348 ............. 32,916 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (568) ............. (568) ............1,824 ................. 0 
41026F-10-0 .. Transamerica Balanced Fund ................ ....... ..10/27/2023 . 104 ................................... ..12/29/2023 . 104 .......................... .........79,874.778 ......... 798,748 ......... 856,147 ............798,748 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........57,399 ...........57,399 ................. 0 ................. 0 
743185-12-6 .. ProFund VP Small-Cap ....................... ....... ..07/06/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .............. 45.945 ............1,410 ............ 1,413 .............. 1,410 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 3 ................. 3 ................. 0 ................. 0 
963320-10-6 .. WHIRLPOOL ORD ................................ ....... ..05/30/2023 . EMM ................................... ..12/15/2023 . Various ..................... .............290.000 ...........41,076 ...........34,969 .............41,076 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(6,107) ...........(6,107) ............1,500 ................. 0 
74318A-73-7 .. ProFund VP Small-Cap Value ................ ....... ..12/21/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ............... 0.065 ................. 3 ................. 3 ................... 3 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
41664R-24-2 ... Hartford Small Company Fund ............... ....... ..10/31/2023 . 24 .................................... ..12/29/2023 . 24 ............................ ............... 4.744 .............. 107 ...............112 .................107 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 5 ................. 5 ................. 0 ................. 0 
743185-56-3 .. ProFund VP U.S. Government Plus ......... ....... ..03/09/2023 . 67 .................................... ..12/29/2023 . 67 ........................... ............... 4.887 ................66 ................ 64 .................. 66 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(2) ................(2) ................. 1 ................. 0 
98138H-10-1 .. WORKDAY CL A ORD ............................ ....... ..01/24/2023 . EMM ................................... ..06/07/2023 . WALLACHBETH CAPITAL LLC .............114.000 ...........19,902 ...........23,803 ............. 19,902 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,901 ............ 3,901 ................. 0 ................. 0 
743185-75-3 .. ProFund VP UltraSmall-Cap ................. ....... ..11/01/2023 . 67 .................................... ..12/29/2023 . 67 ........................... .......... 1,625.201 ...........15,647 ........... 23,322 .............15,647 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 7,675 ............ 7,675 ................. 0 ................. 0 
41665K-42-8 .. Hartford International Value Fund ....... ....... ..05/24/2023 . 24 .................................... ..12/29/2023 . 24 ............................ .............. 45.516 ...............762 ...............792 .................762 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................30 ................30 ................. 0 ................. 0 
723682-10-0 .. Pioneer Fund .................................. ....... ..09/14/2023 . 69 .................................... ..12/29/2023 . 69 ............................ .......... 1,861.132 ...........62,633 ...........63,748 ............. 62,633 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,115 ............ 1,115 ................80 ................. 0 
98980F-10-4 .. ZOOMINFO TECHNOLOGIES ORD ................. ....... ..02/15/2023 . Various ............................. ..04/28/2023 . Various ..................... .............865.000 ...........24,278 ...........18,277 ............. 24,278 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(6,001) ...........(6,001) ................. 0 ................. 0 
724027-62-8 .. Pioneer High Yield VCT Portfolio ........ ....... ..10/31/2023 . 69 .................................... ..12/29/2023 . 69 ............................ .......... 1,573.119 ...........12,427 ...........12,396 ............. 12,427 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(31) ...............(31) ................31 ................. 0 
45956T-81-6 .. International Growth and Income FundSM ....... ..06/15/2023 . 36 .................................... ..12/21/2023 . 36 ............................ .......... 1,460.876 ...........51,211 ...........49,143 .............51,211 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,068) ...........(2,068) .............. 844 ................. 0 
723848-10-7 .. Pioneer Real Estate Shares Fund ......... ....... ..04/27/2023 . 69 .................................... ..04/28/2023 . 69 ............................ .........17,485.047 ..........194,552 ..........189,029 ............194,552 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,523) ...........(5,523) ............6,637 ................. 0 

98980G-10-2 .. ZSCALER ORD ................................... ....... ..10/09/2023 . JEFFERIES & COMPANY, INC. ...... ..11/27/2023 .
ACADEMY SECURITIES, INC. 

............................... .......... 1,013.000 ......... 168,059 ..........162,304 ............168,059 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,754) ...........(5,754) ................. 0 ................. 0 

724027-81-8 ..
Pioneer Real Estate Shares VCT Portfolio 

.................................................. ....... ..04/27/2023 . 69 .................................... ..04/28/2023 . 69 ............................ ......... 26,072.729 ......... 165,847 ......... 158,663 ............165,847 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,184) ...........(7,184) ............6,194 ................. 0 

46636U-13-2 ..
JPMorgan SmartRetirement« Blend 2055 

Fund ............................................ ....... ..09/07/2023 . 66 .................................... ..12/29/2023 . 66 ........................... .......... 4,665.648 ......... 129,050 ......... 130,361 ............129,050 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,311 ............ 1,311 ................. 0 ................. 0 

893957-64-7 ..
Transamerica Asset Allocation - Moderate 

.................................................. ....... ..03/16/2023 . 78 .................................... ..12/29/2023 . 78 ........................... .......... 3,668.234 ...........37,783 ...........38,602 .............37,783 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............819 ...............819 ................. 1 ................. 0 

F4973Q-10-1 .. CAPGEMINI ORD ................................ B...... ..02/01/2023 .
BNP PARIBAS SECURITIES SERVICES 

UNI ................................... ..11/22/2023 . Various ..................... .............173.000 ...........33,129 ...........30,970 ............. 33,129 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ............(536) ...........(1,623) ...........(2,159) .............. 341 ................. 0 

893957-69-6 ..
Transamerica Asset Allocation - Moderate 

Growth ......................................... ....... ..01/23/2023 . 78 .................................... ..12/29/2023 . 78 ........................... .............. 30.464 ...............342 ...............348 .................342 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 6 ................. 6 ................. 0 ................. 0 

46636U-19-9 ..
JPMorgan SmartRetirement« Blend 2050 

Fund ............................................ ....... ..09/07/2023 . 66 .................................... ..12/29/2023 . 66 ........................... .......... 8,173.273 ......... 222,701 ..........230,737 ............222,701 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 8,036 ............ 8,036 ................. 1 ................. 0 
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893957-36-5 ... Transamerica Small/Mid Cap Value ........ ....... ..03/31/2023 . 78 .................................... ..12/29/2023 . 78 ........................... ............... 1.817 ................46 ................ 48 .................. 46 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 2 ................. 2 ................. 0 ................. 0 

F7607Z-16-5 .. PUBLICIS GROUPE ORD ......................... B...... ..02/02/2023 .
BNP PARIBAS SECURITIES SERVICES 

UNI ................................... ..10/10/2023 . Various ..................... .............179.000 ...........13,948 ...........13,926 ............. 13,948 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ............(135) ...............114 ...............(22) .............. 276 ................. 0 
89355J-56-5 ... Transamerica Sustainable Equity Income ....... ..03/31/2023 . 78 .................................... ..12/29/2023 . 78 ........................... .............. 12.634 ................89 ................ 90 .................. 89 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ................. 0 ................. 0 

46636U-26-4 ..
JPMorgan SmartRetirement« Blend 2045 

Fund ............................................ ....... ..09/07/2023 . 66 .................................... ..12/29/2023 . 66 ........................... ......... 13,484.119 ......... 368,735 ..........379,448 ............368,735 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........10,713 ...........10,713 ................. 0 ................. 0 
85751Q-30-2 .. State Street Total Return V.I.S. Fund . ....... ..10/10/2023 . 80 .................................... ..12/29/2023 . 80 ........................... .............668.772 ............ 9,202 ............ 9,258 .............. 9,202 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................56 ................56 ................. 0 ................. 0 
G0450A-10-5 .. ARCH CAPITAL GROUP ORD ..................... C...... ..04/05/2023 . Various ............................. ..12/06/2023 . Various ..................... .......... 3,500.000 ......... 237,309 ..........282,194 ............237,309 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........44,885 ...........44,885 ................. 0 ................. 0 

722005-58-4 ..
PIMCO CommodityRealReturn Strategy Fund« 

.................................................. ....... ..03/31/2023 . 81 .................................... ..12/29/2023 . 81 ........................... ............... 1.932 ................24 ................ 23 .................. 24 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(1) ................(1) ................. 0 ................. 0 

46636U-39-7 ..
JPMorgan SmartRetirement« Blend 2035 

Fund ............................................ ....... ..01/18/2023 . 66 .................................... ..12/29/2023 . 66 ........................... .......... 6,587.784 ......... 160,522 ......... 168,431 ............160,522 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 7,909 ............ 7,909 ................. 3 ................. 0 
693390-41-1 .. PIMCO Low Duration Fund .................... ....... ..05/31/2023 . 81 .................................... ..12/29/2023 . 81 ........................... ............... 9.278 ................85 ................ 84 .................. 85 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(1) ................(1) ................. 1 ................. 0 
G25508-10-5 .. CRH PUBLIC LIMITED ORD ..................... B...... ..06/15/2023 . EUROCLEAR BANK SA/NV ............. ..11/23/2023 . Adjustment ................. .............103.000 ............ 5,126 ............ 5,126 .............. 5,126 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................60 ................. 0 
693391-12-0 .. PIMCO Real Return Fund ..................... ....... ..05/31/2023 . 81 .................................... ..12/29/2023 . 81 ........................... ............... 2.853 ................29 ................ 28 .................. 29 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(1) ................(1) ................. 0 ................. 0 

46636U-53-8 ..
JPMorgan SmartRetirement« Blend 2025 

Fund ............................................ ....... ..02/01/2023 . 66 .................................... ..12/29/2023 . 66 ........................... ............... 0.049 ................. 1 ................. 1 ................... 1 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
693390-44-5 ... PIMCO Total Return Fund .................... ....... ..05/31/2023 . 81 .................................... ..12/29/2023 . 81 ........................... ............... 6.694 ................58 ................ 57 .................. 58 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(1) ................(1) ................. 0 ................. 0 
G52654-10-3 .. KINGSPAN GROUP ORD .......................... B...... ..07/12/2023 . Various ............................. ..12/14/2023 . Various ..................... .............224.000 ...........17,178 ...........16,145 .............17,178 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ............(761) ............. (272) ...........(1,033) ................46 ................. 0 

46636U-73-6 ..
JPMorgan SmartRetirement« Blend Income 

Fund ............................................ ....... ..02/01/2023 . 66 .................................... ..12/29/2023 . 66 ........................... ............... 0.187 ................. 3 ................. 3 ................... 3 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
G5494J-10-3 ... LINDE ORD ..................................... C...... ..02/27/2023 . Various ............................. ..03/01/2023 . Various ..................... .......... 1,028.000 ......... 341,214 ..........341,214 ............341,214 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
471023-30-9 .. Janus Global Research Fund ................ ....... ..08/16/2023 . 21 .................................... ..12/29/2023 . 21 ............................ ............... 2.036 .............. 186 ...............177 .................186 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(9) ................(9) ................. 0 ................. 0 
G54950-10-3 .. LINDE ORD ..................................... C...... ..03/01/2023 . Various ............................. ..12/27/2023 . Various ..................... .............294.000 ...........53,096 ..........109,334 ............. 53,096 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........56,238 ...........56,238 .............. 784 ................. 0 
471023-87-9 .. Janus Balanced Fund ......................... ....... ..10/26/2023 . 21 .................................... ..10/27/2023 . 21 ............................ ......... 95,559.597 .......3,745,775 .......3,611,197 ......... 3,745,775 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (134,578) ........ (134,578) ...........39,213 ................. 0 
H1467J-10-4 .. CHUBB ORD ...................................... C...... ..07/31/2023 . EMM ................................... ..09/08/2023 . Various ..................... .............. 11.000 ............ 2,254 ............ 2,220 .............. 2,254 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(34) ...............(34) ................. 0 ................. 0 
47103D-40-5 .. Janus Henderson Enterprise Fund ......... ....... ..01/10/2023 . 21 .................................... ..12/21/2023 . 21 ............................ .............383.621 ...........48,146 ...........50,458 .............48,146 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,312 ............ 2,312 ............3,772 ................. 0 
H4673L-14-5 .. KUEHNE & NAGEL ORD .......................... B...... ..06/15/2023 . Various ............................. ..11/07/2023 . BARCLAYS CAP/FIXED ....... ............... 7.000 ............ 1,998 ............ 1,864 .............. 1,998 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................7 ............. (142) ............. (134) ................30 ................. 0 
48121L-82-5 .. JPMorgan Small Cap Growth Fund ........... ....... ..02/15/2023 . 66 .................................... ..12/18/2023 . 66 ........................... .......... 4,184.679 ...........82,306 ...........70,847 .............82,306 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (11,459) ......... (11,459) ................. 0 ................. 0 
H50430-23-2 ... LOGITECH N ORD ............................... B...... ..06/15/2023 . Various ............................. ..07/28/2023 . BARCLAYS CAP/FIXED ....... .............228.000 ...........14,249 ...........16,119 ............. 14,249 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ............. 480 ............ 1,390 ............1,871 ................. 0 ................. 0 
48121L-88-2 .. JPMorgan International Equity Fund ..... ....... ..08/10/2023 . 66 .................................... ..12/29/2023 . 66 ........................... ......... 15,858.833 ......... 296,745 ......... 274,101 ............296,745 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........(22,644) ..........(22,644) ................. 0 ................. 0 
J2563B-10-0 .. TIS ORD ........................................ B...... ..02/27/2023 . Various ............................. ..08/25/2023 . Various ..................... .............700.000 ...........16,999 ...........15,985 ............. 16,999 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ......... (1,131) ...............117 ...........(1,015) .............. 145 ................. 0 

48127B-52-4 ..
JPMorgan SmartRetirement« Blend 2060 

Fund ............................................ ....... ..01/18/2023 . 66 .................................... ..12/29/2023 . 66 ........................... .......... 2,546.749 ...........51,801 ...........55,428 .............51,801 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,627 ............ 3,627 ................. 1 ................. 0 

J61240-10-7 .. OLYMPUS CORP ORD ............................. B...... ..06/16/2023 . Various ............................. ..11/15/2023 .
Hong Kong Shanghai Bank 

Corp ......................... .............300.000 ............ 5,015 ............ 4,163 .............. 5,015 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ............(428) ............. (423) ............. (852) ................. 0 ................. 0 

4812A1-83-7 ..
JPMorgan U.S. Research Enhanced Equity 

Fund ............................................ ....... ..08/08/2023 . 66 .................................... ..12/29/2023 . 66 ........................... .............370.453 ...........11,518 ...........12,529 .............11,518 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............1,011 ............1,011 ................94 ................. 0 
J72262-10-8 .. SHIMANO ORD ................................... B...... ..04/03/2023 . DAIWA SECURITIES .................. ..10/10/2023 . Citi Bank .................. .............100.000 ...........17,575 ...........13,841 .............17,575 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ......... (1,948) ...........(1,785) ...........(3,734) ................82 ................. 0 
4812C0-10-0 .. JPMorgan Core Bond Fund .................... ....... ..08/29/2023 . 66 .................................... ..12/29/2023 . 66 ........................... .......... 4,858.740 ...........49,263 ...........49,134 ............. 49,263 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (129) ............. (129) ............1,140 ................. 0 
K36628-13-7 .. CARLSBERG ORD ................................ B...... ..06/15/2023 . Various ............................. ..12/08/2023 . CITIBANK .................... .............. 23.000 ............ 3,595 ............ 2,757 .............. 3,595 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ............. (49) ............. (789) ............. (838) ................. 6 ................. 0 
4812C0-12-6 .. JPMorgan High Yield Fund .................. ....... ..02/13/2023 . 66 .................................... ..12/29/2023 . 66 ........................... .......... 2,009.003 ...........12,736 ...........12,438 .............12,736 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (298) ............. (298) .............. 656 ................. 0 
N53745-10-0 .. LYONDELLBASELL INDUSTRIES CL A ORD ..... C...... ..01/23/2023 . EMM ................................... ..09/21/2023 . Various ..................... .............130.000 ...........12,086 ...........12,320 .............12,086 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............234 ...............234 .............. 264 ................. 0 
4812C0-22-5 ... JPMorgan Small Cap Value Fund ............ ....... ..03/20/2023 . 66 .................................... ..12/29/2023 . 66 ........................... .......... 3,428.828 ...........86,428 ...........87,409 .............86,428 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............981 ...............981 ............1,261 ................. 0 
4812C0-46-4 .. JPMorgan Equity Income Fund .............. ....... ..01/27/2023 . 66 .................................... ..01/31/2023 . 66 ........................... .............. 57.168 ............1,267 ............ 1,297 .............. 1,267 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................30 ................30 ................. 1 ................. 0 
4812C0-77-9 .. JPMorgan High Yield Fund .................. ....... ..01/27/2023 . 66 .................................... ..01/31/2023 . 66 ........................... .............187.203 ............1,161 ............ 1,178 .............. 1,161 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................17 ................17 ................. 4 ................. 0 
4812C1-76-9 .. JPMorgan Small Cap Value Fund ............ ....... ..01/05/2023 . 66 .................................... ..01/31/2023 . 66 ........................... .............. 28.959 ...............634 ...............695 .................634 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................61 ................61 ................. 0 ................. 0 
4812C2-28-8 .. JPMorgan Mid Cap Growth Fund ............. ....... ..09/01/2023 . 66 .................................... ..12/29/2023 . 66 ........................... .......... 6,402.446 ......... 288,091 ..........283,675 ............288,091 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(4,416) ...........(4,416) ................. 0 ................. 0 
52469H-73-5 ... ClearBridge Mid Cap Fund .................. ....... ..04/21/2023 . 33 .................................... ..12/29/2023 . 33 ............................ .............. 34.305 ............ 1,226 ............ 1,315 .............. 1,226 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................89 ................89 ................. 0 ................. 0 
52469X-87-0 .. ClearBridge Intl Value ..................... ....... ..10/17/2023 . 41 .................................... ..12/29/2023 . 41 ............................ .............171.011 ............1,715 ............ 1,768 .............. 1,715 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 53 ................ 53 ................18 ................. 0 
52471E-25-8 .. ClearBridge International Growth Fund .. ....... ..03/31/2023 . 33 .................................... ..12/27/2023 . 33 ............................ .......... 3,409.628 ......... 201,444 ..........191,309 ............201,444 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (10,135) ......... (10,135) ................. 4 ................. 0 
544006-86-9 .. Lord Abbett Developing Growth Fund ..... ....... ..02/01/2023 . 71 .................................... ..12/29/2023 . 71 ........................... .............266.453 ............6,640 ............ 6,457 .............. 6,640 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (183) ............. (183) ................. 0 ................. 0 
55273H-36-1 ... MFS« Research International Fund ........ ....... ..07/24/2023 . 10 .................................... ..12/29/2023 . 10 ........................... .......... 5,914.532 ......... 130,282 ..........124,235 ............130,282 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(6,047) ...........(6,047) ................. 1 ................. 0 
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55273H-64-3 ... MFS« Value Fund .............................. ....... ..09/21/2023 . 10 .................................... ..12/29/2023 . 10 ........................... ............... 3.660 ...............172 ...............166 .................172 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(6) ................(6) ................. 1 ................. 0 
55275E-25-9 ... MFS« Lifetime« 2025 Fund .................. ....... ..05/11/2023 . 10 .................................... ..12/19/2023 . 10 ........................... .........68,894.160 ......... 874,736 ......... 863,186 ............874,736 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (11,550) ......... (11,550) ................. 0 ................. 0 
55275E-27-5 ... MFS« Lifetime« Income Fund ................ ....... ..02/09/2023 . 10 .................................... ..12/19/2023 . 10 ........................... .......... 1,607.729 ...........19,213 ...........19,234 ............. 19,213 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................21 ................21 .............. 175 ................. 0 
552982-72-0 ... MFS« Global Real Estate Fund ............. ....... ..02/17/2023 . 10 .................................... ..12/29/2023 . 10 ........................... ............... 0.288 ................. 5 ................. 5 ................... 5 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
552986-59-8 ... MFS Utilities Fund .......................... ....... ..04/21/2023 . 10 .................................... ..12/19/2023 . 10 ........................... .......... 5,066.209 ......... 115,920 ......... 101,960 ............115,920 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (13,960) ......... (13,960) ............1,463 ................. 0 
552987-55-4 ... MFS« Mid Cap Growth Fund .................. ....... ..01/30/2023 . 10 .................................... ..12/29/2023 . 10 ........................... .......... 4,063.808 ......... 100,567 ......... 112,851 ............100,567 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........12,284 ...........12,284 ................. 0 ................. 0 
56064L-62-9 .. MainStay Epoch U.S. Equity Yield Fund . ....... ..12/19/2023 . 42 .................................... ..12/21/2023 . 42 ............................ .......... 3,575.853 ...........68,193 ...........70,087 .............68,193 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,894 ............ 1,894 ............2,215 ................. 0 
592905-10-3 ... Metropolitan West Total Return Bond .... ....... ..09/29/2023 . 65 .................................... ..12/29/2023 . 65 ............................ .......... 8,126.392 ...........74,359 ...........71,291 ............. 74,359 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(3,068) ...........(3,068) ............1,073 ................. 0 
617440-83-9 .. Global Strategist Portfolio .............. ....... ..04/17/2023 . 39 .................................... ..12/29/2023 . 39 ............................ .......... 1,242.483 ...........18,953 ...........19,290 ............. 18,953 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............337 ...............337 ................. 0 ................. 0 
61760X-71-1 .. Growth Portfolio ............................ ....... ..07/13/2023 . 39 .................................... ..12/19/2023 . 39 ............................ ......... 12,143.035 ......... 371,682 ..........373,790 ............371,682 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,108 ............ 2,108 ................. 0 ................. 0 

641224-27-4 ...
Neuberger Berman International Select 

Fund ............................................ ....... ..01/11/2023 . 43 .................................... ..12/29/2023 . 43 ............................ .......... 2,287.889 ...........27,317 ...........27,909 .............27,317 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............592 ...............592 ................. 0 ................. 0 

64122Q-49-9 ...
Neuberger Berman Socially Responsive 

Fund ............................................ ....... ..04/11/2023 . 43 .................................... ..12/29/2023 . 43 ............................ .............291.597 ...........10,518 ...........11,514 .............10,518 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............996 ...............996 ................54 ................. 0 
64128K-75-1 .. Neuberger Berman Strategic Income Fund ....... ..08/07/2023 . 43 .................................... ..12/29/2023 . 43 ............................ .......... 5,834.346 ...........55,835 ...........55,054 ............. 55,835 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (781) ............. (781) .............. 390 ................. 0 
643822-81-0 .. The New Economy Fund« ...................... ....... ..08/18/2023 . 36 .................................... ..12/29/2023 . 36 ............................ .............219.679 ...........11,599 ...........11,960 ............. 11,599 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............361 ...............361 .............. 206 ................. 0 

693390-88-2 ..
PIMCO International Bond Fund (U.S. 

Dollar-Hedged) ............................... ....... ..08/08/2023 . 81 .................................... ..12/18/2023 . 81 ........................... ............. 539.335 ............ 5,120 ............ 5,096 .............. 5,120 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(24) ...............(24) ................42 ................. 0 
693391-88-0 .. PIMCO Diversified Income Fund ............ ....... ..06/05/2023 . 81 .................................... ..12/29/2023 . 81 ........................... ............... 0.477 ................. 4 ................. 5 ................... 4 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ................. 0 ................. 0 
722005-62-6 .. PIMCO All Asset Fund ....................... ....... ..05/05/2023 . 81 .................................... ..12/19/2023 . 81 ........................... .......... 8,553.474 ...........92,445 ...........92,648 ............. 92,445 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............203 ...............203 ...............495 ................. 0 
72200A-10-4 .. PIMCO Stable Income Fund .................. ....... ..03/23/2023 . 81 .................................... ..09/26/2023 . 81 ........................... .............. 12.684 ............ 1,475 ............ 1,493 .............. 1,475 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................18 ................18 ................. 0 ................. 0 
72200Q-62-0 .. PIMCO StocksPLUS« Absolute Return Fund ....... ..02/22/2023 . 81 .................................... ..12/29/2023 . 81 ........................... .............608.411 ............ 5,529 ............ 5,484 .............. 5,529 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(45) ...............(45) ................. 3 ................. 0 
72201M-66-9 .. PIMCO Low Duration Fund .................... ....... ..08/16/2023 . 81 .................................... ..12/29/2023 . 81 ........................... .......... 1,271.210 ...........11,568 ...........11,492 .............11,568 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(76) ...............(76) ...............293 ................. 0 
723682-40-7 .. Pioneer Fund .................................. ....... ..04/21/2023 . 69 .................................... ..12/29/2023 . 69 ............................ .......... 1,689.874 ...........51,775 ...........58,768 .............51,775 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 6,993 ............ 6,993 ...............439 ................. 0 
72387N-78-8 .. Pioneer Global Sustainable Equity Fund ....... ..04/18/2023 . 69 .................................... ..12/29/2023 . 69 ............................ .............. 46.257 ...............755 ...............775 .................755 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................20 ................20 ................. 0 ................. 0 
74149P-50-7 .. Retirement Balanced Fund .................. ....... ..06/30/2023 . 5 ..................................... ..12/29/2023 . 5 ............................. ............. 325.347 ............ 3,977 ............ 4,080 .............. 3,977 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............103 ...............103 ................22 ................. 0 
74254R-69-4 ... Principal SmallCap Value II .............. ....... ..09/08/2023 . 55 .................................... ..12/29/2023 . 55 ............................ ......... 14,401.374 ......... 170,265 ......... 164,883 ............170,265 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,382) ...........(5,382) ................. 0 ................. 0 

74441L-80-8 ..
Prudential Jennison Global Equity Income 

Fund ............................................ ....... ..09/15/2023 . 45 .................................... ..12/29/2023 . 45 ............................ .............. 36.933 ...............483 ...............451 .................483 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(32) ...............(32) ................. 6 ................. 0 
74441P-85-8 .. Prudential Jennison Utility Fund ........ ....... ..08/15/2023 . 45 .................................... ..12/29/2023 . 45 ............................ ........208,999.159 .......2,978,455 ....... 2,852,656 ......... 2,978,455 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (125,799) ........ (125,799) ...........46,745 ................. 0 
74445D-18-2 ... PGIM Target Date 2060 Fund ................ ....... ..04/25/2023 . 45 .................................... ..12/18/2023 . 45 ............................ ............... 1.573 ................19 ................ 20 .................. 19 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ................. 0 ................. 0 
74445D-25-7 ... PGIM Target Date 2055 Fund ................ ....... ..04/25/2023 . 45 .................................... ..12/29/2023 . 45 ............................ .............. 33.047 ...............327 ...............347 .................327 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................20 ................20 ................. 0 ................. 0 
74445D-32-3 ... PGIM Target Date 2050 Fund ................ ....... ..04/25/2023 . 45 .................................... ..12/29/2023 . 45 ............................ .......... 1,231.178 ...........14,122 ...........15,166 ............. 14,122 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,044 ............ 1,044 ................. 0 ................. 0 
74445D-38-0 ... PGIM Target Date 2045 Fund ................ ....... ..04/25/2023 . 45 .................................... ..12/29/2023 . 45 ............................ .............. 85.284 ...............941 ...............991 .................941 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................50 ................50 ................. 0 ................. 0 
74445D-45-5 ... PGIM Target Date 2040 Fund ................ ....... ..04/25/2023 . 45 .................................... ..12/29/2023 . 45 ............................ .............897.751 ...........10,163 ...........10,608 .............10,163 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............445 ...............445 ................. 4 ................. 0 
74445D-52-1 ... PGIM Target Date 2035 Fund ................ ....... ..04/25/2023 . 45 .................................... ..12/29/2023 . 45 ............................ .............. 42.340 ...............458 ...............477 .................458 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................19 ................19 ................. 1 ................. 0 
74445D-58-8 ... PGIM Target Date 2030 Fund ................ ....... ..04/25/2023 . 45 .................................... ..12/29/2023 . 45 ............................ .............556.397 ............6,031 ............ 6,205 .............. 6,031 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............174 ...............174 ................. 2 ................. 0 
74445D-60-4 ... PGIM Target Date Income Fund ............. ....... ..04/25/2023 . 45 .................................... ..12/18/2023 . 45 ............................ .............525.627 ............ 5,146 ............ 5,144 .............. 5,146 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(2) ................(2) ................45 ................. 0 
76133T-76-7 .. American Innovation Fund .................. ....... ..11/30/2023 . 100 ................................... ..12/18/2023 . 100 .......................... ............... 0.014 ................. 0 ................. 0 ................... 0 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
77954M-30-3 .. Capital Appreciation Fund ................. ....... ..03/01/2023 . 5 ..................................... ..12/29/2023 . 5 ............................. .............. 97.437 ............ 2,971 ............ 3,124 .............. 2,971 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............153 ...............153 ................. 0 ................. 0 
77954Q-40-3 ... Blue Chip Growth Fund ...................... ....... ..07/03/2023 . 5 ..................................... ..12/29/2023 . 5 ............................. ............. 320.352 ...........44,904 ...........47,065 ............. 44,904 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,161 ............ 2,161 ................. 6 ................. 0 

779557-30-5 ..
T. Rowe Price All-Cap Opportunities Fund 

.................................................. ....... ..11/09/2023 . 5 ..................................... ..12/18/2023 . 5 ............................. ............... 0.004 ................. 0 ................. 0 ................... 0 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
77956H-30-2 .. International Discovery Fund ............. ....... ..10/02/2023 . 5 ..................................... ..12/29/2023 . 5 ............................. ............... 0.691 ................41 ................ 40 .................. 41 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(1) ................(1) ................. 0 ................. 0 
779919-30-7 .. Real Estate Fund ............................ ....... ..01/27/2023 . 5 ..................................... ..12/29/2023 . 5 ............................. .............240.875 ............ 3,034 ............ 2,956 .............. 3,034 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(78) ...............(78) ................39 ................. 0 
808509-75-6 .. Schwab Total Stock Market Index Fund« . ....... ..07/28/2023 . 37 .................................... ..12/29/2023 . 37 ............................ ............... 7.341 ...............573 ...............528 .................573 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(45) ...............(45) ................. 0 ................. 0 
85744A-86-9 .. State Street S&P 500 Index NL Fund ..... ....... ..03/31/2023 . 49 .................................... ..12/18/2023 . 49 ............................ ............... 0.048 ................. 5 ................. 5 ................... 5 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 

85744W-46-5 ..
State Street Target Retirement 2060 Fund 

.................................................. ....... ..02/06/2023 . 49 .................................... ..12/12/2023 . 49 ............................ ............... 0.256 ................. 4 ................. 4 ................... 4 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
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85744W-63-0 ..
State Street Target Retirement Income 

Fund ............................................ ....... ..01/12/2023 . 49 .................................... ..12/27/2023 . 49 ............................ ............... 0.817 ................11 ................11 .................. 11 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 

85744W-64-8 ..
State Street Target Retirement 2055 Fund 

.................................................. ....... ..01/12/2023 . 49 .................................... ..12/29/2023 . 49 ............................ ............... 0.399 ................. 7 ................. 7 ................... 7 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 

85744W-65-5 ..
State Street Target Retirement 2050 Fund 

.................................................. ....... ..05/25/2023 . 49 .................................... ..12/15/2023 . 49 ............................ .............. 95.248 ............1,720 ............ 1,747 .............. 1,720 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................27 ................27 ................. 0 ................. 0 

85744W-66-3 ..
State Street Target Retirement 2045 Fund 

.................................................. ....... ..02/06/2023 . 49 .................................... ..12/04/2023 . 49 ............................ ............... 1.677 ................30 ................ 30 .................. 30 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 

85744W-67-1 ..
State Street Target Retirement 2040 Fund 

.................................................. ....... ..01/12/2023 . 49 .................................... ..12/29/2023 . 49 ............................ ............... 8.323 ...............146 ...............148 .................146 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 2 ................. 2 ................. 0 ................. 0 

85744W-68-9 ..
State Street Target Retirement 2035 Fund 

.................................................. ....... ..01/12/2023 . 49 .................................... ..12/27/2023 . 49 ............................ ............... 1.320 ................23 ................ 23 .................. 23 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 

85744W-69-7 ..
State Street Target Retirement 2030 Fund 

.................................................. ....... ..05/31/2023 . 49 .................................... ..12/15/2023 . 49 ............................ .............. 82.340 ............ 1,390 ............ 1,423 .............. 1,390 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 33 ................ 33 ................. 0 ................. 0 

85744W-71-3 ..
State Street Target Retirement 2025 Fund 

.................................................. ....... ..01/12/2023 . 49 .................................... ..12/27/2023 . 49 ............................ ................2.223 ................36 ................ 37 .................. 36 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ................. 0 ................. 0 

85744W-72-1 ..
State Street Target Retirement 2020 Fund 

.................................................. ....... ..01/12/2023 . 49 .................................... ..12/26/2023 . 49 ............................ ............... 0.053 ................. 1 ................. 1 ................... 1 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 

857480-42-0 ..
State Street Target Retirement 2065 Fund 

.................................................. ....... ..02/16/2023 . 49 .................................... ..02/17/2023 . 49 ............................ ......... 40,061.543 ......... 598,111 ......... 602,606 ............598,111 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 4,495 ............ 4,495 ................. 0 ................. 0 

857480-56-0 ..
State Street Target Retirement Income 

Fund ............................................ ....... ..02/16/2023 . 49 .................................... ..02/17/2023 . 49 ............................ ......... 24,400.992 ......... 300,369 ..........299,522 ............300,369 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (847) ............. (847) ................. 0 ................. 0 

857480-57-8 ..
State Street Target Retirement 2060 Fund 

.................................................. ....... ..02/16/2023 . 49 .................................... ..02/17/2023 . 49 ............................ ........105,227.521 .......1,556,002 .......1,564,102 ......... 1,556,002 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............8,100 ............8,100 ................. 0 ................. 0 

857480-58-6 ..
State Street Target Retirement 2055 Fund 

.................................................. ....... ..02/16/2023 . 49 .................................... ..02/17/2023 . 49 ............................ ........147,225.540 .......2,169,241 .......2,188,213 ......... 2,169,241 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........18,972 ...........18,972 ................. 0 ................. 0 

857480-59-4 ..
State Street Target Retirement 2050 Fund 

.................................................. ....... ..02/16/2023 . 49 .................................... ..02/17/2023 . 49 ............................ ........169,845.581 .......2,504,096 ....... 2,525,434 ......... 2,504,096 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........21,338 ...........21,338 ................. 0 ................. 0 

857480-61-0 ..
State Street Target Retirement 2045 Fund 

.................................................. ....... ..02/16/2023 . 49 .................................... ..02/17/2023 . 49 ............................ ........170,034.286 .......2,487,267 ....... 2,504,605 ......... 2,487,267 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........17,338 ...........17,338 ................. 0 ................. 0 

857480-62-8 ..
State Street Target Retirement 2040 Fund 

.................................................. ....... ..02/16/2023 . 49 .................................... ..02/17/2023 . 49 ............................ ........177,783.937 .......2,561,830 ....... 2,575,556 ......... 2,561,830 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........13,726 ...........13,726 ................. 0 ................. 0 

857480-63-6 ..
State Street Target Retirement 2035 Fund 

.................................................. ....... ..02/16/2023 . 49 .................................... ..02/17/2023 . 49 ............................ ........237,799.783 .......3,357,283 ....... 3,378,659 ......... 3,357,283 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........21,376 ...........21,376 ................. 0 ................. 0 

857480-64-4 ..
State Street Target Retirement 2030 Fund 

.................................................. ....... ..02/16/2023 . 49 .................................... ..02/17/2023 . 49 ............................ ........265,485.088 .......3,702,981 .......3,700,066 ......... 3,702,981 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(2,915) ...........(2,915) ................. 0 ................. 0 

857480-65-1 ..
State Street Target Retirement 2025 Fund 

.................................................. ....... ..02/15/2023 . 49 .................................... ..02/17/2023 . 49 ............................ ........155,859.230 .......2,101,601 .......2,107,684 .........2,101,601 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 6,083 ............ 6,083 ................. 0 ................. 0 

857480-66-9 ..
State Street Target Retirement 2020 Fund 

.................................................. ....... ..02/15/2023 . 49 .................................... ..02/17/2023 . 49 ............................ ......... 91,332.211 .......1,182,673 ....... 1,175,354 ......... 1,182,673 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(7,319) ...........(7,319) ................. 0 ................. 0 

85749F-82-2 ..
State Street Institutional Small-Cap 

Equity Fund ................................... ....... ..02/03/2023 . 80 .................................... ..12/29/2023 . 80 ........................... .............490.174 ............8,707 ............ 7,940 .............. 8,707 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (767) ............. (767) .............. 124 ................. 0 

85749T-40-0 ..
State Street Small/Mid Cap Equity Index 

Fund ............................................ ....... ..03/28/2023 . 91 .................................... ..12/29/2023 . 91 ............................ .............180.413 ...........39,692 ...........42,519 ............. 39,692 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,827 ............ 2,827 ................. 0 ................. 0 

85749T-84-8 ..
State Street Global Equity ex-U.S. Index 

Fund ............................................ ....... ..02/17/2023 . 91 .................................... ..12/18/2023 . 91 ............................ .............654.356 ...........63,140 ...........63,427 .............63,140 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............287 ...............287 ................. 0 ................. 0 
85749T-87-1 .. State Street Aggregate Bond Index Fund ....... ..09/05/2023 . 91 .................................... ..12/20/2023 . 91 ............................ .......... 2,535.323 ......... 217,856 ..........212,439 ............217,856 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(5,417) ...........(5,417) ............1,735 ................. 0 

87240V-48-8 ..
GoalPath Fi360 2050 Indexed Moderate 

Portfolio ..................................... ....... ..04/20/2023 . 92 .................................... ..12/22/2023 . 92 ............................ .............967.564 ...........14,546 ...........15,449 ............. 14,546 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............903 ...............903 ................. 0 ................. 0 

87240V-55-3 ..
GoalPath Fi360 2040 Indexed Moderate 

Portfolio ..................................... ....... ..04/06/2023 . 92 .................................... ..12/26/2023 . 92 ............................ .......... 5,729.810 ...........82,486 ...........90,385 .............82,486 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 7,899 ............ 7,899 ................. 0 ................. 0 

87240V-66-0 ..
GoalPath Fi360 2030 Indexed Aggressive 

Portfolio ..................................... ....... ..03/08/2023 . 92 .................................... ..12/22/2023 . 92 ............................ .............880.036 ...........12,787 ...........13,612 .............12,787 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............825 ...............825 ................. 0 ................. 0 
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885215-35-0 .. Thornburg Small/Mid Cap Growth Fund .... ....... ..10/16/2023 . 48 .................................... ..12/29/2023 . 48 ............................ .......... 7,490.320 ......... 217,936 ......... 201,603 ............217,936 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (16,333) ......... (16,333) ................. 0 ................. 0 

885215-38-4 ..
Thornburg Investment Income Builder Fund 

.................................................. ....... ..06/16/2023 . 48 .................................... ..12/29/2023 . 48 ............................ .............145.364 ............ 3,233 ............ 3,269 .............. 3,233 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................36 ................36 ................49 ................. 0 
89347A-80-5 .. Transamerica Partners Mid Growth ........ ....... ..02/08/2023 . 89 .................................... ..12/29/2023 . 89 ............................ ............... 1.483 ................45 ................ 49 .................. 45 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 4 ................. 4 ................. 0 ................. 0 

89347A-86-2 ..
Transamerica Asset Allocation 

Intermediate Horizon ....................... ....... ..03/23/2023 . 89 .................................... ..12/29/2023 . 89 ............................ .............728.203 ...........17,443 ...........17,617 ............. 17,443 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............174 ...............174 ................. 0 ................. 0 
89354D-46-0 ... Transamerica Sustainable Equity Income ....... ..01/18/2023 . 78 .................................... ..12/29/2023 . 78 ........................... .............501.244 ............3,610 ............ 3,709 .............. 3,610 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 99 ................ 99 ................70 ................. 0 
89354D-51-0 ... Transamerica ClearTrack 2050 ............. ....... ..01/17/2023 . 90 .................................... ..12/29/2023 . 90 ............................ .............. 79.207 ...............446 ...............466 .................446 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................20 ................20 ................. 0 ................. 0 
89354D-55-1 ... Transamerica ClearTrack 2040 ............. ....... ..10/20/2023 . 90 .................................... ..12/29/2023 . 90 ............................ .............377.151 ............ 2,396 ............ 2,365 .............. 2,396 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(31) ...............(31) ................. 0 ................. 0 
89354D-57-7 ... Transamerica ClearTrack 2035 ............. ....... ..09/08/2023 . 90 .................................... ..12/29/2023 . 90 ............................ .............370.450 ............ 2,394 ............ 2,364 .............. 2,394 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(30) ...............(30) ................. 0 ................. 0 
89354D-64-3 ... Transamerica ClearTrack 2020 ............. ....... ..10/06/2023 . 90 .................................... ..12/29/2023 . 90 ............................ ............... 1.478 ................10 ................11 .................. 10 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ................. 0 ................. 0 
89354D-66-8 .. Transamerica ClearTrack 2015 ............. ....... ..10/06/2023 . 90 .................................... ..12/29/2023 . 90 ............................ ............... 1.862 ................13 ................ 13 .................. 13 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
89356F-20-8 .. Transamerica RetireOnTrack« 2015 Fund . ....... ..08/09/2023 . 87 .................................... ..12/29/2023 . 87 ........................... .............271.464 ............ 2,933 ............ 2,915 .............. 2,933 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(18) ...............(18) ................. 0 ................. 0 

89356F-39-8 ..
State Street Partner Series with 

Transamerica Cons ........................... ....... ..12/15/2023 . 87 .................................... ..12/29/2023 . 87 ........................... ..... 5,751,069.240 ......57,510,693 ......57,490,516 ........57,510,693 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (20,177) ......... (20,177) ................. 0 ................. 0 

89356F-41-4 ..
State Street Partner Series with 

Transamerica Mode ........................... ....... ..12/15/2023 . 87 .................................... ..12/29/2023 . 87 ........................... ......... 93,763.702 ......... 937,637 ..........943,588 ............937,637 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 5,951 ............ 5,951 ................. 0 ................. 0 

89356F-42-2 ...
State Street Partner Series with 

Transamerica Aggr ........................... ....... ..12/15/2023 . 87 .................................... ..12/29/2023 . 87 ........................... .........76,069.205 ......... 760,692 ..........763,934 ............760,692 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,242 ............ 3,242 ................. 0 ................. 0 

89356F-44-8 ..
State Street SecureCourse(SM) 2065 Fund 

by Transam .................................... ....... ..02/17/2023 . 87 .................................... ..12/28/2023 . 87 ........................... ....... 178,100.610 .......1,781,006 ....... 1,855,502 .........1,781,006 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........74,496 ...........74,496 ................. 0 ................. 0 

89356F-45-5 ...
State Street SecureCourse(SM) 2060 Fund 

by Transam .................................... ....... ..02/17/2023 . 87 .................................... ..12/29/2023 . 87 ........................... ..... 1,104,608.159 ..... 11,046,082 ......11,494,965 ........11,046,082 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 448,883 ......... 448,883 ................. 0 ................. 0 

89356F-46-3 ..
State Street SecureCourse(SM) 2055 Fund 

by Transam .................................... ....... ..02/17/2023 . 87 .................................... ..12/29/2023 . 87 ........................... ..... 1,234,250.967 ......12,342,510 ......12,852,714 ........12,342,510 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 510,204 ......... 510,204 ................. 0 ................. 0 

89356F-47-1 ..
State Street SecureCourse(SM) 2050 Fund 

by Transam .................................... ....... ..02/17/2023 . 87 .................................... ..12/29/2023 . 87 ........................... ..... 1,320,616.599 ..... 13,206,166 ......13,688,546 ........13,206,166 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 482,380 ......... 482,380 ................. 0 ................. 0 

89356F-48-9 ..
State Street SecureCourse(SM) 2045 Fund 

by Transam .................................... ....... ..02/17/2023 . 87 .................................... ..12/29/2023 . 87 ........................... .....1,746,071.004 ..... 17,460,710 ......18,065,425 ........17,460,710 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 604,715 ......... 604,715 ................. 0 ................. 0 

89356F-49-7 ..
State Street SecureCourse(SM) 2040 Fund 

by Transam .................................... ....... ..02/17/2023 . 87 .................................... ..12/27/2023 . 87 ........................... ..... 1,957,382.180 ......19,573,822 ......20,103,229 ........19,573,822 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........529,407 ..........529,407 ................. 0 ................. 0 

89356F-51-3 ..
State Street SecureCourse(SM) 2035 Fund 

by Transam .................................... ....... ..02/17/2023 . 87 .................................... ..12/29/2023 . 87 ........................... ..... 2,027,885.547 ......20,278,855 ......21,035,480 ........20,278,855 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 756,625 ......... 756,625 ................. 0 ................. 0 

89356F-52-1 ..
State Street SecureCourse(SM) 2030 Fund 

by Transam .................................... ....... ..02/17/2023 . 87 .................................... ..12/20/2023 . 87 ........................... ..... 2,023,506.390 ......20,235,064 ......20,996,144 ........20,235,064 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 761,080 ......... 761,080 ................. 0 ................. 0 

89356F-53-9 ...
State Street SecureCourse(SM) 2025 Fund 

by Transam .................................... ....... ..02/17/2023 . 87 .................................... ..12/29/2023 . 87 ........................... ..... 3,131,895.910 ......31,318,959 ......32,043,049 ........31,318,959 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 724,090 ......... 724,090 ................. 0 ................. 0 

89356F-54-7 ..
State Street SecureCourse(SM) 2020 Fund 

by Transam .................................... ....... ..02/17/2023 . 87 .................................... ..12/29/2023 . 87 ........................... ..... 1,284,667.468 ..... 12,846,675 ......13,031,679 ........12,846,675 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 185,004 ......... 185,004 ................. 0 ................. 0 

89356F-55-4 ...
State Street SecureCourse(SM) Income 

Fund by Trans ................................ ....... ..02/17/2023 . 87 .................................... ..12/29/2023 . 87 ........................... ........684,990.918 .......6,849,909 .......6,977,861 ......... 6,849,909 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........127,952 ..........127,952 ................. 0 ................. 0 
89356F-56-2 .. Transamerica SmartCourseSM 2065 Fund ... ....... ..11/24/2023 . 87 .................................... ..12/29/2023 . 87 ........................... .............. 13.854 ...............141 ...............147 .................141 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 6 ................. 6 ................. 0 ................. 0 
89356F-58-8 .. Transamerica RetireOnTrack« 2065 Fund . ....... ..09/11/2023 . 87 .................................... ..12/29/2023 . 87 ........................... .......... 1,104.943 ...........11,608 ...........11,687 .............11,608 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................79 ................79 ................. 0 ................. 0 
89356F-60-4 .. Transamerica RetireOnTrack« 2035 Fund . ....... ..01/12/2023 . 87 .................................... ..12/29/2023 . 87 ........................... .............. 45.466 ...............471 ...............488 .................471 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................17 ................17 ................. 0 ................. 0 
89356F-66-1 .. Transamerica SmartCourseSM 2060 Fund ... ....... ..09/08/2023 . 87 .................................... ..12/29/2023 . 87 ........................... .......... 6,460.700 ...........71,806 ...........72,439 .............71,806 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............633 ...............633 ................. 0 ................. 0 
89356F-67-9 .. Transamerica SmartCourseSM 2055 Fund ... ....... ..09/08/2023 . 87 .................................... ..12/29/2023 . 87 ........................... .........10,163.190 ......... 112,872 ..........113,829 ............112,872 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............957 ...............957 ................. 0 ................. 0 
89356F-68-7 .. Transamerica SmartCourseSM 2050 Fund ... ....... ..09/08/2023 . 87 .................................... ..12/29/2023 . 87 ........................... ......... 22,298.369 ......... 248,803 ..........249,733 ............248,803 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............930 ...............930 ................. 0 ................. 0 
89356F-69-5 .. Transamerica SmartCourseSM 2045 Fund ... ....... ..09/08/2023 . 87 .................................... ..12/29/2023 . 87 ........................... ......... 35,772.724 ......... 400,161 ......... 401,198 ............400,161 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,037 ............ 1,037 ................. 0 ................. 0 
89356F-71-1 .. Transamerica SmartCourseSM 2040 Fund ... ....... ..06/20/2023 . 87 .................................... ..12/29/2023 . 87 ........................... .......... 4,956.709 ...........55,105 ...........56,197 ............. 55,105 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,092 ............ 1,092 ................. 0 ................. 0 
89356F-72-9 .. Transamerica SmartCourseSM 2035 Fund ... ....... ..09/08/2023 . 87 .................................... ..12/29/2023 . 87 ........................... ......... 36,558.148 ......... 395,417 ......... 408,407 ............395,417 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........12,990 ...........12,990 ................. 0 ................. 0 
89356F-73-7 .. Transamerica SmartCourseSM 2030 Fund ... ....... ..09/08/2023 . 87 .................................... ..12/29/2023 . 87 ........................... .............. 82.594 ...............873 ...............897 .................873 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 24 ................ 24 ................. 0 ................. 0 
89356F-75-2 .. Transamerica SmartCourseSM Income Fund ....... ..02/01/2023 . 87 .................................... ..12/29/2023 . 87 ........................... .............. 87.889 ...............907 ...............894 .................907 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(13) ...............(13) ................. 0 ................. 0 
89356F-76-0 .. Transamerica LifeGoalSM 2060 Fund ...... ....... ..08/10/2023 . 87 .................................... ..12/29/2023 . 87 ........................... .............478.692 ............ 5,426 ............ 5,676 .............. 5,426 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............250 ...............250 ................. 0 ................. 0 
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89356F-78-6 .. Transamerica LifeGoalSM 2050 Fund ....... ....... ..06/06/2023 . 87 .................................... ..12/29/2023 . 87 ........................... ............. 347.949 ............ 3,823 ............ 4,119 .............. 3,823 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............296 ...............296 ................. 0 ................. 0 

90291A-60-1 ..
Victory Core Plus Intermediate Bond Fund 

.................................................. ....... ..09/15/2023 . 96 .................................... ..12/29/2023 . 96 ............................ ........135,284.406 .......1,212,673 .......1,182,911 ......... 1,212,673 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (29,762) ......... (29,762) .......... 18,857 ................. 0 
90291A-70-0 .. USAA Nasdaq 100 Index Fund ................ ....... ..12/05/2023 . 96 .................................... ..12/18/2023 . 96 ............................ ............... 0.125 ................. 5 ................. 5 ................... 5 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
921909-20-6 .. Vanguard LifeStrategy Income Fund ....... ....... ..12/14/2023 . 47 .................................... ..12/21/2023 . 47 ............................ ........642,175.138 .......9,424,281 ....... 9,799,634 ......... 9,424,281 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........375,353 ..........375,353 ......... 110,191 ................. 0 

921909-30-5 ...
Vanguard LifeStrategy Conservative 

Growth Fund ................................... ....... ..12/14/2023 . 47 .................................... ..12/29/2023 . 47 ............................ ........873,298.036 ......17,359,075 ......18,240,466 ........17,359,075 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... 881,391 ......... 881,391 ......... 173,165 ................. 0 

921909-40-4 ...
Vanguard LifeStrategy Moderate Growth 

Fund ............................................ ....... ..12/14/2023 . 47 .................................... ..12/29/2023 . 47 ............................ ..... 1,175,870.383 ......34,033,136 ......36,417,482 ........34,033,136 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ....... 2,384,346 ....... 2,384,346 ......... 180,632 ................. 0 
921909-50-3 ... Vanguard LifeStrategy Growth Fund ....... ....... ..12/14/2023 . 47 .................................... ..12/28/2023 . 47 ............................ ........835,314.951 ......32,362,586 ......34,791,962 ........32,362,586 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ....... 2,429,376 ....... 2,429,376 ......... 180,535 ................. 0 
921910-71-7 .. Vanguard FTSE Social Index Fund ......... ....... ..02/01/2023 . 47 .................................... ..12/19/2023 . 47 ............................ .............492.781 ...........18,174 ...........21,263 .............18,174 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,089 ............ 3,089 .............. 165 ................. 0 
921937-68-6 .. Vanguard Small Cap Value Index Ret Opt ....... ..04/17/2023 . 47 .................................... ..12/29/2023 . 47 ............................ .......... 3,915.435 ......... 273,054 ..........275,028 ............273,054 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,974 ............ 1,974 .............. 874 ................. 0 
92202E-86-2 .. Vanguard Target Retirement 2050 Fund ... ....... ..02/08/2023 . 47 .................................... ..02/09/2023 . 47 ............................ .............. 89.791 ............ 3,637 ............ 3,619 .............. 3,637 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(18) ...............(18) ................. 0 ................. 0 
922031-76-0 .. Vanguard High-Yield Corporate Fund ...... ....... ..02/15/2023 . 47 .................................... ..12/29/2023 . 47 ............................ .......... 4,422.568 ...........23,086 ...........22,831 .............23,086 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (255) ............. (255) .............. 784 ................. 0 
922042-70-0 .. Vanguard Pacific Stock Index Fund ....... ....... ..03/16/2023 . 47 .................................... ..12/29/2023 . 47 ............................ ............... 8.125 .............. 661 ...............678 .................661 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................17 ................17 ................. 2 ................. 0 

922042-84-1 ...
Vanguard Emerging Markets Stock Index 

Fund ............................................ ....... ..07/11/2023 . 47 .................................... ..12/18/2023 . 47 ............................ .............123.919 ............ 4,215 ............ 4,123 .............. 4,215 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(92) ...............(92) ................26 ................. 0 
922906-30-0 .. Vanguard Federal Money Market Fund ..... ....... ..08/02/2023 . 47 .................................... ..12/29/2023 . 47 ............................ .............192.970 ...............193 ...............193 .................193 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 2 ................. 0 
922908-64-5 ... Vanguard Mid Cap Index Ret Opt ........... ....... ..09/07/2023 . 47 .................................... ..12/28/2023 . 47 ............................ .............289.630 ...........78,847 ...........77,385 .............78,847 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,462) ...........(1,462) .............. 370 ................. 0 
922908-66-0 .. Vanguard Growth Index Ret Opt ............ ....... ..07/11/2023 . 47 .................................... ..12/26/2023 . 47 ............................ .............795.150 ...........98,671 ......... 119,676 .............98,671 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........21,005 ...........21,005 ...............495 ................. 0 
922908-68-6 .. Vanguard Small-Cap Index Fund ............ ....... ..07/11/2023 . 47 .................................... ..12/28/2023 . 47 ............................ .......... 1,397.214 ......... 135,985 ..........129,613 ............135,985 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(6,372) ...........(6,372) .............. 852 ................. 0 
922908-71-0 .. Vanguard 500 Index Fund .................... ....... ..07/11/2023 . 47 .................................... ..12/27/2023 . 47 ............................ .............421.613 ......... 167,147 ......... 174,019 ............167,147 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 6,872 ............ 6,872 .............. 783 ................. 0 

926464-83-5 ...
Victory Sycamore Small Company 

Opportunity Fund ............................. ....... ..03/20/2023 . 53 .................................... ..12/28/2023 . 53 ............................ ............. 994.315 ...........46,584 ...........46,523 ............. 46,584 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(61) ...............(61) ................. 4 ................. 0 
92647Q-36-3 ... Victory RS Small Cap Growth Fund ........ ....... ..11/16/2023 . 53 .................................... ..12/27/2023 . 53 ............................ .............327.416 ...........16,804 ...........19,016 .............16,804 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 2,212 ............ 2,212 ................. 0 ................. 0 
92837F-80-5 .. Virtus Seix Total Return Bond Fund ..... ....... ..11/15/2023 . 35 .................................... ..12/29/2023 . 35 ............................ .......... 3,203.352 ...........31,695 ...........31,667 ............. 31,695 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(28) ...............(28) .............. 407 ................. 0 
92837N-16-2 .. Virtus Small-Cap Fund ...................... ....... ..08/08/2023 . 82 .................................... ..09/12/2023 . 82 ............................ .......... 1,057.093 ...........22,333 ........... 22,233 ............. 22,333 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (100) ............. (100) ................. 0 ................. 0 
94987W-53-9 ... Allspring Emerging Markets Equity Fund ....... ..10/13/2023 . 25 .................................... ..12/18/2023 . 25 ............................ ............... 0.038 ................. 1 ................. 1 ................... 1 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
94987W-79-4 .. Allspring Core Bond Fund .................. ....... ..08/01/2023 . 25 .................................... ..12/29/2023 . 25 ............................ ......... 21,589.682 ......... 237,652 ..........236,005 ............237,652 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(1,647) ...........(1,647) .............. 823 ................. 0 
957663-50-3 .. Western Asset Core Plus Bond Fund ...... ....... ..08/04/2023 . 52 .................................... ..12/26/2023 . 52 ............................ .......... 1,441.789 ...........13,885 ...........13,437 .............13,885 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (448) ............. (448) .............. 206 ................. 0 
97181N-29-6 .. Small Cap Value Fund ....................... ....... ..05/26/2023 . 86 .................................... ..12/29/2023 . 86 ........................... .............632.289 ............8,782 ............ 8,435 .............. 8,782 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............. (347) ............. (347) ................. 0 ................. 0 
97182P-47-2 .. flexPATH Index+ Moderate 2055 Fund ..... ....... ..11/29/2023 . 86 .................................... ..12/01/2023 . 86 ........................... ......... 22,395.981 ......... 384,241 ......... 408,664 ............384,241 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........24,423 ...........24,423 ................. 0 ................. 0 
97182P-51-4 .. flexPATH Index+ Moderate 2055 Fund ..... ....... ..12/01/2023 . 86 .................................... ..12/29/2023 . 86 ........................... ............... 9.622 ...............193 ...............199 .................193 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 6 ................. 6 ................. 0 ................. 0 
97182T-14-4 .. flexPATH Index+ Moderate 2045 Fund ..... ....... ..11/29/2023 . 86 .................................... ..12/01/2023 . 86 ........................... .........19,758.113 ..........332,194 ..........351,797 ............332,194 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........19,603 ...........19,603 ................. 0 ................. 0 
97182T-17-7 .. flexPATH Index+ Moderate 2045 Fund ..... ....... ..12/01/2023 . 86 .................................... ..12/29/2023 . 86 ........................... ............... 7.511 ...............147 ...............151 .................147 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 4 ................. 4 ................. 0 ................. 0 
97182T-34-2 .. flexPATH Index+ Moderate 2035 Fund ..... ....... ..11/29/2023 . 86 .................................... ..12/01/2023 . 86 ........................... .......... 6,225.425 ...........96,844 ......... 101,474 ............. 96,844 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 4,630 ............ 4,630 ................. 0 ................. 0 
97182T-37-5 .. flexPATH Index+ Moderate 2035 Fund ..... ....... ..12/01/2023 . 86 .................................... ..12/29/2023 . 86 ........................... ............... 3.631 ................64 ................66 .................. 64 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 2 ................. 2 ................. 0 ................. 0 
97182T-54-0 .. flexPATH Index+ Moderate 2025 Fund ..... ....... ..11/29/2023 . 86 .................................... ..12/01/2023 . 86 ........................... .......... 6,729.064 ...........94,496 ...........97,542 ............. 94,496 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 3,046 ............ 3,046 ................. 0 ................. 0 
97182T-57-3 .. flexPATH Index+ Moderate 2025 Fund ..... ....... ..12/01/2023 . 86 .................................... ..12/29/2023 . 86 ........................... ............... 2.921 ................45 ................ 46 .................. 45 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 1 ................. 1 ................. 0 ................. 0 

97182T-74-8 ..
flexPATH Index+ Moderate Retirement Fund 

.................................................. ....... ..11/29/2023 . 86 .................................... ..12/01/2023 . 86 ........................... ............. 389.255 ............5,100 ............ 5,312 .............. 5,100 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............212 ...............212 ................. 0 ................. 0 

97182T-77-1 ..
flexPATH Index+ Moderate Retirement Fund 

.................................................. ....... ..12/01/2023 . 86 .................................... ..12/29/2023 . 86 ........................... .............148.168 ............2,106 ............ 2,168 .............. 2,106 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................62 ................62 ................. 0 ................. 0 
97182V-24-8 .. Large Cap Growth Fund ...................... ....... ..05/26/2023 . 86 .................................... ..12/21/2023 . 86 ........................... .............526.591 ............7,886 ............ 9,284 .............. 7,886 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,398 ............ 1,398 ................. 0 ................. 0 
97183C-26-4 .. MyWayRetirement Index 2065 Fund ......... ....... ..04/19/2023 . 86 .................................... ..12/29/2023 . 86 ........................... ......... 10,350.515 ...........99,005 ......... 114,891 ............. 99,005 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........15,886 ...........15,886 ................. 0 ................. 0 
97183C-41-3 .. Large Cap Growth II Fund .................. ....... ..01/31/2023 . 86 .................................... ..02/01/2023 . 86 ........................... .............961.369 ............ 7,504 ............ 8,354 .............. 7,504 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............850 ...............850 ................. 0 ................. 0 
97183C-72-8 .. International Growth Fund II ............. ....... ..09/27/2023 . 86 .................................... ..12/18/2023 . 86 ........................... ............... 0.068 ................. 1 ................. 1 ................... 1 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
97183J-56-6 .. Core Bond Fund ............................... ....... ..06/27/2023 . 86 .................................... ..12/29/2023 . 86 ........................... .............167.881 ............1,736 ............ 1,731 .............. 1,736 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(5) ................(5) ................. 0 ................. 0 
97183Y-13-4 .. Aegon US High Yield CIT .................... ....... ..02/14/2023 . 86 .................................... ..12/29/2023 . 86 ........................... ......... 20,986.655 ......... 192,807 ..........194,319 ............192,807 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,512 ............ 1,512 ................. 0 ................. 0 
97183Y-14-2 .. Aegon US Core Plus CIT ..................... ....... ..10/02/2023 . 86 .................................... ..12/29/2023 . 86 ........................... .......... 4,688.419 ...........43,590 ...........43,521 ............. 43,590 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(69) ...............(69) ................. 0 ................. 0 
97183Y-28-2 .. Transamerica Small Cap Growth CIT ....... ....... ..07/03/2023 . 86 .................................... ..12/29/2023 . 86 ........................... .............117.918 ...............955 ...............970 .................955 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................15 ................15 ................. 0 ................. 0 
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97183Y-33-2 .. Transamerica Large Cap Value CIT ........ ....... ..06/23/2023 . 86 .................................... ..12/29/2023 . 86 ........................... .............231.725 ............ 2,308 ............ 2,319 .............. 2,308 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................11 ................11 ................. 0 ................. 0 
97183Y-35-7 .. Transamerica Large Growth CIT ............ ....... ..12/07/2023 . 86 .................................... ..12/29/2023 . 86 ........................... .............753.871 ............ 6,356 ............ 7,607 .............. 6,356 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 1,251 ............ 1,251 ................. 0 ................. 0 
97183Y-37-3 .. Transamerica International Stock CIT ... ....... ..11/09/2023 . 86 .................................... ..12/29/2023 . 86 ........................... .............178.403 ............ 1,928 ............ 2,020 .............. 1,928 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................ 92 ................ 92 ................. 0 ................. 0 
97183Y-39-9 .. Transamerica International Growth CIT . ....... ..08/02/2023 . 86 .................................... ..12/29/2023 . 86 ........................... .............227.744 ............ 2,250 ............ 2,250 .............. 2,250 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 
97184D-76-6 .. Large Cap Growth III ....................... ....... ..06/23/2023 . 86 .................................... ..12/18/2023 . 86 ........................... .......... 1,392.220 ...........14,479 ...........14,727 ............. 14,479 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............248 ...............248 ................. 0 ................. 0 
97184J-38-3 .. Small Cap Value III ......................... ....... ..06/23/2023 . 86 .................................... ..12/18/2023 . 86 ........................... .......... 1,101.274 ...........11,552 ...........12,535 ............. 11,552 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............983 ...............983 ................. 0 ................. 0 
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded (269,577,674) (228,140,929) (269,587,069) 0 0 0 0 0 (4,502) 41,441,247 41,436,746 (2,900,895) 0 

030372-77-5 ..
AMERICAN FUNDS - INTERNATIONAL FUND 

CLASS 2 SHARES ............................... ....... ..01/30/2023 . AMERICAN FUNDS ..................... ..12/26/2023 . AMERICAN FUNDS ............ .......... 4,527.778 ...........75,116 ...........75,053 .............75,116 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(63) ...............(63) ................18 ................. 0 
G7690B-23-1 .. SHELL PLC ..................................... B...... ..05/19/2023 . Various ............................. ..06/26/2023 . Various ..................... .......... 5,220.000 ................. 0 ................. 0 ................... 0 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ............1,525 ................. 0 

866167-79-4 ..
CALVERT VP RUSSELL 2000 SMALL CAP INDEX 

PORTFOLIO ..................................... ....... ..07/24/2023 . CALVERT ............................. ..11/01/2023 . CALVERT ..................... .......... 3,139.197 ......... 239,605 ..........230,147 ............239,605 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(9,458) ...........(9,458) ...............453 ................. 0 
G7690B-26-4 .. SHELL PLC ..................................... B...... ..11/16/2023 . Various ............................. ..12/20/2023 . Various ..................... .......... 4,728.000 ............ 5,882 ............ 5,882 .............. 5,882 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ............1,587 ................. 0 

866167-20-8 ..
CALVERT VP S&P MIDCAP 400 INDEX 

PORTFOLIO CLASS I ........................... ....... ..04/20/2023 . CALVERT ............................. ..07/25/2023 . CALVERT ..................... .........25,083.608 .......2,984,297 ....... 3,074,449 ......... 2,984,297 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........90,152 ...........90,152 ................. 0 ................. 0 
N96425-35-5 ... WOLTERS KLUWER N.V. ........................ B...... ..05/12/2023 . Various ............................. ..06/06/2023 . Various ..................... .......... 1,914.000 ................. 0 ................. 0 ................... 0 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ............2,032 ................. 0 
233203-67-8 .. DFA VA SHORT-TERM FIXED PORTFOLIO ...... ....... ..05/02/2023 . DFA ................................... ..12/26/2023 . DFA .......................... .........97,081.730 ..........979,555 ..........989,279 ............979,555 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 9,724 ............ 9,724 ................20 ................. 0 

922177-32-4 ...
FIDELITY VIP EMERGING MARKETS PORTFOLIO 

INITIAL CL .................................... ....... ..03/16/2023 . FIDELITY ............................ ..12/11/2023 . FIDELITY .................... ........110,420.397 .......1,155,958 .......1,178,940 ......... 1,155,958 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........22,982 ...........22,982 .............. 180 ................. 0 

922174-62-8 ..
FIDELITY VIP FREEDOM 2010 PORTFOLIO 

INITIAL CLASS ................................ ....... ..05/02/2023 . FIDELITY ............................ ..12/15/2023 . FIDELITY .................... .............204.527 ............ 2,274 ............ 2,212 .............. 2,274 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(62) ...............(62) ................. 0 ................. 0 

922178-73-6 ..
FIDELITY VIP FREEDOM 2060 PORTFOLIO 

INITIAL CLASS ................................ ....... ..01/30/2023 . FIDELITY ............................ ..12/12/2023 . FIDELITY .................... .............126.320 ............ 1,456 ............ 1,455 .............. 1,456 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................(1) ................(1) ................17 ................. 0 

922174-20-6 ..
FIDELITY VIP HIGH INCOME PORTFOLIO 

INITIAL CLASS ................................ ....... ..03/03/2023 . FIDELITY ............................ ..12/26/2023 . FIDELITY .................... .........44,187.381 ......... 198,064 ..........203,471 ............198,064 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ............ 5,407 ............ 5,407 ................72 ................. 0 

922175-10-4 ..
FIDELITY VIP INVESTMENT GRADE BOND 

PORTFOLIO INITI .............................. ....... ..05/02/2023 . FIDELITY ............................ ..12/15/2023 . FIDELITY .................... ......... 65,938.384 ......... 736,315 ......... 709,581 ............736,315 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (26,734) ......... (26,734) ............8,334 ................. 0 

922174-50-3 ...
FIDELITY VIP OVERSEAS PORTFOLIO INITIAL 

CLASS ........................................... ....... ..05/02/2023 . FIDELITY ............................ ..12/12/2023 . FIDELITY .................... ......... 26,257.129 ......... 641,199 ..........631,204 ............641,199 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........(9,995) ...........(9,995) ................. 0 ................. 0 
008892-58-0 .. INVESCO V.I. MAIN STREET MID CAP FUND . ....... ..05/02/2023 . INVESCO .............................. ..12/12/2023 . INVESCO ..................... .......... 2,781.100 ...........24,390 ...........25,187 ............. 24,390 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............797 ...............797 ................. 7 ................. 0 

471021-50-1 ..
JANUS HENDERSON - FLEXIBLE BOND 

PORTFOLIO INSTITUT .......................... ....... ..03/17/2023 . JANUS ................................ ..12/01/2023 . JANUS ........................ .............587.921 ............6,020 ............ 5,973 .............. 6,020 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............(47) ...............(47) ................. 0 ................. 0 

471021-43-6 ..
JANUS HENDERSON - MID CAP VALUE 

PORTFOLIO INSTITUT .......................... ....... ..05/02/2023 . JANUS ................................ ..12/12/2023 . JANUS ........................ ......... 25,586.848 ......... 412,460 ..........413,213 ............412,460 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............753 ...............753 ...........11,253 ................. 0 

53500Q-45-2 ...
LVIP JPMORGAN SMALL CAP CORE FUND 

STANDARD CLASS ............................... ....... ..03/02/2023 . JPMORGAN ............................ ..04/04/2023 . JPMORGAN .................... ............... 0.002 ................. 0 ................. 0 ................... 0 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ................. 0 ................. 0 

55273F-84-5 ...
MFS NEW DISCOVERY SERIES - INITIAL CLASS 

.................................................. ....... ..07/27/2023 . MFS ................................... ..08/02/2023 . MFS .......................... ........131,404.904 .......1,674,704 .......1,661,055 ......... 1,674,704 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (13,649) ......... (13,649) ................. 0 ................. 0 

86664T-44-1 ..
MFS NEW DISCOVERY VALUE PORTFOLIO - 

INITIAL CLASS ................................ ....... ..08/02/2023 . MFS ................................... ..12/12/2023 . MFS .......................... ........207,106.358 .......1,597,656 .......1,737,154 ......... 1,597,656 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ..........139,498 ..........139,498 ............4,568 ................. 0 

55274F-46-3 ...
MFS VIT II INTERNATIONAL GROWTH PORT 

INITIAL CLASS ................................ ....... ..12/05/2023 . MFS ................................... ..12/11/2023 . MFS .......................... .......... 4,000.314 ...........56,004 ...........56,524 .............56,004 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............520 ...............520 ................. 0 ................. 0 
55273F-65-4 ... MFS VIT VALUE SERIES INITIAL CLASS ..... ....... ..02/08/2023 . MFS ................................... ..12/12/2023 . MFS .......................... ........948,304.490 ......20,933,847 ......19,983,634 ........20,933,847 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ........ (950,213) ........ (950,213) ......... 647,198 ................. 0 

693394-72-8 ...
PIMCO HIGH YIELD PORTFOLIO INSTITUTIONAL 

CLASS ........................................... ....... ..03/30/2023 . PIMCO ................................ ..12/11/2023 . PIMCO ........................ .........37,757.088 ......... 261,109 ......... 261,261 ............261,109 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............152 ...............152 ............2,963 ................. 0 

693394-71-0 ..
PIMCO LONG-TERM U.S. GOVERNMENT 

PORTFOLIO INSTITUT .......................... ....... ..07/27/2023 . PIMCO ................................ ..12/12/2023 . PIMCO ........................ ........167,014.824 .......1,315,480 ....... 1,224,635 ......... 1,315,480 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ......... (90,845) ......... (90,845) .......... 11,377 ................. 0 

89360C-64-7 ..
TRANSAMERICA JPMORGAN MID CAP VALUE VP 

INITIAL CLA ................................... ....... ..04/04/2023 . TRANSAMERICA SERIES TRUST ...... ..12/26/2023 .
TRANSAMERICA SERIES TRUST 

............................... ......... 29,628.605 ......... 424,727 ..........450,985 ............424,727 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...........26,258 ...........26,258 .............. 236 ................. 0 
921925-50-9 ... VANGUARD GROWTH PORTFOLIO ................. ....... ..03/28/2023 . VANGUARD ............................ ..12/01/2023 . VANGUARD .................... .............. 11.128 ...............219 ...............227 .................219 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 8 ................. 8 ................. 0 ................. 0 
921925-78-0 .. VANGUARD MODERATE ALLOCATION PORTFOLIO ....... ..03/28/2023 . VANGUARD ............................ ..04/06/2023 . VANGUARD .................... .............668.229 ...........17,407 ...........17,808 .............17,407 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ...............401 ...............401 ................. 0 ................. 0 
921925-10-3 ... VANGUARD MONEY MARKET PORTFOLIO ......... ....... ..09/29/2023 . VANGUARD ............................ ..10/03/2023 . VANGUARD .................... ....16,790,650.790 ..... 16,790,651 ......16,790,651 ........16,790,651 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 0 ................. 0 ......... 121,687 ................. 0 
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 50,534,395 49,729,980 50,534,395 0 0 0 0 0 0 (804,415) (804,415) 813,527 0 

61745J-88-6 .. MSVIF:CORE+ FXD INC I ...................... ....... ..07/25/2023 . Various ............................. ..07/28/2023 . Unknown ..................... .......... 6,412.968 ...........53,196 ...........53,205 ............. 53,196 ................. 0 ................. 0 ................. 0 ................. 0 ................ 0 ................0 ................. 9 ................. 9 .............. 984 ................. 0 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE D - PART 5
Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 53,196 53,205 53,196 0 0 0 0 0 0 9 9 984 0 

5989999998. Total - Common Stocks (218,990,084) (178,357,744) (218,999,479) 0 0 0 0 0 (4,502) 40,636,841 40,632,340 (2,086,383) 0 

5999999999. Total - Preferred and Common Stocks (60,460,435) (18,279,632) (60,280,602) 0 189,228 0 189,228 0 (4,502) 41,996,077 41,991,576 454,627 0 

6009999999 - Totals 3,943,382,744 3,911,808,097 3,944,542,765 747 902,431 0 903,178 0 (4,502) (32,737,167) (32,741,668) 16,350,492 3,850,003 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1
Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
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UNITED STATES TREASURY ................................ .......... ........... ..12/28/2023 . Various ......................................... 03/31/2024 . ........... 1,563,439 ................ 271 ..............8,758 ...................0 ...................0 ........... 1,576,000 ........... 1,554,410 ................ 8,510 ...................0 ...... 2.125 ..........5.502 .... MS .... ...................0 ..............2,954 
UNITED STATES TREASURY ................................ .......... ........... . 10/04/2023 . SG ............................................... 01/04/2024 . ..............899,739 ................ 139 ............ 11,738 ...................0 ...................0 ..............900,000 ..............887,862 ..................... 0 ...................0 ......0.000 ..........5.499 ....N/A .... ...................0 ...................0 
UNITED STATES TREASURY ................................ .......... ........... . 12/18/2023 . EMM .............................................. 03/21/2024 . ..............988,610 ................ 210 ..............1,885 ...................0 ...................0 ...........1,000,000 ..............986,515 ..................... 0 ...................0 ......0.000 ..........5.380 ....N/A .... ...................0 ...................0 
UNITED STATES TREASURY ................................ .......... ........... . 10/19/2023 . Goldman Sachs ................................. 01/18/2024 . ..............617,545 ................ 103 ..............6,780 ...................0 ...................0 ..............619,000 ..............610,663 ..................... 0 ...................0 ......0.000 ..........5.491 ....N/A .... ...................0 ...................0 
UNITED STATES TREASURY ................................ .......... ........... ..10/23/2023 . EMM .............................................. 04/18/2024 . ........... 3,938,280 ..............2,189 .............42,315 ...................0 ...................0 ........... 4,000,000 ........... 3,893,776 ..................... 0 ...................0 ......0.000 ..........5.562 ....N/A .... ...................0 ...................0 
UNITED STATES TREASURY ................................ .......... ........... . 11/02/2023 . ROYAL BANK OF CANADA ........................ 02/01/2024 . ........... 1,108,114 ................ 184 ..............9,814 ...................0 ...................0 ........... 1,113,000 ........... 1,098,116 ..................... 0 ...................0 ......0.000 ..........5.452 ....N/A .... ...................0 ...................0 
UNITED STATES TREASURY ................................ .......... ........... . 10/16/2023 . EMM .............................................. 04/11/2024 . ........... 3,449,565 ..............1,903 .............39,383 ...................0 ...................0 ........... 3,500,000 ........... 3,408,280 ..................... 0 ...................0 ......0.000 ..........5.565 ....N/A .... ...................0 ...................0 
UNITED STATES TREASURY ................................ .......... ........... . 11/09/2023 . Various ......................................... 02/08/2024 . ..............745,935 ................ 105 ..............5,758 ...................0 ...................0 ..............750,000 ..............740,072 ..................... 0 ...................0 ......0.000 ..........5.427 ....N/A .... ...................0 ...................0 
UNITED STATES TREASURY ................................ .......... ........... . 10/20/2023 . EMM .............................................. 02/13/2024 . ........... 3,478,440 ................ 643 .............36,144 ...................0 ...................0 ........... 3,500,000 ........... 3,441,653 ..................... 0 ...................0 ......0.000 ..........5.491 ....N/A .... ...................0 ...................0 
UNITED STATES TREASURY ................................ .......... ........... . 11/28/2023 . Goldman Sachs ................................. 02/29/2024 . ..............991,520 ................ 157 ..............4,684 ...................0 ...................0 ...........1,000,000 ..............986,679 ..................... 0 ...................0 ......0.000 ..........5.430 ....N/A .... ...................0 ...................0 
UNITED STATES TREASURY ................................ .......... ........... ..12/13/2023 . Bank of America .............................. 03/14/2024 . ..............998,527 ................ 272 ..............2,650 ...................0 ...................0 ........... 1,009,000 ..............995,605 ..................... 0 ...................0 ......0.000 ..........5.411 ....N/A .... ...................0 ...................0 
UNITED STATES TREASURY ................................ .......... ........... ..12/20/2023 . CITADEL SECURITIES .......................... 06/20/2024 . ..............629,588 ................ 163 ..............1,002 ...................0 ...................0 ..............645,000 ..............628,424 ..................... 0 ...................0 ......0.000 ..........5.305 ....N/A .... ...................0 ...................0 
UNITED STATES TREASURY ................................ .......... ........... ..12/29/2023 . Various ......................................... 06/27/2024 . ........... 3,315,664 ................ 339 ..............1,143 ...................0 ...................0 ........... 3,400,000 ........... 3,314,182 ..................... 0 ...................0 ......0.000 ..........5.259 ....N/A .... ...................0 ...................0 
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 22,724,967 6,679 172,054 0 0 23,012,000 22,546,233 8,510 0 XXX XXX XXX 0 2,954 

0109999999. Total - U.S. Government Bonds 22,724,967 6,679 172,054 0 0 23,012,000 22,546,233 8,510 0 XXX XXX XXX 0 2,954 

0309999999. Total - All Other Government Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0 

0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0 

0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0 

FEDERAL HOME LOAN BANKS ............................... .......... ........... . 10/17/2023 . EMM .............................................. 01/17/2024 . ........... 6,980,752 ............ (2,501)............ 77,971 ...................0 ...................0 ...........7,000,000 ........... 6,905,282 ..................... 0 ...................0 ......0.000 ..........5.463 ....N/A .... ...................0 ...................0 
FEDERAL HOME LOAN BANKS ............................... .......... ........... ..10/24/2023 . EMM .............................................. 01/24/2024 . ........... 1,495,163 ................ 294 ............ 15,070 ...................0 ...................0 ........... 1,500,000 ........... 1,479,798 ..................... 0 ...................0 ......0.000 ..........5.437 ....N/A .... ...................0 ...................0 
FEDERAL HOME LOAN BANKS ............................... .......... ........... . 11/07/2023 . EMM .............................................. 02/07/2024 . ..........12,931,386 ..............2,214 ........... 102,679 ...................0 ...................0 ..........13,000,000 ..........12,826,493 ..................... 0 ...................0 ......0.000 ..........5.387 ....N/A .... ...................0 ...................0 
FEDERAL HOME LOAN BANKS ............................... .......... ........... ..09/20/2023 . EMM .............................................. 02/26/2024 . ........... 6,100,848 ............ (2,078).............91,940 ...................0 ...................0 ........... 6,154,000 ........... 6,010,986 ..................... 0 ...................0 ......0.000 ..........5.430 ....N/A .... ...................0 ...................0 
FEDERAL HOME LOAN BANKS ............................... .......... ........... ..09/20/2023 . EMM .............................................. 03/11/2024 . ..............837,459 ................ 161 ............ 12,680 ...................0 ...................0 ..............846,000 ..............824,618 ..................... 0 ...................0 ......0.000 ..........5.430 ....N/A .... ...................0 ...................0 
FEDERAL HOME LOAN BANKS ............................... .......... ........... ..12/19/2023 . EMM .............................................. 04/17/2024 . ........... 1,476,780 ................ (16)..............2,580 ...................0 ...................0 ........... 1,500,000 ........... 1,474,217 ..................... 0 ...................0 ......0.000 ..........5.315 ....N/A .... ...................0 ...................0 
FEDERAL HOME LOAN BANKS ............................... .......... ........... ..09/19/2023 . EMM .............................................. 03/20/2024 . ........... 2,964,706 ................ (67).............45,308 ...................0 ...................0 ........... 3,000,000 ........... 2,919,465 ..................... 0 ...................0 ......0.000 ..........5.456 ....N/A .... ...................0 ...................0 
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 32,787,093 (1,993) 348,228 0 0 33,000,000 32,440,859 0 0 XXX XXX XXX 0 0 

0909999999. Total - U.S. Special Revenues Bonds 32,787,093 (1,993) 348,228 0 0 33,000,000 32,440,859 0 0 XXX XXX XXX 0 0 

AT&T Inc. ................................................. .......... ........... . 11/21/2023 . WELLS FARGO SECURITIES LLC ................ 03/19/2024 . ..............246,851 ................ (89)..............1,609 ...................0 ...................0 ..............250,000 ..............245,331 ..................... 0 ...................0 ......0.000 ..........5.786 ....N/A .... ...................0 ...................0 
HSBC USA Inc. ............................................ .......... ........... ..12/14/2023 . WELLS FARGO SECURITIES LLC ................ 04/26/2024 . ........... 1,963,868 ............... (688)..............5,194 ...................0 ...................0 ........... 2,000,000 ........... 1,959,361 ..................... 0 ...................0 ......0.000 ..........5.635 ....N/A .... ...................0 ...................0 
Svenska Handelsbanken AB (publ) ..................... .......... C......... ..07/24/2023 . Barclays Bank ................................. 01/24/2024 . ........... 1,245,230 ............... (298)............ 31,306 ...................0 ...................0 ........... 1,250,000 ........... 1,214,222 ..................... 0 ...................0 ......0.000 ..........5.763 ....N/A .... ...................0 ...................0 
Macquarie Bank Limited ................................ .......... C......... . 08/04/2023 . JP Morgan ...................................... 02/02/2024 . ..............994,751 ............... (253).............23,417 ...................0 ...................0 ...........1,000,000 ..............971,588 ..................... 0 ...................0 ......0.000 ..........5.783 ....N/A .... ...................0 ...................0 
HSBC USA Inc. ............................................ .......... ........... ..12/14/2023 . WELLS FARGO SECURITIES LLC ................ 04/26/2024 . ........... 2,209,352 ............... (774)..............5,844 ...................0 ...................0 ........... 2,250,000 ........... 2,204,281 ..................... 0 ...................0 ......0.000 ..........5.635 ....N/A .... ...................0 ...................0 
Rabobank Nederland - New York Branch ............... .......... ........... . 08/03/2023 . ROYAL BANK OF CANADA ........................ 02/01/2024 . ..............646,760 ............... (139)............ 15,104 ...................0 ...................0 ..............650,000 ..............631,795 ..................... 0 ...................0 ......0.000 ..........5.699 ....N/A .... ...................0 ...................0 
Toyota Motor Credit Corporation ..................... .......... ........... . 07/10/2023 . TMC .............................................. 01/05/2024 . ..............998,967 ............... (409).............27,319 ...................0 ...................0 ...........1,000,000 ..............972,056 ..................... 0 ...................0 ......0.000 ..........5.782 ....N/A .... ...................0 ...................0 
Toyota Motor Credit Corporation ..................... .......... ........... . 07/10/2023 . TMC .............................................. 01/05/2024 . ..............998,967 ............... (409).............27,319 ...................0 ...................0 ...........1,000,000 ..............972,056 ..................... 0 ...................0 ......0.000 ..........5.782 ....N/A .... ...................0 ...................0 
Thunder Bay Funding, LLC .............................. .......... ........... . 07/05/2023 . ACADEMY SECURITIES, INC. ................... 01/02/2024 . ..............299,822 ............... (132)..............8,234 ...................0 ...................0 ..............300,000 ..............291,720 ..................... 0 ...................0 ......0.000 ..........5.677 ....N/A .... ...................0 ...................0 
HSBC USA Inc. ............................................ .......... ........... ..12/20/2023 . WELLS FARGO SECURITIES LLC ................ 05/24/2024 . ..............599,361 ............... (153)..............1,124 ...................0 ...................0 ..............613,000 ..............598,390 ..................... 0 ...................0 ......0.000 ..........5.645 ....N/A .... ...................0 ...................0 
Standard Chartered Bank - New York Branc ......... .......... ........... . 07/06/2023 . JP Morgan ...................................... 01/12/2024 . ........... 2,395,054 ............... (825)............ 65,567 ...................0 ...................0 ........... 2,400,000 ........... 2,330,312 ..................... 0 ...................0 ......0.000 ..........5.785 ....N/A .... ...................0 ...................0 
Thunder Bay Funding, LLC .............................. .......... ........... . 07/05/2023 . ROYAL BANK OF CANADA ........................ 01/02/2024 . ........... 1,499,111 ............... (660)............ 41,170 ...................0 ...................0 ........... 1,500,000 ........... 1,458,600 ..................... 0 ...................0 ......0.000 ..........5.677 ....N/A .... ...................0 ...................0 
GTA Funding LLC ......................................... .......... ........... . 07/18/2023 . JP Morgan ...................................... 01/12/2024 . ..............249,480 ................ (95)..............6,460 ...................0 ...................0 ..............250,000 ..............243,115 ..................... 0 ...................0 ......0.000 ..........5.729 ....N/A .... ...................0 ...................0 
Standard Chartered Bank - New York Branc ......... .......... ........... . 07/06/2023 . JP Morgan ...................................... 01/12/2024 . ..............948,042 ............... (327).............25,953 ...................0 ...................0 ..............950,000 ..............922,415 ..................... 0 ...................0 ......0.000 ..........5.785 ....N/A .... ...................0 ...................0 
Macquarie Bank Limited ................................ .......... C......... . 09/07/2023 . Various ......................................... 01/23/2024 . ........... 2,241,581 ............... (804).............42,648 ...................0 ...................0 ........... 2,250,000 ........... 2,199,737 ..................... 0 ...................0 ......0.000 ..........5.680 ....N/A .... ...................0 ...................0 
Australia and New Zealand Banking Group ........... .......... C......... . 07/10/2023 . Barclays Bank ................................. 01/08/2024 . ..............499,261 ............... (199).............13,437 ...................0 ...................0 ..............500,000 ..............486,023 ..................... 0 ...................0 ......0.000 ..........5.719 ....N/A .... ...................0 ...................0 
National Bank of Canada ............................... .......... ........... . 08/03/2023 . Goldman Sachs ................................. 02/01/2024 . ..............994,950 ............... (236).............23,447 ...................0 ...................0 ...........1,000,000 ..............971,739 ..................... 0 ...................0 ......0.000 ..........5.752 ....N/A .... ...................0 ...................0 
Lloyds Banking Group plc .............................. .......... C......... . 08/10/2023 . Barclays Bank ................................. 01/08/2024 . ..............249,630 ............... (100)..............5,560 ...................0 ...................0 ..............250,000 ..............244,170 ..................... 0 ...................0 ......0.000 ..........5.706 ....N/A .... ...................0 ...................0 
Lloyds Bank plc ......................................... .......... C......... . 11/15/2023 . WELLS FARGO SECURITIES LLC ................ 03/01/2024 . ........... 1,237,995 ............... (609)..............8,927 ...................0 ...................0 ........... 1,250,000 ........... 1,229,677 ..................... 0 ...................0 ......0.000 ..........5.592 ....N/A .... ...................0 ...................0 
Bedford Row Funding Corp .............................. .......... ........... . 07/13/2023 . Bank of America .............................. 01/09/2024 . ..............549,103 ............... (220).............14,558 ...................0 ...................0 ..............550,000 ..............534,765 ..................... 0 ...................0 ......0.000 ..........5.698 ....N/A .... ...................0 ...................0 
Ridgefield Funding Company, LLC Series A ......... .......... ........... . 11/16/2023 . ROYAL BANK OF CANADA ........................ 03/13/2024 . ..............346,030 ................ (92)..............2,478 ...................0 ...................0 ..............350,000 ..............343,644 ..................... 0 ...................0 ......0.000 ..........5.670 ....N/A .... ...................0 ...................0 
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Abn Amro Funding Usa LLC .............................. .......... ........... . 07/18/2023 . Goldman Sachs ................................. 01/16/2024 . ..............698,115 ............... (269)............ 17,990 ...................0 ...................0 ..............700,000 ..............680,395 ..................... 0 ...................0 ......0.000 ..........5.699 ....N/A .... ...................0 ...................0 
Glencove Funding DAC ................................... .......... C......... ..09/21/2023 . ROYAL BANK OF CANADA ........................ 01/31/2024 . ..............348,275 ................ (89)..............5,563 ...................0 ...................0 ..............350,000 ..............342,801 ..................... 0 ...................0 ......0.000 ..........5.750 ....N/A .... ...................0 ...................0 
Macquarie Bank Limited ................................ .......... C......... . 07/21/2023 . Barclays Bank ................................. 01/23/2024 . ..............498,129 ............... (151).............12,589 ...................0 ...................0 ..............500,000 ..............485,690 ..................... 0 ...................0 ......0.000 ..........5.794 ....N/A .... ...................0 ...................0 
GTA Funding LLC ......................................... .......... ........... . 10/02/2023 . Barclays Bank ................................. 01/22/2024 . ........... 1,992,850 ............... (698).............27,957 ...................0 ...................0 ........... 2,000,000 ........... 1,965,591 ..................... 0 ...................0 ......0.000 ..........5.657 ....N/A .... ...................0 ...................0 
Bank of China, Hong Kong Branch ..................... .......... C......... ..07/25/2023 . Merril Lynch Pierce Fenner Smith ........ 01/22/2024 . ..............996,275 ............... (377).............25,352 ...................0 ...................0 ...........1,000,000 ..............971,300 ..................... 0 ...................0 ......0.000 ..........5.910 ....N/A .... ...................0 ...................0 
Columbia Funding Company, LLC ........................ .......... ........... . 10/03/2023 . Barclays Bank ................................. 03/07/2024 . ........... 1,088,448 ............... (158).............15,538 ...................0 ...................0 ...........1,100,000 ........... 1,073,068 ..................... 0 ...................0 ......0.000 ..........5.803 ....N/A .... ...................0 ...................0 
Lloyds Bank plc ......................................... .......... C......... . 07/27/2023 . JP Morgan ...................................... 01/29/2024 . ..............497,697 ............... (125).............12,289 ...................0 ...................0 ..............500,000 ..............485,533 ..................... 0 ...................0 ......0.000 ..........5.764 ....N/A .... ...................0 ...................0 
The Goldman Sachs Group, Inc. ....................... .......... ........... . 10/06/2023 . Goldman Sachs ................................. 04/03/2024 . ........... 2,101,281 ..............1,281 ...................0 ...................0 ...................0 ........... 2,100,000 ........... 2,100,000 ................ 8,725 ...................0 ...... 5.342 ..........5.341 ....MON .... ............ 19,702 ...................0 
Starbird Funding Corporation ......................... .......... ........... . 07/31/2023 . JP Morgan ...................................... 02/01/2024 . ..............248,731 ................ (62)..............6,000 ...................0 ...................0 ..............250,000 ..............242,793 ..................... 0 ...................0 ......0.000 ..........5.774 ....N/A .... ...................0 ...................0 
Mont Blanc Capital Corp. .............................. .......... ........... . 10/16/2023 . Bank of America .............................. 01/17/2024 . ........... 2,243,639 ............... (831)............ 26,613 ...................0 ...................0 ........... 2,250,000 ........... 2,217,857 ..................... 0 ...................0 ......0.000 ..........5.648 ....N/A .... ...................0 ...................0 
National Bank of Canada ............................... .......... ........... . 08/01/2023 . Goldman Sachs ................................. 02/01/2024 . ..............547,223 ............... (121)............ 13,113 ...................0 ...................0 ..............550,000 ..............534,230 ..................... 0 ...................0 ......0.000 ..........5.774 ....N/A .... ...................0 ...................0 
Swedbank AB (publ) ..................................... .......... C......... . 10/19/2023 . JP Morgan ...................................... 04/15/2024 . ..............984,089 ................ 627 ............ 11,655 ...................0 ...................0 ...........1,000,000 ..............971,808 ..................... 0 ...................0 ......0.000 ..........5.835 ....N/A .... ...................0 ...................0 
National Bank of Canada ............................... .......... ........... . 08/02/2023 . JP Morgan ...................................... 02/02/2024 . ..............994,800 ............... (222).............23,644 ...................0 ...................0 ...........1,000,000 ..............971,378 ..................... 0 ...................0 ......0.000 ..........5.763 ....N/A .... ...................0 ...................0 
National Bank of Canada ............................... .......... ........... . 11/28/2023 . JP Morgan ...................................... 03/28/2024 . ..............246,606 ................ (41)..............1,310 ...................0 ...................0 ..............250,000 ..............245,336 ..................... 0 ...................0 ......0.000 ..........5.682 ....N/A .... ...................0 ...................0 
Anglesea Funding Plc ................................... .......... C......... . 08/03/2023 . Bank of America .............................. 01/29/2024 . ..............696,762 ............... (189).............16,442 ...................0 ...................0 ..............700,000 ..............680,509 ..................... 0 ...................0 ......0.000 ..........5.761 ....N/A .... ...................0 ...................0 
Korea Development Bank - New York Branch ......... .......... ........... ..12/12/2023 . WELLS FARGO SECURITIES LLC ................ 05/28/2024 . ........... 1,271,310 ................ 544 ..............3,951 ...................0 ...................0 ........... 1,300,000 ........... 1,266,815 ..................... 0 ...................0 ......0.000 ..........5.618 ....N/A .... ...................0 ...................0 
National Bank of Canada ............................... .......... ........... . 08/31/2023 . ROYAL BANK OF CANADA ........................ 04/01/2024 . ..............492,922 ..................12 ..............9,584 ...................0 ...................0 ..............500,000 ..............483,326 ..................... 0 ...................0 ......0.000 ..........5.788 ....N/A .... ...................0 ...................0 
Sheffield Receivables Company LLC .................. .......... ........... ..12/15/2023 . BANK OF NEW YORK ............................. 03/15/2024 . ........... 1,136,530 ............... (601)..............3,199 ...................0 ...................0 ........... 1,150,000 ........... 1,133,933 ..................... 0 ...................0 ......0.000 ..........5.558 ....N/A .... ...................0 ...................0 
Anglesea Funding Plc ................................... .......... C......... ..09/28/2023 . ROYAL BANK OF CANADA ........................ 02/01/2024 . ..............994,922 ............... (230)............ 14,857 ...................0 ...................0 ...........1,000,000 ..............980,295 ..................... 0 ...................0 ......0.000 ..........5.768 ....N/A .... ...................0 ...................0 
Svenska Handelsbanken AB (publ) ..................... .......... C......... ..09/28/2023 . Barclays Bank ................................. 03/11/2024 . ........... 1,511,672 ................ 310 .............23,825 ...................0 ...................0 ........... 1,528,000 ........... 1,487,537 ..................... 0 ...................0 ......0.000 ..........5.757 ....N/A .... ...................0 ...................0 
Macquarie Bank Limited ................................ .......... C......... ..09/29/2023 . Barclays Bank ................................. 03/05/2024 . ..............494,902 ................ (94)..............7,350 ...................0 ...................0 ..............500,000 ..............487,645 ..................... 0 ...................0 ......0.000 ..........5.783 ....N/A .... ...................0 ...................0 
Fairway Finance Company LLC .......................... .......... ........... . 10/04/2023 . Bank of America .............................. 04/10/2024 . ..............984,457 ................ 124 .............13,943 ...................0 ...................0 ...........1,000,000 ..............970,390 ..................... 0 ...................0 ......0.000 ..........5.808 ....N/A .... ...................0 ...................0 
Starbird Funding Corporation ......................... .......... ........... . 10/04/2023 . JP Morgan ...................................... 04/04/2024 . ........... 1,250,398 ................ 398 ...................0 ...................0 ...................0 ........... 1,250,000 ........... 1,250,000 ................ 5,535 ...................0 ...... 5.760 ..........5.759 ....MON .... ............ 12,021 ................ 395 
Korea Development Bank - New York Branch ......... .......... ........... . 10/10/2023 . CITIBANK ....................................... 04/10/2024 . ..............492,316 ................ 135 ..............6,412 ...................0 ...................0 ..............500,000 ..............485,769 ..................... 0 ...................0 ......0.000 ..........5.794 ....N/A .... ...................0 ...................0 
Skandinaviska Enskilda Banken AB (publ) .......... .......... C......... ..10/23/2023 . JP Morgan ...................................... 02/15/2024 . ..............992,984 ................ (54)............ 10,831 ...................0 ...................0 ...........1,000,000 ..............982,207 ..................... 0 ...................0 ......0.000 ..........5.700 ....N/A .... ...................0 ...................0 
Swedbank AB (publ) ..................................... .......... C......... . 10/19/2023 . JP Morgan ...................................... 04/15/2024 . ..............984,089 ................ 627 ............ 11,655 ...................0 ...................0 ...........1,000,000 ..............971,808 ..................... 0 ...................0 ......0.000 ..........5.835 ....N/A .... ...................0 ...................0 
Atlantic Asset Securitization Corp. ............... .......... ........... ..10/25/2023 . Bank of America .............................. 04/09/2024 . ........... 1,969,090 ................ 165 .............21,344 ...................0 ...................0 ........... 2,000,000 ........... 1,947,581 ..................... 0 ...................0 ......0.000 ..........5.808 ....N/A .... ...................0 ...................0 
Thunder Bay Funding, LLC .............................. .......... ........... . 11/03/2023 . GOLDMAN SACHS & CO ........................... 05/07/2024 . ..............980,623 ................ 343 ..............8,540 ...................0 ...................0 ...........1,000,000 ..............971,739 ..................... 0 ...................0 ......0.000 ..........5.752 ....N/A .... ...................0 ...................0 
Korea Development Bank - New York Branch ......... .......... ........... ..12/12/2023 . WELLS FARGO SECURITIES LLC ................ 05/28/2024 . ........... 1,955,862 ................ 838 ..............6,078 ...................0 ...................0 ........... 2,000,000 ........... 1,948,947 ..................... 0 ...................0 ......0.000 ..........5.618 ....N/A .... ...................0 ...................0 
Microsoft Corporation ................................. .......... ........... ..12/12/2023 . Bank of America .............................. 06/03/2024 . ..............488,724 ................ 167 ..............1,486 ...................0 ...................0 ..............500,000 ..............487,071 ..................... 0 ...................0 ......0.000 ..........5.495 ....N/A .... ...................0 ...................0 
Pfizer Inc. .............................................. .......... ........... . 12/08/2023 . Goldman Sachs ................................. 06/05/2024 . ..............537,400 ................ 222 ..............1,973 ...................0 ...................0 ..............550,000 ..............535,205 ..................... 0 ...................0 ......0.000 ..........5.529 ....N/A .... ...................0 ...................0 
Sheffield Receivables Company LLC .................. .......... ........... ..12/13/2023 . BANK OF NEW YORK ............................. 03/15/2024 . ..............247,072 ............... (128)................ 719 ...................0 ...................0 ..............250,000 ..............246,480 ..................... 0 ...................0 ......0.000 ..........5.565 ....N/A .... ...................0 ...................0 
Mont Blanc Capital Corp. .............................. .......... ........... ..12/13/2023 . Bank of America .............................. 04/15/2024 . ..............295,129 ................ (85)................ 866 ...................0 ...................0 ..............300,000 ..............294,348 ..................... 0 ...................0 ......0.000 ..........5.599 ....N/A .... ...................0 ...................0 
DNB Bank ASA ............................................. .......... C......... ..12/20/2023 . Bank of America .............................. 06/20/2024 . ..............450,430 ................ (49)................ 809 ...................0 ...................0 ..............462,000 ..............449,670 ..................... 0 ...................0 ......0.000 ..........5.484 ....MAT .... ...................0 ...................0 
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 53,127,913 (6,288) 760,150 0 0 53,603,000 52,374,051 14,259 0 XXX XXX XXX 31,723 395 

Manhattan Asset Funding Company LLC ................ .......... ........... ..09/19/2023 . CITIBANK ....................................... 01/16/2024 . ..............398,929 ............... (151)..............6,379 ...................0 ...................0 ..............400,000 ..............392,701 ..................... 0 ...................0 ......0.000 ..........5.603 ....N/A .... ...................0 ...................0 
Manhattan Asset Funding Company LLC ................ .......... ........... . 07/10/2023 . Goldman Sachs ................................. 01/09/2024 . ..............301,507 ............... (124)..............8,089 ...................0 ...................0 ..............302,000 ..............293,541 ..................... 0 ...................0 ......0.000 ..........5.590 ....N/A .... ...................0 ...................0 
Britannia Funding Company, LLC ...................... .......... ........... . 10/06/2023 . Barclays Bank ................................. 01/08/2024 . ........... 2,246,652 ............... (916).............30,233 ...................0 ...................0 ........... 2,250,000 ........... 2,217,335 ..................... 0 ...................0 ......0.000 ..........5.641 ....N/A .... ...................0 ...................0 
LMA S.A. .................................................. .......... C......... ..09/26/2023 . Bank of America .............................. 02/07/2024 . ..............496,969 ............... (138)..............7,585 ...................0 ...................0 ..............500,000 ..............489,522 ..................... 0 ...................0 ......0.000 ..........5.727 ....N/A .... ...................0 ...................0 
Alinghi Funding Company, LLC ......................... .......... ........... . 10/10/2023 . ROYAL BANK OF CANADA ........................ 04/10/2024 . ........... 2,215,231 ................ 668 .............29,413 ...................0 ...................0 ........... 2,250,000 ........... 2,185,149 ..................... 0 ...................0 ......0.000 ..........5.798 ....N/A .... ...................0 ...................0 
LMA S.A. .................................................. .......... C......... . 11/03/2023 . JP Morgan ...................................... 04/02/2024 . ..............985,540 ................ (21)..............9,260 ...................0 ...................0 ...........1,000,000 ..............976,301 ..................... 0 ...................0 ......0.000 ..........5.773 ....N/A .... ...................0 ...................0 
Liberty Street Funding LLC ........................... .......... ........... . 11/01/2023 . Goldman Sachs ................................. 05/01/2024 . ..............490,677 ................ 139 ..............4,770 ...................0 ...................0 ..............500,000 ..............485,769 ..................... 0 ...................0 ......0.000 ..........5.765 ....N/A .... ...................0 ...................0 
Old Line Funding, LLC .................................. .......... ........... . 11/14/2023 . Merril Lynch Pierce Fenner Smith ........ 04/11/2024 . ..............541,372 ............... (126)..............3,956 ...................0 ...................0 ..............550,000 ..............537,541 ..................... 0 ...................0 ......0.000 ..........5.631 ....N/A .... ...................0 ...................0 
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured 
Securities 7,676,876 (669) 99,684 0 0 7,752,000 7,577,860 0 0 XXX XXX XXX 0 0 

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 60,804,788 (6,957) 859,834 0 0 61,355,000 59,951,911 14,259 0 XXX XXX XXX 31,723 395 

1309999999. Total - Hybrid Securities 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0 

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0 
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1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0 

2419999999. Total - Issuer Obligations 108,639,973 (1,603) 1,280,432 0 0 109,615,000 107,361,143 22,769 0 XXX XXX XXX 31,723 3,349 

2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0 

2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0 

2449999999. Total - Other Loan-Backed and Structured Securities 7,676,876 (669) 99,684 0 0 7,752,000 7,577,860 0 0 XXX XXX XXX 0 0 

2459999999. Total - SVO Identified Funds 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0 

2469999999. Total - Affiliated Bank Loans 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0 

2479999999. Total - Unaffiliated Bank Loans 0 0 0 0 0 0 0 0 0 XXX XXX XXX 0 0 

2509999999. Total Bonds 116,316,848 (2,271) 1,380,116 0 0 117,367,000 114,939,003 22,769 0 XXX XXX XXX 31,723 3,349 

7109999999. Total - Parent, Subsidiaries and Affiliates 0 0 0 0 0 XXX 0 0 0 XXX XXX XXX 0 0 

7709999999 - Totals 116,316,848 (2,271) 1,380,116 0 0 XXX 114,939,003 22,769 0 XXX XXX XXX 31,723 3,349 

1.

Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A 1A ...$ .............43,840,221  1B ..$ ............ 11,671,840  1C ..$ ..............9,797,317  1D ..$ .............20,711,055  1E ..$ .............30,049,565  1F .. $ ..........................0  1G ..$ ..........................0 
1B 2A ...$ ................. 246,851  2B ..$ ..........................0  2C ..$ ..........................0 
1C 3A ...$ ..........................0  3B ..$ ..........................0  3C ..$ ..........................0 
1D 4A ...$ ..........................0  4B ..$ ..........................0  4C ..$ ..........................0 
1E 5A ...$ ..........................0  5B ..$ ..........................0  5C ..$ ..........................0 
1F 6 .....$ ..........................0   

 E
1
7
.2



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

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year
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0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
457458, OPTION 

LISTED__EQUITY_CALL__I

NDEX ..................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/18/2023 . 01/31/2024 ............... 1 .......... 465,000 ..............4650 ................ 0 ..........15,190 ................ 0 ..........16,015 ........... ..........16,015 ........... 5,417 ................ 0 .......... (4,592)................ 0 ................ 0  .......... 0007 ...........

43411, S&P 500 OPTION 

........................... GIC Issuances ......... Exhibit 7 ... Equity/Index

JPMORGAN CHASE 

BANK, NATIONAL 

ASSOCIATION NEW 

YORK BRANCH ........ 7H6GLXDRUGQFU57RNE97 . 09/30/1997 . 10/25/2027 .........15,096 ...... 14,300,139 ........... 947.28 ......8,206,770 ................ 0 ................ 0 .....57,245,260 ........... .....57,245,260 .....14,698,488 ................ 0 ....... (273,434)................ 0 ................ 0  .......... 0001 ...........
457484, OPTION 

LISTED__EQUITY_CALL__I

NDEX ..................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/19/2023 . 01/19/2024 ............... 4 ....... 1,860,000 ..............4650 ................ 0 ..........61,936 ................ 0 ..........57,240 ........... ..........57,240 ..........20,078 ................ 0 .........(24,774)................ 0 ................ 0  .......... 0007 ...........
457815, OPTION 

LISTED__EQUITY_CALL__I

NDEX ..................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/28/2023 . 01/31/2024 ............... 4 ....... 1,850,000 ..............4625 ................ 0 ..........82,309 ................ 0 ..........72,600 ........... ..........72,600 ..........(2,226)................ 0 ..........(7,483)................ 0 ................ 0  .......... 0007 ...........
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 8,206,770 159,435 0 57,391,115 XXX 57,391,115 14,721,758 0 (310,283) 0 0 XXX XXX
446650, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 08/25/2023 . 02/16/2024 ............... 5 ........2,025,000 ..............4050 ................ 0 ..........38,025 ................ 0 ........... 1,700 ........... ........... 1,700 ..........(8,469)................ 0 .........(27,856)................ 0 ................ 0  .......... 0007 ...........
447462, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 09/01/2023 . 01/19/2024 ............... 5 ....... 2,075,000 ..............4150 ................ 0 .......... 23,450 ................ 0 ..............563 ........... ..............563 ..........(2,541)................ 0 .........(20,346)................ 0 ................ 0  .......... 0007 ...........
447854, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 09/11/2023 . 03/15/2024 ............... 5 ........2,025,000 ..............4050 ................ 0 ..........28,200 ................ 0 ........... 4,175 ........... ........... 4,175 ..........(7,105)................ 0 .........(16,920)................ 0 ................ 0  .......... 0007 ...........
450038, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 10/16/2023 . 03/15/2024 ............... 5 ....... 1,975,000 ..............3950 ................ 0 ..........30,700 ................ 0 ........... 3,275 ........... ........... 3,275 ........ (11,870)................ 0 .........(15,555)................ 0 ................ 0  .......... 0007 ...........
450119, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 10/18/2023 . 01/19/2024 ............... 5 ....... 1,975,000 ..............3950 ................ 0 ..........20,785 ................ 0 ..............375 ........... ..............375 ..........(3,692)................ 0 ........ (16,718)................ 0 ................ 0  .......... 0007 ...........
450128, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 10/19/2023 . 01/19/2024 ............... 1 .......... 395,000 ..............3950 ................ 0 ........... 5,440 ................ 0 ............... 75 ........... ............... 75 ..........(1,001)................ 0 ..........(4,364)................ 0 ................ 0  .......... 0007 ...........
450129, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 10/19/2023 . 01/19/2024 ............... 1 .......... 415,000 ..............4150 ................ 0 ........... 9,040 ................ 0 ..............113 ........... ..............113 ..........(1,676)................ 0 ..........(7,252)................ 0 ................ 0  .......... 0007 ...........
450225, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 10/24/2023 . 03/15/2024 ............... 6 ....... 2,280,000 ..............3800 ................ 0 ..........34,500 ................ 0 ........... 2,880 ........... ........... 2,880 .........(15,099)................ 0 .........(16,521)................ 0 ................ 0  .......... 0007 ...........
451161, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 10/27/2023 . 01/19/2024 ............... 6 ........2,220,000 ..............3700 ................ 0 .......... 19,344 ................ 0 ..............270 ........... ..............270 ..........(4,029)................ 0 .........(15,045)................ 0 ................ 0  .......... 0007 ...........
451252, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 10/30/2023 . 02/16/2024 ............... 5 ....... 1,900,000 ..............3800 ................ 0 ..........29,300 ................ 0 ..............950 ........... ..............950 .........(11,530)................ 0 ........ (16,820)................ 0 ................ 0  .......... 0007 ...........
451678, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 11/03/2023 . 03/15/2024 ............... 6 ........2,340,000 ..............3900 ................ 0 .......... 24,420 ................ 0 ........... 3,510 ........... ........... 3,510 .........(10,391)................ 0 .........(10,519)................ 0 ................ 0  .......... 0007 ...........
451787, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 11/08/2023 . 02/16/2024 ............... 6 ....... 2,400,000 ..............4000 ................ 0 ..........18,912 ................ 0 ........... 1,815 ........... ........... 1,815 ..........(6,972)................ 0 .........(10,125)................ 0 ................ 0  .......... 0007 ...........
453196, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 11/29/2023 . 04/19/2024 ............... 6 ........2,490,000 ..............4150 ................ 0 .......... 23,394 ................ 0 ..........12,330 ........... ..........12,330 ..........(5,755)................ 0 ..........(5,309)................ 0 ................ 0  .......... 0007 ...........
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted
Premium 

(Received) 
Paid

Current 
Year Initial 
Cost of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at
Year-end

(b)
456293, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/11/2023 . 04/19/2024 ............... 5 ........2,125,000 ..............4250 ................ 0 ..........22,115 ................ 0 ..........12,975 ........... ..........12,975 ..........(5,711)................ 0 .......... (3,429)................ 0 ................ 0  .......... 0007 ...........
456329, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/12/2023 . 03/15/2024 ............... 6 ....... 2,610,000 ..............4350 ................ 0 ..........20,610 ................ 0 ..........11,640 ........... ..........11,640 ..........(4,759)................ 0 ..........(4,211)................ 0 ................ 0  .......... 0007 ...........
456555, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/13/2023 . 03/15/2024 ............... 6 ....... 2,580,000 ..............4300 ................ 0 ..........16,920 ................ 0 ........... 9,960 ........... ........... 9,960 ..........(3,650)................ 0 ..........(3,310)................ 0 ................ 0  .......... 0007 ...........
457214, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/14/2023 . 03/15/2024 ............... 5 ....... 2,200,000 ..............4400 ................ 0 ..........13,735 ................ 0 ..........11,375 ........... ..........11,375 ..............206 ................ 0 ..........(2,566)................ 0 ................ 0  .......... 0007 ...........
457487, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/19/2023 . 03/28/2024 ............... 5 ........2,250,000 ..............4500 ................ 0 ..........22,005 ................ 0 ..........19,550 ........... ..........19,550 ..............212 ................ 0 ..........(2,667)................ 0 ................ 0  .......... 0007 ...........
457818, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/28/2023 . 03/28/2024 ............... 5 ........2,225,000 ..............4450 ................ 0 ..........15,660 ................ 0 ..........16,775 ........... ..........16,775 ........... 1,637 ................ 0 .............(522)................ 0 ................ 0  .......... 0007 ...........
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 0 416,555 0 114,305 XXX 114,305 (102,194) 0 (200,056) 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 8,206,770 575,990 0 57,505,420 XXX 57,505,420 14,619,564 0 (510,339) 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 8,206,770 159,435 0 57,391,115 XXX 57,391,115 14,721,758 0 (310,283) 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 416,555 0 114,305 XXX 114,305 (102,194) 0 (200,056) 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 8,206,770 575,990 0 57,505,420 XXX 57,505,420 14,619,564 0 (510,339) 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
452668, OPTION 

LISTED__EQUITY_CALL__I

NDEX ..................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 11/20/2023 . 01/19/2024 ............... 4 ....... 1,860,000 ..............4650 ................ 0 ........ (19,880)................ 0 .........(57,240) ........... .........(57,240).........(51,175)................ 0 ..........13,815 ................ 0 ................ 0  .......... 0007 ...........
453195, OPTION 

LISTED__EQUITY_CALL__I

NDEX ..................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 11/29/2023 . 02/16/2024 ............... 4 ....... 1,860,000 ..............4650 ................ 0 .........(35,736)................ 0 .........(72,740) ........... .........(72,740).........(51,665)................ 0 ..........14,661 ................ 0 ................ 0  .......... 0007 ...........
455769, OPTION 

LISTED__EQUITY_CALL__I

NDEX ..................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/01/2023 . 01/31/2024 ............... 5 ........2,325,000 ..............4650 ................ 0 .........(32,415)................ 0 ........ (80,075) ........... ........ (80,075).........(63,309)................ 0 ..........15,649 ................ 0 ................ 0  .......... 0007 ...........
456064, OPTION 

LISTED__EQUITY_CALL__I

NDEX ..................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/06/2023 . 01/31/2024 ............... 4 ....... 1,850,000 ..............4625 ................ 0 .........(31,784)................ 0 ........ (72,600) ........... ........ (72,600).........(55,263)................ 0 ..........14,447 ................ 0 ................ 0  .......... 0007 ...........
456295, OPTION 

LISTED__EQUITY_CALL__I

NDEX ..................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/11/2023 . 01/31/2024 ............... 4 ....... 1,880,000 ..............4700 ................ 0 .........(19,475)................ 0 .........(47,960) ........... .........(47,960).........(36,275)................ 0 ........... 7,790 ................ 0 ................ 0  .......... 0007 ...........
456328, OPTION 

LISTED__EQUITY_CALL__I

NDEX ..................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/12/2023 . 03/15/2024 ............... 4 ....... 1,940,000 ..............4850 ................ 0 .........(15,644)................ 0 .........(32,840) ........... .........(32,840).........(20,392)................ 0 ........... 3,196 ................ 0 ................ 0  .......... 0007 ...........
456553, OPTION 

LISTED__EQUITY_CALL__I

NDEX ..................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/13/2023 . 03/15/2024 ............... 4 ....... 1,920,000 ..............4800 ................ 0 .........(24,641)................ 0 .........(43,860) ........... .........(43,860).........(24,040)................ 0 ........... 4,821 ................ 0 ................ 0  .......... 0007 ...........
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457212, OPTION 

LISTED__EQUITY_CALL__I

NDEX ..................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/14/2023 . 03/15/2024 ............... 5 ........2,450,000 ..............4900 ................ 0 .........(29,050)................ 0 .........(29,550) ........... .........(29,550)..........(5,927)................ 0 ........... 5,427 ................ 0 ................ 0  .......... 0007 ...........
457459, OPTION 

LISTED__EQUITY_CALL__I

NDEX ..................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/18/2023 . 02/16/2024 ............... 4 ....... 1,920,000 ..............4800 ................ 0 .........(29,200)................ 0 .........(30,720) ........... .........(30,720)..........(7,954)................ 0 ........... 6,434 ................ 0 ................ 0  .......... 0007 ...........
457486, OPTION 

LISTED__EQUITY_CALL__I

NDEX ..................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/19/2023 . 03/28/2024 ............... 4 ....... 2,000,000 ..............5000 ................ 0 ........ (18,119)................ 0 .........(14,620) ........... .........(14,620)........... 1,303 ................ 0 ........... 2,196 ................ 0 ................ 0  .......... 0007 ...........
457816, OPTION 

LISTED__EQUITY_CALL__I

NDEX ..................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/28/2023 . 03/28/2024 ............... 4 ....... 1,980,000 ..............4950 ................ 0 .........(25,604)................ 0 .........(20,920) ........... .........(20,920)........... 3,831 ................ 0 ..............853 ................ 0 ................ 0  .......... 0007 ...........
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants 0 (281,549) 0 (503,125) XXX (503,125) (310,866) 0 89,290 0 0 XXX XXX
451162, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 10/27/2023 . 01/19/2024 ............... 6 ........2,490,000 ..............4150 ................ 0 .........(74,340)................ 0 ............ (675) ........... ............ (675)..........15,845 ................ 0 ..........57,820 ................ 0 ................ 0  .......... 0007 ...........
451253, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 10/30/2023 . 02/16/2024 ............... 5 ........2,025,000 ..............4050 ................ 0 .........(56,030)................ 0 ..........(1,700) ........... ..........(1,700)..........22,165 ................ 0 ..........32,165 ................ 0 ................ 0  .......... 0007 ...........
451786, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 11/08/2023 . 01/19/2024 ............... 6 ........2,220,000 ..............3700 ................ 0 ..........(4,824)................ 0 ............ (270) ........... ............ (270)..............953 ................ 0 ........... 3,601 ................ 0 ................ 0  .......... 0007 ...........
452175, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 11/16/2023 . 03/15/2024 ............... 1 .......... 390,000 ..............3900 ................ 0 ..........(2,290)................ 0 ............ (585) ........... ............ (585)..............839 ................ 0 ..............866 ................ 0 ................ 0  .......... 0007 ...........
453194, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 11/29/2023 . 01/19/2024 ............... 6 ....... 2,370,000 ..............3950 ................ 0 ..........(2,874)................ 0 ............ (450) ........... ............ (450)..............585 ................ 0 ........... 1,839 ................ 0 ................ 0  .......... 0007 ...........
456292, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/11/2023 . 02/16/2024 ............... 5 ....... 1,900,000 ..............3800 ................ 0 ..........(2,365)................ 0 ............ (950) ........... ............ (950)..............698 ................ 0 ..............717 ................ 0 ................ 0  .......... 0007 ...........
456327, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/12/2023 . 02/16/2024 ............... 6 ....... 2,400,000 ..............4000 ................ 0 ..........(3,888)................ 0 ..........(1,815) ........... ..........(1,815)..............937 ................ 0 ........... 1,136 ................ 0 ................ 0  .......... 0007 ...........
456554, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/13/2023 . 03/15/2024 ............... 6 ....... 2,280,000 ..............3800 ................ 0 ..........(4,602)................ 0 ..........(2,880) ........... ..........(2,880)..............822 ................ 0 ..............900 ................ 0 ................ 0  .......... 0007 ...........
457213, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/14/2023 . 03/15/2024 ............... 5 ....... 1,950,000 ..............3900 ................ 0 ..........(3,755)................ 0 .......... (2,925) ........... .......... (2,925)..............129 ................ 0 ..............701 ................ 0 ................ 0  .......... 0007 ...........
457457, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/18/2023 . 04/19/2024 ............... 1 .......... 415,000 ..............4150 ................ 0 ..........(2,430)................ 0 ..........(2,055) ........... ..........(2,055)..............116 ................ 0 ..............259 ................ 0 ................ 0  .......... 0007 ...........
457485, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/19/2023 . 03/15/2024 ............... 5 ....... 1,975,000 ..............3950 ................ 0 ..........(4,510)................ 0 ..........(3,275) ........... ..........(3,275)..............606 ................ 0 ..............629 ................ 0 ................ 0  .......... 0007 ...........
457817, OPTION 

LISTED__EQUITY_PUT__IN

DEX ...................... N/A - No hedging ..... N/A ........... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............... 7LTWFZYICNSX8D621K86 . 12/28/2023 . 03/15/2024 ............... 5 ........2,025,000 ..............4050 ................ 0 ..........(4,025)................ 0 ..........(4,175) ........... ..........(4,175)............ (307)................ 0 ..............157 ................ 0 ................ 0  .......... 0007 ...........
0659999999. Subtotal - Written Options - Hedging Other - Put Options 0 (165,933) 0 (21,755) XXX (21,755) 43,386 0 100,792 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 (447,482) 0 (524,880) XXX (524,880) (267,480) 0 190,081 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 (281,549) 0 (503,125) XXX (503,125) (310,866) 0 89,290 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 (165,933) 0 (21,755) XXX (21,755) 43,386 0 100,792 0 0 XXX XXX

0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
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Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
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Rate or
Index

Received 
(Paid)

Cumulative
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Year(s) 
Initial Cost 

of Un-
discounted
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Paid

Current 
Year Initial 
Cost of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at
Year-end

(b)

0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 (447,482) 0 (524,880) XXX (524,880) (267,480) 0 190,081 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1409999999. Total Swaps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 8,206,770 128,508 0 56,980,540 XXX 56,980,540 14,352,084 0 (320,258) 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 8,206,770 128,508 0 56,980,540 XXX 56,980,540 14,352,084 0 (320,258) 0 0 XXX XXX

(a) Code Description of Hedged Risk(s)

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25

Description
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or Replicated
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/

Exhibit
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Type(s)
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Risk(s)
(a)
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Maturity
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Hedge
Effectiveness 
at Inception

and at
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(b)

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX
420917, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/05/2023 01/20/2023 01/20/2023 Sale ........... ................5 ....... 2,050,000 ....... 4100.0000 ................0 ............. 975 ................0 ................0 ............. 975 ......... ............... 0 ............... 0 ............ (975)............... 0 ............... 0 ............... 0 0007 .............
421090, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/09/2023 01/20/2023 01/20/2023 Sale ........... ................5 ....... 1,925,000 ....... 3850.0000 ................0 .......... 62,308 ................0 ................0 .......... 62,308 ......... ............... 0 ............... 0 ......... (62,308)............... 0 ............... 0 ............... 0 0007 .............
431038, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 05/19/2023 05/19/2023 06/02/2023 Sale ........... ..............152 .......... 68,400 .......... 4.5000 ................0 ................0 ................0 ................0 ................0 ......... ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 0007 .............
421699, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/17/2023 01/20/2023 01/20/2023 Sale ........... ................5 ....... 2,037,500 ....... 4075.0000 ................0 ........... 2,200 ................0 ................0 ........... 2,200 ......... ............... 0 ............... 0 .......... (2,200)............... 0 ............... 0 ............... 0 0007 .............
431965, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 03/03/2023 03/03/2023 06/01/2023 Sale ........... ..............326 ......... 293,400 .......... 9.0000 ................0 ................0 ................0 ................0 ................0 ......... ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 0007 .............
421700, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/17/2023 02/17/2023 02/17/2023 Sale ........... ................5 ....... 1,912,500 ....... 3825.0000 ................0 ......... 111,060 ................0 ................0 ......... 111,060 ......... ............... 0 ............... 0 ........ (111,060)............... 0 ............... 0 ............... 0 0007 .............
445061, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 07/19/2023 07/21/2023 07/21/2023 Sale ........... ...............50 .......... 75,000 ......... 15.0000 ................0 ................0 ................0 ................0 ................0 ......... ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 0007 .............
422138, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/23/2023 01/31/2023 01/31/2023 Sale ........... ................5 ....... 1,962,500 ....... 3925.0000 ................0 .......... 42,801 ................0 ................0 .......... 42,801 ......... ............... 0 ............... 0 ......... (42,801)............... 0 ............... 0 ............... 0 0007 .............
422261, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/26/2023 02/17/2023 02/17/2023 Sale ........... ................5 ....... 1,950,000 ....... 3900.0000 ................0 .......... 87,825 ................0 ................0 .......... 87,825 ......... ............... 0 ............... 0 ......... (87,825)............... 0 ............... 0 ............... 0 0007 .............
422328, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/27/2023 02/17/2023 02/17/2023 Sale ........... ................5 ....... 1,950,000 ....... 3900.0000 ................0 .......... 96,985 ................0 ................0 .......... 96,985 ......... ............... 0 ............... 0 ......... (96,985)............... 0 ............... 0 ............... 0 0007 .............
445149, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 07/20/2023 07/21/2023 07/21/2023 Sale ........... ...............33 .......... 49,500 ......... 15.0000 ................0 ................0 ................0 ................0 ................0 ......... ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 0007 .............
422808, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/02/2023 02/17/2023 02/17/2023 Sale ........... ................5 ....... 1,975,000 ....... 3950.0000 ................0 ......... 108,570 ................0 ................0 ......... 108,570 ......... ............... 0 ............... 0 ........ (108,570)............... 0 ............... 0 ............... 0 0007 .............
445200, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 07/21/2023 07/21/2023 07/21/2023 Sale ........... ...............49 ......... 240,100 ......... 49.0000 ................0 ................0 ................0 ................0 ................0 ......... ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 0007 .............
422810, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/02/2023 02/17/2023 02/17/2023 Sale ........... ................6 ....... 2,385,000 ....... 3975.0000 ................0 ......... 127,290 ................0 ................0 ......... 127,290 ......... ............... 0 ............... 0 ........ (127,290)............... 0 ............... 0 ............... 0 0007 .............
446249, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 08/10/2023 08/18/2023 08/18/2023 Sale ........... ...............33 .......... 49,500 ......... 15.0000 ................0 ................0 ................0 ................0 ................0 ......... ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 0007 .............
423363, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/13/2023 02/28/2023 02/28/2023 Sale ........... ................5 ....... 2,025,000 ....... 4050.0000 ................0 .......... 56,450 ................0 ................0 .......... 56,450 ......... ............... 0 ............... 0 ......... (56,450)............... 0 ............... 0 ............... 0 0007 .............
446256, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 08/11/2023 08/18/2023 08/18/2023 Sale ........... ...............87 ......... 130,500 ......... 15.0000 ................0 ................0 ................0 ................0 ................0 ......... ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 0007 .............
423445, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/14/2023 02/17/2023 02/17/2023 Sale ........... ................5 ....... 2,050,000 ....... 4100.0000 ................0 .......... 32,006 ................0 ................0 .......... 32,006 ......... ............... 0 ............... 0 ......... (32,006)............... 0 ............... 0 ............... 0 0007 .............
446438, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 08/18/2023 08/18/2023 08/22/2023 Sale ........... ................1 ........... 1,500 ......... 15.0000 ................0 ................0 ................0 ................0 ................0 ......... ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 0007 .............
423941, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/16/2023 03/17/2023 03/17/2023 Sale ........... ................5 ....... 1,950,000 ....... 3900.0000 ................0 ......... 130,773 ................0 ................0 ......... 130,773 ......... ............... 0 ............... 0 ........ (130,773)............... 0 ............... 0 ............... 0 0007 .............
456291, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 12/11/2023 12/15/2023 12/15/2023 Sale ........... ..............300 ......... 375,000 ......... 12.5000 ................0 ................0 ................0 ................0 ................0 ......... ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 0007 .............
424697, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/28/2023 03/31/2023 03/31/2023 Sale ........... ................5 ....... 2,100,000 ....... 4200.0000 ................0 ........... 6,350 ................0 ................0 ........... 6,350 ......... ............... 0 ............... 0 .......... (6,350)............... 0 ............... 0 ............... 0 0007 .............
425385, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 03/10/2023 03/17/2023 03/17/2023 Sale ........... ................5 ....... 2,025,000 ....... 4050.0000 ................0 ........... 1,080 ................0 ................0 ........... 1,080 ......... ............... 0 ............... 0 .......... (1,080)............... 0 ............... 0 ............... 0 0007 .............
425892, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 03/14/2023 03/31/2023 03/31/2023 Sale ........... ................5 ....... 2,062,500 ....... 4125.0000 ................0 ........... 3,825 ................0 ................0 ........... 3,825 ......... ............... 0 ............... 0 .......... (3,825)............... 0 ............... 0 ............... 0 0007 .............
425970, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 03/15/2023 03/31/2023 03/31/2023 Sale ........... ................5 ....... 2,050,000 ....... 4100.0000 ................0 ........... 3,425 ................0 ................0 ........... 3,425 ......... ............... 0 ............... 0 .......... (3,425)............... 0 ............... 0 ............... 0 0007 .............
427013, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 03/30/2023 03/31/2023 03/31/2023 Sale ........... ................5 ....... 2,037,500 ....... 4075.0000 ................0 ........... 1,750 ................0 ................0 ........... 1,750 ......... ............... 0 ............... 0 .......... (1,750)............... 0 ............... 0 ............... 0 0007 .............
427094, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 03/31/2023 03/31/2023 04/03/2023 Sale ........... ................5 ....... 2,025,000 ....... 4050.0000 ................0 .......... 25,300 ................0 ................0 .......... 25,300 ......... ............... 0 ............... 0 ......... (25,300)............... 0 ............... 0 ............... 0 0007 .............
427226, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/03/2023 04/21/2023 04/21/2023 Sale ........... ................5 ....... 1,962,500 ....... 3925.0000 ................0 ......... 104,400 ................0 ................0 ......... 104,400 ......... ............... 0 ............... 0 ........ (104,400)............... 0 ............... 0 ............... 0 0007 .............
427351, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/04/2023 04/21/2023 04/21/2023 Sale ........... ................5 ....... 1,987,500 ....... 3975.0000 ................0 .......... 86,381 ................0 ................0 .......... 86,381 ......... ............... 0 ............... 0 ......... (86,381)............... 0 ............... 0 ............... 0 0007 .............
427539, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/12/2023 04/21/2023 04/21/2023 Sale ........... ................5 ....... 2,000,000 ....... 4000.0000 ................0 .......... 65,216 ................0 ................0 .......... 65,216 ......... ............... 0 ............... 0 ......... (65,216)............... 0 ............... 0 ............... 0 0007 .............
427657, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/13/2023 04/21/2023 04/21/2023 Sale ........... ................5 ....... 2,050,000 ....... 4100.0000 ................0 .......... 33,100 ................0 ................0 .......... 33,100 ......... ............... 0 ............... 0 ......... (33,100)............... 0 ............... 0 ............... 0 0007 .............
427889, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/18/2023 04/21/2023 04/21/2023 Sale ........... ................6 ....... 2,580,000 ....... 4300.0000 ................0 ...............60 ................0 ................0 ...............60 ......... ............... 0 ............... 0 ............. (60)............... 0 ............... 0 ............... 0 0007 .............
427891, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/18/2023 04/28/2023 04/28/2023 Sale ........... ................5 ....... 1,975,000 ....... 3950.0000 ................0 ......... 106,071 ................0 ................0 ......... 106,071 ......... ............... 0 ............... 0 ........ (106,071)............... 0 ............... 0 ............... 0 0007 .............
427981, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/19/2023 04/21/2023 04/21/2023 Sale ........... ................5 ....... 2,075,000 ....... 4150.0000 ................0 ........... 9,815 ................0 ................0 ........... 9,815 ......... ............... 0 ............... 0 .......... (9,815)............... 0 ............... 0 ............... 0 0007 .............
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
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428067, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/21/2023 05/19/2023 05/19/2023 Sale ........... ................1 ......... 410,000 ....... 4100.0000 ................0 ........... 9,390 ................0 ................0 ........... 9,390 ......... ............... 0 ............... 0 .......... (9,390)............... 0 ............... 0 ............... 0 0007 .............
428068, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/21/2023 05/19/2023 05/19/2023 Sale ........... ................1 ......... 417,500 ....... 4175.0000 ................0 ........... 4,700 ................0 ................0 ........... 4,700 ......... ............... 0 ............... 0 .......... (4,700)............... 0 ............... 0 ............... 0 0007 .............
428069, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/21/2023 06/16/2023 06/16/2023 Sale ........... ................1 ......... 422,500 ....... 4225.0000 ................0 ........... 5,750 ................0 ................0 ........... 5,750 ......... ............... 0 ............... 0 .......... (5,750)............... 0 ............... 0 ............... 0 0007 .............
428070, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/21/2023 06/16/2023 06/16/2023 Sale ........... ................1 ......... 425,000 ....... 4250.0000 ................0 ........... 4,620 ................0 ................0 ........... 4,620 ......... ............... 0 ............... 0 .......... (4,620)............... 0 ............... 0 ............... 0 0007 .............
428075, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/21/2023 04/28/2023 04/28/2023 Sale ........... ................1 ......... 417,500 ....... 4175.0000 ................0 ........... 1,190 ................0 ................0 ........... 1,190 ......... ............... 0 ............... 0 .......... (1,190)............... 0 ............... 0 ............... 0 0007 .............
428631, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/27/2023 04/28/2023 04/28/2023 Sale ........... ................4 ....... 1,670,000 ....... 4175.0000 ................0 .............. 80 ................0 ................0 .............. 80 ......... ............... 0 ............... 0 ............. (80)............... 0 ............... 0 ............... 0 0007 .............
428695, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/01/2023 05/19/2023 05/19/2023 Sale ........... ................4 ....... 1,640,000 ....... 4100.0000 ................0 .......... 43,720 ................0 ................0 .......... 43,720 ......... ............... 0 ............... 0 ......... (43,720)............... 0 ............... 0 ............... 0 0007 .............
430841, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/12/2023 05/19/2023 05/19/2023 Sale ........... ................4 ....... 1,670,000 ....... 4175.0000 ................0 ........... 1,791 ................0 ................0 ........... 1,791 ......... ............... 0 ............... 0 .......... (1,791)............... 0 ............... 0 ............... 0 0007 .............
430917, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/16/2023 05/19/2023 05/19/2023 Sale ........... ................5 ....... 2,075,000 ....... 4150.0000 ................0 ........... 4,403 ................0 ................0 ........... 4,403 ......... ............... 0 ............... 0 .......... (4,403)............... 0 ............... 0 ............... 0 0007 .............
430964, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/17/2023 05/19/2023 05/19/2023 Sale ........... ................5 ....... 2,062,500 ....... 4125.0000 ................0 .......... 19,750 ................0 ................0 .......... 19,750 ......... ............... 0 ............... 0 ......... (19,750)............... 0 ............... 0 ............... 0 0007 .............
430992, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/18/2023 05/31/2023 05/31/2023 Sale ........... ................4 ....... 1,640,000 ....... 4100.0000 ................0 .......... 40,680 ................0 ................0 .......... 40,680 ......... ............... 0 ............... 0 ......... (40,680)............... 0 ............... 0 ............... 0 0007 .............
431223, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/23/2023 05/31/2023 05/31/2023 Sale ........... ................5 ....... 2,112,500 ....... 4225.0000 ................0 ........... 7,150 ................0 ................0 ........... 7,150 ......... ............... 0 ............... 0 .......... (7,150)............... 0 ............... 0 ............... 0 0007 .............
431919, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/30/2023 06/16/2023 06/16/2023 Sale ........... ................5 ....... 2,075,000 ....... 4150.0000 ................0 .......... 55,150 ................0 ................0 .......... 55,150 ......... ............... 0 ............... 0 ......... (55,150)............... 0 ............... 0 ............... 0 0007 .............
432080, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/02/2023 06/16/2023 06/16/2023 Sale ........... ................5 ....... 2,100,000 ....... 4200.0000 ................0 .......... 44,225 ................0 ................0 .......... 44,225 ......... ............... 0 ............... 0 ......... (44,225)............... 0 ............... 0 ............... 0 0007 .............
432081, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/02/2023 06/16/2023 06/16/2023 Sale ........... ................4 ....... 1,690,000 ....... 4225.0000 ................0 .......... 32,168 ................0 ................0 .......... 32,168 ......... ............... 0 ............... 0 ......... (32,168)............... 0 ............... 0 ............... 0 0007 .............
432085, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/02/2023 06/30/2023 06/30/2023 Sale ........... ................1 ......... 420,000 ....... 4200.0000 ................0 .......... 12,630 ................0 ................0 .......... 12,630 ......... ............... 0 ............... 0 ......... (12,630)............... 0 ............... 0 ............... 0 0007 .............
432186, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/05/2023 06/16/2023 06/16/2023 Sale ........... ................5 ....... 2,125,000 ....... 4250.0000 ................0 .......... 34,185 ................0 ................0 .......... 34,185 ......... ............... 0 ............... 0 ......... (34,185)............... 0 ............... 0 ............... 0 0007 .............
432191, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/05/2023 06/30/2023 06/30/2023 Sale ........... ................4 ....... 1,680,000 ....... 4200.0000 ................0 .......... 53,540 ................0 ................0 .......... 53,540 ......... ............... 0 ............... 0 ......... (53,540)............... 0 ............... 0 ............... 0 0007 .............
432450, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/07/2023 06/30/2023 06/30/2023 Sale ........... ................4 ....... 1,680,000 ....... 4200.0000 ................0 .......... 51,260 ................0 ................0 .......... 51,260 ......... ............... 0 ............... 0 ......... (51,260)............... 0 ............... 0 ............... 0 0007 .............
432559, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/09/2023 06/30/2023 06/30/2023 Sale ........... ................5 ....... 2,112,500 ....... 4225.0000 ................0 .......... 60,559 ................0 ................0 .......... 60,559 ......... ............... 0 ............... 0 ......... (60,559)............... 0 ............... 0 ............... 0 0007 .............
432771, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/12/2023 07/21/2023 07/21/2023 Sale ........... ................4 ....... 1,660,000 ....... 4150.0000 ................0 .......... 90,108 ................0 ................0 .......... 90,108 ......... ............... 0 ............... 0 ......... (90,108)............... 0 ............... 0 ............... 0 0007 .............
432832, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/13/2023 07/21/2023 07/21/2023 Sale ........... ................4 ....... 1,680,000 ....... 4200.0000 ................0 .......... 81,501 ................0 ................0 .......... 81,501 ......... ............... 0 ............... 0 ......... (81,501)............... 0 ............... 0 ............... 0 0007 .............
433261, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/15/2023 07/21/2023 07/21/2023 Sale ........... ................4 ....... 1,730,000 ....... 4325.0000 ................0 .......... 47,200 ................0 ................0 .......... 47,200 ......... ............... 0 ............... 0 ......... (47,200)............... 0 ............... 0 ............... 0 0007 .............
444248, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/30/2023 07/31/2023 07/31/2023 Sale ........... ................4 ....... 1,730,000 ....... 4325.0000 ................0 .......... 59,160 ................0 ................0 .......... 59,160 ......... ............... 0 ............... 0 ......... (59,160)............... 0 ............... 0 ............... 0 0007 .............
444249, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/30/2023 07/31/2023 07/31/2023 Sale ........... ................5 ....... 2,175,000 ....... 4350.0000 ................0 .......... 69,000 ................0 ................0 .......... 69,000 ......... ............... 0 ............... 0 ......... (69,000)............... 0 ............... 0 ............... 0 0007 .............
444408, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/05/2023 07/31/2023 07/31/2023 Sale ........... ................5 ....... 2,175,000 ....... 4350.0000 ................0 .......... 66,975 ................0 ................0 .......... 66,975 ......... ............... 0 ............... 0 ......... (66,975)............... 0 ............... 0 ............... 0 0007 .............
444777, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/12/2023 08/18/2023 08/18/2023 Sale ........... ................5 ....... 2,162,500 ....... 4325.0000 ................0 .......... 98,750 ................0 ................0 .......... 98,750 ......... ............... 0 ............... 0 ......... (98,750)............... 0 ............... 0 ............... 0 0007 .............
444832, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/13/2023 08/18/2023 08/18/2023 Sale ........... ................4 ....... 1,730,000 ....... 4325.0000 ................0 .......... 83,056 ................0 ................0 .......... 83,056 ......... ............... 0 ............... 0 ......... (83,056)............... 0 ............... 0 ............... 0 0007 .............
444860, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/14/2023 08/18/2023 08/18/2023 Sale ........... ................5 ....... 2,175,000 ....... 4350.0000 ................0 ......... 104,500 ................0 ................0 ......... 104,500 ......... ............... 0 ............... 0 ........ (104,500)............... 0 ............... 0 ............... 0 0007 .............
445012, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/18/2023 09/15/2023 09/15/2023 Sale ........... ................1 ......... 445,000 ....... 4450.0000 ................0 .......... 16,270 ................0 ................0 .......... 16,270 ......... ............... 0 ............... 0 ......... (16,270)............... 0 ............... 0 ............... 0 0007 .............
445014, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/18/2023 08/18/2023 08/18/2023 Sale ........... ................4 ....... 1,760,000 ....... 4400.0000 ................0 .......... 74,690 ................0 ................0 .......... 74,690 ......... ............... 0 ............... 0 ......... (74,690)............... 0 ............... 0 ............... 0 0007 .............
445039, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/19/2023 09/15/2023 09/15/2023 Sale ........... ................4 ....... 1,770,000 ....... 4425.0000 ................0 .......... 85,200 ................0 ................0 .......... 85,200 ......... ............... 0 ............... 0 ......... (85,200)............... 0 ............... 0 ............... 0 0007 .............
445523, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/25/2023 08/31/2023 08/31/2023 Sale ........... ................4 ....... 1,800,000 ....... 4500.0000 ................0 .......... 50,704 ................0 ................0 .......... 50,704 ......... ............... 0 ............... 0 ......... (50,704)............... 0 ............... 0 ............... 0 0007 .............
445650, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/26/2023 09/15/2023 09/15/2023 Sale ........... ................1 ......... 455,000 ....... 4550.0000 ................0 ........... 9,750 ................0 ................0 ........... 9,750 ......... ............... 0 ............... 0 .......... (9,750)............... 0 ............... 0 ............... 0 0007 .............
445654, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/26/2023 08/31/2023 08/31/2023 Sale ........... ................1 ......... 457,500 ....... 4575.0000 ................0 ........... 6,450 ................0 ................0 ........... 6,450 ......... ............... 0 ............... 0 .......... (6,450)............... 0 ............... 0 ............... 0 0007 .............
445655, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/26/2023 09/29/2023 09/29/2023 Sale ........... ................1 ......... 452,500 ....... 4525.0000 ................0 .......... 13,290 ................0 ................0 .......... 13,290 ......... ............... 0 ............... 0 ......... (13,290)............... 0 ............... 0 ............... 0 0007 .............
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
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445746, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/27/2023 09/15/2023 07/27/2023 Sale ........... ................1 ......... 455,000 ....... 4550.0000 ................0 ................0 ................0 ................0 ................0 ......... ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 0007 .............
445749, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/27/2023 09/15/2023 09/15/2023 Sale ........... ................4 ....... 1,780,000 ....... 4450.0000 ................0 .......... 76,932 ................0 ................0 .......... 76,932 ......... ............... 0 ............... 0 ......... (76,932)............... 0 ............... 0 ............... 0 0007 .............
446414, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 08/18/2023 08/31/2023 08/31/2023 Sale ........... ................4 ....... 1,830,000 ....... 4575.0000 ................0 ............. 480 ................0 ................0 ............. 480 ......... ............... 0 ............... 0 ............ (480)............... 0 ............... 0 ............... 0 0007 .............
446648, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 08/25/2023 09/15/2023 09/15/2023 Sale ........... ................4 ....... 1,840,000 ....... 4600.0000 ................0 ........... 1,200 ................0 ................0 ........... 1,200 ......... ............... 0 ............... 0 .......... (1,200)............... 0 ............... 0 ............... 0 0007 .............
447851, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 09/11/2023 09/15/2023 09/15/2023 Sale ........... ................4 ....... 1,820,000 ....... 4550.0000 ................0 ............. 882 ................0 ................0 ............. 882 ......... ............... 0 ............... 0 ............ (882)............... 0 ............... 0 ............... 0 0007 .............
447898, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 09/13/2023 09/15/2023 09/15/2023 Sale ........... ................4 ....... 1,800,000 ....... 4500.0000 ................0 ........... 1,040 ................0 ................0 ........... 1,040 ......... ............... 0 ............... 0 .......... (1,040)............... 0 ............... 0 ............... 0 0007 .............
448618, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 09/21/2023 09/29/2023 09/29/2023 Sale ........... ................4 ....... 1,860,000 ....... 4650.0000 ................0 ...............40 ................0 ................0 ...............40 ......... ............... 0 ............... 0 ............. (40)............... 0 ............... 0 ............... 0 0007 .............
448652, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 09/21/2023 09/29/2023 09/21/2023 Sale ........... ................4 ....... 1,860,000 ....... 4650.0000 ................0 ................0 ................0 ................0 ................0 ......... ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 0007 .............
448660, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 09/22/2023 09/29/2023 09/29/2023 Sale ........... ................4 ....... 1,840,000 ....... 4600.0000 ................0 ...............20 ................0 ................0 ...............20 ......... ............... 0 ............... 0 ............. (20)............... 0 ............... 0 ............... 0 0007 .............
448687, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 09/26/2023 09/29/2023 09/29/2023 Sale ........... ................4 ....... 1,770,000 ....... 4425.0000 ................0 ............. 380 ................0 ................0 ............. 380 ......... ............... 0 ............... 0 ............ (380)............... 0 ............... 0 ............... 0 0007 .............
449159, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 09/29/2023 09/29/2023 10/02/2023 Sale ........... ................4 ....... 1,810,000 ....... 4525.0000 ................0 ...............20 ................0 ................0 ...............20 ......... ............... 0 ............... 0 ............. (20)............... 0 ............... 0 ............... 0 0007 .............
449335, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/03/2023 10/20/2023 10/20/2023 Sale ........... ................4 ....... 1,880,000 ....... 4700.0000 ................0 ...............41 ................0 ................0 ...............41 ......... ............... 0 ............... 0 ............. (41)............... 0 ............... 0 ............... 0 0007 .............
450039, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/16/2023 10/20/2023 10/20/2023 Sale ........... ................4 ....... 1,860,000 ....... 4650.0000 ................0 ...............40 ................0 ................0 ...............40 ......... ............... 0 ............... 0 ............. (40)............... 0 ............... 0 ............... 0 0007 .............
450133, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/19/2023 10/20/2023 10/20/2023 Sale ........... ................4 ....... 1,820,000 ....... 4550.0000 ................0 ...............17 ................0 ................0 ...............17 ......... ............... 0 ............... 0 ............. (17)............... 0 ............... 0 ............... 0 0007 .............
450135, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/19/2023 10/20/2023 10/20/2023 Sale ........... ................4 ....... 1,760,000 ....... 4400.0000 ................0 ...............20 ................0 ................0 ...............20 ......... ............... 0 ............... 0 ............. (20)............... 0 ............... 0 ............... 0 0007 .............
450187, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/23/2023 10/31/2023 10/31/2023 Sale ........... ................4 ....... 1,760,000 ....... 4400.0000 ................0 ............. 748 ................0 ................0 ............. 748 ......... ............... 0 ............... 0 ............ (748)............... 0 ............... 0 ............... 0 0007 .............
450274, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/26/2023 10/31/2023 10/31/2023 Sale ........... ................5 ....... 2,175,000 ....... 4350.0000 ................0 ............. 248 ................0 ................0 ............. 248 ......... ............... 0 ............... 0 ............ (248)............... 0 ............... 0 ............... 0 0007 .............
451160, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/27/2023 11/17/2023 11/17/2023 Sale ........... ................4 ....... 1,800,000 ....... 4500.0000 ................0 ............. 225 ................0 ................0 ............. 225 ......... ............... 0 ............... 0 ............ (225)............... 0 ............... 0 ............... 0 0007 .............
451250, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/30/2023 11/17/2023 11/17/2023 Sale ........... ................4 ....... 1,760,000 ....... 4400.0000 ................0 ............. 886 ................0 ................0 ............. 886 ......... ............... 0 ............... 0 ............ (886)............... 0 ............... 0 ............... 0 0007 .............
451679, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/03/2023 11/30/2023 11/30/2023 Sale ........... ................4 ....... 1,680,000 ....... 4200.0000 ................0 .......... 74,700 ................0 ................0 .......... 74,700 ......... ............... 0 ............... 0 ......... (74,700)............... 0 ............... 0 ............... 0 0007 .............
451685, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/06/2023 11/17/2023 11/17/2023 Sale ........... ................5 ....... 2,150,000 ....... 4300.0000 ................0 .......... 43,475 ................0 ................0 .......... 43,475 ......... ............... 0 ............... 0 ......... (43,475)............... 0 ............... 0 ............... 0 0007 .............
451788, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/08/2023 11/30/2023 11/30/2023 Sale ........... ................5 ....... 2,112,500 ....... 4225.0000 ................0 .......... 91,886 ................0 ................0 .......... 91,886 ......... ............... 0 ............... 0 ......... (91,886)............... 0 ............... 0 ............... 0 0007 .............
451984, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/14/2023 11/30/2023 11/30/2023 Sale ........... ................5 ....... 2,200,000 ....... 4400.0000 ................0 .......... 52,170 ................0 ................0 .......... 52,170 ......... ............... 0 ............... 0 ......... (52,170)............... 0 ............... 0 ............... 0 0007 .............
451986, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/14/2023 12/15/2023 12/15/2023 Sale ........... ................4 ....... 1,720,000 ....... 4300.0000 ................0 .......... 91,520 ................0 ................0 .......... 91,520 ......... ............... 0 ............... 0 ......... (91,520)............... 0 ............... 0 ............... 0 0007 .............
452028, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/15/2023 12/15/2023 12/15/2023 Sale ........... ................4 ....... 1,680,000 ....... 4200.0000 ................0 ......... 132,080 ................0 ................0 ......... 132,080 ......... ............... 0 ............... 0 ........ (132,080)............... 0 ............... 0 ............... 0 0007 .............
452174, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/16/2023 12/15/2023 12/15/2023 Sale ........... ................1 ......... 447,500 ....... 4475.0000 ................0 ........... 8,290 ................0 ................0 ........... 8,290 ......... ............... 0 ............... 0 .......... (8,290)............... 0 ............... 0 ............... 0 0007 .............
452666, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/20/2023 12/15/2023 12/15/2023 Sale ........... ................4 ....... 1,770,000 ....... 4425.0000 ................0 .......... 52,800 ................0 ................0 .......... 52,800 ......... ............... 0 ............... 0 ......... (52,800)............... 0 ............... 0 ............... 0 0007 .............
452667, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/20/2023 12/15/2023 12/15/2023 Sale ........... ................4 ....... 1,780,000 ....... 4450.0000 ................0 .......... 51,600 ................0 ................0 .......... 51,600 ......... ............... 0 ............... 0 ......... (51,600)............... 0 ............... 0 ............... 0 0007 .............
453193, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/29/2023 12/15/2023 12/15/2023 Sale ........... ................4 ....... 1,790,000 ....... 4475.0000 ................0 .......... 52,511 ................0 ................0 .......... 52,511 ......... ............... 0 ............... 0 ......... (52,511)............... 0 ............... 0 ............... 0 0007 .............
455734, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 12/01/2023 12/15/2023 12/15/2023 Sale ........... ................5 ....... 2,250,000 ....... 4500.0000 ................0 .......... 48,915 ................0 ................0 .......... 48,915 ......... ............... 0 ............... 0 ......... (48,915)............... 0 ............... 0 ............... 0 0007 .............
456063, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 12/06/2023 12/29/2023 12/06/2023 Sale ........... ................4 ....... 1,780,000 ....... 4450.0000 ................0 .......... 64,684 ................0 ................0 .......... 64,684 ......... ............... 0 ............... 0 ......... (64,684)............... 0 ............... 0 ............... 0 0007 .............
456294, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 12/11/2023 12/29/2023 12/11/2023 Sale ........... ................4 ....... 1,800,000 ....... 4500.0000 ................0 .......... 51,988 ................0 ................0 .......... 51,988 ......... ............... 0 ............... 0 ......... (51,988)............... 0 ............... 0 ............... 0 0007 .............
456330, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 12/12/2023 12/29/2023 12/12/2023 Sale ........... ................4 ....... 1,810,000 ....... 4525.0000 ................0 .......... 49,949 ................0 ................0 .......... 49,949 ......... ............... 0 ............... 0 ......... (49,949)............... 0 ............... 0 ............... 0 0007 .............
456556, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 12/13/2023 12/29/2023 12/13/2023 Sale ........... ................4 ....... 1,814,000 ....... 4535.0000 ................0 .......... 52,320 ................0 ................0 .......... 52,320 ......... ............... 0 ............... 0 ......... (52,320)............... 0 ............... 0 ............... 0 0007 .............
457215, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 12/14/2023 12/29/2023 12/14/2023 Sale ........... ................5 ....... 2,275,000 ....... 4550.0000 ................0 ......... 100,404 ................0 ................0 ......... 100,404 ......... ............... 0 ............... 0 ........ (100,404)............... 0 ............... 0 ............... 0 0007 .............
457460, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 12/18/2023 12/29/2023 12/18/2023 Sale ........... ................4 ....... 1,830,000 ....... 4575.0000 ................0 .......... 68,880 ................0 ................0 .......... 68,880 ......... ............... 0 ............... 0 ......... (68,880)............... 0 ............... 0 ............... 0 0007 .............
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0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 0 3,920,951 0 0 3,920,951 XXX 0 0 (3,920,951) 0 0 0 XXX
404469, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 09/19/2022 01/20/2023 01/20/2023 Sale ........... ................6 ....... 2,010,000 ............ 3350 .......... 37,422 ................0 ................0 ................0 ................0 ......... ........... 4,493 ............... 0 .......... (5,828)............... 0 ............... 0 ............... 0 0007 .............
418230, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 11/22/2022 01/20/2023 01/20/2023 Sale ........... ...............51 .......... 76,500 .............. 15 ........... 4,590 ................0 ................0 ................0 ................0 ......... .......... (7,804)............... 0 .......... (1,504)............... 0 ............... 0 ............... 0 0007 .............
406610, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/04/2022 01/20/2023 01/20/2023 Sale ........... ................6 ....... 1,980,000 ............ 3300 .......... 38,573 ................0 ................0 ................0 ................0 ......... ........... 5,769 ............... 0 .......... (6,849)............... 0 ............... 0 ............... 0 0007 .............
445147, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 07/20/2023 08/18/2023 08/18/2023 Sale ........... ........... 1,151 ....... 8,057,000 .............. 70 ................0 .......... 90,157 ................0 ................0 .......... 90,157 ......... ............... 0 ............... 0 ......... (90,157)............... 0 ............... 0 ............... 0 0007 .............
407748, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/19/2022 01/20/2023 01/20/2023 Sale ........... ................6 ....... 1,995,000 ............ 3325 .......... 43,728 ................0 ................0 ................0 ................0 ......... ........... 7,831 ............... 0 .......... (9,031)............... 0 ............... 0 ............... 0 0007 .............
445148, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 07/20/2023 08/18/2023 08/18/2023 Sale ........... ..............574 ....... 4,161,500 ............ 72.5 ................0 .......... 83,443 ................0 ................0 .......... 83,443 ......... ............... 0 ............... 0 ......... (83,443)............... 0 ............... 0 ............... 0 0007 .............
409785, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/24/2022 02/17/2023 02/17/2023 Sale ........... ................7 ....... 2,345,000 ............ 3350 .......... 59,696 ................0 ................0 ................0 ................0 ......... .......... 16,838 ............... 0 ......... (24,398)............... 0 ............... 0 ............... 0 0007 .............
410769, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/31/2022 02/17/2023 02/17/2023 Sale ........... ................6 ....... 2,040,000 ............ 3400 .......... 36,461 ................0 ................0 ................0 ................0 ......... ........... 7,467 ............... 0 ......... (15,867)............... 0 ............... 0 ............... 0 0007 .............
410770, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/31/2022 03/17/2023 03/17/2023 Sale ........... ................8 ....... 2,720,000 ............ 3400 .......... 62,640 ................0 ................0 ................0 ................0 ......... ........... 9,744 ............... 0 ......... (34,544)............... 0 ............... 0 ............... 0 0007 .............
413628, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/08/2022 03/17/2023 03/17/2023 Sale ........... ................6 ....... 2,055,000 ............ 3425 .......... 47,130 ................0 ................0 ................0 ................0 ......... ........... 7,065 ............... 0 ......... (27,615)............... 0 ............... 0 ............... 0 0007 .............
414140, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/10/2022 02/17/2023 02/17/2023 Sale ........... ................6 ....... 2,055,000 ............ 3425 .......... 30,120 ................0 ................0 ................0 ................0 ......... ........... 5,331 ............... 0 ......... (14,901)............... 0 ............... 0 ............... 0 0007 .............
414408, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/11/2022 02/17/2023 02/17/2023 Sale ........... ................6 ....... 2,100,000 ............ 3500 .......... 29,988 ................0 ................0 ................0 ................0 ......... ............. 556 ............... 0 ......... (14,836)............... 0 ............... 0 ............... 0 0007 .............
417604, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/22/2022 03/17/2023 03/17/2023 Sale ........... ................6 ....... 2,100,000 ............ 3500 .......... 33,402 ................0 ................0 ................0 ................0 ......... .......... (5,475)............... 0 ......... (21,975)............... 0 ............... 0 ............... 0 0007 .............
418336, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/30/2022 03/17/2023 03/17/2023 Sale ........... ................7 ....... 2,485,000 ............ 3550 .......... 35,199 ................0 ................0 ................0 ................0 ......... ......... (13,735)............... 0 ......... (24,905)............... 0 ............... 0 ............... 0 0007 .............
418482, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 12/02/2022 03/17/2023 03/17/2023 Sale ........... ................6 ....... 2,145,000 ............ 3575 .......... 27,774 ................0 ................0 ................0 ................0 ......... ......... (15,818)............... 0 ......... (20,422)............... 0 ............... 0 ............... 0 0007 .............
421093, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/09/2023 04/21/2023 04/21/2023 Sale ........... ................6 ....... 2,100,000 ............ 3500 ................0 .......... 26,106 ................0 ................0 .......... 26,106 ......... ............... 0 ............... 0 ......... (26,106)............... 0 ............... 0 ............... 0 0007 .............
421703, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/17/2023 04/21/2023 04/21/2023 Sale ........... ................6 ....... 2,130,000 ............ 3550 ................0 .......... 21,222 ................0 ................0 .......... 21,222 ......... ............... 0 ............... 0 ......... (21,222)............... 0 ............... 0 ............... 0 0007 .............
422264, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/26/2023 03/17/2023 03/17/2023 Sale ........... ................1 ......... 350,000 ............ 3500 ................0 ........... 1,130 ................0 ................0 ........... 1,130 ......... ............... 0 ............... 0 .......... (1,130)............... 0 ............... 0 ............... 0 0007 .............
422265, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/26/2023 03/17/2023 03/17/2023 Sale ........... ................1 ......... 357,500 ............ 3575 ................0 ........... 1,520 ................0 ................0 ........... 1,520 ......... ............... 0 ............... 0 .......... (1,520)............... 0 ............... 0 ............... 0 0007 .............
422266, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/26/2023 05/19/2023 05/19/2023 Sale ........... ................7 ....... 2,520,000 ............ 3600 ................0 .......... 30,520 ................0 ................0 .......... 30,520 ......... ............... 0 ............... 0 ......... (30,520)............... 0 ............... 0 ............... 0 0007 .............
423099, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/07/2023 05/19/2023 05/19/2023 Sale ........... ................6 ....... 2,190,000 ............ 3650 ................0 .......... 25,039 ................0 ................0 .......... 25,039 ......... ............... 0 ............... 0 ......... (25,039)............... 0 ............... 0 ............... 0 0007 .............
423447, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/14/2023 06/16/2023 06/16/2023 Sale ........... ................7 ....... 2,555,000 ............ 3650 ................0 .......... 31,087 ................0 ................0 .......... 31,087 ......... ............... 0 ............... 0 ......... (31,087)............... 0 ............... 0 ............... 0 0007 .............
423944, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/16/2023 06/16/2023 06/16/2023 Sale ........... ................7 ....... 2,520,000 ............ 3600 ................0 .......... 27,195 ................0 ................0 .......... 27,195 ......... ............... 0 ............... 0 ......... (27,195)............... 0 ............... 0 ............... 0 0007 .............
424630, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/27/2023 07/21/2023 07/21/2023 Sale ........... ................7 ....... 2,520,000 ............ 3600 ................0 .......... 44,450 ................0 ................0 .......... 44,450 ......... ............... 0 ............... 0 ......... (44,450)............... 0 ............... 0 ............... 0 0007 .............
426334, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 03/21/2023 07/21/2023 07/21/2023 Sale ........... ................6 ....... 2,100,000 ............ 3500 ................0 .......... 32,520 ................0 ................0 .......... 32,520 ......... ............... 0 ............... 0 ......... (32,520)............... 0 ............... 0 ............... 0 0007 .............
426760, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 03/28/2023 08/18/2023 08/18/2023 Sale ........... ................7 ....... 2,467,500 ............ 3525 ................0 .......... 46,970 ................0 ................0 .......... 46,970 ......... ............... 0 ............... 0 ......... (46,970)............... 0 ............... 0 ............... 0 0007 .............
427353, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/04/2023 08/18/2023 08/18/2023 Sale ........... ................6 ....... 2,205,000 ............ 3675 ................0 .......... 34,932 ................0 ................0 .......... 34,932 ......... ............... 0 ............... 0 ......... (34,932)............... 0 ............... 0 ............... 0 0007 .............
427542, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/12/2023 08/18/2023 08/18/2023 Sale ........... ................6 ....... 2,220,000 ............ 3700 ................0 .......... 35,526 ................0 ................0 .......... 35,526 ......... ............... 0 ............... 0 ......... (35,526)............... 0 ............... 0 ............... 0 0007 .............
427984, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/19/2023 08/18/2023 08/18/2023 Sale ........... ................7 ....... 2,625,000 ............ 3750 ................0 .......... 36,057 ................0 ................0 .......... 36,057 ......... ............... 0 ............... 0 ......... (36,057)............... 0 ............... 0 ............... 0 0007 .............
428077, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/21/2023 07/21/2023 07/21/2023 Sale ........... ................6 ....... 2,190,000 ............ 3650 ................0 .......... 20,190 ................0 ................0 .......... 20,190 ......... ............... 0 ............... 0 ......... (20,190)............... 0 ............... 0 ............... 0 0007 .............
430635, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/09/2023 09/15/2023 09/15/2023 Sale ........... ................6 ....... 2,205,000 ............ 3675 ................0 .......... 33,480 ................0 ................0 .......... 33,480 ......... ............... 0 ............... 0 ......... (33,480)............... 0 ............... 0 ............... 0 0007 .............
431131, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/22/2023 09/15/2023 09/15/2023 Sale ........... ................5 ....... 1,850,000 ............ 3700 ................0 .......... 20,660 ................0 ................0 .......... 20,660 ......... ............... 0 ............... 0 ......... (20,660)............... 0 ............... 0 ............... 0 0007 .............
432188, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/05/2023 09/15/2023 09/15/2023 Sale ........... ................6 ....... 2,280,000 ............ 3800 ................0 .......... 18,114 ................0 ................0 .......... 18,114 ......... ............... 0 ............... 0 ......... (18,114)............... 0 ............... 0 ............... 0 0007 .............
432562, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/09/2023 10/20/2023 10/20/2023 Sale ........... ................6 ....... 2,310,000 ............ 3850 ................0 .......... 24,480 ................0 ................0 .......... 24,480 ......... ............... 0 ............... 0 ......... (24,480)............... 0 ............... 0 ............... 0 0007 .............
432773, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/12/2023 10/20/2023 10/20/2023 Sale ........... ................6 ....... 2,325,000 ............ 3875 ................0 .......... 23,593 ................0 ................0 .......... 23,593 ......... ............... 0 ............... 0 ......... (23,593)............... 0 ............... 0 ............... 0 0007 .............
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
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435881, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/21/2023 10/20/2023 10/20/2023 Sale ........... ................6 ....... 2,340,000 ............ 3900 ................0 .......... 22,045 ................0 ................0 .......... 22,045 ......... ............... 0 ............... 0 ......... (22,045)............... 0 ............... 0 ............... 0 0007 .............
443834, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/27/2023 11/17/2023 11/17/2023 Sale ........... ................5 ....... 1,962,500 ............ 3925 ................0 .......... 21,425 ................0 ................0 .......... 21,425 ......... ............... 0 ............... 0 ......... (21,425)............... 0 ............... 0 ............... 0 0007 .............
444834, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/13/2023 11/17/2023 11/17/2023 Sale ........... ................6 ....... 2,430,000 ............ 4050 ................0 .......... 21,708 ................0 ................0 .......... 21,708 ......... ............... 0 ............... 0 ......... (21,708)............... 0 ............... 0 ............... 0 0007 .............
444986, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/17/2023 10/20/2023 10/20/2023 Sale ........... ................5 ....... 2,050,000 ............ 4100 ................0 .......... 13,626 ................0 ................0 .......... 13,626 ......... ............... 0 ............... 0 ......... (13,626)............... 0 ............... 0 ............... 0 0007 .............
445522, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/25/2023 12/15/2023 12/15/2023 Sale ........... ................6 ....... 2,460,000 ............ 4100 ................0 .......... 25,176 ................0 ................0 .......... 25,176 ......... ............... 0 ............... 0 ......... (25,176)............... 0 ............... 0 ............... 0 0007 .............
447357, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 08/30/2023 12/15/2023 12/15/2023 Sale ........... ................5 ....... 2,075,000 ............ 4150 ................0 .......... 19,457 ................0 ................0 .......... 19,457 ......... ............... 0 ............... 0 ......... (19,457)............... 0 ............... 0 ............... 0 0007 .............
450127, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/19/2023 12/15/2023 12/15/2023 Sale ........... ................1 ......... 415,000 ............ 4150 ................0 ........... 6,900 ................0 ................0 ........... 6,900 ......... ............... 0 ............... 0 .......... (6,900)............... 0 ............... 0 ............... 0 0007 .............
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 486,722 838,728 0 0 838,728 XXX 22,263 0 (1,061,403) 0 0 0 XXX

0219999999. Subtotal - Purchased Options - Hedging Other 486,722 4,759,679 0 0 4,759,679 XXX 22,263 0 (4,982,354) 0 0 0 XXX

0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

SHELL PLC ...................  .............................  .......... ............. Shell plc .......... 21380068P1DRHMJ8KU70 02/16/2023 .....  ..... 03/06/2023 Other .......... ........... 4,337 ........... 4,337 ................. ................0 ................0 ................0 ................0 ................0 ......... ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 ............... 0  .................
0419999999. Subtotal - Purchased Options - Other - Other 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

0429999999. Subtotal - Purchased Options - Other 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

0439999999. Total Purchased Options - Call Options and Warrants 0 3,920,951 0 0 3,920,951 XXX 0 0 (3,920,951) 0 0 0 XXX

0449999999. Total Purchased Options - Put Options 486,722 838,728 0 0 838,728 XXX 22,263 0 (1,061,403) 0 0 0 XXX

0459999999. Total Purchased Options - Caps 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

0469999999. Total Purchased Options - Floors 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

0479999999. Total Purchased Options - Collars 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

0489999999. Total Purchased Options - Other 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

0499999999. Total Purchased Options 486,722 4,759,679 0 0 4,759,679 XXX 22,263 0 (4,982,354) 0 0 0 XXX

0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX
417603, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/22/2022 02/17/2023 02/17/2023 Sale ........... ................4 ....... 1,590,000 ....... 3975.0000 ......... (72,569)................0 ................0 ................0 ......... (39,660) ......... ......... (13,460)............... 0 .......... 39,660 ............... 0 ............... 0 ............... 0 0007 .............
418398, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 12/01/2022 01/20/2023 01/20/2023 Sale ........... ................5 ....... 2,050,000 ....... 4100.0000 ......... (60,215)................0 ................0 ................0 ......... (23,349) ......... ......... (21,024)............... 0 .......... 23,349 ............... 0 ............... 0 ............... 0 0007 .............
418480, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 12/02/2022 01/20/2023 01/20/2023 Sale ........... ................5 ....... 2,037,500 ....... 4075.0000 ......... (56,238)................0 ................0 ................0 ......... (23,229) ......... ......... (19,929)............... 0 .......... 23,229 ............... 0 ............... 0 ............... 0 0007 .............
427361, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 04/04/2023 05/19/2023 05/19/2023 Sale ........... ..............152 .......... 68,400 .......... 4.5000 ................0 .......... (7,600)................0 ................0 .......... (7,600) ......... ............... 0 ............... 0 ........... 7,600 ............... 0 ............... 0 ............... 0 0007 .............
420070, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 12/15/2022 02/17/2023 02/17/2023 Sale ........... ................5 ....... 1,975,000 ....... 3950.0000 ......... (62,075)................0 ................0 ................0 ......... (46,310) ......... .......... (8,435)............... 0 .......... 46,310 ............... 0 ............... 0 ............... 0 0007 .............
431964, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 03/01/2023 03/03/2023 06/01/2023 Sale ........... ..............326 ......... 293,400 .......... 9.0000 ................0 .......... (6,520)................0 ................0 .......... (6,520) ......... ............... 0 ............... 0 ........... 6,520 ............... 0 ............... 0 ............... 0 0007 .............
420165, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 12/16/2022 02/17/2023 02/17/2023 Sale ........... ................5 ....... 1,950,000 ....... 3900.0000 ......... (61,679)................0 ................0 ................0 ......... (48,315) ......... ........... 1,110 ............... 0 .......... 48,315 ............... 0 ............... 0 ............... 0 0007 .............
431989, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 03/03/2023 03/10/2023 06/01/2023 Sale ........... ..............163 ......... 163,000 ......... 10.0000 ................0 ......... (13,203)................0 ................0 ......... (13,203) ......... ............... 0 ............... 0 .......... 13,203 ............... 0 ............... 0 ............... 0 0007 .............
420222, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 12/19/2022 02/17/2023 02/17/2023 Sale ........... ................5 ....... 1,912,500 ....... 3825.0000 ......... (67,000)................0 ................0 ................0 ......... (53,373) ......... .......... 16,527 ............... 0 .......... 53,373 ............... 0 ............... 0 ............... 0 0007 .............
432843, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 06/13/2023 06/23/2023 06/23/2023 Sale ........... ..............293 ......... 219,750 .......... 7.5000 ................0 ......... (10,988)................0 ................0 ......... (10,988) ......... ............... 0 ............... 0 .......... 10,988 ............... 0 ............... 0 ............... 0 0007 .............
420478, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 12/27/2022 01/20/2023 01/20/2023 Sale ........... ................5 ....... 1,925,000 ....... 3850.0000 ......... (36,854)................0 ................0 ................0 ......... (30,445) ......... ........... 7,205 ............... 0 .......... 30,445 ............... 0 ............... 0 ............... 0 0007 .............
444434, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 07/05/2023 07/14/2023 07/14/2023 Sale ........... ................6 ........... 4,200 .......... 7.0000 ................0 ............ (144)................0 ................0 ............ (144) ......... ............... 0 ............... 0 ............. 144 ............... 0 ............... 0 ............... 0 0007 .............
420614, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 12/29/2022 03/17/2023 03/17/2023 Sale ........... ................5 ....... 1,950,000 ....... 3900.0000 ......... (60,775)................0 ................0 ................0 ......... (59,196) ......... ........... 8,454 ............... 0 .......... 59,196 ............... 0 ............... 0 ............... 0 0007 .............
444526, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index BARCLAYS BANK PLC . G5GSEF7VJP5I7OUK5573 07/07/2023 07/14/2023 07/14/2023 Sale ........... ..............146 ......... 102,200 .......... 7.0000 ................0 .......... (4,088)................0 ................0 .......... (4,088) ......... ............... 0 ............... 0 ........... 4,088 ............... 0 ............... 0 ............... 0 0007 .............
420734, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 12/29/2022 01/31/2023 01/31/2023 Sale ........... ................5 ....... 1,962,500 ....... 3925.0000 ......... (29,775)................0 ................0 ................0 ......... (27,914) ......... ............. 822 ............... 0 .......... 27,914 ............... 0 ............... 0 ............... 0 0007 .............
444782, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 07/12/2023 07/21/2023 07/21/2023 Sale ........... ..............132 ......... 198,000 ......... 15.0000 ................0 ......... (12,577)................0 ................0 ......... (12,577) ......... ............... 0 ............... 0 .......... 12,577 ............... 0 ............... 0 ............... 0 0007 .............
420918, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/05/2023 02/17/2023 02/17/2023 Sale ........... ................5 ....... 1,950,000 ....... 3900.0000 ................0 ......... (39,475)................0 ................0 ......... (39,475) ......... ............... 0 ............... 0 .......... 39,475 ............... 0 ............... 0 ............... 0 0007 .............
445042, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 07/18/2023 08/18/2023 08/18/2023 Sale ........... ..............121 ......... 181,500 ......... 15.0000 ................0 ......... (17,555)................0 ................0 ......... (17,555) ......... ............... 0 ............... 0 .......... 17,555 ............... 0 ............... 0 ............... 0 0007 .............
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
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421092, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/09/2023 03/17/2023 03/17/2023 Sale ........... ................5 ....... 2,025,000 ....... 4050.0000 ................0 ......... (48,020)................0 ................0 ......... (48,020) ......... ............... 0 ............... 0 .......... 48,020 ............... 0 ............... 0 ............... 0 0007 .............
445141, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 07/19/2023 07/28/2023 07/28/2023 Sale ........... ..............220 ......... 165,000 .......... 7.5000 ................0 .......... (9,467)................0 ................0 .......... (9,467) ......... ............... 0 ............... 0 ........... 9,467 ............... 0 ............... 0 ............... 0 0007 .............
421701, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/17/2023 02/17/2023 02/17/2023 Sale ........... ................5 ....... 2,050,000 ....... 4100.0000 ................0 ......... (22,715)................0 ................0 ......... (22,715) ......... ............... 0 ............... 0 .......... 22,715 ............... 0 ............... 0 ............... 0 0007 .............
445839, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 07/28/2023 08/18/2023 08/18/2023 Sale ........... ..............201 ......... 351,750 ......... 17.5000 ................0 .......... (8,040)................0 ................0 .......... (8,040) ......... ............... 0 ............... 0 ........... 8,040 ............... 0 ............... 0 ............... 0 0007 .............
421727, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/17/2023 02/28/2023 02/28/2023 Sale ........... ................5 ....... 2,025,000 ....... 4050.0000 ................0 ......... (39,575)................0 ................0 ......... (39,575) ......... ............... 0 ............... 0 .......... 39,575 ............... 0 ............... 0 ............... 0 0007 .............
445905, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 07/31/2023 08/11/2023 08/11/2023 Sale ........... ..............147 ......... 110,250 .......... 7.5000 ................0 .......... (6,764)................0 ................0 .......... (6,764) ......... ............... 0 ............... 0 ........... 6,764 ............... 0 ............... 0 ............... 0 0007 .............
422141, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/23/2023 03/31/2023 03/31/2023 Sale ........... ................5 ....... 2,025,000 ....... 4050.0000 ................0 ......... (52,905)................0 ................0 ......... (52,905) ......... ............... 0 ............... 0 .......... 52,905 ............... 0 ............... 0 ............... 0 0007 .............
446012, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 08/01/2023 08/11/2023 08/11/2023 Sale ........... ..............111 .......... 83,250 .......... 7.5000 ................0 .......... (6,105)................0 ................0 .......... (6,105) ......... ............... 0 ............... 0 ........... 6,105 ............... 0 ............... 0 ............... 0 0007 .............
422262, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/26/2023 02/17/2023 02/17/2023 Sale ........... ................2 ......... 795,000 ....... 3975.0000 ................0 ......... (20,360)................0 ................0 ......... (20,360) ......... ............... 0 ............... 0 .......... 20,360 ............... 0 ............... 0 ............... 0 0007 .............
448907, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 09/27/2023 10/20/2023 10/20/2023 Sale ........... ..............201 ......... 301,500 ......... 15.0000 ................0 .......... (9,045)................0 ................0 .......... (9,045) ......... ............... 0 ............... 0 ........... 9,045 ............... 0 ............... 0 ............... 0 0007 .............
422267, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/26/2023 03/31/2023 03/31/2023 Sale ........... ................5 ....... 2,050,000 ....... 4100.0000 ................0 ......... (48,890)................0 ................0 ......... (48,890) ......... ............... 0 ............... 0 .......... 48,890 ............... 0 ............... 0 ............... 0 0007 .............
449723, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 10/11/2023 10/20/2023 10/20/2023 Sale ........... ..............201 ......... 301,500 ......... 15.0000 ................0 .......... (6,030)................0 ................0 .......... (6,030) ......... ............... 0 ............... 0 ........... 6,030 ............... 0 ............... 0 ............... 0 0007 .............
422329, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/27/2023 03/31/2023 03/31/2023 Sale ........... ................5 ....... 2,037,500 ....... 4075.0000 ................0 ......... (60,485)................0 ................0 ......... (60,485) ......... ............... 0 ............... 0 .......... 60,485 ............... 0 ............... 0 ............... 0 0007 .............
450093, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 10/17/2023 11/17/2023 11/17/2023 Sale ........... ..............196 ......... 294,000 ......... 15.0000 ................0 ......... (10,780)................0 ................0 ......... (10,780) ......... ............... 0 ............... 0 .......... 10,780 ............... 0 ............... 0 ............... 0 0007 .............
422809, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/02/2023 04/21/2023 04/21/2023 Sale ........... ................5 ....... 2,075,000 ....... 4150.0000 ................0 ......... (70,703)................0 ................0 ......... (70,703) ......... ............... 0 ............... 0 .......... 70,703 ............... 0 ............... 0 ............... 0 0007 .............
450245, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 10/24/2023 10/27/2023 10/27/2023 Sale ........... ...............25 ......... 112,500 ......... 45.0000 ................0 .......... (2,825)................0 ................0 .......... (2,825) ......... ............... 0 ............... 0 ........... 2,825 ............... 0 ............... 0 ............... 0 0007 .............
422811, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/02/2023 04/21/2023 04/21/2023 Sale ........... ................6 ....... 2,580,000 ....... 4300.0000 ................0 ......... (46,170)................0 ................0 ......... (46,170) ......... ............... 0 ............... 0 .......... 46,170 ............... 0 ............... 0 ............... 0 0007 .............
451254, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 10/30/2023 11/03/2023 11/03/2023 Sale ........... ...............25 ......... 112,500 ......... 45.0000 ................0 .......... (3,750)................0 ................0 .......... (3,750) ......... ............... 0 ............... 0 ........... 3,750 ............... 0 ............... 0 ............... 0 0007 .............
423364, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/13/2023 03/31/2023 03/31/2023 Sale ........... ................5 ....... 2,062,500 ....... 4125.0000 ................0 ......... (59,250)................0 ................0 ......... (59,250) ......... ............... 0 ............... 0 .......... 59,250 ............... 0 ............... 0 ............... 0 0007 .............
452177, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 11/16/2023 11/17/2023 11/17/2023 Sale ........... ..............122 ......... 152,500 ......... 12.5000 ................0 .......... (3,660)................0 ................0 .......... (3,660) ......... ............... 0 ............... 0 ........... 3,660 ............... 0 ............... 0 ............... 0 0007 .............
423448, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/14/2023 03/31/2023 03/31/2023 Sale ........... ................5 ....... 2,100,000 ....... 4200.0000 ................0 ......... (41,070)................0 ................0 ......... (41,070) ......... ............... 0 ............... 0 .......... 41,070 ............... 0 ............... 0 ............... 0 0007 .............
452178, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 11/16/2023 12/15/2023 12/15/2023 Sale ........... ..............122 ......... 152,500 ......... 12.5000 ................0 ......... (10,980)................0 ................0 ......... (10,980) ......... ............... 0 ............... 0 .......... 10,980 ............... 0 ............... 0 ............... 0 0007 .............
423943, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/16/2023 04/21/2023 04/21/2023 Sale ........... ................5 ....... 2,050,000 ....... 4100.0000 ................0 ......... (75,830)................0 ................0 ......... (75,830) ......... ............... 0 ............... 0 .......... 75,830 ............... 0 ............... 0 ............... 0 0007 .............
452612, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 11/17/2023 12/15/2023 12/15/2023 Sale ........... ..............122 ......... 152,500 ......... 12.5000 ................0 .......... (9,150)................0 ................0 .......... (9,150) ......... ............... 0 ............... 0 ........... 9,150 ............... 0 ............... 0 ............... 0 0007 .............
424696, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/28/2023 04/21/2023 04/21/2023 Sale ........... ................5 ....... 2,000,000 ....... 4000.0000 ................0 ......... (55,500)................0 ................0 ......... (55,500) ......... ............... 0 ............... 0 .......... 55,500 ............... 0 ............... 0 ............... 0 0007 .............
452665, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 11/20/2023 12/15/2023 12/15/2023 Sale ........... ..............122 ......... 152,500 ......... 12.5000 ................0 .......... (7,930)................0 ................0 .......... (7,930) ......... ............... 0 ............... 0 ........... 7,930 ............... 0 ............... 0 ............... 0 0007 .............
425386, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 03/10/2023 04/21/2023 04/21/2023 Sale ........... ................5 ....... 1,987,500 ....... 3975.0000 ................0 ......... (29,680)................0 ................0 ......... (29,680) ......... ............... 0 ............... 0 .......... 29,680 ............... 0 ............... 0 ............... 0 0007 .............
453198, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 11/29/2023 12/15/2023 12/15/2023 Sale ........... ..............122 ......... 152,500 ......... 12.5000 ................0 .......... (5,490)................0 ................0 .......... (5,490) ......... ............... 0 ............... 0 ........... 5,490 ............... 0 ............... 0 ............... 0 0007 .............
425893, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 03/14/2023 04/28/2023 04/28/2023 Sale ........... ................5 ....... 1,975,000 ....... 3950.0000 ................0 ......... (51,325)................0 ................0 ......... (51,325) ......... ............... 0 ............... 0 .......... 51,325 ............... 0 ............... 0 ............... 0 0007 .............
453439, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 11/30/2023 12/15/2023 12/15/2023 Sale ........... ................9 .......... 11,250 ......... 12.5000 ................0 ............ (450)................0 ................0 ............ (450) ......... ............... 0 ............... 0 ............. 450 ............... 0 ............... 0 ............... 0 0007 .............
425968, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 03/15/2023 04/21/2023 04/21/2023 Sale ........... ................5 ....... 1,962,500 ....... 3925.0000 ................0 ......... (46,573)................0 ................0 ......... (46,573) ......... ............... 0 ............... 0 .......... 46,573 ............... 0 ............... 0 ............... 0 0007 .............
455733, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 12/01/2023 12/15/2023 12/15/2023 Sale ........... ............. 488 ......... 610,000 ......... 12.5000 ................0 ......... (35,990)................0 ................0 ......... (35,990) ......... ............... 0 ............... 0 .......... 35,990 ............... 0 ............... 0 ............... 0 0007 .............
427012, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 03/30/2023 05/19/2023 05/19/2023 Sale ........... ................5 ....... 2,050,000 ....... 4100.0000 ................0 ......... (42,550)................0 ................0 ......... (42,550) ......... ............... 0 ............... 0 .......... 42,550 ............... 0 ............... 0 ............... 0 0007 .............
427095, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 03/31/2023 04/28/2023 04/28/2023 Sale ........... ................5 ....... 2,087,500 ....... 4175.0000 ................0 ......... (20,850)................0 ................0 ......... (20,850) ......... ............... 0 ............... 0 .......... 20,850 ............... 0 ............... 0 ............... 0 0007 .............
427227, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/03/2023 05/19/2023 05/19/2023 Sale ........... ................5 ....... 2,087,500 ....... 4175.0000 ................0 ......... (37,500)................0 ................0 ......... (37,500) ......... ............... 0 ............... 0 .......... 37,500 ............... 0 ............... 0 ............... 0 0007 .............
427352, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/04/2023 05/19/2023 05/19/2023 Sale ........... ................5 ....... 2,062,500 ....... 4125.0000 ................0 ......... (53,420)................0 ................0 ......... (53,420) ......... ............... 0 ............... 0 .......... 53,420 ............... 0 ............... 0 ............... 0 0007 .............
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
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427541, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/12/2023 06/16/2023 06/16/2023 Sale ........... ................5 ....... 2,100,000 ....... 4200.0000 ................0 ......... (42,800)................0 ................0 ......... (42,800) ......... ............... 0 ............... 0 .......... 42,800 ............... 0 ............... 0 ............... 0 0007 .............
427658, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/13/2023 05/19/2023 05/19/2023 Sale ........... ................5 ....... 2,075,000 ....... 4150.0000 ................0 ......... (43,900)................0 ................0 ......... (43,900) ......... ............... 0 ............... 0 .......... 43,900 ............... 0 ............... 0 ............... 0 0007 .............
427890, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/18/2023 06/16/2023 06/16/2023 Sale ........... ................6 ....... 2,550,000 ....... 4250.0000 ................0 ......... (35,760)................0 ................0 ......... (35,760) ......... ............... 0 ............... 0 .......... 35,760 ............... 0 ............... 0 ............... 0 0007 .............
427892, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/18/2023 05/31/2023 05/31/2023 Sale ........... ................5 ....... 2,112,500 ....... 4225.0000 ................0 ......... (24,900)................0 ................0 ......... (24,900) ......... ............... 0 ............... 0 .......... 24,900 ............... 0 ............... 0 ............... 0 0007 .............
427982, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/19/2023 06/16/2023 06/16/2023 Sale ........... ................5 ....... 2,112,500 ....... 4225.0000 ................0 ......... (35,645)................0 ................0 ......... (35,645) ......... ............... 0 ............... 0 .......... 35,645 ............... 0 ............... 0 ............... 0 0007 .............
428632, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/27/2023 05/31/2023 05/31/2023 Sale ........... ................4 ....... 1,640,000 ....... 4100.0000 ................0 ......... (28,280)................0 ................0 ......... (28,280) ......... ............... 0 ............... 0 .......... 28,280 ............... 0 ............... 0 ............... 0 0007 .............
428696, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/01/2023 07/21/2023 07/21/2023 Sale ........... ................4 ....... 1,680,000 ....... 4200.0000 ................0 ......... (49,160)................0 ................0 ......... (49,160) ......... ............... 0 ............... 0 .......... 49,160 ............... 0 ............... 0 ............... 0 0007 .............
430842, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/12/2023 07/21/2023 07/21/2023 Sale ........... ................4 ....... 1,660,000 ....... 4150.0000 ................0 ......... (41,582)................0 ................0 ......... (41,582) ......... ............... 0 ............... 0 .......... 41,582 ............... 0 ............... 0 ............... 0 0007 .............
430918, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/16/2023 06/16/2023 06/16/2023 Sale ........... ................5 ....... 2,075,000 ....... 4150.0000 ................0 ......... (30,603)................0 ................0 ......... (30,603) ......... ............... 0 ............... 0 .......... 30,603 ............... 0 ............... 0 ............... 0 0007 .............
430991, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/17/2023 06/30/2023 06/30/2023 Sale ........... ................5 ....... 2,100,000 ....... 4200.0000 ................0 ......... (32,500)................0 ................0 ......... (32,500) ......... ............... 0 ............... 0 .......... 32,500 ............... 0 ............... 0 ............... 0 0007 .............
430993, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/18/2023 06/30/2023 06/30/2023 Sale ........... ................4 ....... 1,680,000 ....... 4200.0000 ................0 ......... (31,360)................0 ................0 ......... (31,360) ......... ............... 0 ............... 0 .......... 31,360 ............... 0 ............... 0 ............... 0 0007 .............
431224, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/23/2023 06/30/2023 06/30/2023 Sale ........... ................5 ....... 2,112,500 ....... 4225.0000 ................0 ......... (31,050)................0 ................0 ......... (31,050) ......... ............... 0 ............... 0 .......... 31,050 ............... 0 ............... 0 ............... 0 0007 .............
431920, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/30/2023 08/18/2023 08/18/2023 Sale ........... ................5 ....... 2,162,500 ....... 4325.0000 ................0 ......... (38,500)................0 ................0 ......... (38,500) ......... ............... 0 ............... 0 .......... 38,500 ............... 0 ............... 0 ............... 0 0007 .............
432082, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/02/2023 07/21/2023 07/21/2023 Sale ........... ................4 ....... 1,730,000 ....... 4325.0000 ................0 ......... (25,408)................0 ................0 ......... (25,408) ......... ............... 0 ............... 0 .......... 25,408 ............... 0 ............... 0 ............... 0 0007 .............
432083, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/02/2023 08/18/2023 08/18/2023 Sale ........... ................5 ....... 2,175,000 ....... 4350.0000 ................0 ......... (37,075)................0 ................0 ......... (37,075) ......... ............... 0 ............... 0 .......... 37,075 ............... 0 ............... 0 ............... 0 0007 .............
432189, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/05/2023 07/31/2023 07/31/2023 Sale ........... ................5 ....... 2,175,000 ....... 4350.0000 ................0 ......... (33,476)................0 ................0 ......... (33,476) ......... ............... 0 ............... 0 .......... 33,476 ............... 0 ............... 0 ............... 0 0007 .............
432190, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/05/2023 08/18/2023 08/18/2023 Sale ........... ................4 ....... 1,760,000 ....... 4400.0000 ................0 ......... (25,820)................0 ................0 ......... (25,820) ......... ............... 0 ............... 0 .......... 25,820 ............... 0 ............... 0 ............... 0 0007 .............
432449, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/07/2023 08/18/2023 08/18/2023 Sale ........... ................4 ....... 1,730,000 ....... 4325.0000 ................0 ......... (38,860)................0 ................0 ......... (38,860) ......... ............... 0 ............... 0 .......... 38,860 ............... 0 ............... 0 ............... 0 0007 .............
432560, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/09/2023 07/31/2023 07/31/2023 Sale ........... ................5 ....... 2,175,000 ....... 4350.0000 ................0 ......... (35,320)................0 ................0 ......... (35,320) ......... ............... 0 ............... 0 .......... 35,320 ............... 0 ............... 0 ............... 0 0007 .............
432774, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/12/2023 07/31/2023 07/31/2023 Sale ........... ................4 ....... 1,730,000 ....... 4325.0000 ................0 ......... (38,668)................0 ................0 ......... (38,668) ......... ............... 0 ............... 0 .......... 38,668 ............... 0 ............... 0 ............... 0 0007 .............
432833, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/13/2023 09/15/2023 09/15/2023 Sale ........... ................4 ....... 1,770,000 ....... 4425.0000 ................0 ......... (40,924)................0 ................0 ......... (40,924) ......... ............... 0 ............... 0 .......... 40,924 ............... 0 ............... 0 ............... 0 0007 .............
433262, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/15/2023 09/15/2023 09/15/2023 Sale ........... ................4 ....... 1,800,000 ....... 4500.0000 ................0 ......... (30,720)................0 ................0 ......... (30,720) ......... ............... 0 ............... 0 .......... 30,720 ............... 0 ............... 0 ............... 0 0007 .............
444247, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/30/2023 09/15/2023 09/15/2023 Sale ........... ................5 ....... 2,275,000 ....... 4550.0000 ................0 ......... (31,250)................0 ................0 ......... (31,250) ......... ............... 0 ............... 0 .......... 31,250 ............... 0 ............... 0 ............... 0 0007 .............
444250, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/30/2023 08/31/2023 08/31/2023 Sale ........... ................4 ....... 1,800,000 ....... 4500.0000 ................0 ......... (26,360)................0 ................0 ......... (26,360) ......... ............... 0 ............... 0 .......... 26,360 ............... 0 ............... 0 ............... 0 0007 .............
444407, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/05/2023 09/15/2023 09/15/2023 Sale ........... ................5 ....... 2,225,000 ....... 4450.0000 ................0 ......... (58,475)................0 ................0 ......... (58,475) ......... ............... 0 ............... 0 .......... 58,475 ............... 0 ............... 0 ............... 0 0007 .............
444778, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/12/2023 09/29/2023 09/29/2023 Sale ........... ................5 ....... 2,262,500 ....... 4525.0000 ................0 ......... (49,750)................0 ................0 ......... (49,750) ......... ............... 0 ............... 0 .......... 49,750 ............... 0 ............... 0 ............... 0 0007 .............
444835, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/13/2023 09/29/2023 09/29/2023 Sale ........... ................4 ....... 1,840,000 ....... 4600.0000 ................0 ......... (25,185)................0 ................0 ......... (25,185) ......... ............... 0 ............... 0 .......... 25,185 ............... 0 ............... 0 ............... 0 0007 .............
444861, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/14/2023 08/31/2023 08/31/2023 Sale ........... ................5 ....... 2,287,500 ....... 4575.0000 ................0 ......... (30,250)................0 ................0 ......... (30,250) ......... ............... 0 ............... 0 .......... 30,250 ............... 0 ............... 0 ............... 0 0007 .............
445015, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/18/2023 09/15/2023 09/15/2023 Sale ........... ................4 ....... 1,840,000 ....... 4600.0000 ................0 ......... (30,495)................0 ................0 ......... (30,495) ......... ............... 0 ............... 0 .......... 30,495 ............... 0 ............... 0 ............... 0 0007 .............
445040, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/19/2023 10/20/2023 10/20/2023 Sale ........... ................4 ....... 1,860,000 ....... 4650.0000 ................0 ......... (38,400)................0 ................0 ......... (38,400) ......... ............... 0 ............... 0 .......... 38,400 ............... 0 ............... 0 ............... 0 0007 .............
445521, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/25/2023 10/20/2023 10/20/2023 Sale ........... ................4 ....... 1,880,000 ....... 4700.0000 ................0 ......... (25,404)................0 ................0 ......... (25,404) ......... ............... 0 ............... 0 .......... 25,404 ............... 0 ............... 0 ............... 0 0007 .............
445750, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/27/2023 09/29/2023 09/29/2023 Sale ........... ................4 ....... 1,860,000 ....... 4650.0000 ................0 ......... (27,932)................0 ................0 ......... (27,932) ......... ............... 0 ............... 0 .......... 27,932 ............... 0 ............... 0 ............... 0 0007 .............
446413, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 08/18/2023 10/20/2023 10/20/2023 Sale ........... ................4 ....... 1,760,000 ....... 4400.0000 ................0 ......... (41,880)................0 ................0 ......... (41,880) ......... ............... 0 ............... 0 .......... 41,880 ............... 0 ............... 0 ............... 0 0007 .............
446651, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 08/25/2023 09/29/2023 09/29/2023 Sale ........... ................4 ....... 1,770,000 ....... 4425.0000 ................0 ......... (28,620)................0 ................0 ......... (28,620) ......... ............... 0 ............... 0 .......... 28,620 ............... 0 ............... 0 ............... 0 0007 .............
447852, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 09/11/2023 10/20/2023 10/20/2023 Sale ........... ................4 ....... 1,820,000 ....... 4550.0000 ................0 ......... (17,343)................0 ................0 ......... (17,343) ......... ............... 0 ............... 0 .......... 17,343 ............... 0 ............... 0 ............... 0 0007 .............
447899, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 09/13/2023 11/17/2023 11/17/2023 Sale ........... ................4 ....... 1,800,000 ....... 4500.0000 ................0 ......... (35,160)................0 ................0 ......... (35,160) ......... ............... 0 ............... 0 .......... 35,160 ............... 0 ............... 0 ............... 0 0007 .............
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448659, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 09/22/2023 11/17/2023 11/17/2023 Sale ........... ................4 ....... 1,760,000 ....... 4400.0000 ................0 ......... (31,620)................0 ................0 ......... (31,620) ......... ............... 0 ............... 0 .......... 31,620 ............... 0 ............... 0 ............... 0 0007 .............
448661, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 09/21/2023 10/31/2023 10/31/2023 Sale ........... ................4 ....... 1,760,000 ....... 4400.0000 ................0 ......... (28,240)................0 ................0 ......... (28,240) ......... ............... 0 ............... 0 .......... 28,240 ............... 0 ............... 0 ............... 0 0007 .............
448688, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 09/26/2023 10/31/2023 10/31/2023 Sale ........... ................4 ....... 1,740,000 ....... 4350.0000 ................0 ......... (26,180)................0 ................0 ......... (26,180) ......... ............... 0 ............... 0 .......... 26,180 ............... 0 ............... 0 ............... 0 0007 .............
449162, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 09/29/2023 11/30/2023 11/30/2023 Sale ........... ................4 ....... 1,760,000 ....... 4400.0000 ................0 ......... (30,020)................0 ................0 ......... (30,020) ......... ............... 0 ............... 0 .......... 30,020 ............... 0 ............... 0 ............... 0 0007 .............
449336, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/03/2023 11/17/2023 11/17/2023 Sale ........... ................4 ....... 1,720,000 ....... 4300.0000 ................0 ......... (36,766)................0 ................0 ......... (36,766) ......... ............... 0 ............... 0 .......... 36,766 ............... 0 ............... 0 ............... 0 0007 .............
450040, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/16/2023 12/15/2023 12/15/2023 Sale ........... ................4 ....... 1,780,000 ....... 4450.0000 ................0 ......... (31,640)................0 ................0 ......... (31,640) ......... ............... 0 ............... 0 .......... 31,640 ............... 0 ............... 0 ............... 0 0007 .............
450130, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/19/2023 11/17/2023 11/17/2023 Sale ........... ................1 ......... 430,000 ....... 4300.0000 ................0 .......... (7,990)................0 ................0 .......... (7,990) ......... ............... 0 ............... 0 ........... 7,990 ............... 0 ............... 0 ............... 0 0007 .............
450131, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/19/2023 10/31/2023 10/31/2023 Sale ........... ................1 ......... 435,000 ....... 4350.0000 ................0 .......... (2,420)................0 ................0 .......... (2,420) ......... ............... 0 ............... 0 ........... 2,420 ............... 0 ............... 0 ............... 0 0007 .............
450132, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/19/2023 11/30/2023 11/30/2023 Sale ........... ................1 ......... 440,000 ....... 4400.0000 ................0 .......... (4,690)................0 ................0 .......... (4,690) ......... ............... 0 ............... 0 ........... 4,690 ............... 0 ............... 0 ............... 0 0007 .............
450134, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/19/2023 12/15/2023 12/15/2023 Sale ........... ................4 ....... 1,770,000 ....... 4425.0000 ................0 ......... (25,017)................0 ................0 ......... (25,017) ......... ............... 0 ............... 0 .......... 25,017 ............... 0 ............... 0 ............... 0 0007 .............
450136, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/19/2023 12/29/2023 10/19/2023 Sale ........... ................4 ....... 1,800,000 ....... 4500.0000 ................0 ......... (15,740)................0 ................0 ......... (15,740) ......... ............... 0 ............... 0 .......... 15,740 ............... 0 ............... 0 ............... 0 0007 .............
450186, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/23/2023 12/15/2023 12/15/2023 Sale ........... ................4 ....... 1,720,000 ....... 4300.0000 ................0 ......... (35,948)................0 ................0 ......... (35,948) ......... ............... 0 ............... 0 .......... 35,948 ............... 0 ............... 0 ............... 0 0007 .............
450275, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/26/2023 11/30/2023 11/30/2023 Sale ........... ................5 ....... 2,112,500 ....... 4225.0000 ................0 ......... (34,693)................0 ................0 ......... (34,693) ......... ............... 0 ............... 0 .......... 34,693 ............... 0 ............... 0 ............... 0 0007 .............
451163, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/27/2023 11/30/2023 11/30/2023 Sale ........... ................4 ....... 1,680,000 ....... 4200.0000 ................0 ......... (26,180)................0 ................0 ......... (26,180) ......... ............... 0 ............... 0 .......... 26,180 ............... 0 ............... 0 ............... 0 0007 .............
451251, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/30/2023 12/15/2023 12/15/2023 Sale ........... ................4 ....... 1,680,000 ....... 4200.0000 ................0 ......... (33,428)................0 ................0 ......... (33,428) ......... ............... 0 ............... 0 .......... 33,428 ............... 0 ............... 0 ............... 0 0007 .............
451680, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/03/2023 12/29/2023 11/03/2023 Sale ........... ................4 ....... 1,780,000 ....... 4450.0000 ................0 ......... (23,100)................0 ................0 ......... (23,100) ......... ............... 0 ............... 0 .......... 23,100 ............... 0 ............... 0 ............... 0 0007 .............
451686, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/06/2023 12/15/2023 12/15/2023 Sale ........... ................5 ....... 2,237,500 ....... 4475.0000 ................0 ......... (16,475)................0 ................0 ......... (16,475) ......... ............... 0 ............... 0 .......... 16,475 ............... 0 ............... 0 ............... 0 0007 .............
451785, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/08/2023 12/15/2023 12/15/2023 Sale ........... ................5 ....... 2,250,000 ....... 4500.0000 ................0 ......... (14,290)................0 ................0 ......... (14,290) ......... ............... 0 ............... 0 .......... 14,290 ............... 0 ............... 0 ............... 0 0007 .............
451985, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/14/2023 12/29/2023 11/14/2023 Sale ........... ................5 ....... 2,275,000 ....... 4550.0000 ................0 ......... (26,170)................0 ................0 ......... (26,170) ......... ............... 0 ............... 0 .......... 26,170 ............... 0 ............... 0 ............... 0 0007 .............
451987, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/14/2023 12/29/2023 11/14/2023 Sale ........... ................4 ....... 1,830,000 ....... 4575.0000 ................0 ......... (19,560)................0 ................0 ......... (19,560) ......... ............... 0 ............... 0 .......... 19,560 ............... 0 ............... 0 ............... 0 0007 .............
452029, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/15/2023 12/29/2023 11/15/2023 Sale ........... ................4 ....... 1,810,000 ....... 4525.0000 ................0 ......... (31,280)................0 ................0 ......... (31,280) ......... ............... 0 ............... 0 .......... 31,280 ............... 0 ............... 0 ............... 0 0007 .............
452669, OPTION 

LISTED__EQUITY_CALL__INDEX . N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/20/2023 12/29/2023 11/20/2023 Sale ........... ................4 ....... 1,814,000 ....... 4535.0000 ................0 ......... (28,800)................0 ................0 ......... (28,800) ......... ............... 0 ............... 0 .......... 28,800 ............... 0 ............... 0 ............... 0 0007 .............
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (507,181) (2,941,040) 0 0 (3,292,831) XXX (28,730) 0 3,292,831 0 0 0 XXX

414139, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/10/2022 01/20/2023 01/20/2023 Sale ........... ................6 ....... 1,980,000 ............ 3300 ......... (12,540)................0 ................0 ................0 .......... (3,556) ......... .......... (2,476)............... 0 ........... 3,556 ............... 0 ............... 0 ............... 0 0007 .............
446415, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 08/18/2023 08/18/2023 08/22/2023 Sale ........... ........... 1,151 ....... 8,057,000 .............. 70 ................0 ................0 ................0 ................0 ................0 ......... ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 0007 .............
414407, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/11/2022 01/20/2023 01/20/2023 Sale ........... ................6 ....... 1,995,000 ............ 3325 ......... (10,566)................0 ................0 ................0 .......... (2,996) ......... .......... (1,796)............... 0 ........... 2,996 ............... 0 ............... 0 ............... 0 0007 .............
446416, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index CITIBANK N.A. ...... E57ODZWZ7FF32TWEFA76 08/18/2023 08/18/2023 08/22/2023 Sale ........... ..............574 ....... 4,161,500 ............ 72.5 ................0 ................0 ................0 ................0 ................0 ......... ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 0007 .............
415799, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/18/2022 03/17/2023 03/17/2023 Sale ........... ................1 ......... 340,000 ............ 3400 .......... (5,080)................0 ................0 ................0 .......... (3,284) ......... ............ (184)............... 0 ........... 3,284 ............... 0 ............... 0 ............... 0 0007 .............
417602, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/22/2022 01/20/2023 01/20/2023 Sale ........... ................6 ....... 2,010,000 ............ 3350 .......... (7,074)................0 ................0 ................0 .......... (2,317) ......... ............ (982)............... 0 ........... 2,317 ............... 0 ............... 0 ............... 0 0007 .............
418335, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 11/30/2022 02/17/2023 02/17/2023 Sale ........... ................7 ....... 2,345,000 ............ 3350 ......... (11,317)................0 ................0 ................0 .......... (6,819) ......... ............. 741 ............... 0 ........... 6,819 ............... 0 ............... 0 ............... 0 0007 .............
418481, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 12/02/2022 02/17/2023 02/17/2023 Sale ........... ................6 ....... 2,040,000 ............ 3400 .......... (9,306)................0 ................0 ................0 .......... (5,911) ......... ........... 2,489 ............... 0 ........... 5,911 ............... 0 ............... 0 ............... 0 0007 .............
421091, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/09/2023 02/17/2023 02/17/2023 Sale ........... ................6 ....... 2,100,000 ............ 3500 ................0 .......... (5,874)................0 ................0 .......... (5,874) ......... ............... 0 ............... 0 ........... 5,874 ............... 0 ............... 0 ............... 0 0007 .............
421702, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/17/2023 02/17/2023 02/17/2023 Sale ........... ................6 ....... 2,055,000 ............ 3425 ................0 .......... (1,896)................0 ................0 .......... (1,896) ......... ............... 0 ............... 0 ........... 1,896 ............... 0 ............... 0 ............... 0 0007 .............
422263, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 01/26/2023 03/17/2023 03/17/2023 Sale ........... ................7 ....... 2,380,000 ............ 3400 ................0 .......... (4,921)................0 ................0 .......... (4,921) ......... ............... 0 ............... 0 ........... 4,921 ............... 0 ............... 0 ............... 0 0007 .............
423098, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/07/2023 03/17/2023 03/17/2023 Sale ........... ................6 ....... 2,055,000 ............ 3425 ................0 .......... (2,659)................0 ................0 .......... (2,659) ......... ............... 0 ............... 0 ........... 2,659 ............... 0 ............... 0 ............... 0 0007 .............
423446, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/14/2023 03/17/2023 03/17/2023 Sale ........... ................7 ....... 2,450,000 ............ 3500 ................0 .......... (1,890)................0 ................0 .......... (1,890) ......... ............... 0 ............... 0 ........... 1,890 ............... 0 ............... 0 ............... 0 0007 .............
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423942, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/16/2023 03/17/2023 03/17/2023 Sale ........... ................7 ....... 2,485,000 ............ 3550 ................0 .......... (2,065)................0 ................0 .......... (2,065) ......... ............... 0 ............... 0 ........... 2,065 ............... 0 ............... 0 ............... 0 0007 .............
424629, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 02/27/2023 03/17/2023 03/17/2023 Sale ........... ................7 ....... 2,502,500 ............ 3575 ................0 .......... (1,540)................0 ................0 .......... (1,540) ......... ............... 0 ............... 0 ........... 1,540 ............... 0 ............... 0 ............... 0 0007 .............
425387, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 03/10/2023 04/21/2023 04/21/2023 Sale ........... ................6 ....... 2,130,000 ............ 3550 ................0 ......... (16,806)................0 ................0 ......... (16,806) ......... ............... 0 ............... 0 .......... 16,806 ............... 0 ............... 0 ............... 0 0007 .............
425500, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 03/13/2023 04/21/2023 04/21/2023 Sale ........... ................6 ....... 2,100,000 ............ 3500 ................0 ......... (18,760)................0 ................0 ......... (18,760) ......... ............... 0 ............... 0 .......... 18,760 ............... 0 ............... 0 ............... 0 0007 .............
425969, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 03/15/2023 05/19/2023 05/19/2023 Sale ........... ................7 ....... 2,520,000 ............ 3600 ................0 ......... (42,042)................0 ................0 ......... (42,042) ......... ............... 0 ............... 0 .......... 42,042 ............... 0 ............... 0 ............... 0 0007 .............
427540, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/12/2023 05/19/2023 05/19/2023 Sale ........... ................6 ....... 2,190,000 ............ 3650 ................0 .......... (4,980)................0 ................0 .......... (4,980) ......... ............... 0 ............... 0 ........... 4,980 ............... 0 ............... 0 ............... 0 0007 .............
427983, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/19/2023 06/16/2023 06/16/2023 Sale ........... ................7 ....... 2,520,000 ............ 3600 ................0 .......... (8,526)................0 ................0 .......... (8,526) ......... ............... 0 ............... 0 ........... 8,526 ............... 0 ............... 0 ............... 0 0007 .............
428071, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/21/2023 06/16/2023 06/16/2023 Sale ........... ................1 ......... 365,000 ............ 3650 ................0 .......... (1,550)................0 ................0 .......... (1,550) ......... ............... 0 ............... 0 ........... 1,550 ............... 0 ............... 0 ............... 0 0007 .............
428072, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/21/2023 07/21/2023 07/21/2023 Sale ........... ................2 ......... 720,000 ............ 3600 ................0 .......... (5,500)................0 ................0 .......... (5,500) ......... ............... 0 ............... 0 ........... 5,500 ............... 0 ............... 0 ............... 0 0007 .............
428073, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/21/2023 08/18/2023 08/18/2023 Sale ........... ................1 ......... 352,500 ............ 3525 ................0 .......... (3,410)................0 ................0 .......... (3,410) ......... ............... 0 ............... 0 ........... 3,410 ............... 0 ............... 0 ............... 0 0007 .............
428074, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/21/2023 08/18/2023 08/18/2023 Sale ........... ................1 ......... 375,000 ............ 3750 ................0 .......... (5,640)................0 ................0 .......... (5,640) ......... ............... 0 ............... 0 ........... 5,640 ............... 0 ............... 0 ............... 0 0007 .............
428076, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 04/21/2023 07/21/2023 07/21/2023 Sale ........... ................6 ....... 2,100,000 ............ 3500 ................0 ......... (13,890)................0 ................0 ......... (13,890) ......... ............... 0 ............... 0 .......... 13,890 ............... 0 ............... 0 ............... 0 0007 .............
430634, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/09/2023 06/16/2023 06/16/2023 Sale ........... ................6 ....... 2,190,000 ............ 3650 ................0 .......... (5,880)................0 ................0 .......... (5,880) ......... ............... 0 ............... 0 ........... 5,880 ............... 0 ............... 0 ............... 0 0007 .............
431130, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 05/22/2023 07/21/2023 07/21/2023 Sale ........... ................5 ....... 1,800,000 ............ 3600 ................0 .......... (6,360)................0 ................0 .......... (6,360) ......... ............... 0 ............... 0 ........... 6,360 ............... 0 ............... 0 ............... 0 0007 .............
432084, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/02/2023 08/18/2023 08/18/2023 Sale ........... ................1 ......... 375,000 ............ 3750 ................0 .......... (1,650)................0 ................0 .......... (1,650) ......... ............... 0 ............... 0 ........... 1,650 ............... 0 ............... 0 ............... 0 0007 .............
432187, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/05/2023 07/21/2023 07/21/2023 Sale ........... ................6 ....... 2,190,000 ............ 3650 ................0 .......... (3,408)................0 ................0 .......... (3,408) ......... ............... 0 ............... 0 ........... 3,408 ............... 0 ............... 0 ............... 0 0007 .............
432561, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/09/2023 08/18/2023 08/18/2023 Sale ........... ................6 ....... 2,115,000 ............ 3525 ................0 .......... (4,500)................0 ................0 .......... (4,500) ......... ............... 0 ............... 0 ........... 4,500 ............... 0 ............... 0 ............... 0 0007 .............
432772, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/12/2023 08/18/2023 08/18/2023 Sale ........... ................6 ....... 2,205,000 ............ 3675 ................0 .......... (5,682)................0 ................0 .......... (5,682) ......... ............... 0 ............... 0 ........... 5,682 ............... 0 ............... 0 ............... 0 0007 .............
435880, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/21/2023 08/18/2023 08/18/2023 Sale ........... ................6 ....... 2,220,000 ............ 3700 ................0 .......... (3,925)................0 ................0 .......... (3,925) ......... ............... 0 ............... 0 ........... 3,925 ............... 0 ............... 0 ............... 0 0007 .............
443833, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 06/27/2023 08/18/2023 08/18/2023 Sale ........... ................5 ....... 1,875,000 ............ 3750 ................0 .......... (2,775)................0 ................0 .......... (2,775) ......... ............... 0 ............... 0 ........... 2,775 ............... 0 ............... 0 ............... 0 0007 .............
444833, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/13/2023 09/15/2023 09/15/2023 Sale ........... ................6 ....... 2,205,000 ............ 3675 ................0 .......... (3,114)................0 ................0 .......... (3,114) ......... ............... 0 ............... 0 ........... 3,114 ............... 0 ............... 0 ............... 0 0007 .............
444985, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/17/2023 09/15/2023 09/15/2023 Sale ........... ................5 ....... 1,850,000 ............ 3700 ................0 .......... (2,479)................0 ................0 .......... (2,479) ......... ............... 0 ............... 0 ........... 2,479 ............... 0 ............... 0 ............... 0 0007 .............
445013, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/18/2023 10/20/2023 10/20/2023 Sale ........... ................1 ......... 390,000 ............ 3900 ................0 .......... (1,640)................0 ................0 .......... (1,640) ......... ............... 0 ............... 0 ........... 1,640 ............... 0 ............... 0 ............... 0 0007 .............
445520, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/25/2023 09/15/2023 09/15/2023 Sale ........... ................6 ....... 2,280,000 ............ 3800 ................0 .......... (2,946)................0 ................0 .......... (2,946) ......... ............... 0 ............... 0 ........... 2,946 ............... 0 ............... 0 ............... 0 0007 .............
445651, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/26/2023 10/20/2023 10/20/2023 Sale ........... ................1 ......... 385,000 ............ 3850 ................0 .......... (1,270)................0 ................0 .......... (1,270) ......... ............... 0 ............... 0 ........... 1,270 ............... 0 ............... 0 ............... 0 0007 .............
445652, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/26/2023 10/20/2023 10/20/2023 Sale ........... ................1 ......... 387,500 ............ 3875 ................0 .......... (1,340)................0 ................0 .......... (1,340) ......... ............... 0 ............... 0 ........... 1,340 ............... 0 ............... 0 ............... 0 0007 .............
445653, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/26/2023 11/17/2023 11/17/2023 Sale ........... ................1 ......... 405,000 ............ 4050 ................0 .......... (2,960)................0 ................0 .......... (2,960) ......... ............... 0 ............... 0 ........... 2,960 ............... 0 ............... 0 ............... 0 0007 .............
445747, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 07/27/2023 10/20/2023 07/27/2023 Sale ........... ................1 ......... 385,000 ............ 3850 ................0 ................0 ................0 ................0 ................0 ......... ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 ............... 0 0007 .............
446649, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 08/25/2023 10/20/2023 10/20/2023 Sale ........... ................5 ....... 1,925,000 ............ 3850 ................0 .......... (5,750)................0 ................0 .......... (5,750) ......... ............... 0 ............... 0 ........... 5,750 ............... 0 ............... 0 ............... 0 0007 .............
447356, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 08/30/2023 10/20/2023 10/20/2023 Sale ........... ................5 ....... 1,937,500 ............ 3875 ................0 .......... (2,607)................0 ................0 .......... (2,607) ......... ............... 0 ............... 0 ........... 2,607 ............... 0 ............... 0 ............... 0 0007 .............
447461, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 09/01/2023 10/20/2023 10/20/2023 Sale ........... ................5 ....... 1,950,000 ............ 3900 ................0 .......... (2,200)................0 ................0 .......... (2,200) ......... ............... 0 ............... 0 ........... 2,200 ............... 0 ............... 0 ............... 0 0007 .............
447853, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 09/11/2023 10/20/2023 10/20/2023 Sale ........... ................5 ....... 2,050,000 ............ 4100 ................0 .......... (3,750)................0 ................0 .......... (3,750) ......... ............... 0 ............... 0 ........... 3,750 ............... 0 ............... 0 ............... 0 0007 .............
450037, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/16/2023 11/17/2023 11/17/2023 Sale ........... ................5 ....... 2,025,000 ............ 4050 ................0 .......... (7,200)................0 ................0 .......... (7,200) ......... ............... 0 ............... 0 ........... 7,200 ............... 0 ............... 0 ............... 0 0007 .............
450118, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/18/2023 11/17/2023 11/17/2023 Sale ........... ................5 ....... 1,962,500 ............ 3925 ................0 .......... (5,085)................0 ................0 .......... (5,085) ......... ............... 0 ............... 0 ........... 5,085 ............... 0 ............... 0 ............... 0 0007 .............
450160, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/20/2023 12/15/2023 12/15/2023 Sale ........... ................6 ....... 2,490,000 ............ 4150 ................0 ......... (47,700)................0 ................0 ......... (47,700) ......... ............... 0 ............... 0 .......... 47,700 ............... 0 ............... 0 ............... 0 0007 .............
450224, OPTION 

LISTED__EQUITY_PUT__INDEX .. N/A - No hedging ........... N/A ...... Equity/Index

DEUTSCHE BANK AG 

EQUITY ............. 7LTWFZYICNSX8D621K86 10/24/2023 12/15/2023 12/15/2023 Sale ........... ................6 ....... 2,460,000 ............ 4100 ................0 ......... (33,300)................0 ................0 ......... (33,300) ......... ............... 0 ............... 0 .......... 33,300 ............... 0 ............... 0 ............... 0 0007 .............
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule
/

Exhibit
Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expira-

tion

Termina-
tion
Date

Indicate 
Exercise, 

Expiration, 
Maturity or 

Sale

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior Year(s) 
Initial Cost

of Un-
discounted 
Premium 

(Received) 
Paid

Current Year 
Initial Cost

of Un-
discounted 
Premium 

(Received) 
Paid

Considera-
tion

Received 
(Paid) on 

Termination

Current
Year

Income

Book/ 
Adjusted 
Carrying

Value Code

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total Foreign 
Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amortiza-
tion)/ 

Accretion

Gain
(Loss)

on
Termination 
Recognized

Adjustment 
to Carrying

Value of 
Hedged

Item

Gain
(Loss)

on
Termination 

Deferred

Hedge
Effectiveness 
at Inception

and at
Termination

(b)

0659999999. Subtotal - Written Options - Hedging Other - Put Options (55,883) (299,470) 0 0 (324,354) XXX (2,209) 0 324,354 0 0 0 XXX

0709999999. Subtotal - Written Options - Hedging Other (563,063) (3,240,510) 0 0 (3,617,185) XXX (30,939) 0 3,617,185 0 0 0 XXX

0779999999. Subtotal - Written Options - Replications 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

0919999999. Subtotal - Written Options - Other 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

0929999999. Total Written Options - Call Options and Warrants (507,181) (2,941,040) 0 0 (3,292,831) XXX (28,730) 0 3,292,831 0 0 0 XXX

0939999999. Total Written Options - Put Options (55,883) (299,470) 0 0 (324,354) XXX (2,209) 0 324,354 0 0 0 XXX

0949999999. Total Written Options - Caps 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

0959999999. Total Written Options - Floors 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

0969999999. Total Written Options - Collars 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

0979999999. Total Written Options - Other 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

0989999999. Total Written Options (563,063) (3,240,510) 0 0 (3,617,185) XXX (30,939) 0 3,617,185 0 0 0 XXX

1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1229999999. Subtotal - Swaps - Replication 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1349999999. Subtotal - Swaps - Other 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1359999999. Total Swaps - Interest Rate 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1369999999. Total Swaps - Credit Default 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1379999999. Total Swaps - Foreign Exchange 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1389999999. Total Swaps - Total Return 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1399999999. Total Swaps - Other 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1409999999. Total Swaps 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1479999999. Subtotal - Forwards 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1709999999. Subtotal - Hedging Other (76,341) 1,519,169 0 0 1,142,494 XXX (8,676) 0 (1,365,169) 0 0 0 XXX

1719999999. Subtotal - Replication 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1729999999. Subtotal - Income Generation 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1739999999. Subtotal - Other 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 XXX 0 0 0 0 0 0 XXX

1759999999 - Totals (76,341) 1,519,169 0 0 1,142,494 XXX (8,676) 0 (1,365,169) 0 0 0 XXX

(a) Code Description of Hedged Risk(s)

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1
Futures Contracts Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22

Ticker
Symbol

Number
of

Contracts
Notional 
Amount Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Date of 
Maturity

or
Expira-

tion Exchange
Trade
Date

Transac-
tion

Price

Reporting 
Date
Price Fair Value

Book/
Adjusted 
Carrying

Value

15

Cumulative 
Variation 
Margin

16

Deferred 
Variation 
Margin

17
Change in 
Variation 
Margin
Gain

(Loss) Used 
to Adjust 
Basis of 
Hedged 

Item

Cumulative 
Variation 
Margin for 
All Other 
Hedges

Change in 
Variation 
Margin
Gain

(Loss) 
Recognized 
in Current 

Year
Potential
Exposure

Hedge 
Effectiveness 

at
Inception

and at
Year-end

(b)

Value of
One (1)

Point

FVH4 ......... ........... 112 ....... 11,200,000 
FVH4, CBT, 3/28/2024 

.......................... EMM_22_CAPITAL ....... Other ........ Interest .... .03/28/2024 . CBT ..................  ........................... .11/22/2023 . ......107.1993 .......108.7734 ...............9,625 ............... 9,625 ................ 0 ................ 0 ................ 0 ........ 176,307 ........ 176,307 ...........156,800 0003 .............. .......... 1,000 

ESH4 ......... ..............4 ........... 965,038 
ESH4, CME, 3/15/2024 

.......................... EMM_JPMORGAN ......... Other ........ Equity/Index .03/15/2024 . CME ..................  ........................... .12/27/2023 . ... 4,825.1875 .... 4,820.0000 ............. (2,450) ..............(2,450) ................ 0 ................ 0 ................ 0 ..........(1,038) ..........(1,038) ............ 47,200 0003 .............. .............. 50 

FVH4 ......... ........ 1,969 ......196,900,000 
FVH4, CBT, 3/28/2024 

.......................... EMM_CAMDEN ............ Other ........ Interest .... .03/28/2024 . CBT ..................  ........................... .11/21/2023 . ......106.8689 .......108.7734 ............168,833 ............ 168,833 ................ 0 ................ 0 ................ 0 ......3,750,127 ......3,750,127 ........ 2,756,600 0003 .............. .......... 1,000 

FVH4 ......... ..............5 ........... 500,000 
FVH4, CBT, 3/28/2024 

..........................
EMM_PIMCO_CORE_MORTGA

GE2 ..................... Other ........ Interest .... .03/28/2024 . CBT ..................  ........................... .11/21/2023 . ......106.3516 .......108.7734 ................. 430 ..................430 ................ 0 ................ 0 ................ 0 ..........12,109 ..........12,109 ............. 7,000 0003 .............. .......... 1,000 

TUH4 ......... ............ 27 ........ 5,400,000 

TUH4, CBT, 3/28/2024 

.......................... EMM_CAMDEN ............ Other ........ Interest .... .03/28/2024 . CBT ..................  ........................... .12/29/2023 . ...... 102.9531 .......102.9570 ................. 211 ................. 211 ................ 0 ................ 0 ................ 0 ..............211 ..............211 ............ 31,050 0003 .............. .......... 2,000 

FVH4 ......... ........... 196 ....... 19,600,000 
FVH4, CBT, 3/28/2024 

.......................... EMM_WELLINGTON ....... Other ........ Interest .... .03/28/2024 . CBT ..................  ........................... .11/27/2023 . ......106.3669 .......108.7734 ............. 17,969 ..............17,969 ................ 0 ................ 0 ................ 0 ........ 471,686 ........ 471,686 ...........274,400 0003 .............. .......... 1,000 

TYH4 ......... ........ 5,036 ......503,600,000 
TYH4, CBT, 3/19/2024 

.......................... EMM_CAMDEN ............ Other ........ Interest .... .03/19/2024 . CBT ..................  ........................... .11/21/2023 . ...... 109.3723 .......112.8906 .............. 9,141 ...............9,141 ................ 0 ................ 0 ................ 0 .... 17,718,328 .... 17,718,328 .......10,701,500 0003 .............. .......... 1,000 

TUH4 ......... ............ 84 ....... 16,800,000 
TUH4, CBT, 3/28/2024 

.......................... EMM_WELLINGTON ....... Other ........ Interest .... .03/28/2024 . CBT ..................  ........................... .11/27/2023 . ......101.8675 .......102.9570 ............. 10,500 ..............10,500 ................ 0 ................ 0 ................ 0 ........ 183,048 ........ 183,048 ............ 96,600 0003 .............. .......... 2,000 

USH4 ......... ........ 2,565 ......256,500,000 
USH4, CBT, 3/19/2024 

.......................... EMM_CAMDEN ............ Other ........ Interest .... .03/19/2024 . CBT ..................  ........................... .11/21/2023 . ......115.7027 ....... 124.9375 ...........(462,344) ........... (462,344) ................ 0 ................ 0 ................ 0 .... 23,687,189 .... 23,687,189 .......10,773,000 0003 .............. .......... 1,000 

TYH4 ......... ............ 81 ........ 8,100,000 
TYH4, CBT, 3/19/2024 

.......................... EMM_22_CAPITAL ....... Other ........ Interest .... .03/19/2024 . CBT ..................  ........................... .12/11/2023 . ...... 112.2272 .......112.8906 ....................0 .................... 0 ................ 0 ................ 0 ................ 0 ..........53,734 ..........53,734 ...........172,125 0003 .............. .......... 1,000 

WNH4 ......... ........ 1,061 ......106,100,000 
WNH4, CBT, 3/19/2024 

.......................... EMM_CAMDEN ............ Other ........ Interest .... .03/19/2024 . CBT ..................  ........................... .11/21/2023 . ...... 122.9644 ....... 133.5938 ...........(552,281) ........... (552,281) ................ 0 ................ 0 ................ 0 .... 11,277,729 .... 11,277,729 ........ 6,790,400 0003 .............. .......... 1,000 

TYH4 ......... ............ 45 ........ 4,500,000 

TYH4, CBT, 3/19/2024 

..........................
EMM_PIMCO_CORE_MORTGA

GE ...................... Other ........ Interest .... .03/19/2024 . CBT ..................  ........................... .11/27/2023 . ......108.7812 .......112.8906 ....................0 .................... 0 ................ 0 ................ 0 ................ 0 ........ 184,922 ........ 184,922 ............ 95,625 0003 .............. .......... 1,000 

TYH4 ......... ...........167 ....... 16,700,000 
TYH4, CBT, 3/19/2024 

..........................
EMM_PIMCO_CORE_MORTGA

GE2 ..................... Other ........ Interest .... .03/19/2024 . CBT ..................  ........................... .11/27/2023 . ......108.7656 .......112.8906 ....................0 .................... 0 ................ 0 ................ 0 ................ 0 ........ 688,875 ........ 688,875 ...........354,875 0003 .............. .......... 1,000 

USH4 ......... ............ 27 ........ 2,700,000 

USH4, CBT, 3/19/2024 

.......................... EMM_22_CAPITAL ....... Other ........ Interest .... .03/19/2024 . CBT ..................  ........................... .11/21/2023 . ......115.6663 ....... 124.9375 ............. (5,063) ..............(5,063) ................ 0 ................ 0 ................ 0 ........ 250,321 ........ 250,321 ...........113,400 0003 .............. .......... 1,000 

UXYH4 ........ ............ 46 ........ 4,600,000 

UXYH4, CBT, 3/19/2024 

.......................... EMM_22_CAPITAL ....... Other ........ Interest .... .03/19/2024 . CBT ..................  ........................... .11/21/2023 . ......112.7719 .......118.0156 ............. (4,313) ..............(4,313) ................ 0 ................ 0 ................ 0 ........ 241,210 ........ 241,210 ...........138,000 0003 .............. .......... 1,000 

UXYH4 ........ ............ 23 ........ 2,300,000 

UXYH4, CBT, 3/19/2024 

..........................
EMM_PIMCO_CORE_MORTGA

GE ...................... Other ........ Interest .... .03/19/2024 . CBT ..................  ........................... .11/22/2023 . ......112.8983 .......118.0156 ............. (2,156) ..............(2,156) ................ 0 ................ 0 ................ 0 ........ 117,697 ........ 117,697 ............ 69,000 0003 .............. .......... 1,000 

UXYH4 ........ ............ 49 ........ 4,900,000 

UXYH4, CBT, 3/19/2024 

.......................... EMM_WELLINGTON ....... Other ........ Interest .... .03/19/2024 . CBT ..................  ........................... .11/27/2023 . ......113.4013 .......118.0156 ............. (4,594) ..............(4,594) ................ 0 ................ 0 ................ 0 ........ 226,102 ........ 226,102 ...........147,000 0003 .............. .......... 1,000 
1539999999. Subtotal - Long Futures - Hedging Other (816,491) (816,491) 0 0 0 59,038,561 59,038,561 32,724,575 XXX XXX
1579999999. Subtotal - Long Futures (816,491) (816,491) 0 0 0 59,038,561 59,038,561 32,724,575 XXX XXX

FVH4 ......... ............ 85 ........ 8,500,000 

FVH4, CBT, 3/28/2024 

..........................
EMM_PIMCO_CORE_MORTGA

GE ...................... Other ........ Interest .... .03/28/2024 . CBT ..................  ........................... .11/22/2023 . ......106.4375 .......108.7734 ............. (7,305) ..............(7,305) ................ 0 ................ 0 ................ 0 ....... (198,554) ....... (198,554) ...........119,000 0003 .............. .......... 1,000 

TUH4 ......... ........ 3,967 ......793,400,000 
TUH4, CBT, 3/28/2024 

.......................... EMM_CAMDEN ............ Other ........ Interest .... .03/28/2024 . CBT ..................  ........................... .11/21/2023 . ......101.9842 .......102.9570 ...........(495,875) ........... (495,875) ................ 0 ................ 0 ................ 0 .... (7,718,129) .... (7,718,129) ........ 4,562,050 0003 .............. .......... 2,000 

TUH4 ......... ............ 20 ........ 4,000,000 

TUH4, CBT, 3/28/2024 

.......................... EMM_22_CAPITAL ....... Other ........ Interest .... .03/28/2024 . CBT ..................  ........................... .11/27/2023 . ......101.8888 .......102.9570 ............. (2,500) ..............(2,500) ................ 0 ................ 0 ................ 0 ........ (42,731) ........ (42,731) ............ 23,000 0003 .............. .......... 2,000 

TUH4 ......... ..............7 ........ 1,400,000 

TUH4, CBT, 3/28/2024 

..........................
EMM_PIMCO_CORE_MORTGA

GE ...................... Other ........ Interest .... .03/28/2024 . CBT ..................  ........................... .11/21/2023 . ......101.9258 .......102.9570 ................(875) ................ (875) ................ 0 ................ 0 ................ 0 ........ (14,438) ........ (14,438) ............. 8,050 0003 .............. .......... 2,000 

TUH4 ......... ..............7 ........ 1,400,000 

TUH4, CBT, 3/28/2024 

..........................
EMM_PIMCO_CORE_MORTGA

GE2 ..................... Other ........ Interest .... .03/28/2024 . CBT ..................  ........................... .11/21/2023 . ......101.9258 .......102.9570 ................(875) ................ (875) ................ 0 ................ 0 ................ 0 ........ (14,438) ........ (14,438) ............. 8,050 0003 .............. .......... 2,000 

USH4 ......... ..............6 ........... 600,000 
USH4, CBT, 3/19/2024 

.......................... EMM_WELLINGTON ....... Other ........ Interest .... .03/19/2024 . CBT ..................  ........................... .11/27/2023 . ...... 115.3359 ....... 124.9375 .............. 1,125 ...............1,125 ................ 0 ................ 0 ................ 0 ........ (57,609) ........ (57,609) ............ 25,200 0003 .............. .......... 1,000 

WNH4 ......... ............ 78 ........ 7,800,000 
WNH4, CBT, 3/19/2024 

.......................... EMM_22_CAPITAL ....... Other ........ Interest .... .03/19/2024 . CBT ..................  ........................... .11/27/2023 . ......121.9610 ....... 133.5938 ............. 41,438 ..............41,438 ................ 0 ................ 0 ................ 0 ....... (907,358) ....... (907,358) ...........499,200 0003 .............. .......... 1,000 
1609999999. Subtotal - Short Futures - Hedging Other (464,867) (464,867) 0 0 0 (8,953,256) (8,953,256) 5,244,550 XXX XXX

1649999999. Subtotal - Short Futures (464,867) (464,867) 0 0 0 (8,953,256) (8,953,256) 5,244,550 XXX XXX

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

SCHEDULE DB - PART B - SECTION 1
Futures Contracts Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22

Ticker
Symbol

Number
of

Contracts
Notional 
Amount Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Date of 
Maturity

or
Expira-

tion Exchange
Trade
Date

Transac-
tion

Price

Reporting 
Date
Price Fair Value

Book/
Adjusted 
Carrying

Value

15

Cumulative 
Variation 
Margin

16

Deferred 
Variation 
Margin

17
Change in 
Variation 
Margin
Gain

(Loss) Used 
to Adjust 
Basis of 
Hedged 

Item

Cumulative 
Variation 
Margin for 
All Other 
Hedges

Change in 
Variation 
Margin
Gain

(Loss) 
Recognized 
in Current 

Year
Potential
Exposure

Hedge 
Effectiveness 

at
Inception

and at
Year-end

(b)

Value of
One (1)

Point

1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other (1,281,358) (1,281,358) 0 0 0 50,085,305 50,085,305 37,969,125 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (1,281,358) (1,281,358) 0 0 0 50,085,305 50,085,305 37,969,125 XXX XXX

Broker Name
Beginning

Cash Balance
Cumulative

Cash Change
Ending

Cash Balance

................................................................................................................................................................................................................................................................... .................................... .................................... ....................................
Total Net Cash Deposits

(a) Code Description of Hedged Risk(s)

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

NONE E
2
0
.1



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

SCHEDULE DB - PART B - SECTION 2
Future Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 Change in Variation Margin 19 20

Ticker
Symbol

Number
of 

Contracts
Notional 
Amount Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Date of 
Maturity 

or
Expira-

tion Exchange
Trade
Date

Transaction 
Price

Termina-
tion
Date

Termination 
Price

Indicate 
Exercise, 

Expiration, 
Maturity or 

Sale

Cumulative 
Variation 
Margin at 

Termination

16

Gain
(Loss) 

Recognized 
in Current 

Year

17

Gain (Loss) 
Used to 

Adjust Basis 
of Hedged 

Item

18

Deferred

Hedge 
Effective-
ness at 

Inception
and at

Termination
(b)

Value of
One (1)
Point

FVH3 ......... ........... 126 ........ 12,600,000 FVH3, CBT, 3/31/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .03/31/2023 . CBT .......................  .......................... .02/27/2023 . ........ 107.3314 .02/27/2023 . ........ 107.0227 ................ Sale ............ (38,889) ...........(38,889) .................. 0 .................. 0 0003 .............. ..........1,000 
ESH3 ......... ..............4 ............ 787,301 ESH3, CME, 3/17/2023 .. EMM_JPMORGAN .............. Other .................. Equity/Index .03/17/2023 . CME .......................  .......................... .03/15/2023 . ......3,936.5026 .03/15/2023 . ..... 4,003.0026 ................ Sale ..............13,300 ............ 13,300 .................. 0 .................. 0 0003 .............. ..............50 
FVH3 ......... ........ 2,121 .......212,100,000 FVH3, CBT, 3/31/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .03/31/2023 . CBT .......................  .......................... .02/24/2023 . ........ 110.0630 .02/24/2023 . ........108.5867 ................ Sale ........ (3,131,274) .......(3,131,274) .................. 0 .................. 0 0003 .............. ..........1,000 
TUH3 ......... ............ 19 ......... 3,800,000 TUH3, CBT, 3/31/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .03/31/2023 . CBT .......................  .......................... .02/27/2023 . ........ 102.8673 .02/27/2023 . ........ 102.4801 ................ Sale ............ (14,710) ...........(14,710) .................. 0 .................. 0 0003 .............. ..........2,000 
ESM3 ......... ..............2 ............ 337,475 ESM3, CME, 6/16/2023 .. EMM_JPMORGAN .............. Other .................. Equity/Index .06/16/2023 . CME .......................  .......................... .06/12/2023 . ......3,374.7488 .06/12/2023 . ......4,124.3238 ................ Sale ..............74,958 ............ 74,958 .................. 0 .................. 0 0003 .............. ..............50 
TYH3 ......... ........ 6,444 .......644,400,000 TYH3, CBT, 3/22/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/24/2023 . ........ 115.0475 .02/24/2023 . ........ 113.6793 ................ Sale ........ (8,816,894) .......(8,816,894) .................. 0 .................. 0 0003 .............. ..........1,000 
TYH3 ......... ........... 131 ........ 13,100,000 TYH3, CBT, 3/22/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/27/2023 . ........ 113.6699 .02/27/2023 . ........ 112.7329 ................ Sale ........... (122,752) ..........(122,752) .................. 0 .................. 0 0003 .............. ..........1,000 
ESU3 ......... ..............4 ............ 885,930 ESU3, CME, 9/15/2023 .. EMM_JPMORGAN .............. Other .................. Equity/Index .09/15/2023 . CME .......................  .......................... .09/12/2023 . ...... 4,429.6492 .09/12/2023 . ......4,495.1992 ................ Sale ..............13,110 ............ 13,110 .................. 0 .................. 0 0003 .............. ..............50 
USH3 ......... ........ 2,311 .......231,100,000 USH3, CBT, 3/22/2023 ... EMM_CAMDEN ................ Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/24/2023 . ........ 130.5343 .02/24/2023 . ........ 128.3621 ................ Sale ........ (5,020,125) .......(5,020,125) .................. 0 .................. 0 0003 .............. ..........1,000 
USH3 ......... ........... 134 ........ 13,400,000 USH3, CBT, 3/22/2023 ... EMM_22_CAPITAL ........... Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/27/2023 . ........ 129.2771 .02/27/2023 . ........ 128.4322 ................ Sale ........... (113,221) ......... (113,221) .................. 0 .................. 0 0003 .............. ..........1,000 
ESZ3 ......... ..............2 ............ 431,569 ESZ3, CME, 12/15/2023 . EMM_JPMORGAN .............. Other .................. Equity/Index .12/15/2023 . CME .......................  .......................... .12/11/2023 . ......4,315.6883 .12/11/2023 . ......4,443.4133 ................ Sale ..............12,773 ............ 12,773 .................. 0 .................. 0 0003 .............. ..............50 
WNH3 ......... ........ 1,123 .......112,300,000 WNH3, CBT, 3/22/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/24/2023 . ........ 140.4518 .02/24/2023 . ........ 139.8808 ................ Sale ........... (641,250) ......... (641,250) .................. 0 .................. 0 0003 .............. ..........1,000 
UXYH3 ........ ............ 50 ......... 5,000,000 UXYH3, CBT, 3/22/2023 . EMM_22_CAPITAL ........... Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/27/2023 . ........ 121.4299 .02/27/2023 . ........ 120.1199 ................ Sale ............ (65,500) ...........(65,500) .................. 0 .................. 0 0003 .............. ..........1,000 
ESH4 ......... ..............4 ............ 928,204 ESH4, CME, 3/15/2024 .. EMM_JPMORGAN .............. Other .................. Equity/Index .03/15/2024 . CME .......................  .......................... .12/29/2023 . ......4,641.0219 .12/29/2023 . ......4,749.6094 ................ Sale ..............21,718 ............ 21,718 .................. 0 .................. 0 0003 .............. ..............50 
TUH3 ......... ........ 1,937 .......387,400,000 TUH3, CBT, 3/31/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .03/31/2023 . CBT .......................  .......................... .02/24/2023 . ........ 101.9195 .02/24/2023 . ........ 101.7564 ................ Sale ........... (631,901) ......... (631,901) .................. 0 .................. 0 0003 .............. ..........2,000 
UXYH3 ........ ............ 16 ......... 1,600,000 UXYH3, CBT, 3/22/2023 . EMM_WELLINGTON ........... Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .03/22/2023 . ........ 119.4252 .03/22/2023 . ........ 119.7856 ................ Sale ...............5,766 ............. 5,766 .................. 0 .................. 0 0003 .............. ..........1,000 
USM3 ......... .........2,349 .......234,900,000 USM3, CBT, 6/21/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/24/2023 . ........ 129.1298 .05/24/2023 . ........ 129.6650 ................ Sale ..........1,257,303 ........ 1,257,303 .................. 0 .................. 0 0003 .............. ..........1,000 
WNH3 ......... ............ 52 ......... 5,200,000 WNH3, CBT, 3/22/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/27/2023 . ........ 136.2337 .02/27/2023 . ........ 135.3846 ................ Sale ............ (44,154) ...........(44,154) .................. 0 .................. 0 0003 .............. ..........1,000 
FVM3 ......... ........ 1,882 .......188,200,000 FVM3, CBT, 6/30/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .05/24/2023 . ........ 107.7883 .05/24/2023 . ........ 109.1734 ................ Sale ..........2,606,646 ........ 2,606,646 .................. 0 .................. 0 0003 .............. ..........1,000 
FFK3 ......... ..............1 ............ 416,700 FFK3, CBT, 5/31/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .05/31/2023 . CBT .......................  .......................... .03/23/2023 . ..........95.0736 .03/23/2023 . ......... 95.1150 ................ Sale ................. 173 ................173 .................. 0 .................. 0 0003 .............. ..........4,167 
TUM3 ......... ........ 4,731 .......946,200,000 TUM3, CBT, 6/30/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .05/24/2023 . ........ 102.5020 .05/24/2023 . ........ 102.4395 ................ Sale ........... (591,375) ..........(591,375) .................. 0 .................. 0 0003 .............. ..........2,000 
FFM3 ......... ..............2 ............ 833,400 FFM3, CBT, 6/30/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .03/14/2023 . ..........94.6091 .03/14/2023 . ......... 94.8191 ................ Sale ...............1,750 ............. 1,750 .................. 0 .................. 0 0003 .............. ..........4,167 
TYM3 ......... ........ 5,270 .......527,000,000 TYM3, CBT, 6/21/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/24/2023 . ........ 112.7488 .05/24/2023 . ........ 114.3503 ................ Sale ..........8,440,274 ........ 8,440,274 .................. 0 .................. 0 0003 .............. ..........1,000 
FFQ3 ......... ..............1 ............ 416,700 FFQ3, CBT, 8/31/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .08/31/2023 . CBT .......................  .......................... .05/17/2023 . ..........95.3812 .05/17/2023 . ......... 95.1600 ................ Sale ................ (922) ...............(922) .................. 0 .................. 0 0003 .............. ..........4,167 
TYU3 ......... ........ 4,971 .......497,100,000 TYU3, CBT, 9/20/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/25/2023 . ........ 116.6650 .08/25/2023 . ........111.9870 ................ Sale ....... (23,254,042) ......(23,254,042) .................. 0 .................. 0 0003 .............. ..........1,000 

FVH3 ......... ............ 37 ......... 3,700,000 FVH3, CBT, 3/31/2023 ..
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .03/31/2023 . CBT .......................  .......................... .02/27/2023 . ........ 106.8802 .02/27/2023 . ........106.7005 ................ Sale ..............(6,649) ............ (6,649) .................. 0 .................. 0 0003 .............. ..........1,000 
USU3 ......... ........ 2,431 .......243,100,000 USU3, CBT, 9/20/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/25/2023 . ........ 131.0690 .08/25/2023 . ........ 124.6167 ................ Sale ....... (15,685,531) ......(15,685,531) .................. 0 .................. 0 0003 .............. ..........1,000 
FVH3 ......... ...........176 ........ 17,600,000 FVH3, CBT, 3/31/2023 .. EMM_WELLINGTON ........... Other .................. Interest .... .03/31/2023 . CBT .......................  .......................... .02/28/2023 . ........ 109.6357 .02/28/2023 . ........ 108.4589 ................ Sale ........... (207,109) ......... (207,109) .................. 0 .................. 0 0003 .............. ..........1,000 
WNM3 ......... ........ 1,141 .......114,100,000 WNM3, CBT, 6/21/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/24/2023 . ........ 141.2880 .05/24/2023 . ........ 139.1105 ................ Sale .........(2,484,536) ....... (2,484,536) .................. 0 .................. 0 0003 .............. ..........1,000 
FVM3 ......... ........... 182 ........ 18,200,000 FVM3, CBT, 6/30/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .05/29/2023 . ........ 110.6819 .05/29/2023 . ........ 109.4792 ................ Sale ........... (218,895) ......... (218,895) .................. 0 .................. 0 0003 .............. ..........1,000 
WNU3 ......... ........ 1,172 .......117,200,000 WNU3, CBT, 9/20/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/24/2023 . ........ 141.4927 .08/24/2023 . ........ 132.6558 ................ Sale ....... (10,356,813) ......(10,356,813) .................. 0 .................. 0 0003 .............. ..........1,000 
TUH3 ......... ........... 102 ........ 20,400,000 TUH3, CBT, 3/31/2023 .. EMM_WELLINGTON ........... Other .................. Interest .... .03/31/2023 . CBT .......................  .......................... .02/27/2023 . ........ 103.5986 .02/27/2023 . ........ 102.5695 ................ Sale ........... (209,930) ..........(209,930) .................. 0 .................. 0 0003 .............. ..........2,000 
FVU3 ......... ........ 2,135 .......213,500,000 FVU3, CBT, 9/29/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .08/25/2023 . ........ 110.5956 .08/25/2023 . ........ 107.2522 ................ Sale ........ (7,138,124) .......(7,138,124) .................. 0 .................. 0 0003 .............. ..........1,000 
TUM3 ......... ............ 14 ......... 2,800,000 TUM3, CBT, 6/30/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .05/25/2023 . ........ 103.2453 .05/25/2023 . ........ 102.9327 ................ Sale ..............(8,753) ............ (8,753) .................. 0 .................. 0 0003 .............. ..........2,000 
TUU3 ......... .........5,925 .... 1,185,000,000 TUU3, CBT, 9/29/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .08/25/2023 . ........ 101.3031 .08/25/2023 . ........ 101.2129 ................ Sale ........ (1,069,285) .......(1,069,285) .................. 0 .................. 0 0003 .............. ..........2,000 

TYH3 ......... ...........118 ........ 11,800,000 TYH3, CBT, 3/22/2023 ..
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/27/2023 . ........ 114.8809 .02/27/2023 . ........ 113.4530 ................ Sale ........... (168,489) ......... (168,489) .................. 0 .................. 0 0003 .............. ..........1,000 
FVZ3 ......... ........ 1,897 .......189,700,000 FVZ3, CBT, 12/29/2023 . EMM_CAMDEN ................ Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/23/2023 . ........ 106.0322 .11/23/2023 . ........ 105.4368 ................ Sale .........(1,129,542) ....... (1,129,542) .................. 0 .................. 0 0003 .............. ..........1,000 

TYH3 ......... ........... 183 ........ 18,300,000 TYH3, CBT, 3/22/2023 ..
EMM_PIMCO_CORE_MORTGAGE2 

............................... Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/27/2023 . ........ 114.9111 .02/27/2023 . ........ 113.6142 ................ Sale ........... (237,327) ..........(237,327) .................. 0 .................. 0 0003 .............. ..........1,000 
TYZ3 ......... ........ 4,747 .......474,700,000 TYZ3, CBT, 12/19/2023 . EMM_CAMDEN ................ Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/23/2023 . ........ 109.5390 .11/23/2023 . ........108.2061 ................ Sale ........ (6,326,863) .......(6,326,863) .................. 0 .................. 0 0003 .............. ..........1,000 
TYH3 ......... ..............8 ............800,000 TYH3, CBT, 3/22/2023 .. EMM_WELLINGTON ........... Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .01/26/2023 . ........ 111.9904 .01/26/2023 . ........ 114.4123 ................ Sale ..............19,375 ............ 19,375 .................. 0 .................. 0 0003 .............. ..........1,000 
USZ3 ......... ........ 2,895 .......289,500,000 USZ3, CBT, 12/19/2023 . EMM_CAMDEN ................ Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/23/2023 . ........ 118.4566 .11/23/2023 . ........ 114.6714 ................ Sale ....... (10,958,071) ..... (10,958,071) .................. 0 .................. 0 0003 .............. ..........1,000 
TYM3 ......... ............ 53 ......... 5,300,000 TYM3, CBT, 6/21/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/29/2023 . ........ 115.5838 .05/29/2023 . ........ 114.3163 ................ Sale ............ (67,176) ...........(67,176) .................. 0 .................. 0 0003 .............. ..........1,000 
WNZ3 ......... ........... 976 ........ 97,600,000 WNZ3, CBT, 12/19/2023 . EMM_CAMDEN ................ Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/23/2023 . ........ 125.8969 .11/23/2023 . ........ 119.3969 ................ Sale ........ (6,344,000) .......(6,344,000) .................. 0 .................. 0 0003 .............. ..........1,000 
USM3 ......... ............ 34 ......... 3,400,000 USM3, CBT, 6/21/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/29/2023 . ........ 127.1463 .05/29/2023 . ........ 129.5469 ................ Sale ..............81,621 ............ 81,621 .................. 0 .................. 0 0003 .............. ..........1,000 
FVH4 ......... ........ 2,272 .......227,200,000 FVH4, CBT, 3/28/2024 .. EMM_CAMDEN ................ Other .................. Interest .... .03/28/2024 . CBT .......................  .......................... .12/29/2023 . ........ 106.0424 .12/29/2023 . ........106.1987 ................ Sale ............ 354,982 ...........354,982 .................. 0 .................. 0 0003 .............. ..........1,000 
UXYM3 ........ ............ 23 ......... 2,300,000 UXYM3, CBT, 6/21/2023 . EMM_22_CAPITAL ........... Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/29/2023 . ........ 119.1732 .05/29/2023 . ........ 120.2503 ................ Sale ..............24,775 ............ 24,775 .................. 0 .................. 0 0003 .............. ..........1,000 
TUZ3 ......... ........ 5,205 .... 1,041,000,000 TUZ3, CBT, 12/29/2023 . EMM_CAMDEN ................ Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/23/2023 . ........ 101.5609 .11/23/2023 . ........ 101.5137 ................ Sale ........... (491,300) ......... (491,300) .................. 0 .................. 0 0003 .............. ..........2,000 
WNM3 ......... ............ 29 ......... 2,900,000 WNM3, CBT, 6/21/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/29/2023 . ........ 137.7173 .05/29/2023 . ........ 135.6049 ................ Sale ............ (61,260) ...........(61,260) .................. 0 .................. 0 0003 .............. ..........1,000 
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TUH4 ......... ............ 27 ......... 5,400,000 TUH4, CBT, 3/28/2024 .. EMM_CAMDEN ................ Other .................. Interest .... .03/28/2024 . CBT .......................  .......................... .12/29/2023 . ........ 104.6955 .12/29/2023 . ........102.6816 ................ Sale ........... (108,749) ......... (108,749) .................. 0 .................. 0 0003 .............. ..........2,000 
FFU3 ......... ..............1 ............ 416,700 FFU3, CBT, 9/29/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .04/17/2023 . ..........95.0895 .04/17/2023 . ......... 95.1500 ................ Sale ..................252 ................ 252 .................. 0 .................. 0 0003 .............. ..........4,167 

FVM3 ......... ............ 37 ......... 3,700,000 FVM3, CBT, 6/30/2023 ..
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .05/24/2023 . ........ 108.6836 .05/24/2023 . ........ 108.6055 ................ Sale ..............(2,891) ............ (2,891) .................. 0 .................. 0 0003 .............. ..........1,000 

FVM3 ......... ..............2 ............ 200,000 FVM3, CBT, 6/30/2023 ..
EMM_PIMCO_CORE_MORTGAGE2 

............................... Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .05/23/2023 . ........ 108.6523 .05/23/2023 . ........ 108.6445 ................ Sale ................. (16) ................(16) .................. 0 .................. 0 0003 .............. ..........1,000 
FVM3 ......... ........... 175 ........ 17,500,000 FVM3, CBT, 6/30/2023 .. EMM_WELLINGTON ........... Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .05/25/2023 . ........ 108.3776 .05/25/2023 . ........ 109.1640 ................ Sale ............ 137,633 ...........137,633 .................. 0 .................. 0 0003 .............. ..........1,000 
FVU3 ......... ............ 61 ......... 6,100,000 FVU3, CBT, 9/29/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .08/30/2023 . ........ 109.7175 .08/30/2023 . ........ 107.1522 ................ Sale ........... (156,483) ......... (156,483) .................. 0 .................. 0 0003 .............. ..........1,000 
SRAM4 ........ ..............2 ...............5,000 SRAM4, SGX, 6/27/2024 . EMM_22_CAPITAL ........... Other .................. Interest .... .06/27/2024 . SGX .......................  .......................... .04/19/2023 . ........ 102.0873 .04/19/2023 . ......... 95.8775 ................ Sale ................ (310) ...............(310) .................. 0 .................. 0 0003 .............. ..............25 
SRAU4 ........ ..............2 ...............5,000 SRAU4, SGX, 9/27/2024 . EMM_22_CAPITAL ........... Other .................. Interest .... .09/27/2024 . SGX .......................  .......................... .04/28/2023 . ......... 80.6610 .04/28/2023 . ......... 96.4950 ................ Sale ..................792 ................ 792 .................. 0 .................. 0 0003 .............. ..............25 
TUM3 ......... ...........107 ........ 21,400,000 TUM3, CBT, 6/30/2023 .. EMM_WELLINGTON ........... Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .05/25/2023 . ........ 103.0921 .05/25/2023 . ........ 102.9536 ................ Sale ............ (29,633) ...........(29,633) .................. 0 .................. 0 0003 .............. ..........2,000 
TUU3 ......... ............ 14 ......... 2,800,000 TUU3, CBT, 9/29/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .08/30/2023 . ........ 102.0403 .08/30/2023 . ........101.7627 ................ Sale ..............(7,775) ............ (7,775) .................. 0 .................. 0 0003 .............. ..........2,000 

TYM3 ......... ..............6 ............600,000 TYM3, CBT, 6/21/2023 ..
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/30/2023 . ..........94.6909 .05/30/2023 . ........ 114.2924 ................ Sale ............ 117,609 ...........117,609 .................. 0 .................. 0 0003 .............. ..........1,000 

TYM3 ......... ........... 183 ........ 18,300,000 TYM3, CBT, 6/21/2023 ..
EMM_PIMCO_CORE_MORTGAGE2 

............................... Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/29/2023 . ........ 113.5184 .05/29/2023 . ........ 114.2947 ................ Sale ............ 142,063 ...........142,063 .................. 0 .................. 0 0003 .............. ..........1,000 
TYU3 ......... ............ 48 ......... 4,800,000 TYU3, CBT, 9/20/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/30/2023 . ........ 115.7534 .08/30/2023 . ........111.9167 ................ Sale ...........(184,161) ......... (184,161) .................. 0 .................. 0 0003 .............. ..........1,000 

TYU3 ......... ............ 23 ......... 2,300,000 TYU3, CBT, 9/20/2023 ..
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/30/2023 . ........ 125.4185 .08/30/2023 . ........ 111.8340 ................ Sale ........... (312,445) ..........(312,445) .................. 0 .................. 0 0003 .............. ..........1,000 
USU3 ......... ............ 90 ......... 9,000,000 USU3, CBT, 9/20/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/29/2023 . ........ 132.4207 .08/29/2023 . ........ 124.7105 ................ Sale ........... (693,913) ..........(693,913) .................. 0 .................. 0 0003 .............. ..........1,000 
UXYM3 ........ ............ 51 ......... 5,100,000 UXYM3, CBT, 6/21/2023 . EMM_WELLINGTON ........... Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/25/2023 . ........ 120.0226 .05/25/2023 . ........ 120.2663 ................ Sale ..............12,429 ............ 12,429 .................. 0 .................. 0 0003 .............. ..........1,000 
UXYU3 ........ ............ 44 ......... 4,400,000 UXYU3, CBT, 9/20/2023 . EMM_22_CAPITAL ........... Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/29/2023 . ........ 122.5093 .08/29/2023 . ........ 117.4004 ................ Sale ........... (224,793) ..........(224,793) .................. 0 .................. 0 0003 .............. ..........1,000 
WNU3 ......... ............ 26 ......... 2,600,000 WNU3, CBT, 9/20/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/29/2023 . ........ 124.8124 .08/29/2023 . ........ 126.9717 ................ Sale ..............56,143 ............ 56,143 .................. 0 .................. 0 0003 .............. ..........1,000 

FVU3 ......... ............ 37 ......... 3,700,000 FVU3, CBT, 9/29/2023 ..
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .08/25/2023 . ........ 106.0625 .08/25/2023 . ........105.7188 ................ Sale ............ (12,719) ...........(12,719) .................. 0 .................. 0 0003 .............. ..........1,000 

FVU3 ......... ..............2 ............ 200,000 FVU3, CBT, 9/29/2023 ..
EMM_PIMCO_CORE_MORTGAGE2 

............................... Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .08/24/2023 . ........ 105.6328 .08/24/2023 . ........ 105.8906 ................ Sale ................. 516 ................516 .................. 0 .................. 0 0003 .............. ..........1,000 
FVU3 ......... ...........160 ........ 16,000,000 FVU3, CBT, 9/29/2023 .. EMM_WELLINGTON ........... Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .08/28/2023 . ........ 110.3791 .08/28/2023 . ........ 107.2195 ................ Sale ........... (505,531) ..........(505,531) .................. 0 .................. 0 0003 .............. ..........1,000 
FVZ3 ......... ............ 45 ......... 4,500,000 FVZ3, CBT, 12/29/2023 . EMM_22_CAPITAL ........... Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/28/2023 . ........ 105.8797 .11/28/2023 . ........ 105.4471 ................ Sale ............ (19,469) ...........(19,469) .................. 0 .................. 0 0003 .............. ..........1,000 

FVZ3 ......... ............ 85 ......... 8,500,000 FVZ3, CBT, 12/29/2023 .
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/28/2023 . ........ 105.4739 .11/28/2023 . ........ 105.9482 ................ Sale ..............40,313 ............ 40,313 .................. 0 .................. 0 0003 .............. ..........1,000 

FVZ3 ......... ..............7 ............700,000 FVZ3, CBT, 12/29/2023 .
EMM_PIMCO_CORE_MORTGAGE2 

............................... Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/28/2023 . ........ 104.8817 .11/28/2023 . ........ 105.1551 ................ Sale ...............1,914 ............. 1,914 .................. 0 .................. 0 0003 .............. ..........1,000 
TUU3 ......... ........... 121 ........ 24,200,000 TUU3, CBT, 9/29/2023 .. EMM_WELLINGTON ........... Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .08/28/2023 . ........ 103.7130 .08/28/2023 . ........101.8669 ................ Sale ........... (446,765) ......... (446,765) .................. 0 .................. 0 0003 .............. ..........2,000 
TUZ3 ......... ............ 23 ......... 4,600,000 TUZ3, CBT, 12/29/2023 . EMM_22_CAPITAL ........... Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/28/2023 . ........ 101.3997 .11/28/2023 . ........ 101.6455 ................ Sale ..............11,304 ............ 11,304 .................. 0 .................. 0 0003 .............. ..........2,000 

TYU3 ......... ...........167 ........ 16,700,000 TYU3, CBT, 9/20/2023 ..
EMM_PIMCO_CORE_MORTGAGE2 

............................... Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/30/2023 . ........ 115.6596 .08/30/2023 . ........ 111.8314 ................ Sale ........... (639,296) ..........(639,296) .................. 0 .................. 0 0003 .............. ..........1,000 
TYZ3 ......... ............ 30 ......... 3,000,000 TYZ3, CBT, 12/19/2023 . EMM_22_CAPITAL ........... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/28/2023 . ........ 110.6779 .11/28/2023 . ........ 109.3967 ................ Sale ............ (38,434) ...........(38,434) .................. 0 .................. 0 0003 .............. ..........1,000 

TYZ3 ......... ........... 120 ........ 12,000,000 TYZ3, CBT, 12/19/2023 .
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/28/2023 . ........ 109.7468 .11/28/2023 . ........ 108.1324 ................ Sale ........... (193,727) ......... (193,727) .................. 0 .................. 0 0003 .............. ..........1,000 
USU3 ......... ..............2 ............ 200,000 USU3, CBT, 9/20/2023 .. EMM_WELLINGTON ........... Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/28/2023 . ........ 119.8203 .08/28/2023 . ........ 119.8438 ................ Sale ...................47 ................. 47 .................. 0 .................. 0 0003 .............. ..........1,000 
USZ3 ......... ............ 48 ......... 4,800,000 USZ3, CBT, 12/19/2023 . EMM_22_CAPITAL ........... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/28/2023 . ........ 130.2665 .11/28/2023 . ........ 115.7921 ................ Sale ........... (694,771) ......... (694,771) .................. 0 .................. 0 0003 .............. ..........1,000 
UXYU3 ........ ............ 45 ......... 4,500,000 UXYU3, CBT, 9/20/2023 . EMM_WELLINGTON ........... Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/28/2023 . ........ 122.1272 .08/28/2023 . ........ 117.3408 ................ Sale ........... (215,391) ..........(215,391) .................. 0 .................. 0 0003 .............. ..........1,000 
UXYZ3 ........ ............ 37 ......... 3,700,000 UXYZ3, CBT, 12/19/2023 EMM_22_CAPITAL ........... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/28/2023 . ........ 114.1033 .11/28/2023 . ........ 111.8323 ................ Sale ............ (84,028) ...........(84,028) .................. 0 .................. 0 0003 .............. ..........1,000 
WNZ3 ......... ............ 78 ......... 7,800,000 WNZ3, CBT, 12/19/2023 . EMM_22_CAPITAL ........... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/28/2023 . ........ 120.6065 .11/28/2023 . ........ 121.5220 ................ Sale ..............71,414 ............ 71,414 .................. 0 .................. 0 0003 .............. ..........1,000 
FVZ3 ......... ...........180 ........ 18,000,000 FVZ3, CBT, 12/29/2023 . EMM_WELLINGTON ........... Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/29/2023 . ........ 104.7281 .11/29/2023 . ........ 105.4608 ................ Sale ............ 131,884 ...........131,884 .................. 0 .................. 0 0003 .............. ..........1,000 
TUZ3 ......... ........... 114 ........ 22,800,000 TUZ3, CBT, 12/29/2023 . EMM_WELLINGTON ........... Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/29/2023 . ........ 101.2060 .11/29/2023 . ........ 101.4357 ................ Sale ..............52,367 ............ 52,367 .................. 0 .................. 0 0003 .............. ..........2,000 

TYZ3 ......... ........... 175 ........ 17,500,000 TYZ3, CBT, 12/19/2023 .
EMM_PIMCO_CORE_MORTGAGE2 

............................... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/28/2023 . ........ 108.6980 .11/28/2023 . ........ 108.1336 ................ Sale ............ (98,757) ...........(98,757) .................. 0 .................. 0 0003 .............. ..........1,000 
UXYZ3 ........ ............ 51 ......... 5,100,000 UXYZ3, CBT, 12/19/2023 EMM_WELLINGTON ........... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/29/2023 . ........ 113.9520 .11/29/2023 . ........ 111.8596 ................ Sale ...........(106,711) ......... (106,711) .................. 0 .................. 0 0003 .............. ..........1,000 
FVH4 ......... ........... 122 ........ 12,200,000 FVH4, CBT, 3/28/2024 .. EMM_22_CAPITAL ........... Other .................. Interest .... .03/28/2024 . CBT .......................  .......................... .12/29/2023 . ........ 106.5275 .12/29/2023 . ........ 106.5731 ................ Sale ............... 5,558 ............. 5,558 .................. 0 .................. 0 0003 .............. ..........1,000 
FVH4 ......... ........... 201 ........ 20,100,000 FVH4, CBT, 3/28/2024 .. EMM_WELLINGTON ........... Other .................. Interest .... .03/28/2024 . CBT .......................  .......................... .12/29/2023 . ........ 107.5300 .12/29/2023 . ........ 107.5922 ................ Sale ..............12,494 ............ 12,494 .................. 0 .................. 0 0003 .............. ..........1,000 
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TYH4 ......... ...........100 ........ 10,000,000 TYH4, CBT, 3/19/2024 .. EMM_22_CAPITAL ........... Other .................. Interest .... .03/19/2024 . CBT .......................  .......................... .12/28/2023 . ........ 109.5663 .12/28/2023 . ........ 109.7026 ................ Sale ..............13,625 ............ 13,625 .................. 0 .................. 0 0003 .............. ..........1,000 

UXYZ3 ........ ............ 23 ......... 2,300,000 UXYZ3, CBT, 12/19/2023 

EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/24/2023 . ........ 107.5847 .11/24/2023 . ........ 110.3035 ................ Sale ..............62,531 ............ 62,531 .................. 0 .................. 0 0003 .............. ..........1,000 

TUZ3 ......... ..............7 ......... 1,400,000 TUZ3, CBT, 12/29/2023 .
EMM_PIMCO_CORE_MORTGAGE2 

............................... Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/28/2023 . ........ 101.2805 .11/28/2023 . ........ 101.5461 ................ Sale ...............3,719 ............. 3,719 .................. 0 .................. 0 0003 .............. ..........2,000 
TUH4 ......... ...........100 ........ 20,000,000 TUH4, CBT, 3/28/2024 .. EMM_WELLINGTON ........... Other .................. Interest .... .03/28/2024 . CBT .......................  .......................... .12/29/2023 . ........ 102.3966 .12/29/2023 . ........ 102.5591 ................ Sale ..............32,492 ............ 32,492 .................. 0 .................. 0 0003 .............. ..........2,000 

TUZ3 ......... ..............7 ......... 1,400,000 TUZ3, CBT, 12/29/2023 .
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/28/2023 . ........ 101.2805 .11/28/2023 . ........ 101.5461 ................ Sale ...............3,719 ............. 3,719 .................. 0 .................. 0 0003 .............. ..........2,000 
USZ3 ......... ..............6 ............600,000 USZ3, CBT, 12/19/2023 . EMM_WELLINGTON ........... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/29/2023 . ........ 114.4883 .11/29/2023 . ........ 116.6042 ................ Sale ..............12,695 ............ 12,695 .................. 0 .................. 0 0003 .............. ..........1,000 
1539999999. Subtotal - Long Futures - Hedging Other (96,581,395) (96,581,395) 0 0 XXX XXX
1579999999. Subtotal - Long Futures (96,581,395) (96,581,395) 0 0 XXX XXX

FVH3 ......... ...........168 ........ 16,800,000 FVH3, CBT, 3/31/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .03/31/2023 . CBT .......................  .......................... .02/27/2023 . ........ 109.6361 .02/27/2023 . ........ 108.5323 ................ Sale ............ 185,442 ...........185,442 .................. 0 .................. 0 0003 .............. ..........1,000 
ESH3 ......... ..............4 ............ 779,235 ESH3, CME, 3/17/2023 .. EMM_JPMORGAN .............. Other .................. Equity/Index .03/17/2023 . CME .......................  .......................... .03/15/2023 . ......3,896.1734 .03/15/2023 . ......3,944.0484 ................ Sale ..............(9,575) ............ (9,575) .................. 0 .................. 0 0003 .............. ..............50 
FVH3 ......... ........ 1,958 .......195,800,000 FVH3, CBT, 3/31/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .03/31/2023 . CBT .......................  .......................... .02/24/2023 . ........ 107.1781 .02/24/2023 . ........ 106.7227 ................ Sale ............ 891,830 ...........891,830 .................. 0 .................. 0 0003 .............. ..........1,000 
TUH3 ......... ............ 28 ......... 5,600,000 TUH3, CBT, 3/31/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .03/31/2023 . CBT .......................  .......................... .02/27/2023 . ........ 103.2444 .02/27/2023 . ........ 102.4870 ................ Sale ..............42,412 ............ 42,412 .................. 0 .................. 0 0003 .............. ..........2,000 
ESM3 ......... ..............2 ............ 390,081 ESM3, CME, 6/16/2023 .. EMM_JPMORGAN .............. Other .................. Equity/Index .06/16/2023 . CME .......................  .......................... .06/12/2023 . ......3,900.8105 .06/12/2023 . ......4,159.4355 ................ Sale ............ (25,863) ...........(25,863) .................. 0 .................. 0 0003 .............. ..............50 
TYH3 ......... ........ 5,860 .......586,000,000 TYH3, CBT, 3/22/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/24/2023 . ........ 111.6841 .02/24/2023 . ........111.1797 ................ Sale ..........2,955,867 ........ 2,955,867 .................. 0 .................. 0 0003 .............. ..........1,000 
TYH3 ......... ........... 156 ........ 15,600,000 TYH3, CBT, 3/22/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/27/2023 . ........ 114.8048 .02/27/2023 . ........ 113.6980 ................ Sale ............ 172,670 ...........172,670 .................. 0 .................. 0 0003 .............. ..........1,000 
ESU3 ......... ..............4 ............ 897,049 ESU3, CME, 9/15/2023 .. EMM_JPMORGAN .............. Other .................. Equity/Index .09/15/2023 . CME .......................  .......................... .09/12/2023 . ......4,485.2470 .09/12/2023 . ..... 4,476.8095 ................ Sale ...............1,688 ............. 1,688 .................. 0 .................. 0 0003 .............. ..............50 
USH3 ......... ........ 2,059 .......205,900,000 USH3, CBT, 3/22/2023 ... EMM_CAMDEN ................ Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/24/2023 . ........ 125.5747 .02/24/2023 . ........ 124.4844 ................ Sale ..........2,244,892 ........ 2,244,892 .................. 0 .................. 0 0003 .............. ..........1,000 
USH3 ......... ........... 120 ........ 12,000,000 USH3, CBT, 3/22/2023 ... EMM_22_CAPITAL ........... Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/27/2023 . .........124.9993 .02/27/2023 . ........ 124.6267 ................ Sale ..............44,712 ............ 44,712 .................. 0 .................. 0 0003 .............. ..........1,000 
ESZ3 ......... ..............2 ............ 451,721 ESZ3, CME, 12/15/2023 . EMM_JPMORGAN .............. Other .................. Equity/Index .12/15/2023 . CME .......................  .......................... .12/11/2023 . ......4,517.2143 .12/11/2023 . ......4,472.0893 ................ Sale ............... 4,513 ............. 4,513 .................. 0 .................. 0 0003 .............. ..............50 
WNH3 ......... ........ 1,080 .......108,000,000 WNH3, CBT, 3/22/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/24/2023 . ........ 136.9688 .02/24/2023 . ........ 135.0313 ................ Sale ..........2,092,500 ........ 2,092,500 .................. 0 .................. 0 0003 .............. ..........1,000 
UXYH3 ........ ............ 44 ......... 4,400,000 UXYH3, CBT, 3/22/2023 . EMM_22_CAPITAL ........... Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/27/2023 . ........ 117.2179 .02/27/2023 . ........117.1376 ................ Sale ............... 3,530 ............. 3,530 .................. 0 .................. 0 0003 .............. ..........1,000 
ESH4 ......... ..............1 ............ 236,053 ESH4, CME, 3/15/2024 .. EMM_JPMORGAN .............. Other .................. Equity/Index .03/15/2024 . CME .......................  .......................... .12/27/2023 . ......4,721.0625 .12/27/2023 . ......4,783.3125 ................ Sale ..............(3,113) ............ (3,113) .................. 0 .................. 0 0003 .............. ..............50 
TUH3 ......... ........ 2,010 .......402,000,000 TUH3, CBT, 3/31/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .03/31/2023 . CBT .......................  .......................... .02/24/2023 . ........ 103.3816 .02/24/2023 . ........ 102.5723 ................ Sale ..........3,253,350 ........ 3,253,350 .................. 0 .................. 0 0003 .............. ..........2,000 
UXYH3 ........ ............ 33 ......... 3,300,000 UXYH3, CBT, 3/22/2023 . EMM_WELLINGTON ........... Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .03/22/2023 . ........ 117.0340 .03/22/2023 . ........ 118.5089 ................ Sale ............ (48,671) ...........(48,671) .................. 0 .................. 0 0003 .............. ..........1,000 
USM3 ......... ........ 1,838 .......183,800,000 USM3, CBT, 6/21/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/24/2023 . ........ 126.9159 .05/24/2023 . ........ 126.7497 ................ Sale ............ 305,423 ...........305,423 .................. 0 .................. 0 0003 .............. ..........1,000 
WNH3 ......... ............ 60 ......... 6,000,000 WNH3, CBT, 3/22/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/27/2023 . ........ 140.0375 .02/27/2023 . ........ 139.4731 ................ Sale ..............33,865 ............ 33,865 .................. 0 .................. 0 0003 .............. ..........1,000 
FVM3 ......... ........ 1,706 .......170,600,000 FVM3, CBT, 6/30/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .05/24/2023 . ........ 108.7079 .05/24/2023 . ........ 108.7541 ................ Sale ............ (78,944) ...........(78,944) .................. 0 .................. 0 0003 .............. ..........1,000 
FFK3 ......... ..............1 ............ 416,700 FFK3, CBT, 5/31/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .05/31/2023 . CBT .......................  .......................... .03/23/2023 . ..........95.0615 .03/23/2023 . ......... 95.1150 ................ Sale ................ (223) ...............(223) .................. 0 .................. 0 0003 .............. ..........4,167 
TUM3 ......... ........ 4,731 .......946,200,000 TUM3, CBT, 6/30/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .05/24/2023 . ........ 103.0402 .05/24/2023 . ........103.0017 ................ Sale ............ 364,206 ...........364,206 .................. 0 .................. 0 0003 .............. ..........2,000 
FFM3 ......... ..............2 ............ 833,400 FFM3, CBT, 6/30/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .03/14/2023 . ..........95.1462 .03/14/2023 . ......... 95.2275 ................ Sale ................ (677) ...............(677) .................. 0 .................. 0 0003 .............. ..........4,167 
WNM3 ......... ........ 1,141 .......114,100,000 WNM3, CBT, 6/21/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/24/2023 . .........134.3594 .05/24/2023 . ........ 134.3281 ................ Sale ..............35,656 ............ 35,656 .................. 0 .................. 0 0003 .............. ..........1,000 
FFQ3 ......... ..............1 ............ 416,700 FFQ3, CBT, 8/31/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .08/31/2023 . CBT .......................  .......................... .05/17/2023 . ..........95.6803 .05/17/2023 . ......... 95.0729 ................ Sale ............... 2,531 ............. 2,531 .................. 0 .................. 0 0003 .............. ..........4,167 
FVU3 ......... ........ 1,829 .......182,900,000 FVU3, CBT, 9/29/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .08/25/2023 . ........ 105.8533 .08/25/2023 . ........ 105.7383 ................ Sale ............ 210,236 ...........210,236 .................. 0 .................. 0 0003 .............. ..........1,000 

FVH3 ......... ............ 37 ......... 3,700,000 FVH3, CBT, 3/31/2023 ..
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .03/31/2023 . CBT .......................  .......................... .02/27/2023 . ........ 109.8405 .02/27/2023 . ........108.5671 ................ Sale ..............47,117 ............ 47,117 .................. 0 .................. 0 0003 .............. ..........1,000 
TUU3 ......... .........5,925 .... 1,185,000,000 TUU3, CBT, 9/29/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .08/25/2023 . ........ 103.2956 .08/25/2023 . ........101.8476 ................ Sale ........ 17,158,610 .......17,158,610 .................. 0 .................. 0 0003 .............. ..........2,000 
FVH3 ......... ...........168 ........ 16,800,000 FVH3, CBT, 3/31/2023 .. EMM_WELLINGTON ........... Other .................. Interest .... .03/31/2023 . CBT .......................  .......................... .02/28/2023 . ........ 106.9673 .02/28/2023 . ........106.8103 ................ Sale ..............26,389 ............ 26,389 .................. 0 .................. 0 0003 .............. ..........1,000 
TYU3 ......... ........ 4,861 .......486,100,000 TYU3, CBT, 9/20/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/25/2023 . ........ 109.7848 .08/25/2023 . ........ 109.5851 ................ Sale ............ 970,840 ...........970,840 .................. 0 .................. 0 0003 .............. ..........1,000 
FVM3 ......... ............ 39 ......... 3,900,000 FVM3, CBT, 6/30/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .05/29/2023 . ........ 101.9450 .05/29/2023 . ........ 109.0103 ................ Sale ........... (275,547) ..........(275,547) .................. 0 .................. 0 0003 .............. ..........1,000 
USU3 ......... ........ 2,431 .......243,100,000 USU3, CBT, 9/20/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/25/2023 . ........ 119.9844 .08/25/2023 . ........ 119.7969 ................ Sale ............ 455,813 ...........455,813 .................. 0 .................. 0 0003 .............. ..........1,000 
TUH3 ......... ............ 90 ........ 18,000,000 TUH3, CBT, 3/31/2023 .. EMM_WELLINGTON ........... Other .................. Interest .... .03/31/2023 . CBT .......................  .......................... .02/27/2023 . ........ 102.1339 .02/27/2023 . ........101.8090 ................ Sale ..............58,476 ............ 58,476 .................. 0 .................. 0 0003 .............. ..........2,000 
WNU3 ......... ........ 1,172 .......117,200,000 WNU3, CBT, 9/20/2023 .. EMM_CAMDEN ................ Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/24/2023 . ........ 125.9636 .08/24/2023 . ........ 125.7813 ................ Sale ............ 213,714 ...........213,714 .................. 0 .................. 0 0003 .............. ..........1,000 
TUM3 ......... ............ 17 ......... 3,400,000 TUM3, CBT, 6/30/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .05/25/2023 . ........ 102.6620 .05/25/2023 . ........ 102.9489 ................ Sale ..............(9,755) ............ (9,755) .................. 0 .................. 0 0003 .............. ..........2,000 
TUZ3 ......... ........ 5,205 .... 1,041,000,000 TUZ3, CBT, 12/29/2023 . EMM_CAMDEN ................ Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/23/2023 . ........ 101.6360 .11/23/2023 . ........ 101.4262 ................ Sale ..........2,184,115 ........ 2,184,115 .................. 0 .................. 0 0003 .............. ..........2,000 

TYH3 ......... ...........118 ........ 11,800,000 TYH3, CBT, 3/22/2023 ..
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/27/2023 . ........ 111.3317 .02/27/2023 . ........111.1667 ................ Sale ..............19,469 ............ 19,469 .................. 0 .................. 0 0003 .............. ..........1,000 
TUH4 ......... ........ 4,530 .......906,000,000 TUH4, CBT, 3/28/2024 .. EMM_CAMDEN ................ Other .................. Interest .... .03/28/2024 . CBT .......................  .......................... .12/29/2023 . ........ 102.4379 .12/29/2023 . ........ 102.5253 ................ Sale ........... (791,693) ......... (791,693) .................. 0 .................. 0 0003 .............. ..........2,000 

TYH3 ......... ........... 183 ........ 18,300,000 TYH3, CBT, 3/22/2023 ..
EMM_PIMCO_CORE_MORTGAGE2 

............................... Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .02/27/2023 . ........ 111.3698 .02/27/2023 . ........111.1667 ................ Sale ..............37,172 ............ 37,172 .................. 0 .................. 0 0003 .............. ..........1,000 
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USZ3 ......... ........ 2,895 .......289,500,000 USZ3, CBT, 12/19/2023 . EMM_CAMDEN ................ Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/23/2023 . ........ 115.3875 .11/23/2023 . ........ 115.7500 ................ Sale ........ (1,049,466) .......(1,049,466) .................. 0 .................. 0 0003 .............. ..........1,000 
TYH3 ......... ..............8 ............800,000 TYH3, CBT, 3/22/2023 .. EMM_WELLINGTON ........... Other .................. Interest .... .03/22/2023 . CBT .......................  .......................... .01/26/2023 . ........ 114.9727 .01/26/2023 . ........ 114.9297 ................ Sale ..................344 ................ 344 .................. 0 .................. 0 0003 .............. ..........1,000 
FVH4 ......... ........... 303 ........ 30,300,000 FVH4, CBT, 3/28/2024 .. EMM_CAMDEN ................ Other .................. Interest .... .03/28/2024 . CBT .......................  .......................... .12/07/2023 . ........ 107.5825 .12/07/2023 . ........ 107.5938 ................ Sale ..............(3,406) ............ (3,406) .................. 0 .................. 0 0003 .............. ..........1,000 
TYM3 ......... ............ 30 ......... 3,000,000 TYM3, CBT, 6/21/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/29/2023 . ........ 102.3539 .05/29/2023 . ........ 114.2015 ................ Sale ........... (355,429) ..........(355,429) .................. 0 .................. 0 0003 .............. ..........1,000 
TYZ3 ......... ........ 4,651 .......465,100,000 TYZ3, CBT, 12/19/2023 . EMM_CAMDEN ................ Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/23/2023 . ........ 108.8920 .11/23/2023 . ........ 108.7595 ................ Sale ............ 615,875 ...........615,875 .................. 0 .................. 0 0003 .............. ..........1,000 
USM3 ......... ............ 31 ......... 3,100,000 USM3, CBT, 6/21/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/29/2023 . ........ 128.8906 .05/29/2023 . ........ 126.5804 ................ Sale ............. 71,618 ............71,618 .................. 0 .................. 0 0003 .............. ..........1,000 
FVZ3 ......... ........ 1,693 .......169,300,000 FVZ3, CBT, 12/29/2023 . EMM_CAMDEN ................ Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/23/2023 . ........ 105.8502 .11/23/2023 . ........ 105.7032 ................ Sale ............ 248,913 ...........248,913 .................. 0 .................. 0 0003 .............. ..........1,000 
UXYM3 ........ ............ 23 ......... 2,300,000 UXYM3, CBT, 6/21/2023 . EMM_22_CAPITAL ........... Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/29/2023 . ........ 122.3722 .05/29/2023 . ........ 119.2364 ................ Sale ..............72,123 ............ 72,123 .................. 0 .................. 0 0003 .............. ..........1,000 
WNZ3 ......... ........... 976 ........ 97,600,000 WNZ3, CBT, 12/19/2023 . EMM_CAMDEN ................ Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/23/2023 . ........ 120.1716 .11/23/2023 . ........ 120.7656 ................ Sale ........... (579,773) ......... (579,773) .................. 0 .................. 0 0003 .............. ..........1,000 
WNM3 ......... ............ 53 ......... 5,300,000 WNM3, CBT, 6/21/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/29/2023 . ........ 140.3044 .05/29/2023 . ........ 139.0050 ................ Sale ............. 68,870 ............68,870 .................. 0 .................. 0 0003 .............. ..........1,000 
FFU3 ......... ..............1 ............ 416,700 FFU3, CBT, 9/29/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .04/17/2023 . ..........95.4331 .04/17/2023 . ..........95.2595 ................ Sale ..................723 ................ 723 .................. 0 .................. 0 0003 .............. ..........4,167 

FVM3 ......... ............ 37 ......... 3,700,000 FVM3, CBT, 6/30/2023 ..
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .05/24/2023 . ........ 107.8999 .05/24/2023 . ........ 109.1734 ................ Sale ............ (47,117) ...........(47,117) .................. 0 .................. 0 0003 .............. ..........1,000 

FVM3 ......... ..............2 ............ 200,000 FVM3, CBT, 6/30/2023 ..
EMM_PIMCO_CORE_MORTGAGE2 

............................... Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .05/23/2023 . ........ 110.7912 .05/23/2023 . ........ 109.5490 ................ Sale ............... 2,484 ............. 2,484 .................. 0 .................. 0 0003 .............. ..........1,000 
FVM3 ......... ........... 153 ........ 15,300,000 FVM3, CBT, 6/30/2023 .. EMM_WELLINGTON ........... Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .05/25/2023 . ........ 109.1524 .05/25/2023 . ........ 108.4664 ................ Sale ............ 104,946 ...........104,946 .................. 0 .................. 0 0003 .............. ..........1,000 
FVU3 ......... ............ 43 ......... 4,300,000 FVU3, CBT, 9/29/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .08/30/2023 . ........ 105.8176 .08/30/2023 . ........ 106.3968 ................ Sale ............ (24,905) ...........(24,905) .................. 0 .................. 0 0003 .............. ..........1,000 

FVU3 ......... ..............2 ............ 200,000 FVU3, CBT, 9/29/2023 ..
EMM_PIMCO_CORE_MORTGAGE2 

............................... Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .08/24/2023 . ........ 110.7811 .08/24/2023 . ........107.2811 ................ Sale ...............7,000 ............. 7,000 .................. 0 .................. 0 0003 .............. ..........1,000 
SRAM4 ........ ..............2 ...............5,000 SRAM4, SGX, 6/27/2024 . EMM_22_CAPITAL ........... Other .................. Interest .... .06/27/2024 . SGX .......................  .......................... .04/19/2023 . ........ 112.5198 .04/19/2023 . ......... 95.9000 ................ Sale ................. 831 ................831 .................. 0 .................. 0 0003 .............. ..............25 
SRAU4 ........ ..............2 ...............5,000 SRAU4, SGX, 9/27/2024 . EMM_22_CAPITAL ........... Other .................. Interest .... .09/27/2024 . SGX .......................  .......................... .04/28/2023 . ..........98.0598 .04/28/2023 . ......... 96.4950 ................ Sale ...................78 ................. 78 .................. 0 .................. 0 0003 .............. ..............25 
TUM3 ......... ...........107 ........ 21,400,000 TUM3, CBT, 6/30/2023 .. EMM_WELLINGTON ........... Other .................. Interest .... .06/30/2023 . CBT .......................  .......................... .05/25/2023 . ........ 102.6061 .05/25/2023 . ........ 102.2441 ................ Sale ..............77,468 ............ 77,468 .................. 0 .................. 0 0003 .............. ..........2,000 
TUU3 ......... ............ 19 ......... 3,800,000 TUU3, CBT, 9/29/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .08/30/2023 . ........ 104.3271 .08/30/2023 . ........101.8686 ................ Sale ..............93,423 ............ 93,423 .................. 0 .................. 0 0003 .............. ..........2,000 

TYM3 ......... ............ 91 ......... 9,100,000 TYM3, CBT, 6/21/2023 ..
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/30/2023 . ........ 113.7989 .05/30/2023 . ........ 112.8540 ................ Sale ..............85,987 ............ 85,987 .................. 0 .................. 0 0003 .............. ..........1,000 

TYM3 ......... ...........167 ........ 16,700,000 TYM3, CBT, 6/21/2023 ..
EMM_PIMCO_CORE_MORTGAGE2 

............................... Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/29/2023 . ........ 113.6007 .05/29/2023 . ........ 112.6031 ................ Sale ............ 166,610 ...........166,610 .................. 0 .................. 0 0003 .............. ..........1,000 
TYU3 ......... ............ 16 ......... 1,600,000 TYU3, CBT, 9/20/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/30/2023 . ........ 114.4379 .08/30/2023 . ........ 112.2043 ................ Sale ..............35,738 ............ 35,738 .................. 0 .................. 0 0003 .............. ..........1,000 

TYU3 ......... ............ 23 ......... 2,300,000 TYU3, CBT, 9/20/2023 ..
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/30/2023 . ........ 106.0663 .08/30/2023 . ........ 110.2477 ................ Sale ............ (96,172) ...........(96,172) .................. 0 .................. 0 0003 .............. ..........1,000 
USU3 ......... ............ 48 ......... 4,800,000 USU3, CBT, 9/20/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/29/2023 . ........ 120.5392 .08/29/2023 . ........ 121.6134 ................ Sale ............ (51,557) ...........(51,557) .................. 0 .................. 0 0003 .............. ..........1,000 
UXYM3 ........ ............ 40 ......... 4,000,000 UXYM3, CBT, 6/21/2023 . EMM_WELLINGTON ........... Other .................. Interest .... .06/21/2023 . CBT .......................  .......................... .05/25/2023 . ........ 119.9085 .05/25/2023 . ........118.8691 ................ Sale ..............41,578 ............ 41,578 .................. 0 .................. 0 0003 .............. ..........1,000 
UXYU3 ........ ............ 25 ......... 2,500,000 UXYU3, CBT, 9/20/2023 . EMM_22_CAPITAL ........... Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/29/2023 . ........ 116.7267 .08/29/2023 . ........ 116.6132 ................ Sale ............... 2,839 ............. 2,839 .................. 0 .................. 0 0003 .............. ..........1,000 
WNU3 ......... ............ 30 ......... 3,000,000 WNU3, CBT, 9/20/2023 .. EMM_22_CAPITAL ........... Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/29/2023 . ........ 149.7985 .08/29/2023 . ........ 132.5346 ................ Sale ............ 517,917 ...........517,917 .................. 0 .................. 0 0003 .............. ..........1,000 

FVU3 ......... ............ 37 ......... 3,700,000 FVU3, CBT, 9/29/2023 ..
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .08/25/2023 . ........ 110.8417 .08/25/2023 . ........107.2870 ................ Sale ............ 131,524 ...........131,524 .................. 0 .................. 0 0003 .............. ..........1,000 
FVU3 ......... ........... 146 ........ 14,600,000 FVU3, CBT, 9/29/2023 .. EMM_WELLINGTON ........... Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .08/28/2023 . ........ 105.6891 .08/28/2023 . ........ 105.8796 ................ Sale ............ (27,812) ...........(27,812) .................. 0 .................. 0 0003 .............. ..........1,000 
FVZ3 ......... ............ 26 ......... 2,600,000 FVZ3, CBT, 12/29/2023 . EMM_22_CAPITAL ........... Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/28/2023 . ........ 105.5271 .11/28/2023 . ........ 105.6398 ................ Sale ..............(2,929) ............ (2,929) .................. 0 .................. 0 0003 .............. ..........1,000 

FVZ3 ......... ............ 87 ......... 8,700,000 FVZ3, CBT, 12/29/2023 .
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/28/2023 . ........ 104.6869 .11/28/2023 . ........ 105.3064 ................ Sale ............ (53,893) ...........(53,893) .................. 0 .................. 0 0003 .............. ..........1,000 

FVZ3 ......... ..............5 ............ 500,000 FVZ3, CBT, 12/29/2023 .
EMM_PIMCO_CORE_MORTGAGE2 

............................... Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/28/2023 . ........ 105.7575 .11/28/2023 . ........106.0966 ................ Sale ..............(1,695) ............ (1,695) .................. 0 .................. 0 0003 .............. ..........1,000 
TUU3 ......... ........... 115 ........ 23,000,000 TUU3, CBT, 9/29/2023 .. EMM_WELLINGTON ........... Other .................. Interest .... .09/29/2023 . CBT .......................  .......................... .08/28/2023 . ........ 101.1705 .08/28/2023 . ........ 101.2343 ................ Sale ............ (14,680) ...........(14,680) .................. 0 .................. 0 0003 .............. ..........2,000 
TUZ3 ......... ............ 23 ......... 4,600,000 TUZ3, CBT, 12/29/2023 . EMM_22_CAPITAL ........... Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/28/2023 . ........ 101.2687 .11/28/2023 . ........ 101.4261 ................ Sale ..............(7,242) ............ (7,242) .................. 0 .................. 0 0003 .............. ..........2,000 

TYU3 ......... ...........167 ........ 16,700,000 TYU3, CBT, 9/20/2023 ..
EMM_PIMCO_CORE_MORTGAGE2 

............................... Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/30/2023 . ........ 109.6250 .08/30/2023 . ........ 110.3438 ................ Sale ........... (120,031) ......... (120,031) .................. 0 .................. 0 0003 .............. ..........1,000 
TYZ3 ......... ............ 43 ......... 4,300,000 TYZ3, CBT, 12/19/2023 . EMM_22_CAPITAL ........... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/28/2023 . ........ 104.0907 .11/28/2023 . ........ 107.5628 ................ Sale ........... (149,301) ......... (149,301) .................. 0 .................. 0 0003 .............. ..........1,000 

TYZ3 ......... ............ 45 ......... 4,500,000 TYZ3, CBT, 12/19/2023 .
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/28/2023 . ........ 107.6686 .11/28/2023 . ........ 108.1240 ................ Sale ............ (20,497) ...........(20,497) .................. 0 .................. 0 0003 .............. ..........1,000 
USU3 ......... ..............2 ............ 200,000 USU3, CBT, 9/20/2023 .. EMM_WELLINGTON ........... Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/28/2023 . ........ 128.6065 .08/28/2023 . ........ 121.7627 ................ Sale ..............13,688 ............ 13,688 .................. 0 .................. 0 0003 .............. ..........1,000 
USZ3 ......... ............ 13 ......... 1,300,000 USZ3, CBT, 12/19/2023 . EMM_22_CAPITAL ........... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/28/2023 . ........ 117.3362 .11/28/2023 . ........ 113.9599 ................ Sale ..............43,893 ............ 43,893 .................. 0 .................. 0 0003 .............. ..........1,000 
UXYU3 ........ ............ 40 ......... 4,000,000 UXYU3, CBT, 9/20/2023 . EMM_WELLINGTON ........... Other .................. Interest .... .09/20/2023 . CBT .......................  .......................... .08/28/2023 . ........ 114.5736 .08/28/2023 . ........ 114.6412 ................ Sale ..............(2,703) ............ (2,703) .................. 0 .................. 0 0003 .............. ..........1,000 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 2
Future Contracts Terminated December 31 of Current Year
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UXYZ3 ........ ............ 34 ......... 3,400,000 UXYZ3, CBT, 12/19/2023 EMM_22_CAPITAL ........... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/28/2023 . ........ 113.8796 .11/28/2023 . ........ 114.2165 ................ Sale ............ (11,453) ...........(11,453) .................. 0 .................. 0 0003 .............. ..........1,000 
WNZ3 ......... ............ 81 ......... 8,100,000 WNZ3, CBT, 12/19/2023 . EMM_22_CAPITAL ........... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/28/2023 . ........ 120.9521 .11/28/2023 . ........ 119.0899 ................ Sale ............ 150,836 ...........150,836 .................. 0 .................. 0 0003 .............. ..........1,000 

TUZ3 ......... ..............7 ......... 1,400,000 TUZ3, CBT, 12/29/2023 .
EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/28/2023 . ........ 101.0221 .11/28/2023 . ........ 101.3726 ................ Sale ..............(4,906) ............ (4,906) .................. 0 .................. 0 0003 .............. ..........2,000 

TUZ3 ......... ..............7 ......... 1,400,000 TUZ3, CBT, 12/29/2023 .
EMM_PIMCO_CORE_MORTGAGE2 

............................... Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/28/2023 . ........ 101.1687 .11/28/2023 . ........ 101.3875 ................ Sale ..............(3,063) ............ (3,063) .................. 0 .................. 0 0003 .............. ..........2,000 
USZ3 ......... ..............6 ............600,000 USZ3, CBT, 12/19/2023 . EMM_WELLINGTON ........... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/29/2023 . ........ 108.3848 .11/29/2023 . ........ 113.9616 ................ Sale ............ (33,461) ...........(33,461) .................. 0 .................. 0 0003 .............. ..........1,000 
FVH4 ......... ............ 10 ......... 1,000,000 FVH4, CBT, 3/28/2024 .. EMM_22_CAPITAL ........... Other .................. Interest .... .03/28/2024 . CBT .......................  .......................... .11/30/2023 . ........ 107.2305 .11/30/2023 . ........ 107.0273 ................ Sale ...............2,031 ............. 2,031 .................. 0 .................. 0 0003 .............. ..........1,000 
TYH4 ......... ............ 30 ......... 3,000,000 TYH4, CBT, 3/19/2024 .. EMM_22_CAPITAL ........... Other .................. Interest .... .03/19/2024 . CBT .......................  .......................... .12/12/2023 . ........ 108.4930 .12/12/2023 . ........ 110.3251 ................ Sale ............ (54,963) ...........(54,963) .................. 0 .................. 0 0003 .............. ..........1,000 
TUH4 ......... ............ 16 ......... 3,200,000 TUH4, CBT, 3/28/2024 .. EMM_WELLINGTON ........... Other .................. Interest .... .03/28/2024 . CBT .......................  .......................... .12/21/2023 . ........ 102.8164 .12/21/2023 . ........ 102.8633 ................ Sale ..............(1,500) ............ (1,500) .................. 0 .................. 0 0003 .............. ..........2,000 
UXYZ3 ........ ............ 35 ......... 3,500,000 UXYZ3, CBT, 12/19/2023 EMM_WELLINGTON ........... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/29/2023 . ........ 109.7480 .11/29/2023 . ........ 111.5346 ................ Sale ............ (62,532) ...........(62,532) .................. 0 .................. 0 0003 .............. ..........1,000 
TUZ3 ......... ...........100 ........ 20,000,000 TUZ3, CBT, 12/29/2023 . EMM_WELLINGTON ........... Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/29/2023 . ........ 101.1638 .11/29/2023 . ........101.6175 ................ Sale ............ (90,733) ...........(90,733) .................. 0 .................. 0 0003 .............. ..........2,000 

TYZ3 ......... ...........167 ........ 16,700,000 TYZ3, CBT, 12/19/2023 .
EMM_PIMCO_CORE_MORTGAGE2 

............................... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/28/2023 . ........ 108.0368 .11/28/2023 . ........ 109.1999 ................ Sale ........... (194,234) ..........(194,234) .................. 0 .................. 0 0003 .............. ..........1,000 
FVZ3 ......... ...........180 ........ 18,000,000 FVZ3, CBT, 12/29/2023 . EMM_WELLINGTON ........... Other .................. Interest .... .12/29/2023 . CBT .......................  .......................... .11/29/2023 . ........ 105.2804 .11/29/2023 . ........ 106.3568 ................ Sale ........... (193,750) ......... (193,750) .................. 0 .................. 0 0003 .............. ..........1,000 

UXYZ3 ........ ............ 23 ......... 2,300,000 UXYZ3, CBT, 12/19/2023 

EMM_PIMCO_CORE_MORTGAGE 

............................... Other .................. Interest .... .12/19/2023 . CBT .......................  .......................... .11/24/2023 . ........ 112.6094 .11/24/2023 . ........ 111.9844 ................ Sale ..............14,375 ............ 14,375 .................. 0 .................. 0 0003 .............. ..........1,000 
FVH4 ......... ..............5 ............ 500,000 FVH4, CBT, 3/28/2024 .. EMM_WELLINGTON ........... Other .................. Interest .... .03/28/2024 . CBT .......................  .......................... .12/21/2023 . ........ 108.5859 .12/21/2023 . ........108.5781 ................ Sale ...................39 ................. 39 .................. 0 .................. 0 0003 .............. ..........1,000 
1609999999. Subtotal - Short Futures - Hedging Other 32,085,523 32,085,523 0 0 XXX XXX
1649999999. Subtotal - Short Futures 32,085,523 32,085,523 0 0 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other (64,495,871) (64,495,871) 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX XXX
1759999999 - Totals (64,495,871) (64,495,871) 0 0 XXX XXX

(a) Code Description of Hedged Risk(s)

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1
Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
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0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 275,772 (1,557,130) 275,772 275,772 (1,557,130) 275,772 37,969,125 37,969,125 

Deutsche Bank AG ....................................................... 7LTWFZYICNSX8D621K86 . .......... Y......... .......... Y......... .............................0 .............................0 ..................... 260,160 ....................(524,880) .............................0 ..................... 260,160 ................... (524,880) .............................0 .............................0 .............................0 
JP Morgan Chase Bank .................................................. 7H6GLXDRUGQFU57RNE97 . .......... Y......... .......... Y......... ................. 47,428,474 .............................0 ................. 57,245,260 .............................0 .................. 9,816,786 ................. 57,245,260 ............................ 0 .................. 9,816,786 .............................0 .............................0 
0299999999. Total NAIC 1 Designation 47,428,474 0 57,505,420 (524,880) 9,816,786 57,505,420 (524,880) 9,816,786 0 0 

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 0 0 0 0 0 0 0 0 

............................................................................................................. ..................... ..................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ...............................
 ............................................................................  .......................... ..................... ..................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ...............................
 ............................................................................  .......................... ..................... ..................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ...............................
 ............................................................................  .......................... ..................... ..................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ...............................
 ............................................................................  .......................... ..................... ..................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ...............................
 ............................................................................  .......................... ..................... ..................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ...............................
 ............................................................................  .......................... ..................... ..................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ...............................
 ............................................................................  .......................... ..................... ..................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ...............................
 ............................................................................  .......................... ..................... ..................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ...............................
 ............................................................................  .......................... ..................... ..................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ...............................
 ............................................................................  .......................... ..................... ..................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ...............................
 ............................................................................  .......................... ..................... ..................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ...............................
 ............................................................................  .......................... ..................... ..................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ...............................
 ............................................................................  .......................... ..................... ..................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ...............................
 ............................................................................  .......................... ..................... ..................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ...............................
 ............................................................................  .......................... ..................... ..................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ...............................
 ............................................................................  .......................... ..................... ..................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ............................... ...............................
0999999999 - Gross Totals 47,428,474 0 57,781,192 (2,082,010) 10,092,558 57,781,192 (2,082,010) 10,092,558 37,969,125 37,969,125 

1. Offset per SSAP No. 64 0 0 

2. Net after right of offset per SSAP No. 64 57,781,192 (2,082,010)
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2
Collateral for Derivative Instruments Open December 31 of Current Year

Collateral Pledged by Reporting Entity

1

Exchange, Counterparty
or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP 
Identification

4

Description

5

Fair Value

6

Par Value

7
Book/Adjusted 

Carrying
Value

8

Maturity
Date

9
Type of 
Margin

(I, V or IV)
....................................................................................................................................... ................................................................ ........................ ...................................................................................................... ..................................... ..................................... ..................................... .......... ........... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ..................................... ..................... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ..................................... ..................... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ..................................... ..................... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ..................................... ..................... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ..................................... ..................... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ..................................... ..................... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ..................................... ..................... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ..................................... ..................... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ..................................... ..................... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ..................................... ..................... ....... ........
0199999999 - Total XXX XXX

Collateral Pledged to Reporting Entity

1

Exchange, Counterparty
or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP 
Identification

4

Description

5

Fair Value

6

Par Value

7
Book/Adjusted 

Carrying
Value

8

Maturity
Date

9
Type of 
Margin

(I, V or IV)

JP Morgan Chase Bank ............................................................................. 7H6GLXDRUGQFU57RNE97 .. Cash......................................................... CASHJP-MF-6 ........ CASH/COLLATERAL ................................................................................. ...................... 47,428,474 ...................... 47,428,474 ..............XXX................ .......... .......... ......IV.......
....................................................................................................................................... ................................................................ ........................ ...................................................................................................... ..................................... ..................................... ..................................... .......... ........... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ................. ................... .......... ........... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ................. ................... .......... ........... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ................. ................... .......... ........... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ................. ................... .......... ........... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ................. ................... .......... ........... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ................. ................... .......... ........... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ................. ................... .......... ........... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ................. ................... .......... ........... ....... ........
 .......................................................................................................  ........................... ............................................................... ........................ ..................................................................................................... ..................................... ..................................... ................. ................... .......... ........... ....... ........
0299999999 - Total 47,428,474 47,428,474 XXX XXX XXX

NONE
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

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

N O N E

Schedule DL - Part 1 - Reinvested Collateral Assets Owned 

N O N E

Schedule DL - Part 2 - Reinvested Collateral Assets Owned 

N O N E
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH
1

Depository

2

Code

3

Rate of
Interest

4
Amount of Interest 
Received During 

Year

5
Amount of Interest 

Accrued December 31 
of Current Year

6

Balance

7

*
AEGON U.S.A ...............................................  ........................................................ ........... .............0.000 ................................. 0 ................................. 0 ...................(86,381,005) ..XXX.
Citibank ...................................................  ........................................................ ........... .............0.000 ................................. 0 ................................. 0 ........................ 484,859 ..XXX.
Citibank ...................................................  ........................................................ ........... .............0.000 ................................. 0 ................................. 0 ................................. 0 ..XXX.
STATE STREET .............................................  ........................................................ ........... .............0.000 ................................. 0 ................................. 0 ......................8,735,220 ..XXX.
JPMorgan Chase ..........................................  ........................................................ ........... .............0.000 ................................. 0 ................................. 0 ......................2,678,728 ..XXX.
Bank of America, National Association 

02/20/2024 ...............................................  ........................................................ ........... .............5.583 ..........................39,630 ........................... 3,796 ......................2,000,492 ..XXX.
Citibank N.A ............................................. New Castle, Delaware .......................... ........... .............0.000 ................................. 0 ................................. 0 ..................... 4,146,143 ..XXX.
Bank of America, National Association 

05/14/2024 ...............................................  ........................................................ ........... ............ 5.490 ................................. 0 ........................... 5,900 ........................ 750,697 ..XXX.
CITIBANK GLOBAL MKTG .................................  ........................................................ ........... .............0.000 ................................. 0 ................................. 0 ...................279,220,493 ..XXX.
Sumitomo Mitsui Banking Corporation - New 

York Bra ..................................................  ........................................................ ........... .............5.562 ..........................16,105 ............................6,656 ......................1,500,822 ..XXX.
JP MORGAN ..................................................  ........................................................ ........... .............0.000 ................................. 0 ................................. 0 ...................206,629,196 ..XXX.
Citibank ...................................................  ........................................................ ........... .............0.000 ................................. 0 ................................. 0 ....................17,186,373 ..XXX.
GOLMAN SACHS .............................................  ........................................................ ........... .............0.000 ................................. 0 ................................. 0 ................................. 0 ..XXX.
WELLS FARGO ...............................................  ........................................................ ........... .............0.000 ................................. 0 ................................. 0 ...................252,534,317 ..XXX.
0199998 Deposits in ... 0  depositories which do not exceed the 
allowable limit in any one depository (See instructions) - open 
depositories XXX XXX 0 0 3,487,602 XXX
0199999. Totals - Open Depositories XXX XXX 55,735 16,352 692,973,937 XXX
0299998 Deposits in ... 0  depositories which do not exceed the 
allowable limit in any one depository (See instructions) - suspended 
depositories XXX XXX 0 0 0 XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0 XXX
0399999. Total Cash on Deposit XXX XXX 55,735 16,352 692,973,937 XXX
0499999. Cash in Company's Office XXX XXX XXX XXX 0 XXX
0599999 Total - Cash XXX XXX 55,735 16,352 692,973,937 XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January......................1,153,320,094 4. April....... ...................952,472,800 7. July............... ................1,023,957,452 10. October....... ...................791,925,966 
2. February.... ................1,085,022,733 5. May........ ...................972,331,520 8. August.......... ................1,122,327,166 11. November... ...................877,169,810 
3. March 933,774,769 6. June 1,006,824,578 9. September 798,418,189 12. December 932,498,211 
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS
Show Investments Owned December 31 of Current Year

1

CUSIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received

During Year
 ...................... UNITED STATES TREASURY .................................................................................................................................................................. ........... ........... 11/27/2023 .......... ............................ 0.000 ............02/22/2024 .......... ................................. 281,890 ......................................... 0 .................................... 1,453 
 ...................... UNITED STATES TREASURY .................................................................................................................................................................. ........... ........... 12/28/2023 .......... ............................ 0.000 ........... 02/08/2024 .......... ..............................21,035,367 ......................................... 0 ..................................133,059 
 ...................... UNITED STATES TREASURY .................................................................................................................................................................. ........... ........... 11/27/2023 .......... ............................ 0.000 ............02/22/2024 .......... ..................................992,570 ......................................... 0 .................................... 5,118 
 ...................... UNITED STATES TREASURY .................................................................................................................................................................. ........... ........... 12/14/2023 .......... ............................ 0.000 ............01/25/2024 .......... ...............................5,979,780 ......................................... 0 ...................................14,909 
 ...................... UNITED STATES TREASURY .................................................................................................................................................................. ........... ........... 10/26/2023 .......... ............................ 0.000 ........... 01/18/2024 .......... ................................. 882,920 ......................................... 0 .................................... 8,594 
 ...................... UNITED STATES TREASURY .................................................................................................................................................................. ........... ........... 10/25/2023 .......... ............................ 0.000 ........... 01/18/2024 .......... ...............................5,487,075 ......................................... 0 ...................................54,359 
 ...................... UNITED STATES TREASURY .................................................................................................................................................................. ........... ........... 11/16/2023 .......... ............................ 0.000 ........... 02/08/2024 .......... ................................. 110,398 ......................................... 0 .......................................728 
 ...................... UNITED STATES TREASURY .................................................................................................................................................................. ........... ........... 11/22/2023 .......... ............................ 0.000 ........... 01/16/2024 .......... ............................... 3,742,350 ......................................... 0 ...................................20,829 
 ...................... UNITED STATES TREASURY .................................................................................................................................................................. ........... ........... 12/07/2023 .......... ............................ 0.000 ............03/05/2024 .......... ...............................1,213,865 ......................................... 0 .................................... 4,445 
 ...................... UNITED STATES TREASURY .................................................................................................................................................................. ........... ........... 12/18/2023 .......... ............................ 0.000 ............02/13/2024 .......... ..................................993,840 ......................................... 0 .................................... 1,903 
 ...................... UNITED STATES TREASURY .................................................................................................................................................................. ........... ........... 12/28/2023 .......... ............................ 0.000 ............03/26/2024 .......... ...............................1,269,400 ......................................... 0 .......................................554 
 ...................... SSC GOVERNMENT MM GVMXX ................................................................................................................................................................ ........... ........... 11/16/2023 .......... .............................5.319 ............12/31/2049 .......... ...............................1,075,995 .................................... 3,281 ...................................49,078 
 ...................... SSC GOVERNMENT MM GVMXX ................................................................................................................................................................ ........... ........... 11/10/2023 .......... .............................5.319 ............12/31/2049 .......... ................................. 401,738 .................................... 2,009 ...................................31,522 
 ...................... SSC GOVERNMENT MM GVMXX ................................................................................................................................................................ ........... ........... 11/22/2023 .......... .............................5.319 ............12/31/2049 .......... ...............................1,229,477 ....................................7,168 ..................................129,845 
 ...................... SSC GOVERNMENT MM GVMXX ................................................................................................................................................................ ........... ........... 10/30/2023 .......... .............................5.319 ............12/31/2049 .......... ............................... 1,925,742 ...................................11,059 ...................................98,331 
 ...................... SSC GOVERNMENT MM GVMXX ................................................................................................................................................................ ........... ........... 11/15/2023 .......... .............................5.319 ............12/31/2049 .......... ...............................2,650,749 ...................................13,740 ..................................164,442 
 ...................... SSC GOVERNMENT MM GVMXX ................................................................................................................................................................ ........... ........... 11/27/2023 .......... .............................5.319 ............12/31/2049 .......... ...............................2,505,316 ...................................14,861 ..................................239,900 
 ...................... SSC GOVERNMENT MM GVMXX ................................................................................................................................................................ ........... ........... 12/12/2023 .......... .............................5.319 ............12/31/2049 .......... ................................. 607,545 .................................... 2,075 ...................................27,004 
 ...................... SSC GOVERNMENT MM GVMXX ................................................................................................................................................................ ........... ........... 11/17/2023 .......... ............................ 5.000 ............12/31/2049 .......... ...............................1,000,744 .................................... 5,239 ...................................44,578 
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 53,386,761 59,432 1,030,652 

0109999999. Total - U.S. Government Bonds 53,386,761 59,432 1,030,652 

0309999999. Total - All Other Government Bonds 0 0 0 

0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 

0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 

 ...................... FEDERAL FARM CREDIT BANKS FUNDING CORP ............................................................................................................................................. ........... ........... 12/27/2023 .......... ............................ 0.000 ........... 01/02/2024 .......... ............................... 2,998,263 ......................................... 0 .................................... 2,192 
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 2,998,263 0 2,192 

0909999999. Total - U.S. Special Revenues Bonds 2,998,263 0 2,192 

 ...................... Jupiter Securitization Company LLC .................................................................................................................................................. ........... ........... 12/20/2023 .......... ............................ 0.000 ........... 02/07/2024 .......... ...............................1,988,028 ......................................... 0 .................................... 3,607 
 ...................... Anglesea Funding Plc .................................................................................................................................................................... ........... ........... 12/04/2023 .......... ............................ 0.000 ........... 02/01/2024 .......... ..................................696,445 ......................................... 0 .................................... 2,888 
 ...................... Bank of China, Hong Kong Branch ...................................................................................................................................................... ........... ........... 10/20/2023 .......... ............................ 0.000 ........... 01/09/2024 .......... ..................................499,155 ......................................... 0 .................................... 5,799 
 ...................... Mont Blanc Capital Corp. ............................................................................................................................................................... ........... ........... 12/11/2023 .......... ............................ 0.000 ........... 01/09/2024 .......... ................................. 998,366 ......................................... 0 .................................... 3,121 
 ...................... Columbia Funding Company, LLC ......................................................................................................................................................... ........... ........... 10/24/2023 .......... ............................ 0.000 ........... 01/12/2024 .......... ...............................1,846,150 ......................................... 0 ...................................19,608 
 ...................... Longship Funding Designated Activity Com ........................................................................................................................................... ........... ........... 11/09/2023 .......... ............................ 0.000 ........... 01/04/2024 .......... ..................................999,112 ......................................... 0 .................................... 7,843 
 ...................... Northern Illinois Gas Company ......................................................................................................................................................... ........... ........... 12/29/2023 .......... ............................ 0.000 ........... 01/02/2024 .......... ...............................1,998,776 ......................................... 0 .......................................895 
 ...................... Longship Funding Designated Activity Com ........................................................................................................................................... ........... ........... 11/09/2023 .......... ............................ 0.000 ........... 01/04/2024 .......... ...............................2,098,135 ......................................... 0 ...................................16,471 
 ...................... Mont Blanc Capital Corp. ............................................................................................................................................................... ........... ........... 11/14/2023 .......... ............................ 0.000 ........... 01/17/2024 .......... ................................. 498,587 ......................................... 0 .................................... 3,667 
 ...................... Microsoft Corporation ................................................................................................................................................................... ........... ........... 11/16/2023 .......... ............................ 0.000 ........... 01/12/2024 .......... ............................... 2,245,356 ......................................... 0 ...................................15,324 
 ...................... NatWest Markets Plc ..................................................................................................................................................................... ........... ........... 12/06/2023 .......... ............................ 0.000 ........... 01/04/2024 .......... ...............................1,998,190 ......................................... 0 .................................... 7,728 
 ...................... National Bank of Canada ................................................................................................................................................................. ........... ........... 11/28/2023 .......... ............................ 0.000 ............01/29/2024 .......... ..................................995,400 ......................................... 0 .................................... 5,166 
 ...................... Northern Illinois Gas Company ......................................................................................................................................................... ........... ........... 12/11/2023 .......... ............................ 0.000 ........... 01/08/2024 .......... ................................. 748,864 ......................................... 0 .................................... 2,402 
 ...................... Northern Illinois Gas Company ......................................................................................................................................................... ........... ........... 12/11/2023 .......... ............................ 0.000 ........... 01/08/2024 .......... ...............................1,248,106 ......................................... 0 .................................... 4,003 
 ...................... TRI-PARTY BARCLAYS CAPITAL ............................................................................................................................................................ ........... ........... 12/18/2023 .......... .............................5.300 ............12/19/2023 .......... ......................................... 0 .................................... 1,899 ......................................... 0 
 ...................... Thunder Bay Funding, LLC ............................................................................................................................................................... ........... ........... 12/04/2023 .......... ............................ 0.000 ........... 02/06/2024 .......... ................................. 994,187 ......................................... 0 .................................... 4,239 
 ...................... TRI-PARTY NOMURA ......................................................................................................................................................................... ........... ........... 12/29/2023 .......... .............................5.310 ........... 01/02/2024 .......... ...............................5,000,000 .................................... 2,213 ......................................... 0 
 ...................... VW Credit, Inc. ........................................................................................................................................................................... ........... ........... 10/26/2023 .......... ............................ 0.000 ........... 01/17/2024 .......... ................................. 997,087 ......................................... 0 ...................................10,646 
 ...................... TRI-PARTY BARCLAYS CAPITAL ............................................................................................................................................................ ........... ........... 12/29/2023 .......... .............................5.310 ........... 01/02/2024 .......... ............................. 14,200,000 .................................... 6,284 ......................................... 0 
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 40,049,944 10,395 113,406 

 ...................... Barton Capital S.A. ...................................................................................................................................................................... ........... ........... 12/19/2023 .......... ............................ 0.000 ........... 01/17/2024 .......... ............................... 1,994,326 ......................................... 0 .................................... 3,886 
 ...................... Barton Capital S.A. ...................................................................................................................................................................... ........... ........... 11/20/2023 .......... ............................ 0.000 ........... 01/09/2024 .......... ............................... 2,495,915 ......................................... 0 ...................................16,047 
 ...................... Barton Capital S.A. ...................................................................................................................................................................... ........... ........... 11/20/2023 .......... ............................ 0.000 ........... 01/09/2024 .......... ...............................1,347,794 ......................................... 0 .................................... 9,038 
 ...................... Chariot Funding LLC ...................................................................................................................................................................... ........... ........... 12/07/2023 .......... ............................ 0.000 ........... 01/05/2024 .......... ............................... 1,997,922 ......................................... 0 .................................... 7,486 
 ...................... Cancara Asset Securitisation Limited ................................................................................................................................................ ........... ........... 12/21/2023 .......... ............................ 0.000 ........... 01/30/2024 .......... ...............................1,890,924 ......................................... 0 .................................... 3,112 
 ...................... Liberty Street Funding LLC ............................................................................................................................................................. ........... ........... 11/20/2023 .......... ............................ 0.000 ........... 02/16/2024 .......... ..................................744,472 ......................................... 0 .................................... 4,813 
 ...................... Chariot Funding LLC ...................................................................................................................................................................... ........... ........... 12/29/2023 .......... ............................ 0.000 ............01/29/2024 .......... ............................... 1,492,839 ......................................... 0 .......................................673 
 ...................... Chariot Funding LLC ...................................................................................................................................................................... ........... ........... 12/29/2023 .......... ............................ 0.000 ............01/29/2024 .......... ............................... 1,492,839 ......................................... 0 .......................................673 

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

SCHEDULE E - PART 2 - CASH EQUIVALENTS
Show Investments Owned December 31 of Current Year

1

CUSIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received

During Year
 ...................... Victory Receivables Corporation ...................................................................................................................................................... ........... ........... 10/11/2023 .......... ............................ 0.000 ........... 01/03/2024 .......... ...............................1,998,518 ......................................... 0 ...................................25,147 
 ...................... Chesham Finance Limited ................................................................................................................................................................. ........... ........... 12/29/2023 .......... ............................ 0.000 ........... 01/02/2024 .......... ..............................11,992,608 ......................................... 0 .................................... 5,360 
 ...................... Chesham Finance Limited ................................................................................................................................................................. ........... ........... 12/29/2023 .......... ............................ 0.000 ........... 01/02/2024 .......... ...............................2,248,614 ......................................... 0 .................................... 1,005 
 ...................... Chesham Finance Limited ................................................................................................................................................................. ........... ........... 12/28/2023 .......... ............................ 0.000 ........... 01/04/2024 .......... ...............................5,994,660 ......................................... 0 .................................... 3,627 
 ...................... Chesham Finance Limited ................................................................................................................................................................. ........... ........... 12/28/2023 .......... ............................ 0.000 ........... 01/04/2024 .......... ............................... 2,247,998 ......................................... 0 .................................... 1,360 
 ...................... Ebury Finance Limited ................................................................................................................................................................... ........... ........... 12/29/2023 .......... ............................ 0.000 ........... 01/02/2024 .......... ..............................11,992,692 ......................................... 0 .................................... 5,360 
 ...................... Ebury Finance Limited ................................................................................................................................................................... ........... ........... 12/29/2023 .......... ............................ 0.000 ........... 01/02/2024 .......... ...............................2,248,630 ......................................... 0 .................................... 1,005 
 ...................... Gotham Funding Corporation ............................................................................................................................................................. ........... ........... 10/23/2023 .......... ............................ 0.000 ........... 01/18/2024 .......... ..................................249,256 ......................................... 0 .................................... 2,698 
 ...................... Liberty Street Funding LLC ............................................................................................................................................................. ........... ........... 12/21/2023 .......... ............................ 0.000 ............03/20/2024 .......... ............................... 2,222,039 ......................................... 0 .................................... 3,733 
 ...................... Victory Receivables Corporation ...................................................................................................................................................... ........... ........... 10/12/2023 .......... ............................ 0.000 ........... 01/03/2024 .......... ...............................1,249,074 ......................................... 0 ...................................15,609 
 ...................... Victory Receivables Corporation ...................................................................................................................................................... ........... ........... 12/04/2023 .......... ............................ 0.000 ............02/02/2024 .......... ..................................447,639 ......................................... 0 .................................... 1,911 
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities 56,348,758 0 112,541 

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 96,398,702 10,395 225,947 

1309999999. Total - Hybrid Securities 0 0 0 

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 

1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 

2419999999. Total - Issuer Obligations 96,434,968 69,827 1,146,249 

2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 

2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 

2449999999. Total - Other Loan-Backed and Structured Securities 56,348,758 0 112,541 

2459999999. Total - SVO Identified Funds 0 0 0 

2469999999. Total - Affiliated Bank Loans 0 0 0 

2479999999. Total - Unaffiliated Bank Loans 0 0 0 

2509999999. Total Bonds 152,783,727 69,827 1,258,790 

09248U-70-0 ....... BLKRK LQ:FEDFUND INSTL .................................................................................................................................................................. ........... ........... 12/04/2023 .......... .............................5.230 .................. ................ ............................... 3,240,330 ...................................23,619 ...................................25,882 
857492-86-2 ....... SS INST INV:TRS+ MM PRM ................................................................................................................................................................ ........... ........... 12/29/2023 .......... .............................5.290 .................. ................ ............................ 274,103,185 ..................................993,267 ................................. 868,255 

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 277,343,515 1,016,886 894,137 

31607A-70-3 ....... FIDELITY IMM:GOVT INSTL ................................................................................................................................................................ ........... ........... 12/27/2023 .......... .............................5.270 .................. ................ ......................................... 0 ...................................25,137 ......................................... 0 
111110-MM-1 ....... STATE STREET TRANSEQUITY MM ........................................................................................................................................................... ........... ........... 12/29/2023 .......... ............................ 0.000 .................. ................ ...................................93,015 ......................................... 0 .................................... 4,274 
4812C0-67-0 ....... JPMORGAN:US GVT MM CAP .................................................................................................................................................................. ........... ........... 12/29/2023 .......... .............................5.210 .................. ................ ............................... 8,755,392 ...................................31,515 .................................... 9,310 
444440-MM-0 ....... STATE STREET TRANSAMERICA MM .......................................................................................................................................................... ........... ........... 12/29/2023 .......... ............................ 0.000 .................. ................ .................................... 6,271 ......................................... 0 .......................................210 
000000-00-0 ....... BNY MELLON CASH RESERVE USD ........................................................................................................................................................... ........... ........... 12/29/2023 .......... ............................ 0.000 .................. ................ ...................................25,594 ......................................... 0 ......................................... 0 
893947-10-1 ....... TRANSAMERICA FUNDS - TRANSAMERICA GOVERN ........................................................................................................................................... ........... ........... 12/29/2023 .......... ............................ 0.000 .................. ................ ...............................1,348,623 ......................................... 0 ...................................47,277 
262006-20-8 ....... DREYFUS GVT CSH MGT INST ............................................................................................................................................................... ........... ........... 12/28/2023 .......... .............................5.230 .................. ................ ................................. 398,188 .................................... 1,433 ......................................... 0 
38141W-27-3 ....... GOLDMAN:FS GOVT INST .................................................................................................................................................................... ........... ........... 12/26/2023 .......... .............................5.220 .................. ................ ...............................4,772,441 ...................................16,629 ................................. (14,003)

4812C0-67-0 ....... JPMORGAN:US GVT MM CAP .................................................................................................................................................................. ........... ........... 12/28/2023 .......... .............................5.210 .................. ................ ............................ 102,531,661 ................................. 473,886 ................................. 732,183 

000000-00-0 ....... GOLDMAN SACHS & CO WEIGHTED SU ....................................................................................................................................................... ........... ........... 12/26/2023 .......... ............................ 0.000 .................. ................ ..................................250,299 ......................................... 0 ......................................... 0 
8309999999. Subtotal - All Other Money Market Mutual Funds 118,181,484 548,600 779,252 

8609999999 - Total Cash Equivalents 548,308,725 1,635,313 2,932,179 

1.

Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A 1A ...$ ............ 48,433,669  1B ..$ .............27,151,355  1C ..$ .................994,187  1D ..$ .............25,017,954  1E ..$ ............ 50,189,474  1F .. $ ..........................0  1G ..$ ..........................0 
1B 2A ...$ .................997,087  2B ..$ ..........................0  2C ..$ ..........................0 
1C 3A ...$ ..........................0  3B ..$ ..........................0  3C ..$ ..........................0 
1D 4A ...$ ..........................0  4B ..$ ..........................0  4C ..$ ..........................0 
1E 5A ...$ ..........................0  5B ..$ ..........................0  5C ..$ ..........................0 
1F 6 .....$ ..........................0   
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ANNUAL STATEMENT FOR THE YEAR 2023 OF THE SEPARATE ACCOUNTS OF THE TRANSAMERICA LIFE 
INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2 Deposits For the

Benefit of All Policyholders All Other Special Deposits

States, Etc.
Type of 
Deposit Purpose of Deposit

3
Book/Adjusted 
Carrying Value

4

Fair Value

5
Book/Adjusted 
Carrying Value

6

Fair Value

1. Alabama ...................................... AL ...... ....... ........................................................................... ............................. ............................. ............................. .............................

2. Alaska .........................................AK ...... ....... ........................................................................... ............................. ............................. ............................. .............................

3. Arizona ........................................AZ ...... ....... ........................................................................... ............................. ............................. ............................. .............................

4. Arkansas .................................... AR ...... ....... ........................................................................... ............................. ............................. ............................. .............................

5. California .................................... CA ...... ....... ........................................................................... ............................. ............................. ............................. .............................

6. Colorado .....................................CO ...... ....... ........................................................................... ............................. ............................. ............................. .............................

7. Connecticut .................................CT ...... ....... ........................................................................... ............................. ............................. ............................. .............................

8. Delaware .................................... DE ...... ....... ........................................................................... ............................. ............................. ............................. .............................

9. District of Columbia ....................DC ...... ....... ........................................................................... ............................. ............................. ............................. .............................

10. Florida ......................................... FL ...... ....... ........................................................................... ............................. ............................. ............................. .............................

11. Georgia .......................................GA ...... ....... ........................................................................... ............................. ............................. ............................. .............................

12. Hawaii .......................................... HI ...... ....... ........................................................................... ............................. ............................. ............................. .............................

13. Idaho ............................................ ID ...... ....... ........................................................................... ............................. ............................. ............................. .............................

14. Illinois ............................................IL ...... ....... ........................................................................... ............................. ............................. ............................. .............................

15. Indiana ......................................... IN ...... ....... ........................................................................... ............................. ............................. ............................. .............................

16. Iowa ..............................................IA ...... ....... ........................................................................... ............................. ............................. ............................. .............................

17. Kansas ........................................KS ...... ....... ........................................................................... ............................. ............................. ............................. .............................

18. Kentucky .....................................KY ...... ....... ........................................................................... ............................. ............................. ............................. .............................

19. Louisiana .....................................LA ...... ....... ........................................................................... ............................. ............................. ............................. .............................

20. Maine ..........................................ME ...... ....... ........................................................................... ............................. ............................. ............................. .............................

21. Maryland .................................... MD ...... ....... ........................................................................... ............................. ............................. ............................. .............................

22. Massachusetts ........................... MA ...... ....... ........................................................................... ............................. ............................. ............................. .............................

23. Michigan ...................................... MI ...... ....... ........................................................................... ............................. ............................. ............................. .............................

24. Minnesota ...................................MN ...... ....... ........................................................................... ............................. ............................. ............................. .............................

25. Mississippi ..................................MS ...... ....... ........................................................................... ............................. ............................. ............................. .............................

26. Missouri ......................................MO ...... ....... ........................................................................... ............................. ............................. ............................. .............................

27. Montana ......................................MT ...... ....... ........................................................................... ............................. ............................. ............................. .............................

28. Nebraska .................................... NE ...... ....... ........................................................................... ............................. ............................. ............................. .............................

29. Nevada ....................................... NV ...... ....... ........................................................................... ............................. ............................. ............................. .............................

30. New Hampshire ..........................NH ...... ....... ........................................................................... ............................. ............................. ............................. .............................

31. New Jersey ..................................NJ ...... ....... ........................................................................... ............................. ............................. ............................. .............................

32. New Mexico ................................NM ...... ....... ........................................................................... ............................. ............................. ............................. .............................

33. New York ....................................NY ...... ....... ........................................................................... ............................. ............................. ............................. .............................

34. North Carolina ............................ NC ...... ....... ........................................................................... ............................. ............................. ............................. .............................

35. North Dakota .............................. ND ...... ....... ........................................................................... ............................. ............................. ............................. .............................

36. Ohio ............................................OH ...... ....... ........................................................................... ............................. ............................. ............................. .............................

37. Oklahoma ...................................OK ...... ....... ........................................................................... ............................. ............................. ............................. .............................

38. Oregon ....................................... OR ...... ....... ........................................................................... ............................. ............................. ............................. .............................

39. Pennsylvania .............................. PA ...... ....... ........................................................................... ............................. ............................. ............................. .............................

40. Rhode Island ................................RI ...... ....... ........................................................................... ............................. ............................. ............................. .............................

41. South Carolina ............................SC ...... ....... ........................................................................... ............................. ............................. ............................. .............................

42. South Dakota ..............................SD ...... ....... ........................................................................... ............................. ............................. ............................. .............................

43. Tennessee ..................................TN ...... ....... ........................................................................... ............................. ............................. ............................. .............................

44. Texas .......................................... TX ...... ....... ........................................................................... ............................. ............................. ............................. .............................

45. Utah ............................................ UT ...... ....... ........................................................................... ............................. ............................. ............................. .............................

46. Vermont ...................................... VT ...... ....... ........................................................................... ............................. ............................. ............................. .............................

47. Virginia ........................................VA ...... ....... ........................................................................... ............................. ............................. ............................. .............................

48. Washington ............................... WA ...... ....... ........................................................................... ............................. ............................. ............................. .............................

49. West Virginia ............................. WV ...... ....... ........................................................................... ............................. ............................. ............................. .............................

50. Wisconsin ................................... WI ...... ....... ........................................................................... ............................. ............................. ............................. .............................

51. Wyoming ................................... WY ...... ....... ........................................................................... ............................. ............................. ............................. .............................

52. American Samoa ........................AS ...... ....... ........................................................................... ............................. ............................. ............................. .............................

53. Guam ......................................... GU ...... ....... ........................................................................... ............................. ............................. ............................. .............................

54. Puerto Rico .................................PR ...... ....... ........................................................................... ............................. ............................. ............................. .............................

55. U.S. Virgin Islands ........................VI ...... ....... ........................................................................... ............................. ............................. ............................. .............................

56. Northern Mariana Islands ...........MP ...... ....... ........................................................................... ............................. ............................. ............................. .............................

57. Canada .................................... CAN ...... ....... ........................................................................... ............................. ............................. ............................. .............................

58. Aggregate Alien and Other .........OT XXX XXX

59. Subtotal XXX XXX

DETAILS OF WRITE-INS

5801. ............................................................ ...... .......  ......................................................................... ............................. ............................. ............................. .............................

5802. ............................................................ ...... .......  ......................................................................... ............................. ............................. ............................. .............................

5803. ............................................................ ...... .......  ......................................................................... ............................. ............................. ............................. .............................

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

5899. Totals (Lines 5801 thru 5803 plus 
5898)(Line 58 above) XXX XXX

NONE
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